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STATISTICAL PROPERTIES FOR NONHYPERBOLIC MAPS
WITH FINITE RANGE STRUCTURE

MICHIKO YURI

ABSTRACT. We establish the central limit theorem and non-central limit theo-
rems for maps admitting indifferent periodic points (the so-called intermittent
maps). We also give a large class of Darling-Kac sets for intermittent maps
admitting infinite invariant measures. The essential issue for the central limit
theorem is to clarify the speed of L!-convergence of iterated Perron-Frobenius
operators for multi-dimensional maps which satisfy Renyi’s condition but fail
to satisfy the uniformly expanding property. Multi-dimensional intermittent
maps typically admit such derived systems. There are examples in section 4
to which previous results on the central limit theorem are not applicable, but
our extended central limit theorem does apply.

1. INTRODUCTION

Let T be a noninvertible nonsingular transformation on a nonatomic probabil-
ity space (X, F,v). We assume that there exists a countable generating partition
Q = {Xa}aer of X such that for each X, € Q,T|x,: Xo — TX, is invertible and
nonsingular. Nonhyperbolic maps that we shall consider admit indifferent periodic
points (see the definition in section [B)) and do not necessarily satisfy the Markov
property with respect to @ but satisfy the FRS condition (see the definition in
section @) from which we can obtain nice countable state symbolic dynamics which
provide natural Markovization of (T, X, Q) ([29]). The purpose of this paper is to
study for such intermittent maps the limiting behaviour of ergodic sums E?:_Ol Tt
of observables f with respect to T-invariant measures ;4 < v and the asymptotic be-
haviour of Perron-Frobenius operators. Failure of hyperbolicity causes interesting
statistical phenomena. In fact, p is not necessarily finite and admits an unbounded
density du/dv ([28, 29, B3]). Also we can easily find multi-dimensional intermit-
tent maps T which do not expand distances (i.e., d(Txz, T'y)/d(x,y) can be strictly
smaller than 1 on an open neighbourhood of the indifferent periodic points) even
if @ is generating. The failure of the uniformly expanding property causes crucial
difficulties in applying previous results on the CLT. In this paper we shall prove
an extended central limit theorem in such a nonhyperbolic situation. More specifi-
cally, our method is based on the existence of a derived system (7%, Q*, u*) which
satisfies Renyi’s condition (see section [2) and the Markov property. To establish
the central limit theorem for (7, i), we clarify the speed of L'-convergence of the
iterated Perron Frobenius operator for (T*, 1*). Then applying [14] and [16] gives
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the CLT for the derived system (7%, ;*) which allows us to establish the CLT for
(T, 1) by using the method in [7]. The standard approach for getting exponential
convergence and exponential decay of correlations which is based on the Ionescu-
Tulcea-Marinescu (ITM) theorem ([I5]) appeals to the decay of Lipschitz constant
of local inverses. On the other hand, our result on L'-convergence does not require
this property. This is the point of departure from previous results for piecewise
C?-expanding maps, and for Gibbs Markov maps (see [3, 5]; cf. [9], [20]). The
central limit theorem result of Aaronson, Denker and Urbanksi (ADU) in [7] relied
on the high rates of continued fraction mixing for (7, 4*) obtained from the ITM
theorem, and so is not applicable to a two-dimensional intermittent map which we
shall consider in section[d. In fact, the map admits (T*, u*) for which we have no
evidence of decay of Lipschitz constant of local inverses. This is the reason we need
the extended CLT, and our results on L'-convergence give stretched exponential
mixing coefficients for (T, u*), which is enough for the extended CLT. We should
remark that our rates of L'-convergence for (T, u*) are similar to Kuzmin’s rates
of unifrom convergence for the Gauss transformation.

The paper is organized as follows. In section[2] we collect preliminary results for
T satisfying Renyi’s condition, and by applying [18] we establish an L!-convergence
theorem of {P]f} for piecewise Lipschitz continuous functions f with reason-
able rates. In section Bl we establish the extended central limit theorem in case
1(X) < oo. In case u(X) = oo we obtain non-central limit theorems by applying [7]
and give a large class of Darling-Kac sets. Proofs are postponed to the Appendix.
Furthermore, for T" admitting infinite invariant measures we shall give the rates
of uniform convergence of the normalized sum of {P]14} for Darling-Kac sets A
(A-[31). In section M, our results in sections apply to three examples admit-
ting indifferent periodic points. The first example is a two-dimensional number
theoretical transformation which admits an infinite absolutely continuous invariant
measure and is not a Markov map. Our observation allows us to obtain a large
class of Darling-Kac sets and non-central limit theorems. The second example is a
local skew product map related to the Diophantine approximation problem in the
inhomogeneous linear class which admits a finite absolutely continuous invariant
measure with unbounded density. The Lipschitz constant of local inverses does not
necessarily decay so that the previous results on the CLT are not applicable, i.e.,
we have a crucial difficulty in establishing high rates of decay of mixing coefficients
for (T, u*), which was assumed in the Aaronson-Denker-Urbanski CLT ([7]). On
the other hand, our extended CLT is applicable to this example. The last example
is a one-parameter family of maps of an interval with an indifferent fixed point at
which the order of tangency determines their statistical properties.

2. PIECEWISE INVERTIBLE SYSTEMS
WITH FRS SATISFYING RENYI’S CONDITION

Let (X,F,v) be a nonatomic probability space. Suppose that T : X — X is
a nonsingular transformation with respect to v (i.e., ¥T~! ~ v) and that there
exists a countable measurable partition @ = {X,}ser of X, generating F and
satisfying the local invertibility property, i.e., for every X, € @, v(X,) > 0 and

T|x, : Xo — TX, is an invertible map satisfying % > 0 (v-a.e.). Such a

system (T, X, Q) is called a piecewise invertible system. Let Q) = \/;:O1 T7'Q.
We let Xg,. .4, denote a set X, NT ' X,, N...NT- DX, e Q" of positive
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v-measure, and call such a set a cylinder of rank n. L") denotes the family of all
cylinders Xg,. o, and £ = UZO=1 L™ Let A, be the set of all admissible sequences
of length n, i.e., A, = {a1...an : Xa,..a, € LM} and A = Uo—, A,. We assume
further:

(Finite Range Structure) U = {T"X,,. 4, : VX4,. 4, € An,Vn > 0} consists
of only finitely many subsets of X with positive v measure.

In [7] the piecewise invertible system was called a Markov fibred system if @ is a
Markov partition. Let V be a finite partition generated by U.

Proposition 2.1. Let (T, X,Q,U) be a piecewise invertible system with FRS sat-
isfying the following condition.
(C-1) VU e U,3X,,...a, CU such that T*X,, . 0. = X.
Then (T, X, QVV,T(QVYV)) is an aperiodic Markov fibred system.
Proof. Tt follows from Theorem 10.1 in [29] that Q V' V is a Markov partition for T

and T(Q VV) C o(V), where (V) denotes the o-algebra generated by V. Aperiod-
icity of @ V V easily follows from (C-1). O

For each (a; ...a,) € A, we denote the local inverse (T"[x, ., )" :T"Xa,. a,

= Xay.oan DY Yay...a,, and denote “¥end (2)(= (LT, 0, 2) ™) Dy o, -
For a constant C' > 1, we shall define

/
x
R(C, T) e {Xal---an E l: : Sup (,1170'"()
z,y€T"Xay .. .ap Yai...an (y)
Definition. If there exists a constant C' > 1 such that R(C,T) = L, then we say

that T' satisfies Renyi’s condition.

Definition. The piecewise invertible system (7', X, Q,U) is called continued frac-
tion mizing with respect to the T-invariant measure pu ~ v, if 30 < C’ < oo such
that
n—1
WENT"F) < C'u(E)u(F)(vn € N.VE € \/ T™'Q,VF € F),
i=0

and In; € N, {ep}n>n,,€n — 0 as n — oo such that Yk € N,VE' € \/f;o1 T'Q,
VE € F,Vn > nq,

(1= en)n(Bu(F) < p(E' 0 T~FFIF) < (14 ) u(E")u(F).
Theorem 2.1. Let (T, X,Q,U) be a piecewise invertible system with FRS satisfy-
ing Renyi’s condition and the condition (C-1). Then

1. There exists an ergodic, exact T-invariant probability measure p equivalent
to v with du/dv € [G™1,G](30 < G < o).
2. (T, X, QVV, T(QVYV)) is a continued fraction mizing with respect to p.

Proof. The proof of 1 can be found in [I7]. Since (C-1) gives aperiodicity, the
Markov condition and Renyi’s condition allow us to apply [8] to establish 2 (cf.
[7]). O
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For (ay...a,) € A, we denote d(utq,...a,)/du by v, . . Here a(n) stands

for (a1...an) € Ap. Let P, : L'(v) — L'(v) and P, : L'(u) — L'(u) be the
Perron-Frobenius operators with respect to v, u respectively, i.e.,

Pyf(z) = () f(¢a(@)lrx, (@) (f € L'(v)),

acl
Puf(x) = vi(2)f(Wa(a)lrx, () (f € L' (1)).
acl

Theorem 2.2. Let (T, X,Q,U) be a piecewise invertible system with FRS satisfy-
ing (C-1). Assume further that

(C'Z) 3{5a(n)}a(n)€¢4n with

: / —1
Z 5a(n) <00 s.t. 5a(n) (xETlp)f;a(n) wa(n) ({E))
a(n)eA,

is bounded from above uniformly in a(n) € A,,n >0 and
V) (@) = Yoy W) < damyd(z, y)(Yz,y €V EV).
Then h = du/dv is piecewise Lipschitz continuous with respect to V, i.e.,
(H) 30 < Lp, < 00, |h(z) — h(y)| < Lpd(z,y)(Vz,y € V € V).
Proof. The condition (C-2) allows us to have Renyi’s condition and further uni-

formly boundness and uniformly Lipschitz continuity of {P}'1},,~¢ with respect to
V. The standard argument allows us to establish (H). O

Definition. We say that a sequence {A,},>1 decays stretched exponentially if
30 << 1,30 < § < 1 such that A, < 0(77"5).

Theorem 2.3 (Rates of L'-convergence to the equilibrium state). Let (T,X,Q,
U) be a Markov fibred system with FRS satisfying (C-1), (C-2). Assume further
that

(C-3) o(n) =supx, . cron diamXq,. qa, — 0 asn — .
Let f € L*(u) with [ fdu =0 satisfy the following condition.
(C-4) There exist 0 < Ly < oo and 6 > 0 such that

varg(f) = sup sup | f(x) = f(y)| < Lyo(k)’.
Xy . b, €L Y€ Xp (k)

Then there exist 0 < v < 1 and 0 < ng < co such that for n > ng
1P £l < £l (O(max(o(n®),0(n®)?)) + (1 =)™ ") (VO <a <1).

In particular, if o(n) decays exzponentially, then ||P} f||1 decays stretched exponen-
tially. (Cf. [21], [32].)

Corollary 2.1.
\Pf— h(/X fav)|lcry < lIfllzaw) (O(max(o(n®), o(n®)?)) + (1 = 7)™ ")
(V0 <a<l).

Lemma 2.1. There exist 0 < v < 1 and mqg > 0 such that for Vg € Li(u) with
Jgdp = 0 and ¥m > mo, [|PPE(GIQ™)[l1 < (1 —llglh- (Here E.(91Q"™)
denotes the conditional expectation of g corresponding to QU™ with respect to w.)
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Proof. Define

LX) (2)
kyu(x,2) = — =P X, ().
. a(mge:Am ,U'(Xa(m)) a )

Then it is easy to see that

PP E(g|Q™) (x) = /X 9(2)k(, 2)dp2)

and
Ve ) (@) R (Ya(m)y T)
) o) 1Xu.('m.)(z)
M(Xa(m))

Fu(w,2) = ha)™ Y

a(m)EA,,

_ h(Pa(m) T)W ) ()
— h(z) 1 |
() a(mz)E:Am h(Ya(m))V(Xa(m)) Xaom) (2)

where Y, (m) € Xo(m)- Then Renyi’s condition allows us to have

V(Xa(m))
so that we have k,(z,z) > G7'C~(1 — O(c(m))). Since C > 1 and G~! <
Jx h(z)dv(x) = 1, we have the constant 0 < v < 1 and a sufficiently large number
mo. To get the bound on [|P"E(g|Q™)||1 we follow the argument in [I8] (cf. [I0],

[19)).
1P E(g]Q™)|x < 2 /

X

>Cc !

9(2) / (ks 2) — ) dp()dpa(2)
Py B(glQ(™)20

< 2/>Og(2)(1—7)du(2) —|lglh(1=7). O

Lemma 2.2. For alll > 0,||P,f—E(P.f|QU)||y < ||f[10(c(m))+ Lyo(m+1)°.
Proof. First we note that
1P = E(PLFQU)h

S e

Py f () = Py f(y)|duly)dp(z).
a(m)eA, )

a(m

Next we see that for all a(n) € A, (Vn > 0)

e
(2.2-1) sup sup |1 -— W(i)(ﬂ < O(o(k)),
Xp(k) €ELF) T,YE€Xp(k) a(n) Y
(2.2-2) sup sup |1 — M| < O(o(k)),
Xb(k)ec(k) z,YE€ Xp(k) h(y)
and so
vy oy (2
(2.2-3) sup  sup |1-— 201 )| < O(o(k)).

/
Xa(w ELH®) 2,yEXa(r) Vi) ()
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Combining the above facts gives for z,y € X, CV €V

|PZL($) - P;lt(y)| < Z |U1/)(l) (@) f(YpyT) — UII;(Z)(y)f(%(l)y”

b(l):T"Xb(l,) DXa,(m)

< > Wby () = viy WL (o))

b(1): T Xp 1) DX a(m)

+ Z vy W (uyz) — f(pyy)]

b(l):T"Xb(l,) DXa,(m)

< Z Oy W1 f (Wpy2)|O(a(m)) + Lyo(m + 1?.

b(1): T X1y DX a(m)

These inequalities allow us to have

|PLf — E(PLFIQU )|

<O((m) Y /X Ly, o, () PLIf|(@)du(z) + Lyo(m +1)°

a(m)EAm
= |If1:0(a(m)) + Lyo(m +1)°.
Proof of Theorem [Z3 Since
1B f = (BrECIQU )  flly

k-1

<D BPECQU) P (1 — E(IQU )PtV ||y
=0

k—1

< O(max(o(m), U(m)e)) Z(l =W £l

—

~

we have

S

1B fll < [1£11:(O(max(a (m), 0 (m)?)) y (1= + @ =7)").

ECH
I

Take m = [n®] and k = [n'17%] (0 < a < 1), then we have the desired bound.

O

Proof of Corollary[ZL We note that h > G~! > 0 (see Theorem 1)) and that

P,(f) = hP,(f/h). Since f/h satisfies (C-4), we have

1B f /X Fdv)hl| 1y < |1P2(FH) — /X favlly

which gives the desired bound.

O

Theorem 2.4 (Strongly mixing rates). Let (T, X, Q,U) be a Markov fibred system
with FRS satisfying (C-1), (C-2), (C-3). Then we have a constant 0 < T' < oo such

that VE € F Nk > 0,VX () € L™,
|M(T_(m+k)E N Xa(m)) - :U’(E)/J/(Xa(m)ﬂ

<T(O(c (k™)) + (1 — ) ")(V0 < a < 1).
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Proof. For Xq(m) € £ with T X, () =X, we define f(z)=P)"(1x,,,,, — #(Xa(m)))-
Then [y fdp = 0 and Va,y € Xy, [f(2) = f(W)] = [V} (@) — U4 @] <
G*C30(k) because of [ZZI)-([Z2=3). Thus f satisfies the condition (C-4) with
0 = 1. Applying Theorem 23] gives the desired bound. O

We denote Var,(f) = [(XCry (fT7 — [y fdp))>dp.
Theorem 2.5 (Central Limit Theorem). Suppose that all conditions of Theorem
are satisfied. Assume that either of the following conditions is satisfied.
(2.5-1) f € L>*(u)(3e > 0) and 372, (max(a(k*), o(k*)?)) =2 < oo

(F<a<l).

(2.5-2) f € L®(u) and Y - (max(o(k),o(k*)?)) < 0o(30 < a < 1).

Then Jlim, VMT‘(f) =cy < oo and if cy # 0, then [ satisfies the CLT, i.e.,
foranyt e R

. . 1 _”—1 aes _ tex —(u? U
lim p({r € X : an(f);fT()St})—m/oo p(—(u?/2))du.

Corollary 2.2. If o(n) = O(n") (0 < n < 1), then f € L?>T<(u)(Je > 0) satisfies
the CLT.

Proof of Theorem Suppose that (2.5-1). Then it follows from Theorem 2. 4]that
{fT"}n>0 is a functional of a strongly mixing sequence satisfying all conditions of
Theorem 18.6.2 in [16] which are sufficient for CLT.

Suppose that (2.5-2). Then we have

SRl < IR Y 1B £l
n=0 n=0
Then applying Theorem [Z3] and [14] allows us to establish the CLT. O

3. LIMIT THEOREMS FOR NONHYPERBOLIC PIECEWISE
INVERTIBLE SYSTEMS WITH FRS

In this section, we establish limit theorems for piecewise invertible systems ad-
mitting indifferent periodic points. Our method is based on the existence of a
derived system (Jump transformation) to which the previous results can apply. Let
(T, X,Q,U) be a piecewise invertible system with FRS. We define inductively, for
n>1,

Dpn={Xay..a, €L: X0,..a; ¢ R(C,T), (1 <i<n)},

Dn = U Xal...anv
Xay...an €Dn
Bn - {Xal...an eL: Xal.“an,l S anleal...an S R(Ca T)}a
Bn= |J Xaan
Xay...an €Bn

In particular we define Dy = X. Define a map T : Ufil B; — X by Tz = T'x
for z € B;. Put X* = X\ U _o T* " (N,,>0 Dn)- Then T* restricted to X* gives
a transformation of X*. Define I* = | {(a1...a,) € I" : X4y 4, € By} and
Q" = {Xotacr- £*™ and £* are defined as well as £ and £, with respect to T*.
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PutU* ={T*"X0y..a, 1 >0,X4, 0, € E*(”)} and let V* be a finite partition
generated by U*. Suppose that the following conditions are satisfied.
(1) (The local Renyi condition).

Xa(n)b(l) €L, Xb(l) S R(C, T) implies Xa(n)b(l) € R(C, T)

(2) (Transitivity) YU € U,3X,, ..o, C U such that T°X,, .. = X and X,, €
R(C,T).

Then we can easily verify that (7%, X* Q*,U*) is a piecewise invertible system
with FRS satisfying Renyi’s condition and YU € U*,3X,,...o. € L* such that
Xoy..wn C U and T**X,,, . = X*. It follows from Theorem that the jump
system (7%, X*, Q*,U*) admits an ergodic exact T*-invariant measure p* ~ v with
dp*/dv bounded away from zero and infinity ([17], [22], [27]). Furthermore the
Markovization (T, X*, Q* vV V*, T*(Q* vV V*)) is a continued fraction mixing with
respect to p* ([§], [1]). To obtain a T- invariant measure p equivalent to v, we need
to assume

(3) limy— oo v(Dy) = 0.
Then the following formula gives an ergodic o-finite T-invariant measure p equiv-
alent to v.

(I-1)  pw(A) =32 pw (T"™AND,) (VAeF). (CL. 22-25], [27].)
Furthermore, we have exactness of u ([27], [29]). The next condition gives a criterion
of finiteness of u.

(4) 25 v(Dn) < oo
In fact, it follows from (I-1) that (4) is equivalent to u(X) < co.

Remark (A). Denote the stopping time with respect to R(C,T) by ¢(z) = inf{n €
N : X, . a,(z) € R(C,T)} where Xg, ...qa, (z) denotes the unique cylinder of rank
n containing z. Then (4) implies finiteness of the first moment of ¢ : E,(¢) =
Jx ¢(x)dv(x) < oo. We will see that finiteness of the second moment of ¢ is impor-
tant for getting a large class of functions in which the CLT holds.

Remark (B). The invariant density du/dv is unbounded at periodic points xq(with
period ¢) satisfying d(':gq) (xo) = 1 ([28]-[29]). We call such a periodic point xg
indifferent with respect to v. In particular, for piecewise C' maps T and for v the

Lebesgue measure, the definition coincides with the usual one (i.e., | det DT'%(x¢)| =
1).

Remark (C). Let U* = {Uy,Us,... ,Un}. Even if we weaken the transitivity con-
dition in (2) to

N
(2)* X* = U U; and for each U;, 3X()(s;) CU; st
=0

T** X 6.5 (si) =Uj (for 5 =0,1,... ,N),
we still have a o-finite ergodic T*-invariant measure p* equivalent to v (see Theorem
1*in [I7]) and (T*, u*) is exact (see [271]).

For each o € I* and a1 . .. iy, € L™ we denote ¢}, = (T*[x, )" and %, =

(T X0, 0y) " respgctively. Define f*(x) = Zﬁ?fl [T (z) — ¢(x) [y fdp and
Spf* = Z?;ol f*T*'. We denote the variance of S,f*, Var(S,f*) by o2. Let
Q™ = \/;:O1 T*'Q* and 0*(n) = sup . diamXa, . .a, - First we establish the
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central limit theorem in the case pu(X) < co. We put po = p/p(X) and write an
integral [y gdu as E,(g).

Theorem 3.1 (The central limit theorem). Let (T,X,Q,U) be a Markov fibred
system with FRS satisfying (1),(2),(4) and either of the next two conditions.
(3-1-a) 6T (x) = d(x) — 1 if b(x) > 1
(3-1-b) Ing > 0 s.t. Byyn, € D, NT "B, (¥n > 0).
Suppose that T* satisfies (C-2),
(3-2) o*(n) =O0(n")(30 <n < 1),
and f € L>(u) satisfies
(3-3) 30 > 0 and for each Xq(n) € Bn,30 < Ly(a(n)) < oo with Lg(oo) =
sup, supg iy Lg(ai...an) < oo such that for x,y € Xy N T"Xy(n)
| (amy®) = F(Wamy)| < Ly(a(n))(diamXyw))®.
Assume further either of the next two conditions.
(3-4-a) [y fdu =0, and (supp f) N (N,0 Dn) = 0.
(3-4-b) Je > 0 with E,(¢**€) < .

Then 3lim,, .0 02 /n = ¢y < o0 and if ¢y # 0, then f satisfies the central limit
theorem, i.e., for anyt € R

nlirréou cfn Z [T (x /deHO) \/ﬂ/ exp(—u?/2)du

We use the following sequence of lemmas.

Lemma 3.1. (3-3) implies that
15 = B (F1Q")[|ow < Ly-0*(n = 1)(30 < Ly- < ).
Lemma 3.2. If f € L*°(u) satisfies (3-4-a), then f* € L>(u*).
Lemma 3.3. If f € L>(u) satisfies (3-4-b), then f* € L**t¢(u*).
Applying Theorem allows us to have the following two results.
Lemma 3.4. Suppose that (3-3) is satisfied and T* satisfies (C-2) and

ZO(maX(U*(ka),U*(ka)e)) <oo(F0 < a<1).

Then f* € L (u*) satisfies the CLT.
Lemma 3.5. Suppose that (3-3) is satisfied and T* satisfies (C-2) and

> O(max(o* (k*), 0" (k*)") 72
k=1

Then f* € L**¢(u*) satisfies the CLT.

)< oo < a< ).

Let o(FJ*)(Im > 0) denote the o-algebra generated by cylinders of rank m. The
next theorem is obtained by applying Corollary 7.3 in [7] immediately.

Theorem 3.2. Let (T,X,Q,U) be a Markov fibred system with FRS satisfying
(1),(2),(4) and either (3-1-a) or (3-1-b). If E,(¢?) < oo and f € L>®(u) is
measurable with respect to o(FF)(Im > 0), then lim, o Var,(f*) = oo implies
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Var,(f*) = np(n), where p(n) is a slowly varying function, and we have for any
teR

lim x: 02 T (z / d / exp(—u?/2)du
Tim juo({ar : v/u(X)/ f Fiw) <th) == [ exp(=2)
Remark (D). Under the condition (3-1-a), E,(¢?) < oo implies finiteness of the
second moment of the return time function to By defined by ¢p, (x) = inf{n > 1:
Tz € By }.

Proposition 3.1 (Failure of the square integrability). Let E,(¢?) = co. Then for
J € L®(1) with u(f) # 0, we have [* ¢ L2(u*). If [ € L=(u) satisfies u(f) = 0,
and 3g € L*(p) with [ gdp # 0 satisfying f = g — [y gdp, then f* ¢ L*(u*).
Corollary 3.1. For f € L>(u) with u(f) # 0, E,(¢?) = oo if and only if f* ¢
L*(p).

In most cases, multi-dimensional number theoretical transformations admitting
indifferent periodic points satisfy E,(¢?) = oo even if E,(¢) < oo. Without finite-
ness of the second moment of ¢, we may have a crucial difficulty in establishing the
CLT for f because of non-hyperbolicity. Now we ask:

Question (1) Suppose that E,(¢?) = co. Let f € L>(u) be a piecewise Holder
continuous function satisfying either u(f) # 0 or (suppf)N(,>o D
# (. Then do we still have the central limit theorem?

In [5], the domain of attraction of stable laws had been obtained for Gibbs
Markov maps. Under our weaker assumptions, nothing is known.
Question (2) Suppose that E, (¢?) = oco. Can we determine the class of functions
in the domain of attraction of a stable law?

We recall that the following characterization of the stable law: if {X;} i.i.d.
random variables obey a stable law G, with index « € (0, 2), then the normalizing
sequence should be a,, = n'/® p(n), where p is a slowly varying function. We will see
some relation between the index « of the normalizing sequence a,, and the degree
of nonhyperbolicity in section [

In the rest of this section, we discuss statistical properties in the case u(X) = oo.
For A € F with 0 < u(A) < 00,¢4 denotes the return time function of 7' on
A. Tt follows from the conservativity and ergodicity (see [29]) that we can define
the induced transformation T4 on A by Tz = T%4(®) . We denote the Markov
partition @ vV V by M.

Definition. A set A € F with 0 < p(A) < oo is called a Darling-Kac set for T if
there exists {an(T')}n>1 such that lim, oo (T) Sl P14 = p(A) uniformly on
A.

First we state limit theorems:

Theorem 3.3. Let (T, X,Q,U) be a piecewise invertible system with FRS satisfy-
ing the conditions (1)-(3). Suppose that [ ¢(z)dv(z)(= > ,°,v(Dy)) = oo which
implies p(X) = oco. Then A € R(C,T) N M is a Darling-Kac set and if the return
sequence a,(T) is regulary varying with index o € [0, 1], then we have the following.

(8.3-1) For all f € L'(u), u(f) # 0,YP < p, the distribution of #)JT() is
weakly convergent to the dual to the one-sided stable law G, with index o € [0, 1]

which is called the Mittag-Leffler distribution ML, of exponent a,
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(3.3-2) Assume that o > 0. For B € F with 0 < p(B) < oo, M is
weakly convergent to the one-sided stable law Go, with index a € (0, 1], where by, is
the asymptotic inverse of a,I'(1 + ).

(3.3-3) When a=1 and an(T) ~ np(n),

i ST /
dK 1] s.t. lim L =
TE(Oa ] s.1. nljgonp( /10g10gn fdM

a.e. for f € LY (u). Moreover, if p(n/loglogn) ~ p(n) (as n — o), then

lim "01f r /fd

a.e. for f € LY (p).

Remark (E). Since ML; is concentrated in 1, (3.3-1) for the case a = 1 implies
that the system is homogeneous in the sense of Aaronson ([1]).

As we have already shown in section[Z the Markovization of (T, X, Q,U) satisfy-
ing (C-1) is an aperiodic Markov fibred system. Furthermore, we can easily verify
the following.

Lemma 3.6. Let (T, X,Q,U) be a piecewise invertible systems satisfying (1)-(3).
Then (T, X, M, TM) is an aperiodic Markov fibred system with FRS satisfying the
local Renyi condition.

Proof of Theorem [Z3 Using Lemma B, we can apply Theorem 3.1 in [7] to
(T, X, M, TM) so that any A € R(C,T) N M is a Darling-Kac set for T" whose
return time process is continued fraction mixing and T is pointwise dual ergodic,
Le., for any f € L'(p) limp, oo 4 (T) > 1Pk = [y fdu ae. (cf. [2]). Then
(3.3-1)—(3.3-2) follow from the results which were established in [I], [4] and [34] (cf.
). O

The main contribution to infinite invariant measure case is the following result
which gives a large class of Darling-Kac sets.

Proposition 3.2. Suppose that A is a union of finitely many cylinders belonging to
R(C, T)NM over which the induced system satisﬁes Then A is a Darling-Kac
set.

Proof of Proposition[T3. Define a countable partition Q4 of A by
Qa = {Xao(ne)phyat (n1) € £+ Xainyy) C A (i =1,0), Xpqy € LD, 1> 0}.

Then T4(Qa) =: Ua = {Xqm) € A}. We can easily see that {T'a, A,Qa,Ua} is
a piecewise invertible system with FRS satisfying Renyi’s condition, the Markov
condition and further aperiodicity. Then the bounded metric distortion (Lemma
4.1 in [29]) allows us to apply [8] which gives continued fraction mixing property
for T4. The desired results follows from [2] immediately. O

The most difficult point in applying the limit theorems (3.3-1)—(3.3-3) to prac-
tical examples is to show that a,(T) is regularly varying. It can be done by com-
puting the asymptotic rate explicitly. It was shown in [2] that a,(T) is given by
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an(A)/u(A)? with a Darling-Kac set A and Theorem 6.1 in [29] insists that there
is an increasing sequence W(n) such that

M(U T7'B) = Wg(n) ~W(n) as n — oo
1=0

for all A" € Fy,B € A’ N F,v(B) > 0, where Fy denotes the ring generated by
R(C,T). Combining the asymptotic renewal equations (see [2]) and the Karamata
Tauberian Theorem gives the next relation between a,(7') and W(n) in the case
when W(n) is regularly varying with index « € [0, 1],
an(T)W (n) 1
n "Tl+al2-a)

The next result was proved in [7] (Lemma 5.2), which will be used in section [

as n — OQ.

Proposition 3.3. Under (3-1-a) we have

W, (n) = u(|J Bi) +0(1) (VI >0)
i=1
and

,u(U B;) = /Xmin{qb,n}du.

Remark (F). Examples (1) and (3) in section Hl satisfy (3-1-a).
For Darling-Kac sets A, we have a variety of bounds on the rate of uniform
convergence of a;(T) > on1 Pila to p(A) with respect to ||.||gee(ay which allows

us to establish a log-averaged ergodic theorem. Let pa,r4 denote the conditional
measures associated to A, respectively.

Theorem 3.4. Let (T, X,Q,U) be a piecewise invertible system with FRS sat-

isfying the conditions (1)-(3). Suppose that A = |J;_, A;, A; € M N R(C,T),

A c UL, Bi(3m > 0) and the induced system over A satisfies (2)*. Then for

every 01,02 > 0 with 0 < 61,02 < 1,30 < Fy, Fy < 00 s.t.

Y1 Pila(@)
an(T)

< Py (Fan' ™" Jan(T) + €jya-sna-sy1g + Win(1+ ) [n1700=%)]e, (A, 61, 62))

where

(3-4-1) en(A) = = 1(A)|Lee (a)

Wy, = sup dup/dv,
Uil Bi

en(A,81,00) =va(A°NT'A°N...N T_[”62(17§1>]+1AC)
and €; is the continued fraction mizing coefficient for (Ta,pa). (Here [y] denotes
the integer part of y.) In particular, we have the following:
(3-4-2) Denote the mazimum of ranks of the cylinders A; (1 < i <r) by J. If
v(A) >1—L/C;, where L = minyey v(U) and
SUPzeTV X, (1) 1/’z/z(J) (z)

Cy;= sup
N 7 )
Xaenet® Mfcerix,, Yo (@)

then en(A4,d1,92) is bounded by a sequence (M)W“E”%N] which decays
stretched exponentially.
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(3-4-3) If A= U:r;l B;, then e, (A, d1,02) < I/A(D[n(1—51)52]).

Corollary 3.2. In the case of (3-4-2), the last term of RHS of (3-4-1) decays
faster than any polynomial decay. If €, decays stretched exponentially, then we
have cn(A) < an(T)7L. In particular, when (4) is valid, c,(A) < n~%

Remark (G). As we will see later in section [ in most cases, €, decays at least
stretched exponentially. For a Bernoulli (L = 1) linear (C; = 1) map, (3-4-2)
is valid for all A with 0 < v(A) which is a finite union of cylinders belonging to
MNR(C,T).

Remark (H). Theorem [34] can be used to obtain a log-averaged ergodic theorem,
i.e., almost sure convergence of ﬁ Zgﬂ na;(T) Shoy JTR(f € L'(w)). Following

[6], if a,,(T') is regularly varying with positive index, one of the sufficient conditions

for establishing the theorem can be described as ¢n(A) < O 7= L), for some v > 0.

Proof of Theorem The inequalities (1-2) in the proof of Theorem [2.] in [2]
allow us to have for 1 <p<qg<n-1

Xic Ppla Upoo(ay < €pr1 + (1 + 61)2ALA({§:1 ¢aTh > q})
21 a(T7F(A4)) - prs -

(1+e)g+p

_l’_
ZZ L pa(TFA)
and so we obtain a bound on ||Z’“17(?’;1A — 1(A)|| L (a)- Next we observe that

{reA: Z¢ATA )>q}C U{wGA ¢a(T"x) > q/p}.

k=1

In fact, if not i.e., Vk,¢a(T*x) < q/p and Zi;é #aT%(x) > ¢, we have a contra-
diction immediately. Furthermore, it is easy to see that

p—1
ALz € A ga(T'e) > [a/p) + 1}) < ppa(A°nT A0 0T~ GDH A,
i=1
Put )
dn(A) (1+51)Q+p .
Zk =0 ﬂA( —kA)
Taking
g=n""" (0<d <1), p=¢~" (0<dh<1)
we have
dn(A) ~ an(gT) = nlfdl/an(T), as n — oo

because of the ergodicity. Combining these observations we come to the desired
inequality. To see (3-4-2), first we shall show for the case when A = X,. Then
noting

VA(AC NT1A°n. ]+1AC Z Z Z va Xb1 by

bi#a baF#a bia)#a
P

)

aq
P

gives (3-4-2). Even if A is not a single cylinder, the similar argument allows us to
have the desired result. O
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4. EXAMPLES AND APPLICATIONS

We apply our results in previous sections to piecewise C'! intermittent maps for
which reference measures v are the normalized Lebesgue measures.

Example (1). (A two dimensional map related to uniform distribution of a cylin-
der flow) Let X = {(x,y) : 0 <2 < 1,0 <y <1} and T is defined by
1 1,y Y
T(e,y) = (= - -2, £ - [2)).

The first component of T" is known as a map related to negative continued fraction
which admits a o-finite infinite absolutely continuous invariant measure with respect
to the Lebesgue measure ([23]). Let a(z) = —[—1/z], and b(x, y) = [y/x]. The index
set I is given by

I={(a,b) e Nx (NU{0}):a>2a>b}.
The partition Q@ = {X(q,4)}(a,p)er is defined as follows:

(z,y) € X(ap) iff a(x)=a and b(z,y)=0b.
It is easy to see that U consists of Uy = X and U; = {(z,y) € X : z+y < 1}
and that @ is not Markov but satisfies the FRS condition. In [17], (1)-(3) were
verified so that T" admits a o-finite infinite ergodic invariant measure equivalent to

v the Lebesgue measure and it was shown that D,, is the set of cylinders touching
{1} x [0, 1] which consists of indifferent fixed points (| det DT'(z,y)| = 1), i.e.,

Dy = {X((2,61),(2.02),.(2b0)) b1 =b2 = ... =bp =0
or b; = 1(34) and b; =0 (Vj # i)}
The validity of (3-1-a) is verified immediately. By Theorem 9.1 in [29] these in-

different fixed points are s-singular points of Z—’; so that pu(X) = oco. In fact the
invariant density was given in [I7]:

2—x :
W (2, y) = {m ifz+y<l

dv ﬁ ifox+y>1.

By Propositions B2H3.3] we have the wandering rate (cf. [29]) W(n) = log(n + 1)
which is slowly varying and a,(T") ~ oz 8 m — oo. Hence (3.3-1)-(3.3-3) in
Theorem can be applied to this example.

Example (2). (A local skew product two-dimensional map which is related to
Diophantine approximation in inhomogeneous linear class) It is well-known that
Gauss transformation induces a best approximation to an irrational number z €
(0,1), ie., for any N > 0,ming<q<n |z — p| = |gnx — pp| where n is chosen as
gn < N < gn+1 and (gn, pn) are the principal convergents of . Let X = {(z,y) €
R?2:0<y<1,-y<z<-y+1}. Define T on X by

T(x,y) = (/o= [(1 —y)/a]+ [=(y/2)], = [-(y/2)] = (y/7)).
The local skew product map T induces a best approximation to irrational numbers
(z,y) € X for the inhomogeneous linear form, ming, ), 1<juj<n [u/|uz +y —v| (see
[23]). We denote

a(z,y) = [ —y)/z] — [-(y/2)],b(z,y) = —[-(y/2)],
an(z,y) = a(T" Y x,9)), bu(x,y) = b(T" L(x,y)), and define I = {(a,b) € Z2? :
a>0b>0,ora<b<0} Let Xop) = {(7,y) € Xl|a(z,y) = a,b(x,y) = b}.
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Then Q = {X(4p)er} is a countable partition of X and on each cylinder X, T
is given by T'(z,y) = ((1/x) — a, —(y/x) +b). Since T" X(q, b.),...(an,b,) = X for all
X(a1,b1)...(anbn) € £, T is a Bernoulli map. Let us define inductively 7" (x,y) =
(Xn;Yn) and ¢, = @nqn-1 + Gn—2 ((JO =1,q1 = O)a Dn = GnPn—1 + Pn—2 (Po =
0,p—1 = 1). Then we obtain the following formulas:

Pn + DPn—1T " _
V(a1,b1),.(an b)) (T, Y) = (m7;(—1)k Yo (z)x1(2) .. p—1 ()bge
+(=1)"zo(2)z1(2) . . . 201 (2)Y)
where 21 = ———L1 (1<k<n).

apt—————
app1te arrE

_ Pn +pn—1Xn
o=t n

qn + anan ’
n Yn
Y= Qk—1% — Pr—1)bp + ————.
kzz:l( ! ) Gn + qn—1Xn
The above formulas give the following inequalities which will be used later:
Pn 1 1
() 2 — =< =7,
qn |Qn| |Qn| - |Qn—1|
- 1 1

[y — > (qp—17 — pr—1)bi| < = )
; gl = lan-1]  |anl(1 = |gn-1l/lanl)

Observe that

1
det D) D (an b)) (X)) = ,
| (a1,b1)...(an,b )( )| |qn|3|1 + (Qn—l/Qn)xP

and that )
Gn-1/Gn = ———— € [-1,1].

a - L
n+ anflerﬁ

Then we can choose 3% as the local Renyi constant, and Dy and By, as follows (cf.
[28]):

Dr = {X 1) (-2, -ne-2,-1).0 X(—2-n@1-2,-n@1)..

k k
Bie = {X(a1,b1)...(ar.bx) * X(ar,b1).(ax_1,08 1) € Pr—1,ak # 2
or ag—iar > 0if |ay| = 2}.

In [27]-[28], (1),(2),(4) were verified and the density of the finite T-invariant mea-
sure with respect to the Lebesgue measure v was given by:

1
h =
@.9) = Gl =27
h admits singular points (1,0) and (—1, 1) which are indifferent periodic points with
period 2 (i.e., |det DT?(1,0)| = |det DT?(—1,1)| = 1). It is easy to see that T does

not expand distances on neighbourhoods of the indifferent periodic points, e.g., let
(z,y) = (1 —¢,0) and (2',y’) = (1 — ¢/2,€/2). Then

d(1/)(—2,_1)($7 y)a 1/1(—2,—1) (SC,, y/)) > 1—\_/’_§6d((x7 y)v (x/a y/))
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It follows from this inequality that the map T is not uniformly expanding and
we have no evidence of decay of Lipschitz constant of local inverses {7, .
(1...ap) € I, n > 1} for T*. For this reason we cannot apply the CLT for
Gibbs Markov maps to (T*,u*). (3-1-b) is verified immediately. We note that
X(ar,b1)y(anbn) € R(C,T) implies |a,| > 3 or a,—1a, > 0 with |a,| = 2 and so
lgn|/lgn—1] > 2. Then (5) and the following observations allow us to have the fact:
(6) diamXa,..q, < constant %2~ (=1 for any cylinder Xai...a), With respect to
T*. Let

a1 = ((ala b1)7 S (anl’bnl))’ Q2 = ((an1+17 bn1+1)7 s (an1+n27bn1+n2))7

-y O = ((an1+---+nk—1+1’ bn1+---+nk—1+1)) o 7(ana bn))a
where n =ni + ...+ ng. Then

an—-1 1
= T ,
qn an + an 1t T
I ——— Ty
and
|qn7nk|:|Qn71||Qn72|| qn—ny | S (1)2
dn dn qn—1 qn—nj+1 2
Inductively we have
1 1 1 1
|—] < (5)? | <. < (5)%
an 2" Gn-—ny 2

The fact (6) together Theorem 2] allows us to establish the CLT for f satisfy-
ing (3-3),(3-4-a) and strongly mixing coefficients for T* which decays stretched
exponentially. As we have mentioned in section [l applying Corollary 1 with
a = 1/2 gives the similar rates to Kuzmin’s rates of uniform convergence for Gauss
trtansformation. The condition (3-4-b) fails because of v(D,) = O(n=2). We let
Lay p1),... (an,bn) denote the Lipschitz constant of 14, 4,),... (an,b,)- Then we can
observe that for each X4, b.).... (an,bn) € Brs L(ar,br),... (an,bn) < O(n=1). Tt follows
from this fact that if f is a piecewise Holder continuous function with exponent
6, then (3-3) is valid when 6 > 1. Next we suppose that f is not Holder con-
tinuous but satisfies the following conditions: 30 < 6 < oo such that for each
Xar,b1)s (ansbn) € Bny 30 <Tp((a1,b1), ..., (an,bn)) < 0o satisfying

[f((2,9)) = (")

<Ty((a1,b1),- - s (@n, b)) (AAMX 0y by)o (ambo) (1) (crsdi))
(Y(z, ), (@', 4") € X(a1,b1)... (anbn)(c1,d)sn(cndn))> a0

sup Ti((ar,b1)s-- -, (an, b)) <O~ (3a > 0).
X(a1.b1)..-. .(an.bn) EBn

Then taking Ly((a1,b1),. .., (@n,bn)) = T((a1,01), ..., (@n, b)) (Liay by).... ’(amb”))‘g
allows us to have (3-3). Let p; be the natural projection: (x,y) — . If F :
p1(X) — R is a piecewise Holder continuous function with respect to p1Q with
exponent 6 > 1/2, then f = Fp; satisfies (3-3). In fact, we can easily see that

'l

|z — =z
dplw 1 clan, b))\ T, Y ,Pﬂ/) o(@n,bn x',y/ é )
( (a1,b1), ((L/,b/)( ) (a1,b1), ((L/,b,)( )) |qn|2(1_ |Qn—1|/|qn|)2
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and that |g,| > O(n) and |gn—1|/|¢n| < 1/2 for Xg,...a, € By. From these observa-
tions we have

[ (Warbn)setan o) (@ 9)) = F@iarpn),fann) (@53 < O™ — 2’|
and Ly(co0) =372, 0(i72%) < oo for 6 > 1/2.

Example (3) (A one-parameter family of maps on the interval [0,1]). Let X =
[0,1] and for 8 with 0 < /3 define

on Xo = [0, (1/2)Y/7),

Ty(x) = T
/27— T+ 1—(1/12)1/9 on Xy = [(1/2)'/%,1].

The map T3 has an indifferent fixed point 0. Let
D, ={Xo. o} and B, ={Xo. .o}

.0 ——
Then 2'*1/8 can be taken as the local Renyi constant and T admits a o-finite
conservative exact invariant measure p equivalent to the Lebesgue measure v ([27]-
29)). Incase 0 < B < 1,5 % jv(Dy) =327 ;1/(n+1)/8 < oo which implies that
 is finite. Several statistical properties were established in [27]-[30]. For 8 > 1,
> o v(Dy) = oo, which implies p(X) = oo. In this case, T[f}'(O) is finite and so
T belongs to the class of one-dimensional maps with infinite invariant measures
which Thaler studied in [24]-[25]. Since Z—ﬁ(m) ~ constant x x~7 near 0 (cf. [22]),
Proposition B3 allows us to estimate the wandering rates W(n) and the return time
sequence a,(T') (up to constants) as follows:
(B=1) W(n) ~logn, an(T)~n/logn.
(B>1) W(n)~n'=18 a,(T) ~nl/5.

Thus for 8 = 1,a,(T) is regularly varying with index 1, and for 8 > 1,a,(T)
is regularly varying with index 1/8(< 1). Hence we can apply (3.3-1)-(3.3-3) in
Theorem B.3] to this example.

Next we study the central limit theorem for 0 < # < 1. Since |9}, "(z)| <
[ |F = (1 —(1/2)/8)*(va € [0,1]), Supx,, . ec diamXa, _q, decays exponen-
tially as k — oo. Hence Theorem [31] can be applied to Tg with § > 0. Observe
that E,(¢?*€) =3, . n* v(B,) and v(B,) ~ O(n~(1+1/8)). These observations
allow us to have the following;:

(0<B<1/2) E,(¢%T¢) < oo(Je > 0) and so we can apply Theorem [3.1]
(1/2 < B < 1) E,(¢?) = oo and so we can establish the CLT for f
satisfying (3-3) and (3-4-a).

5. APPENDIX. PROOFS OF THE RESULTS IN SECTION 3

Proof of Lemma 3.1. First we note that for z,y € X4, 0, € £+

la1|—1

F@ = FOIS 3 W aponCian®) = F Wi on Ve
=0

<Y Lyla ol ) (diam Xy ., ) < Ly(o0)(0" (n— 1))
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where 2’ = T*"z and ¢/ = T*"y, a1 = af .. lal‘ € I* and |a1| denotes the length

of a;. Then by the mean value theorem we have that

- > fY ) 1y(w)|

Yegrm

< sup sup [f*(@') = f(Y)] < Ly(oo)(o"(n = 1))’ O
YeQx(n) z/,y'eY

Proof of LemmalZ 2 It is obtained immediately from the definition of f*. O

Proof of Lemmal[Z3 Since [ ¢?Tedv = Y2, 1*T°v(By), the following inequlity al-
lows us to have the desired result.

[ <Z / 2 sup 17(0)] + [ sanprean. ©

Proof of Proposition [Z1l. The first assertion is obtained from the following inequal-
ities.
o0

/ £y <3 Bu(BY( sup |f1)? + 2u(f Z v(B) sup [f|+ u(f)?Eu (),

=1 U7 1 Bi =1 U7 1 Bi

/f*le/Zu(f) L(0?) = 2u(f le/ By) sup |f|

The second assertion is obvious from the fact that ffx)=g9 ( ) O
Proof of Theorem [B11 Tt follows from (3-2) and Lemma [31] that
(1F* = B (£11Q7 )| 0)* € x m**¢

is uniformly bounded from above. Now we can apply Lemma 7.4 in [7] directly.
Suppose either (3-4-a) or (3-4-b). Then it follows from Lemmas [34] and that
f* satisfies the CLT with respect to p*. Since the rest of the proof is based on the
proof of Theorem 7.2 in [7], we just give a sketch of the proof. Let 0 < § < 97,
where {9 },>0 are the i-mixing coefficients for (T, u*) and n > 0 be choosen

as 1/\/%[1:“” exp(—u?/2)du < 6. Put g = f — po(f),0n = /02 and note that
p{V/m(X)/on 3o 9T < t}) < (A) + (B) + (C), where

Ny,
= pn({VuX)/on D T <t+3n}),

=Nk, +1

k1
= u({V/i(X)/on 19T = n}),
=0

n M,
= p({VuX)/on| Y gT' = > gT'>2m})
I=k1+1 =My, +1

for some k; > 0, where

l
No(@) = min{l: 3" ¢(T™') 2n}, Ma(a) = Y- ¢(T"'a).

=0 =0
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Then for an appropriate large number k; > 0, we can bound (A), (B) and (C) by
§+1/v2rm ffoo exp(—v?/2)dv, § and 26 respectively. Hence we have

WV o 30T < ) <46+ 1/V3x [ expl—2/2)do
=0 -

for sufficiently large n > 0. In fact, if o, — 0o, we can obtain (B) < ¢ and the fact
w(X) =307 w(By) < oo and (3-1-a) gives
(D)

My, (x)
p({V(X)/on > gTH(x) > n})
n+1
< p({Mu(2) =1 > —— T € By n}) = 3 i(B,) <6

ViX)llgllee” v>70
onn

where pg = [m] Even if we replace (3-1-a) by (3-1-b), as far as py > ng we

still have the same upper bound as one of (D). For bounding (A), we use ergodicity
so that Y2 _L_ (p — o), the formula (I-1) of 1 and the central limit theorem

n w(X)
for (T, p*). O
Proof of Theorem Since (T*,Q*) is aperiodic and f* € L?(u*), we can apply
Corollary 7.3 in [7]. O
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