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Abstract

Consider an Itd6 process X satisfying the stochastic differential equation
dX = a(X)dt + b(X)dW where a,b are smooth and W is a multidimensional
Brownian motion. Suppose that W,, has smooth sample paths and that W,
converges weakly to W. A central question in stochastic analysis is to un-
derstand the limiting behaviour of solutions X, to the ordinary differential
equation dX,, = a(X,) dt + b(X,,) dW,.

The classical Wong-Zakai theorem gives sufficient conditions under which
X, converges weakly to X provided that the stochastic integral [b(X)dW
is given the Stratonovich interpretation. The sufficient conditions are auto-
matic in one dimension, but in higher dimensions the correct interpretation of
J b(X) dW depends sensitively on how the smooth approximation W), is chosen.

In applications, a natural class of smooth approximations arise by setting
Wy(t) = n~ /2 fomfu o ¢sds where ¢, is a flow (generated for instance by an
ordinary differential equation) and v is a mean zero observable. Under mild
conditions on ¢; we give a definitive answer to the interpretation question for
the stochastic integral [ b(X)dW. Our theory applies to Anosov or Axiom A
flows ¢, as well as to a large class of nonuniformly hyperbolic flows (including
the one defined by the well-known Lorenz equations) and our main results do
not require any mixing assumptions on ¢;.

The methods used in this paper are a combination of rough path theory
and smooth ergodic theory.

1 Introduction

Let X be a d-dimensional It6 process defined by a stochastic differential equation
(SDE) of the form

dX = a(X) dt + b(X)dW, (1.1)
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where a : R — R%is C'F, b : RY — R9¢is C**, and W is an e-dimensional Brownian
motion with e X e-dimensional covariance matrix X.

Given a sequence of e-dimensional processes W,, with smooth sample paths, we
consider the sequence of ordinary differential equations (ODEs)

dX, = a(X,) dt + b(X,) dW,, (1.2)

where dW,, = W,, dt. We suppose that an initial condition & € R? is fixed throughout
and consider solutions X and X, satisfying X (0) = X,,(0) = &.

Let T > 0. The sequence W, is said to satisfy the weak invariance principle (WIP)
it W,, =, Win C(]0,T],R¢). Assuming the WIP, a central question in stochastic anal-
ysis is to determine whether X,, —,, X in C([0,T],R%) for a suitable interpretation
of the stochastic integral [ b(X)dW implicit in (1.1). The Wong-Zakai theorem [53]
gives general conditions under which convergence holds with the Stratonovich inter-
pretation for the stochastic integral. These conditions are automatically satisfied in
the one-dimensional case d = e = 1, but may fail in higher dimensions. See also
Sussmann [51]. In two dimensions, McShane [30] gave the first counterexamples, and
Sussmann [52] provided numerous further counterexamples.

From now on, we replace (1.1) by the SDE

dX = a(X)dt + b(X) * dW, (1.3)

to emphasize the issue with the interpretation of the stochastic integral. General prin-
ciples suggest that the limiting stochastic integral should be Stratonovich modified
by an antisymmetric drift term:

b(X) % dW =b(X) o dW + % > DO (X6 (X) dt.
a,By

Here, and throughout the paper, we sum over 1 < a < d, 1 < 8,7 < e, and b7
and b” denote the (a,7y)th entry and 3th column respectively of b. Moreover {D?7}
is an antisymmetric matrix that is to be determined. (Hence an alternative to (1.3)
would be to consider dX = a(X)dt+b(X)dW with the emphasis on determining the
correct drift term a.)

In applications, smooth processes W, that approximate Brownian motion arise
naturally from differential equations as follows [18, 21, 35, 41, 42]. Let ¢, : M — M
be a smooth flow on a finite-dimensional manifold M preserving an ergodic measure
v and let v : M — R® be a smooth observable with fM vdv = 0. Define

W, (t) =n"1/? /tv o s ds. (1.4)
0

For large classes of uniformly and nonuniformly hyperbolic flows [11, 32, 34, 20], it
can be shown that W,, satisfies the WIP. In this paper we consider such flows, and
give a definitive answer to the question of how to correctly interpret the stochastic
integral [b(X)* dW in order to ensure that X,, —, X.
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An important special case Let d =e =2 and take a =0, b(z,x2) = < (1) xO )
1
The ODE (1.2) becomes

dX! =dw} dx2=X!adw?

so with the initial condition & = 0 we obtain X = W} and X2(t) = [, WldW?2.
Weak convergence of W,, to W does not determine the weak limit of fot WEdw?.
However according to rough path theory [28], this is the key obstruction to solving

the central problem in this paper. Generally, define the family of smooth processes
W, € C([0, 00), R*°),

t
WA (¢) :/ WPaw?, 1< B,v<e. (1.5)
0

The theory of rough paths implies that under some mild moment estimates, the
weak limit of (W,,, W,,) determines the weak limit of X,, in (1.2) and the correct
interpretation for the stochastic integral in (1.3).

Hence a large part of this paper is dedicated to proving an iterated WIP for the
pair (W,,, W,,).

Anosov and Axiom A flows One well-known class of flows to which our results
apply is given by the Axiom A (uniformly hyperbolic) flows introduced by Smale [50].
This includes Anosov flows [3]. We do not give the precise definitions, since they
are not needed for understanding the paper, but a rough description is as follows.
(See [47, 45, 6] for more details.)

Let ¢, : M — M be a C? flow defined on a compact manifold M. A flow-invariant
subset Q C M is uniformly hyperbolic if for all x € €) there exists a D¢;-invariant
splitting transverse to the flow into uniformly contracting and expanding directions.
The flow is Anosov if the whole of M is uniformly hyperbolic. More generally, an
Axiom A flow is characterised by the property that the dynamics decomposes into
finitely many hyperbolic equilibria and finitely many uniformly hyperbolic subsets
Q1,...,Q, called hyperbolic basic sets, such that the flow on each €); is transitive
(there is a dense orbit).

If Q is a hyperbolic basic set, there is a unique ¢;-invariant ergodic probability
measure (called an equilibrium measure) associated to each Holder function on €. (In
the special case that {2 is an attractor, there is a distinguished equilibrium measure
called the physical measure or SRB measure (after Sinai, Ruelle, Bowen).)

In the remainder of the introduction, we assume that €2 is a hyperbolic basic set
with equilibrium measure v (corresponding to a Holder potential). We exclude the
trivial case where €2 consists of a single periodic orbit.

We can now state our main results. For u : Q — R?, we define E,(u) € R? and
Cov, (u) € R by setting E, (u) = [, udv and Covl)(u) = E, (v’ u?) —E, (u”)E, (u?).



Theorem 1.1 (Iterated WIP) Suppose that 2 C M is a hyperbolic basic set with
equilibrium measure v and that v :  — R® is Holder with vadV = 0. Define W,
and W,, as in (1.4) and (1.5). Then

(a) (W,, W,)) =, (W, W) in C(]0,00), R¢ x R®*¢) as n — oo, where

(i) W is an e-dimensional Brownian motion with covariance matriz ¥ =

Cov(W (1)) = lim,,—,00 Cov, (W, (1)).
(i) WHI(t) = [[WF o dW + DMt where D = 2lim, oo E, (W, (1)) — X.

(b) If in addition the integral fooo Jo VP Y o ¢y dt exists for all 3,7, then

¥ = / /(vﬁzﬂ o ¢y + v o ¢y) dv dt,
0o Jo

and

DAY = / / VP70 ¢y — 0700 o o) dv dt.
o Ja

Theorem 1.2 (Convergence to SDE) Suppose that Q@ C M is a hyperbolic basic
set with equilibrium measure v and that v : X — R® s Holder with fﬂvdy =0. Let
W,, W and D be as in Theorem 1.1. Let a : R — R? be C'* and b : R? — RI¥*€ be
C**, and define X,, to be the solution of the ODE (1.2) with X,,(0) = .

Then X,, — X in C([0,00),RY) as n — oo, where X satisfies the SDE

dX = {a(X) + % > Dmaab'@(X)b‘W(X)} dt +b(X) o dW, X(0)=¢.

a,Byy

Mixing assumptions on the flow The only place where we use mixing assump-
tions on the flow is in Theorem 1.1(b) to obtain closed form expressions for the
diffusion and drift coefficients ¥ and D. In general, these integrals need not converge
for Axiom A flows even when v is C'™°.

Dolgopyat [12] proved exponential decay of correlations for Holder observables
v of certain Anosov flows, including geodesic flows on compact negatively curved
surfaces. This was extended by Liverani [26] to Anosov flows with a contact structure,
including the case of geodesic flows in all dimensions. Theorem 1.1(b) holds for the
flows considered in [12, 26]. Nevertheless, for typical Anosov flows, the extra condition
in Theorem 1.1(b) is not known to hold for Holder observables.

Dolgopyat [13] introduced the weaker notion of rapid mizing, namely decay of
correlations at an arbitrary polynomial rate, and proved that typical Axiom A flows
enjoy this property. By [16], an open and dense set of Axiom A flows are rapid mixing.
However, this theory applies only to observables v that are sufficiently smooth, and the
degree of smoothness is not readily computable. On the positive side, Theorem 1.1(b)
holds for typical Axiom A flows provided v is C*°.
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In the absence of a good theory of mixing for flows, we have chosen (as in [35])
to develop our theory in such a way that the dependence on mixing is minimized.
Instead we rely on statistical properties of flows, which is a relatively well-understood
topic.

A more complicated closed form expression for ¥ and D that does not require
mixing conditions on the flow can be found in Corollary 8.1.

Beyond uniform hyperbolicity In this introduction, for ease of exposition we
have chosen to focus on the case of uniformly hyperbolic flows (Anosov or Axiom A).
However, our results hold for large classes of nonuniformly hyperbolic flows. In par-
ticular, Young [54] introduces a class of nonuniformly hyperbolic diffeomorphisms,
that includes uniformly hyperbolic (Axiom A) diffeomorphisms, as well as Hénon-like
attractors [5]. For flows with a Poincaré map that is nonuniformly hyperbolic in the
sense of [54], Theorems 1.1 and 1.2 go through unchanged.

The nonuniformly hyperbolic diffeomorphisms in [54] (but not necessarily the
corresponding flows) have exponential decay of correlations for Holder observables.
Young [55] considers nonuniformly hyperbolic diffeomorphisms with subexponential
decay of correlations. Many of our results go through for flows with a Poincaré map
that is nonuniformly hyperbolic in the more general sense of [55]. In particular, our
results are valid for the classical Lorenz equations.

These extensions are discussed at length in Section 10.

Structure of the proofs In the smooth ergodic theory literature, there are numer-
ous results on the WIP where W,, —,, W. Usually such results are obtained first for
processes W, arising from a discrete time dynamical system. Results for flows are then
obtained as a corollary of the discrete time case, see for example [44, 36, 32, 34, 9, 39].
Hence it is natural to solve the discrete time analogue of Theorem 1.1 first before ex-
tending to continuous time. This is the approach followed in this paper. We first
prove the discrete time iterated WIP, Theorem 2.1 below. Then we derive the con-
tinuous time WIP, Theorem 1.1, as a consequence, before obtaining Theorem 1.2
using rough path theory. For completeness, we also state and prove the discrete time
analogue of Theorem 1.2 (see Theorem 2.2 below), even though this is not required
for the proof of Theorem 1.2.

For the proof of the discrete time iterated WIP, it is convenient to use the standard
method of passing from invertible maps to noninvertible maps. So we prove the
iterated WIP first for noninvertible maps, then for invertible maps, and finally for
continuous time systems.

Structure of the paper The remainder of this paper is organised as follows. Sec-
tions 2 to 5 deal with the discrete time iterated WIP. Section 2 states our main results
for discrete time. In Section 3, we present a result on cohomological invariance of
weak limits of iterated processes. This result seems of independent theoretical inter-
est but in this paper it is used to significantly simplify calculations. In Sections 4



and 5, we prove the iterated WIP for discrete time systems that are noninvertible
and invertible respectively.

In Section 6, we return to the case of continuous time and prove a purely proba-
bilistic result about lifting the iterated WIP from discrete time to continuous time.
In Section 7, we state and prove some moment estimates that are required to apply
rough path theory. In Section 8, we prove the iterated WIP stated in Theorem 1.1.
Then in Section 9, we prove Theorem 1.2 and its discrete time analogue.

In Section 10, we discuss various generalisations of our main results that go be-
yond the Axiom A case. In particular, we consider large classes of systems that are
nonuniformly hyperbolic in the sense of [54, 55].

We conclude this introduction by mentioning related work of Dolgopyat [14, Theo-
rem 5], and [15, Theorem 3(b)]. These results, which rely on very different techniques
from those developed here, prove the analogue of Theorem 1.2 for a class of partially
hyperbolic discrete time dynamical systems. The intersection with our work con-
sists of Anosov diffeomorphisms and time-one maps of Anosov flows with better than
summable decay of correlations. As discussed above, our main results do not rely
on mixing for flows, only the formulas require mixing. Also, we consider the entire
Axiom A setting (including Smale horseshoes and flows that possess a horseshoe in
the Poincaré map) and our results apply to systems that are nonuniformly hyperbolic
in the sense of Young (including Hénon and Lorenz attractors).

Notation As usual, we let [b(X)dW and [b(X) o dW denote the It6 and
Stratonovich integrals respectively.

We use the “big O” and < notation interchangeably, writing a, = O(b,) or
A,, € b, if there is a constant C' > 0 such that a,, < Cb,, for all n > 1.

2 Statement of the main results for discrete time

In this section, we state the discrete time analogues of our main Theorems 1.1 and 1.2.

Let f : M — M be a C? diffeomorphism defined on a compact manifold M.
Again we focus on the case where A C M is a (nontrivial) hyperbolic basic set with
equilibrium measure p. The definitions are identical to those for Axiom A flows,
with the simplification that the direction tangent to the flow is absent. We assume
in this section that A is mixing: lim,,_ . fA wywy o fhdy = fA wy dp fA wo dp for all
wy, wy € L? (this assumption is relaxed in Section 10).

Let v : A — R be Holder with fAvdu = 0. Define the cadlag processes W,, €
D([0,00),R?), W,, € D([0,00), R¢*¢),

[nt]—1 t
W, (t) =n~1/? Z vo fi, WA(t) :/ WEawy =n~* Z v o filuTo fI.(2.1)

=0 0 0<i<j<[nt]—1



Since our limiting processes have continuous sample paths, throughout we use the
sup-norm topology on D([0,00), R¢) unless otherwise stated.

Theorem 2.1 (Iterated WIP, discrete time) Suppose that A C M is a mizing
hyperbolic basic set with equilibrium measure p, and that v : A — R® is Holder
with [, vdp = 0. Define W,, and W,, as in (2.1). Then (W,,W,,) =, (W, W) in
D([0,00),R® x R**¢) as n — oo, where

(i) W is an e-dimensional Brownian motion with covariance matriz ¥ =
Cov(IW(1)) = lim,,_,o0 Cov, (W, (1)) given by

¥ = / VP v d,u+2/(vﬁv7 o f" 4+ v’ o f) dpu.
A —Ja

(ii) WO (t) = [TWO AW + EDt where E = limy, o0 B, (W,,(1)) is given by
EPY = /U'BU’Y o f"du.

Given a : R? — R b : R? — R¥¢ we define X,, € D([0,00),R%), to be the
solution to an appropriately discretized version of equation (1.2). Namely, we set
Xn(t) = Xppg,n where

Xj-i-l,n - Xj,n + n_la(Xj,n) + b(Xj,n) (Wn(%) - Wn(%))7 XO,n = §
Theorem 2.2 (Convergence to SDE, discrete time) Suppose that A C M is a
mizing hyperbolic basic set with equilibrium measure i, and that v : A — R is Holder
with [, vdp =0. Let W,, W and E be as in Theorem 2.1. Let a : R* — R? be C**
and b: R4 — R¥>¢ be C** | and define X,, € D([0,00),R?) as above.

Then X, —, X in D(]0,00),R?) as n — oo, where X satisfies the SDE

dX = {a(X) +3 Eﬁ’yao‘bﬁ(X)b“"*(X)} dt +b(X)dW, X(0) =¢.

B,y

3 Cohomological invariance for iterated integrals

In this section, we present a result which is of independent theoretical interest but
which in particular significantly simplifies the subsequent calculations.

Let f : A — A be an invertible or noninvertible map with invariant probability
measure u. Suppose that v,9 : A — R® are mean zero observables lying in L2.
Define W,, € D([0, 00), R¢) and W,, € D(]0, 00), R¢*¢) as in (2.1), and similarly define

——~

W, € D([0,00),R¢) and W,, € D([0, 00), R¢*¢) starting from © instead of v.
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We say that v and © are L?-cohomologous if there exists x : A — R¢ lying in L?
such that v =0 + x o f — x. It is then easy to see that W, satisfies the WIP if and
only if W,, satisfies the WIP and moreover the weak limits of W,, and W,, coincide.
However, the weak limits of W, and W,, need not coincide. The following result
supplies the correction factor needed to recover identical weak limits.

Theorem 3.1 Suppose that f : A — A is mizing and that v,0 € L*(A,R)
are L2-cohomologous mean zero observables. Let 1 < [,y < e. Then the limit
limy, oo D7) [ (WP v o fI— 0P 070 fT)du exists and

WA () — Wﬁ“’ —>tZ/ PoYo fl —0P 970 f)du ae.,

as n — 0o, uniformly on compact subsets of [0, c0).
In particular, the weak limits of the processes

Wﬁv tZ/ vV o fidpu, Wﬁw tZ/ oo fidpu,

coincide (in the sense that if one limit exists, then so does the other and they are
equal).

Proof Write v=19-+a,a=yo f— Y, and A,(t) = n"1/? Zg”zt ao f7. Then

t t
WE(t) — W2 (¢) / WPawy — / W8 AWy = / AP aw + / WP dAY.
0 0

Now

[nt]-1 j—1 [nt]—1

/AﬁdVV”’—n1 Z Za oflvlo fi=n"t Z(Xﬁofj—xﬂ)zﬂofj

7=0 =0 7=0
[nt]—-1 [nt]—1

—at Y e o n e S e p,
§=0 =0

which converges to ¢ [ A X?vY dy a.e. by the ergodic theorem.

A similar argument for the remaining term, after changing order of summation
yields that fo WEdAY — —t [, 0P X7 o fdp ae.

Hence we have shown that

WO (1) — WA (1) %t(/xﬂvwdu—/@ﬂﬁofd,u). (3.1)
A A



Next,

VPl ofi —P 7o fl=(xPof —x")v o fl + 0% (X o f —X?) o fI,

and so
Z/UﬂUVijd,u—Z/@BWijdu
j=17A j=1 /A

- Z/A{(Xﬁof—xﬁ)v%fj +o7 (X o f = x") o f}dpu
7j=1

- Z/x\{(xﬁojm_jJr1 — X o fr ) o f1 + 9P (X7 o fIT — X" o ) }du
7=1

/X vV dp — /A X" o fdu+ L, (3.2)

where L,, = [, (0° x7o f"*' —xPv7o f") du — 0 as n — oo by the mixing assumption.
The result is immediate from (3.1) and (3.2). |

Corollary 3.2 Let f : A — A be mizing and let v, 0 € L*(A,R®) be L*-cohomologous
mean zero observables. o

Suppose that (W,,, W,,) —, (W, W) in D([0,00),R® x R**¢) as n — oo. Then
(Wny, W,,) = (W, W) in D(]0,00), R x R**¢) as n — 0o, where W = W and

WA (t) = Wm(t) —l—tZ/(vﬁ v o fldu— 0P 97 o fI)du
j=1 74

Remark 3.3 For completeness, we describe the analogous result for semiflows. Again
the result is of independent theoretical interest even though we make no use of it in
this paper.

Let ¢; : Q@ — Q be a (semi)flow with invariant probability measure v. Suppose
that v,0 :  — R® are mean zero observables lying in L?. Define W,, and W, as
n (1.4) and (1.5), and similarly define W, and W, starting from o instead of v.

We say that v and © are L2-cohomologous if there exists y : Q — R¢ lying in L?
such that fot vodyds = fot Do ¢gds+ xo ¢, — x. Again, W, satisfies the WIP if and

only if Wn satisfies the WIP and the weak limits coincide. As in Theorem 3.1, we
find that the limit lim,, fon Jo (0P v 0 ¢y — 0P 07 0 @) dv exists and

WA () — Wg”(t) — t/ /(vﬁ vV o ¢y — 0P 07 0 gy)dvds a.e.,
o Jo

as n — 00, uniformly on compact subsets of [0,00). The proof is almost identical to
that of Theorem 3.1 and hence is omitted.



4 Iterated WIP for noninvertible maps

A sufficient condition for Theorem 2.1 is that f : A — A is a mixing uniformly ex-
panding map. More generally, in this section we consider a class of nonuniformly
expanding maps with sufficiently rapid decay of correlations. The underlying hy-
potheses can be satisfied only by noninvertible maps; see Section 5 for more general
hypotheses appropriate for invertible maps.

In Subsection 4.1 we give more details on the class of maps that is considered in
this section. In Subsection 4.2, we prove the iterated WIP for these maps.

4.1 Noninvertible maps

Let f: A — A be an ergodic measure-preserving map defined on a probability space
(A, p) and let v : A — R? be an integrable observable with [, vdu = 0. Let P :
L'(A) — L'(A) be the transfer operator for f given by [, Pwywadp = [, wy Uws dp
for wy € LY(A), wy € L*(A) where Uw = wo f.

Definition 4.1 Let p > 1. We say that v admits an LP martingale-coboundary
decomposition if there exists m, x € LP(A,R°) such that

v=m+yxof—x, me&kerP. (4.1)
We refer to m as the martingale part of the decomposition.

Remark 4.2 The reason for calling m a martingale will become clearer in Sub-
section 4.2. For the time being, we note that it is standard and elementary that
PU =1 and UP = E(-|f'B) where B is the underlying o-algebra. In particular
E(m|f~'B) = 0.

Our main result in this section is the following.

Theorem 4.3 Suppose that f is mizing and that the decomposition (4.1) holds with
p = 2. Then the conclusion of Theorem 2.1 is valid.

Proposition 4.4 Let p > 1. A sufficient condition for (4.1) to hold is that v € L™
and there are constants C' > 0, 7 > p such that

‘/ vwo f" d,u‘ < COllwlleen™™, for all we L>® n > 1. (4.2)
A

Proof By duality, |P"v|; < Cn™7. Also, ||P"0]|e < ||Vl and it follows that
1P|, < [|v]|ss /P(Cn~T)/P which is summable.

Define y =Y~ | P"v € LP, and write v = m+ x o f — x where m € L?. Applying
P to both sides and using the fact that PU = I, we obtain that m € ker P. |
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There are large classes of noninvertible maps for which the decay condition (4.2)
has been established for sufficiently regular v, see Section 10. In particular, for
uniformly expanding maps the decay is exponential for Holder continuous v, so 7 and
p can be chosen arbitrarily large.

In the remainder of this subsection we reduce Theorem 4.3 to the martingale part.
Define the cadlag processes M,, € D([0,00),R), M,, € D(]0, 00), R*¢),

[nt]—1

t
M(t) = 3" e 1, M) = [ MM =0 Y o p
j=0 0

0<i<j<[nt]-1

Theorem 4.3 follows from the following lemma.

Lemma 4.5 Suppose that [ is ergodic and that m € L*(A,R°) with Pm = 0.
Then (M,,M,) —, (W,I) in D([0,00),R® x R®*¢), as n — oo, where W is an
e-dimensional Brownian motion with covariance matriz Cov(W (1)) = [, mm” du

and 17/ (t) = [} WP dW™.

Proof of Theorem 4.3 We apply Corollary 3.2 with © = m. Note that fA mm” o
fidp = [, PPmm™ dp = 0 for all j > 1. By Theorem 3.1, E = Z;’;IUUT oflduisa
convergent series. By Corollary 3.2, (W,,, W,,) —,, (W, W) where ¥ = Cov(IW (1)) =
[ymm® dp and W(t) = I(t) + Et

It remains to prove that Y7 = lim, o Covfﬂ(Wn(l)) = [ivPurdu +
S fu(@PvT o fr 4 v70P o f7) dp and that B = lim,,_o B, (W,(1)).

Define v,, = Z;:Ol vo fl,my, = Z?:_ol mo f7. Then

T, o fitmo NV du — nY.
/Amnmndu— Z /Am fr(mo f)" du =n¥%

0<i,j<n—1

Equivalently, ¢"Se¢ =n~" [, (¢"m,)*dp for all ¢ € R, n > 1. Let || || denote the L?
norm on (A, p). We have that nz(¢T3¢)2 = ||cTmy||s. By (4.1), v, —m, = xo f"—x.
Using f-invariance of p,

1 1
e vlla = n2 (c"Se)2 | = [l vall2 = le"mnllz| < [le” (va — ma)|l2 < 2llc" X]l2,
and hence lim,,_,o n~2||cTvp|]2 = (¢7'Sc)z. Equivalently,
n—o0 n—oo

Y = lim n_l/vn vl dp = lim Cov,(W,(1)). (4.3)
A

Let a, = fAv o frvT du and s;, = Zle a,. Compute that

S [vertan= Y n [verda= Y -na =3 s

0<j<i<n—1 1<r<n A 1<r<n k=1
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Hence
: -1 i—j 1 _ —
nh_rélon E /vof vhdp = hmn E Sk = nh_rélosn

0<j<i<n—1
—Z/vof o dp. (4.4)

Similarly,
: -1 2 r
lim n > / (o fI=T dy = Z/ (vo fr)¥ (4.5)
0<i<j<n—1
Write
/vnv du—n_lz /vof (vo fHT
0<i,7<n—1
= [t duent S [uop it auent 3 [oo
0<j<i<n—1 0<i<j<n—1

By (43) (40) (49) 2 = e+ T2 (0o 717+ 000 1) s
Finally, E,(W, (1)) = n_l 20<2<]<n L fyv o fITH T dp, so it follows from (4.5)
that lim,,_,. E,(W, (1)) = |

4.2 Proof of Lemma 4.5

Remark 4.6 The M, —, W part of Lemma 4.5 is standard but we give the proof
for completeness. The statement can be obtained from the proof of Lemma 4.5
by ignoring the M, component. In particular, our use of this fact in the proof of
Lemma 4.8 below is not circular.

Recall that m is B-measurable and m € ker P so E(m/|f~'B) = 0. Similarly, mo f7
is f~7B-measurable and E(m o f|f~UtYB) = E(m|f~'B) o f7 = 0. If the sequence
of o-algebras f~7B formed a filtration, then M, would be a martingale and we could
apply Kurtz & Protter [23, Theorem 2.2] to obtain a limit for (M, M,,).

In fact the o-algebras are decreasing: f7B O f~UtUB for all j. To remedy
this, we pass to the natural extension f : A — A. This is an invertible map with
ergodic invariant measure /i, and there is a measurable projection 7 : A — A such
that 7f = fm and 7*i = pu. The observable m : A — Re lifts to an observable
m=mom:A— R and the joint distributions of {mo f7:j >0} are identical to
those of {r o f/:j > 0}.

Define

[nt]—1
M,(t) = n-1/2 Z mofj7 M/B’Y / M/J’ dM’Y = n" Zm o fzm’y of]
=0

0<i<j<[nt]—1

12



Then (Mn,Mn) = (M,,M,) o7 and 7 is measure preserving, so it is equivalent to
prove that

~ ~

(M, M,)) = (W,I) in  D([0,00), R® x R*®). (4.6)

Let B = 7B, Again f’jg D f*(jﬂ)g but this means that {F;, j > 1} =
{fiB,j > 1} is an increasing sequence of o-algebras. Moreover, m o f~7 is Fj-
measurable and E(m o f~7|F;_1) = 0. Hence the “backwards” process

j=—nt]
forms an ergodic stationary martingale. Similarly, define

M2 (1) = / M} dM)™ =n"' > i’ o fiimo f.
0

[-nt]<j<i<—1
Note that [; mm” dp = [, mm” dp.
Proposition 4.7 (M,L_,M;) —w W, 1) in D(]0,00),R® x R**¢) as n — oo.

Proof We verify the hypotheses of Kurtz & Protter [23, Theorem 2.2] (with § = oo
and A,, = 0). We have already seen that Mn_ is a martingale. Also, by the calculation
in the proof of Theorem 4.3, E(]T/[/g_(tf) =n7 Zgnjl mYo fI|3 = t [z (m7)? djpi
independent of n, so condition C2.2(i) in [23, Theorem 2.2] is trivially satisfied.

The WIP for stationary ergodic L? martingales (eg [8, 29]) implies that M, —,, W
in D([0, 00), R®). In particular, (M5~ M¥~) —, (W# W7) in D(]0, c0), R?). Hence,
the result follows from [23, Theorem 2.2]. |

It remains to relate weak convergence of (]T/[/n_ , M) and (]Tfn, M.,,). It suffices to
work in D([0,T],R¢ x R¢*¢) for each fixed integer T' > 1.

Lemma 4.8 Let g(u)(t) = u(T)—u(T—t) and h(u,v)(t) = w(T —t)(v(T)—v(T —1)).
Let % denote matrix transpose in R¢*¢. Then

(M, M) o [ = (g(M;), (9(M,) = h(ME,))") + F,
where sup;ei 1) Fu(t) = 0 a.e.

Proof In this proof we suppress the tildes. First we show that M, o f=T = g(M, )+
F), where sup;cjop Fir(t) — 0 a.e.

13



We have

[nt]—1 [nt]—1—nT

M, (t)o f~" = %Zmoff Flh=n2 3 mof

( ) = M, (T —t) + F}(t),

Here, FS consists of at most one term and we can write
_1 .
[F)(t)| <n7Z| max _mo f7].
Jj=1,...,n

It suffices to work componentwise, so suppose without loss that e = 1. By the ergodic
theorem, n=' 37" ' m?o [~ — [, m*du, and so n”'m* o f7" — 0. It follows that
,,,,, nrm? o f7 — 0 a.e. and 50 supyep ) Fi(t) — 0 a.e.

Next, we show that M, 0 f 7 = (g(M;,) —h(M;))" +F,,, where SUPyejo.) Fn(t) —
0 a.e. We have

Hence

[nt]—1-nT j—1
MA(t) o T =p~! Z Z mPo fim? o fI
j=—nT i=—nT
—nT -1 [nt]—nT

(Y + SIS Z)Zmof@mwofﬂ

j=—nT  j=-nT+1 j=[nt]l-nT+1 j=[nt]-nT i=—nT

= F,(t) + M (T) = Eo(t) — F2(t), (4.7)
where

—nT—-1
Flt)=n"" Z mP o fim¥o fT,

i=—nT

[nt]—nT—-1
Fs(t) = (n_% Z m” ofi> (n_%nﬂ of["t]_”T),
i=—nT

—1 i—1
E,(t)=n""! Z ]Z mP o fimo fI.

j=[nt]-nT+1 i=—nT

14



Now F!(t) consists of only two terms and clearly converges to 0 almost everywhere.
The first factor in £ converges weakly to W# (see Remark 4.6) and the second factor
converges to 0 almost everywhere by the ergodic theorem. Hence sup,¢o 1 Z|F); (t)] —
0 a.e. for r = 1,2. Moreover,

-1 —nT+[nt]—1 j—1
Em=nt 3 (X o+ X )miofimiep
j=[nt]-nT+1 i=—nT i=—nT+[nt]
= H,(t) + MP~(T —t) + F3(¢t), (4.8)
where
1 —nT+[nt]—1
H,(t) = <n*5 Z m” o fJ) (nfﬁ Z mP o fl)
j=[nt]—nT i=—nT
= M~ (T —t) (M~ (T) = M} (T — 1)), (4.9)

i=—nT

by the ergodic theorem. The result follows from (4.7), (4.8), (4.9). n

and F2(t) =n~! Z_nTHm]_l mPo fim?Yo flrl=nT+1  Again, supejo 7y | Fn(t)| — 0 ae.

Proposition 4.9 Let D(][0,T],RY) denote the space of caglad functions from [0,T]
to RY with the standard Skorokhod Jy topology. Suppose that A, = B, + F,, where
A, € D([0,T],R?), B, € D([0,T],R?), and F,, — 0 uniformly in probability. If
Z has continuous sample paths and B, —, Z in 5([O,T],Rq), then A, —., Z in
D([0,T],R9).

Proof It is clear that the limiting finite distributions of A,, coincide with those of
B, so it suffices to show that A, inherits tightness from B,. One way to see this
is to consider the following Arzela-Ascoli-type characterisation [49], valid in both
D([0,T),R?) and D(]0, T}, R9).

Tightness of B,, in lN?([O,T],Rq) implies that for any ¢ > 0, & > 1, there exists
C >0, 0 >0, np > 1 such that P(|B,|e > C) < € for all n > 1 and P(w(B,, §) >

1/k) < € for all n > ng, where

w(t,0) = sup - min{[o(t) = (¢)], [(t) — (")},

t—o<t/ <t<t!'<t+4d

(where t,t',t" are restricted to [0, T]). These criteria are also satisfied by F}, for trivial
reasons, and hence by A, establishing tightness of A,, in D([0,T],R?). |

~ ~

Corollary 4.10 (M,,M,) —, (g(W), (¢(I) — h(W))") in D([0,T],R® x R**¢) as
n — oo.
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Proof Recalling the notation from Lemma 4.8, observe that the functional x :
D(0,T], R x R*) — D([0, ], R* x R given by x(u, v) = (g(u), (g(v) — h(w))")
is continuous. Hence it follows from Proposition 4.7 and the continuous map-
ping theorem that (g(My;), (9(My) — h(M;))*) = (9(W),(g(I) = h(W))*) in
D([0,T],R® x R¢*¢). The result is now immediate from Lemma 4.8 and Proposi-
tion 4.9. |

Lemma 4.11 (g(W),(g(I) — h(W))*) =4 (W, 1) in D([0,T], R x R**¢).

Proof Step 1 g(W) =4, W in D([0,T],RR¢). To see this, note that both processes are
Gaussian with continuous sample paths and g(W)(0) = W(0) = 0. One easily verifies
that Cov(g(W)(t1), g(W)(t2)) = tlE for all 0 < t; <ty <T. Hence g(W) =4 W.
Step 2 Introduce the process J fg g(W)dg(W). We claim that (g(W),J) =4
(W, 1). Tosee this, let Y, (t) = Z["ﬂ W /)W ((G+1)/n) =W (j/n)) s0 (W, Vs) —
(W, I). Similarly, let Z,(t) = Z[n—t]o (W )(]/n)( (WG +1)/n) — g(W)(j/n)) so
(W), Z,) = (g(W), ). Ttis clear that (W, Y,) =4 (g(W), Z,,) so the claim follows.

Step 3 We complete the proof by showing that J = (g(I)—h(W))*. Let 1 < g, <e.
We show that g([)ﬁ'y — h(VV)M = J7h.
Now JW fo W)ﬁ = lim,,_,o S, where the limit is in probability
and
[nt]—1

= 3" g (E) (g(W)P(EEL) — g(W)P(2)).

[nt]—1
= 2 (W) =W = D) (WHT = ) = WAT = 54)
[nt]ZOI k—1

Z Z (W(T = L) = W(T — EEL)) (WH(T — &) - (T - k£L))
[nt]—2 [nt]—1
= >0 (WHT = E) - WA = EL) (W(T = ) = W(T - £))

Jj=0 k=j+1

= D (WHT = 28 = WA = ) (W(T — ) = Ww(T — &),
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On the other hand, {g(I)—h(W)}*(t) = [r_,(WF—WB(T—t)) AW = limy, 00 T,

where

o= Y (W) - WAT - ) (W () - W)
i=n(T1)]
—[-nt]—-1
= Z (WAT — 22y = WH(T — ) (W(T = ) = W(T — £)).

We claim that lim,, (7, — S,) = 0 a.e. from which the result follows. When nt
is an integer, S,, = T,,. Otherwise, T,, — S,, = A,, + B,, where
[nt]—2
A=Y (WHT —t) = WP(T = ) (W(T — L) — W(T — 1))
3=0

= (WA(T = 1) = WA(T = ) (W7 (T) = W (T — ()

and

By = (WAT = (#52) = WAT = ) (W(T = 51) = W(T = (%55)).
The claim follows since A,, — 0 and B,, — 0 as n — oo. |
Proof of Lemma 4.5 This follows from Corollary 4.10 and Lemma 4.11. |

5 Iterated WIP for invertible maps

In this section, we prove an iterated WIP for invertible maps, and as a special case
we prove Theorem 2.1.

For an invertible map f : A — A, the transfer operator P is an isometry on L? for
all p, so the hypotheses used in Section 4 are not applicable. We require the following
more general setting.

Suppose that in addition to the underlying probability space (A, i) and measure-
preserving map f : A — A, there is an additional probability space (A, ,u) and
measure-preserving map f : A — A, and there is a semiconjugacy 7 : A — A with
7t = fi such that mo f = fom. (The system on A is called a factor of the system
on A.) We let P denote the transfer operator for f.

Definition 5.1 Let v : A — R® be of mean zero and let p > 1. We say that v
admits an LP martingale-coboundary decomposition if there exists m, x € LP(A,R?),
m € LP(A,R®), such that

v=m+yxof—x, m=momw, mE KkerP. (5.1)
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The definition is clearly more general than Definition 4.1, but the consequences
are unchanged.

Theorem 5.2 Suppose that f is mizing and that the decomposition (5.1) holds with
p = 2. Then the conclusion of Theorem 2.1 is valid.

Proof By Theorem 3.1, we again reduce to considering the martingale part m. De-
fine the cadlag processes (M,,, M,,) and (M ,, M,,) starting from m and m respectively.
Then (M,,M,) = (M,,M,) o 7. Hence we reduce to proving the iterated WIP for
(M,,M,) = (M,,M,). Since m € ker P, we are now in the situation of Section 4,
and the result follows from Lemma 4.5. n

For the remainder of this paper, hypotheses about the existence of a martingale-
coboundary decomposition refer only to the more general decomposition in (5.1).

5.1 Applications of Theorem 5.2

We consider first the case of Axiom A (uniformly hyperbolic) diffeomorphisms. By
Bowen [6], any (nontrivial) hyperbolic basic set can be modelled by a two-sided sub-
shift of finite type f : A — A. The alphabet consists of k£ symbols {0,1,...,k—1} and
there is a transition matrix A € R¥** consisting of zeros and ones. The phase space
A consists of bi-infinite sequences y = (y;) € {0,1,...,k — 1}% such that A =1
for all i € Z, and f is the shift (fy); = yis1-

For any 6 € (0,1) we define the metric dy(z,y) = 6°@¥ where the separation
time s(x,y) is the greatest integer n > 0 such that z; = y; for |i] < n. Define
Fy(A) to be the space of dy-Lipschitz functions v : A — R® with Lipschitz constant
[v]p = sup,, | —y|/ds(x,y) and norm [[v||y = [v|se +[v|s Where [v]y is the sup-norm.
For each 6, this norm makes Fp(A) into a Banach space.

As usual, we have the corresponding one-sided shift f : A — A where A =
{0,1,...,k — 13012} "and the associated function space Fy(A). There is a natural
projection 7 : A — A that is a semiconjugacy between the shifts f and f, and
Lipschitz observables © € Fy(A) lift to Lipschitz observables v = v o 7 € Fy(A).

A k-cylinder in A is a set of the form [ag,...,ax1] = {y € A : y =
a; foralli=0,...,k— 1}, where ag,...,a,1 € {0,1,...,k — 1}. The underlying
o-algebra B is defined to be the o-algebra generated by the k-cylinders. Note that
f : A = A is measurable with respect to this o-algebra. We define B to be the
smallest o-algebra on A such that 7 : A — A and f: A — A are measurable.

For any potential function in Fy(A) we obtain a unique equilibrium state ji. This
is an ergodic f-invariant probability measure defined on (A, B). Define u on (A, B)
to be the unique f-invariant measure such that m,u = p. Again, p is an ergodic
probability measure.

We assume that there is an integer m > 1 such that all entries of A™ are nonzero.
Then the shift f is mixing with respect to p.

YirYi+1
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Proof of Theorem 2.1 To each y € A associate a y* € A such that (i) y; = y; for
all ¢ > 0 and (ii) 9 = yo implies that x} = y! for each i < 0 (eg for the full shift,
take yf = 0 for i < 0).

Given the observable v € Fy(A), define xq(z) = >~ v(f"z*) — v(f"z). Then
X1 € L and v =0+ xy 0 f — x1 where ¢ “depends only on the future” and projects
down to an observable © : A — R. Moreover, by Sinai [48], ¥ € Fyi/2(A). It is standard
that there exist constants a, C' > 0 such that | [, Two f"du| < C||0] g1z ||w]re”*" for
all w € L', n > 1. By Proposition 4.4, (4.1) holds for all p (even p = oo). That is,
there exist m, Y2 € L>®(A) such that o = m + Yo 0 f — X2 where m € ker P. It follows
that © = m + x2 where m = mom, xo = Y2 o7m. Setting x = x1 + X2, we obtain
an L martingale-coboundary decomposition for v in the sense of (5.1). Now apply
Theorem 5.2. |

Our results hold for also for the class of nonuniformly hyperbolic diffeomorphisms
studied by Young [54]. The maps in [54] enjoy exponential decay of correlations for
Holder observables.

More generally, it is possible to consider the situation of Young [55] where the
decay of correlations is at a polynomial rate n=". Provided 7 > 2 and there is
exponential contraction along stable manifolds, then the conclusion of Theorem 2.1
goes through unchanged. These conditions can be relaxed further, see Section 10.

6 Iterated WIP for flows

In this section, we prove a continuous time version of the iterated WIP by reducing
from continuous time to discrete time. Theorem 6.1 below is formulated in a purely
probabilistic setting, extending the approach in [36, 19, 39].

We suppose that f: A — A is a map with ergodic invariant probability measure
. Let r : A — RT be an integrable roof function with 7 = fArd,u. We suppose
throughout that r is bounded below (away from zero). Define the suspension A" =
{(z,u) e AXxR:0<wu<r(x)}/ ~ where (z,7(z)) ~ (fz,0), Define the suspension
flow ¢y(z,u) = (x,u + t) computed modulo identifications. The measure p" = p X
Lebesgue/T is an ergodic invariant probability measure for ¢;. Using the notation of
the introduction, we write (Q2,v) = (A", u").

Now suppose that v : 2 — R® is integrable with fQ vdyv = 0. Define the smooth
processes W,, € C([0,00),R¢), W,, € C([0,00), R¢ x R*¢),

nt t nt s
W, (t) = né/ vopyds, WPH(t) = / Whdw? = nl/ / v o, v o, drds.
0 0 o Jo

r(z)

Define © : A — R® by setting v(x) = |,

v(x,u) du, and define the cadlag
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processes W, € D([0,00),R?), W, € D([0, 00), R*€),

[nt]—1

W,(t) =n"2 Z bo fi, WH() /WﬁdWV—n Z P o fiv7 o fI.

j=0 0<i<j<[nt]—1

N [=

We assume that the discrete time case is understood, so we have that
(Wi, W,) =0 (W, W), in D([0,00), R¢ x R, (6.1)

where W is e-dimensional Brownian motion and WVB7 f W8 AW + EPt. Here
the probability space for the processes on the left hand 81de is (A, p).
Define H : 2 — R€ by setting H (z,u) fo x,s)ds.

Theorem 6.1 Suppose that © € L*(A) and |H||v| € L*(Q2). Assume (6.1) and that

Y2 sup |H o ¢pe| =0 0 in C(0,00),R®), (6.2)
t€[0,T
. 1 ~
ot | 2 63)
1<i<k

Then (W, W,,) =, (W, W) in C(]0,00), R¢ x R**¢) where the probability space on the
left-hand-side is (2, V), and

W= (7)"2W, WA(t) /WﬂdWHEW E? = (7)7'EP 4 /H%my

Remark 6.2 The regularity conditions on ¢ and |H ||v| are satisfied if v € L*°(€, R¢)
and r € L*(A,R), or if v € L*(Q,R°) and r € L*(A,R). Moreover, assumption (6.2)
is satisfied under these conditions by Proposition 6.6(b).

If ¥ admits an L? martingale-coboundary decomposition (5.1), then condition (6.3)
holds by Burkholder’s inequality [10].

In the remainder of this section we prove Theorem 6.1. Recall the notation v; =
févogbsds, U = )0 L boflr, = Z;:Olrofj. For (z,u) € Q and t > 0, we define
the lap number N(t) = N(z,u,t) € N:

N(t) =max{n > 0:r,(z) <u-+t}.
Define g, (t) = N(nt)/n.

Lemma 6.3 (W, W,) 0 g, —, ((7)"2W, (7)"'W) in D(([0,00), R® x R°*¢).

—~ ~ ~ ~

Proof By (6.1), (W,,W,) —, (W, W) on (A, 1). Extend (Wn,wn) to Q by setting

Wz, u) = Wo(z), W,(z,u) = W, (2).
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We claim that (Wn,W ) —w (W ) on (Q,v). Define g(t) = t/r. By the
ergodic theorem, g,(t) = N(nt)/n = tN(nt)/(nt) — g(t) almost everywhere on
(€, v). Hence (W, Wy, gn) = (W, W, g) on (€,v). It follows from the continuous

mapping theorem that

—~ ~

{(W, W,,) 0 gult), t > 0} = {<W,<W;> 0g(t), t > 0} = {(W(t/7), W(t/7)), t > 0}
= {(7) VAW (1), (") W(t)), t > 0}

on (€, v) completing the proof.

It remains to verify the claim, Let ¢ = essinfr and form the probability space
(2, pe) where p. = (p x Lebesguelj)/c. Then it is immediate that (W,, W,) —
(W, W) on (£, ). To pass from p,. to v, and hence to prove the claim, we apply [56,
Theorem 1]. Since p, is absolutely continuous with respect to v, it suffices to prove
for all €, T > 0 that

lim MT( sup |Pa(t) o f — Py(t)] > e) —0, (6.4)
n—o0 t€[0,T]

for P, = Wn and P, = Wn We give the details for the latter since that is the more
complicated case. Compute that WJ(t) o f — W(t) = n™' 37, (07 0 f'9° o
i — =t D <im0 9% o f7 and so

Hsup |Wﬁv of— Wﬁv|
(0,77

< ||f16||2n_1H max | Z 7o f'|
- 2

1<k<nT
1<i<k

! max’ E 6’30]”}
1<k<nT
1<j<k

+[[07]]an”

by (6.3). Hence (6.4) follows from Markov’s inequality. |

It follows from the definition of lap number that

di(xu) = (fYOz,u+t — TN (T))-
We have the decomposition

N(t)
vz, u) =

v(¢s(x,0))ds + H o ¢(x,u) — H(z,u)

I
S~

(t)($)+HO¢t($,U)—H<£L',u). (65)
We also require the following elementary result.

Proposﬂzlon 6.4 Let a,, be a real sequence and b > 0. If lim, . n"%a, = 0, then
lim,, oo 0™ supte [0.7] lamy| = 0. |
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Lemma 6.5 (W,,,W,) = (Wn,Wn)ogn—i—Fn, where F,, —,, F in D(]0, 00), R xR¢*¢)
and F(t) = (0, [, Hv" dv)t.

Proof Using (6.5), we can write
Wn(t> = nfl/QUnt _ nil/%}N(t) + nfl/QH o (bnt . n*1/2H.

By definition, W, (N (nt)/n) = n=*/2yq. Hence by assumption (6.2), we obtain the
required decomposition for W,,.
Similarly,

t t
WA (1) = / WEaw) = / VP 07 0 e ds
0 0
t

B / wlﬂ\f(nb‘) + H" o Pns — Hﬁ]vw © Cbns ds = An(t) + Bn(t)v (6'6)
0

t nt
An(t) = /0 5" 0 buads,  Balt) = 7! /O (H 0 6y — HO" 0 6, ds.

By the ergodic theorem,

anﬁ/ v”ogbsds:Hﬁ(n)l/ zﬂogbsds—>H'B/v7dV:0.

0 0 Q

Hence by Proposition 6.4, n™" sup,c(o 7 |H” font v7 o ¢gds| — 0 a.e. Similarly,

n_l/ Hﬁoqﬁsﬁogzﬁsds:n_l/ (Hﬂv”)o¢sds—>/Hﬁv'ydy.
0 0 Q

Applying Proposition 6.4 with b = 1 and a,, = fon HB o ¢ v 0 ¢gds — n [, HbfvY d,
we obtain that n=' [;" H% 0 ¢,v7 0y ds — [, HPv" dv uniformly on [0, 7] a.e. Hence
B, (t) = t [, H?v" dv uniformly on [0, 7] a.e.

To deal with the term A,,, we introduce the return times ¢, ; = ¢,, j(z,u), with 0 =
tno < tni <tna <--- such that N(nt) = jfort € [t,;,t,;+1). Note that t, ;(x,u) =
(rj(z) —w)/n for j > 1. Since r is bounded below, we have that lim; , ¢, ; = oo for
each n.

Compute that

tn,j+1 5 t 3
An(t) = /t 07 07 0 s ds + /t Uy V7 © Pns ds

j=0 n,j n,N(nt)

5 tn$j+1 5 t
= ~j / v7 o ¢ns ds + f)N(nt) / v’lo ¢ns ds.
3 tn,N(nt)
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For j > 1,

tnj+1 tn,j+1 )
/ qubnsds:/ v(flx,u+ns—rj(x))ds
tn tn

»J ¥

r(f7x) , ,
= n_l/ v(flz,s)ds =n"tvo fI,
0

and similarly we can write fot" "vodnsds=n"t [ (=) v(z,s)ds =n"'0+ O(1/n) a.e.
By definition, W, (N (N(nt)/n) =n"! ZNW ~'9;9 0 f/. Hence we have shown that

An(t) = W, 0 go(t) + Co(t) + O(1/n) a.c., where ng( )= UN(nt ftn . O (s ds.
Finally, we note that

t t
/ VO Ppsds = / (N x w4 ns — Ty (r)) ds
129 N (nt) ty N (nt)

UHt—T N (1) (2)
! / o(fNa, s)ds = H (N, u b= v ()
0

=n"1H o ¢y,.

Hence C7 = W50 g,(t) - n"Y2H" 0 ¢y —, 0 by Lemma 6.3 and assumption (6.2). B

Proof of Theorem 6.1 This is immediate from Lemmas 6.3 and 6.5. [ |

Proposition 6.6 Sufficient conditions fm’ assumption (6.2) to hold are that (a) H €
L*(Q,R®), or (b) 0. € L*(A), where 0,(x fo lv(z,u)| du.

Proof In both cases, we prove that n='/2H o ¢, — 0 a.e. By Proposition 6.4,
supejor) H © o — 0 ace.

(a) Choose 6 > 0 such that H € L*™ and 7 < i such that 7(2+46) > 1. Since
|H o ¢nllats = || H]|2+s, it follows from Markov’s inequality that v(|H o ¢,| > n") <
| H||245n~ "+ which is summable. By Borel-Cantelli, there is a constant C' > 0 such
that |H o ¢,| < On~" a.e. and hence n='/2H o ¢, — 0 a.e.

(b) Since 92 € L*(A), it follows from the ergodic theorem that n~/2%, o f* — 0 a.e.
Moreover, N(nt)/n — 1/7 a.e. on (,v) and hence n='/%3, o fIN"I — 0 a.e. The
result follows since |H (z,u)| < 0.(x) for all z,u. |

Remark 6.7 The sufficient conditions in Proposition 6.6 imply almost sure conver-
gence, uniformly on [0, T, for the term F,, in Lemma 6.5.
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7 Moment estimates

In this section, we obtain some moment estimates that are required to apply rough
path theory. (Proposition 7.5 below is also required for part of Theorem 1.1, see the
proof of Corollary 8.3.)

7.1 Discrete time moment estimates

Let f : A — A be a map (noninvertible or noninvertible) with invariant probability
measure . Suppose that v : A — R is a mean zero observable lying in L>°. Define

n—1
v, = Zvofj’ Sﬁv — Z v o fiuTo fi.
=0 0<i<j<n
Proposition 7.1 Suppose that v : A — R lies in L™ and admits an LP martingale-

coboundary decomposition (5.1) for some p > 3. Then there ezists a constant C' > 0
such that

Holgjag)ﬂvj] H2p < Cn'/? Horgjagxn EA H2p/3 <Cn, foralln>1.

Proof The estimate ||v, s, < n'/? is proved in [33, Equation (3.1)]. Since vy, —
U, =4 Uy, for all a,n, the result for maxo<;<, |v;| follows by [46, Corollary B1] (cf. [37,
Lemma 4.1]).

To estimate S,, write

SBY = Z mP o flvY o fI 4 Z(Xﬁofj—xﬁ)vyofj.
0<i<j<n 1<j<n
We have || Zl§j<n x7o f7 vo fI, < n|[x”? |, < nHXﬁ“p”UAYHoo and || Zl§j<n x7v7o

Flly < Il Erian v © Flloo < alX ol o
Next, we estimate [,, = 20§i<j<n mPo fivYo fI. Passing to the natural extension

f: A = A in the noninvertible case (and taking f = f in the invertible case) we have

I, = Z Thﬁofi1~)7ofj:( Z mﬁofimofj)of":j:;of”,

0<i<j<n —n<i<j<0

so we reduce to estimating I, = Y _ ;.07 o fim’ o fi.
Now,

I = iXk where X, = ( Z 7 ofj)mﬁof’k.
k=1

—k<j<0
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Recall that E(mf o fi|f~'B) = 0. Hence E(X;|f*'B) =0, and so {X}; k > 1} is
a sequence of martingale differences. For p’ > 1, Burkholder’s inequality [10] states
that || 1 ||y < ||(Ore; XB)Y2|, and it follows for p’ > 2 that

07 < > Xl (7.1)
k=1

Taking p’ = 2p/3, it follows from Holder’s inequality that
[Xellaps < || D 970 f

—k<j<0

0 Tl = il < 42

Hence || 1 [J2p/3 < n and 50 ||Spll2p/3 < 1.

This time we cannot apply the maximal inequality of [46] since we do not have a
good estimate for Sqi, — S, uniform in a. However we claim that ||.Sqn — Sall2p/s <
n+nl2al2 Set Ay, = (Xpin, b3)Y? with by = k2. By the claim, [|Sqin —
Sall2p/s € Aqn and it follows from [40, Theorem A] (see also references therein) that
|| maXxop<j<n |S]‘ ||2p/3 < n as required.

For the claim, observe that

a+n—1j—1
Sl =S5 =YY WPofurof
j=a i=0
a+n—1 a—1 a+n—1 j—1
= Z Zvﬁofizﬂofj—i— Z Zvﬁofiqﬂofj
j=a =0 j=a i=a

=7 v) o f*+ S50 2.

a

Hence
1552 = S8 < N0} l2allvEll2g + 1Sully < 0202 4 m,

for ¢ = 2p/3. This proves the claim. |

Remark 7.2 The proof of Proposition 7.1 makes essential use of the fact that
v € L™ [25, 33, 37]. Under this assumption, the estimate for maxg<;<, |v;| re-
quires only that p > 1 and is optimal in the sense that there are examples where
lim,, o ||n Y20, ||, = oo for all ¢ > 2p, see [37, Remark 3.7].

We conjecture that the optimal estimate for maxo<j<,|S;| 1is that
|| maxo<;<n |Sj| ||, < n (for p > 2). Then we would only require p > 3 instead of
p > 9/2 in our main results.

Recall that W, (t) = n~'/2 Zgnjfl vo fI and WA (t) = fot WA dW;. We define the

increments

Wh(s,t) = W,(t) — Wa(s), and W5 (s t) = /t WP (s, r)dW](r).
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Corollary 7.3 Suppose that v : A — R® lies in L>® and admits an LP martingale-
coboundary decomposition (5.1) for some p > 3. Then there ezists a constant C' > 0
such that

IWa(i/nk/n)llzp < C(Ik = jl/m)"? and  [[Wo(j/n, k/n)llsps < Clk = jl/n,
for all j,k,n > 1.

Proof Lett > s > 0. By definition,

[nt]—1 [nt]—[ns]—1

Wn(57t) — ’I’L_l/2 Z ’UOfi — ’I’L_1/2< Z Vo fz) Of[ns]

i=[ns] =0
[nt]—[ns]—1

=Y vo fl =0T Py g

=0
By Proposition 7.1, assuming without loss that j < k,
Wi /ns ke /n)ll2p = 02 op—sl2p < C((k = 5) /)",
Similarly,
W, (s,t) =n"" Z vWo flulo fi = n_l( Z v? ofizﬂofj> o flnel

[ns]<i<j<[nt]—1 0<i<j<[nt]—[ns]—1

=, n ! Z o flulo fl = nflS'Z] ins]-
0<i<j<[nt]—[ns]—1

By Proposition 7.1,
IWo (3 /n, k/n)ll2pss = 7 [ Se—illapys < C(k = j)/m,

as required. [

7.2 Continuous time moment estimates

Let ¢, : 2 — Q be a suspension flow as in Section 6, with Poincaré map f: A — A. As
before, we write Q = A", v = u", where 7 : A — R is a roof function with 7 = [ rdpu.
Let v : Q@ — R® with [,vdv = 0.

As before we suppose that r is bounded away from zero, but now we suppose in
addition that v and r lie in L. (These assumptions can be relaxed, but then the
assumption on p has to be strengthened in the subsequent results.)

Define . .
vt:/UO¢Sds, th:// vP 0 ¢ps 07 0 ¢y, ds du.
0

Let o : A — R® be given by o(z fo (x,u)du (so ¥ coincides with the function
defined in Section 6). The assumptlons on v and r imply that o € L>(A, p).
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Proposition 7.4 N(t) < [t/essinfr] + 1 for all (x,u) € Q, t > 0.
Proof Compute that

Tt/ essintr+2(2) = 7(2) + Tt/ essiner]41 (f2) > w+ ([t/ essinfr] + 1) essinf f > u+ .
Hence the result follows from the definition of lap number. |

Proposition 7.5 Suppose that © : A — R® admits an LP martingale-coboundary
decomposition (5.1) for some p > 3. Then there ezists a constant C > 0 such that

loillap < CE2, [|Sil|2ps < Ct,

for allt > 0.

Proof If ¢ < 1, then we have the almost sure estimates |v;| < ||v]loct < ||v]|oot™?
and |Sy| < [Jv||At* < ||v||%t. Hence in the remainder of the proof, we can suppose
that t > 1.

For the v; estimate, we follow the argument used in [37, Lemma 4.1]. By (6.5),

Ve = 73]\[(75) + G(t),

where G(t)(z,u) = H o ¢y(z,u) — H(z,u) = [} v(d(x,s))ds — [ v(x,s)ds. In
particular, ||G(t)|lco < 2[|7]loo|V]]o0 < 2||7“||oo||v||oot1/2. By Proposmon 7.4, there is a
constant R > 0 such that N(¢) < Rt for all ¢ > 1. Hence

< 0 172,
el < max (0] + 2f|rllocl|viloct

By Proposition 7.1, || maxo<j<g; |9;||l2p < t/2. Since r is bounded above and below,
this estimate for maxo<;<g: |0;] holds equally in L*(A) and L?(2). Hence ||v;]|2, <
¢z,

To estimate S; we make use of decompositions similar to those in Section 6.

By (6.5),
t t
577 = [ et o dds = [ (@, + G 0 0uds
0 0

where || fot GP(8) 17 0 ¢sds|lee < 2|7|so|v]2t. Moreover, in the notation from the proof
of Lemma 6.5 with n =1,

N(t)—1

t u
/Oﬁjﬁ\[(s)U'Yogzﬁst:Al(t): Z ﬁfmofj_@ﬂ/o Uvo(bsds_,_@]ﬁv(t)]_po(bt

J=0

= S'mt) - 17/8/0 v7 oy ds + 17]*?[(01"-[7 o ¢y
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where S, is as in Proposition 7.1. Now ||17]€[(t)||oo <IN |l l7P]loe < RE||7 |00 ||V 00
Hence by Proposition 7.1,

t
‘/0 2716\7(5) vY o ¢gds

completing the proof. |

Again we recall that W,(t) = n="/2 [ v o ¢ ds and WE(t) = [ W7 dW;), and
we define the increments

< max [S7] + (14 Re)|[r[|2 lv]%, < t,
J<Rt

Wh(s,t) = Wy(t) — Wa(s), and W5 (s t) = /t WE(s,r)dW](r).

Corollary 7.6 Suppose that v admits an LP martingale-coboundary decomposi-
tion (5.1) for some p > 3. Then there exists a constant C' > 0 such that

[Wals, O)ll2p < Clt = s[> and  [Wa(s,t)]laps < Clt = s,

for all s,t > 0.

Proof This is almost identical to the proof of Corollary 7.3. |

Remark 7.7 Any hyperbolic basic set for an Axiom A flow can be written as a
suspension over a mixing hyperbolic basic set f : A — A with a Holder roof function
r. Since every Holder mean zero observable v : A — R® admits an L martingale-
coboundary decomposition, it follows that Proposition 7.5 and Corollary 7.6 hold for
all p.

8 Applications of Theorem 6.1

In this section, we apply Theorem 6.1 to a large class of uniformly and nonuniformly
hyperbolic flows. In particular, we complete the proof of Theorem 1.1. Our main
results do not require mixing assumptions on the flow, but the formulas simplify in
the mixing case.

Let ¢, : € — € be a suspension flow as in Section 6, with mixing Poincaré map
f: A — A As before, we write Q2 = A", v = u", where r : A — R is a roof function
with 7 = [ rdp.

Nonmixing flows First we consider the case where ¢; is not mixing. (As usual,
we suppose that the Poincaré map f is mixing.)

Corollary 8.1 Suppose that f : A — A is mizing and that r € L'(A) is bounded
away from zero. Let v € L'(Q,R®) with [yvdy = 0. Suppose further that |H|v| is
integrable and that assumption (6.2) is satisfied.
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Assume that © admits a martingale-coboundary decomposition (5.1) with p = 2.
Then the conclusion of Theorem 6.1 is valid. Moreover,

Y = CovP W (1) = (7)* / 07 dp + ( Z/ P50 fr 40707 o f7) dp,
A
and WfB'Y f WPo dWY + 1DB'HE where

DAY — (r)—lz/(ﬁﬁfﬂof"—ﬁ”f}ﬁof”)d#+/(H’BUW—vaﬁ)dl/.
n=1"74 @

Proof By Theorem 4.3, condition (6.1) is satisfied. Speciﬁcally, (Wn,wn) —
(W W) where W is a Brownian motion with Cov™ (W (1)) [y 070 dp +
PO N vﬁv'yof”+v7vﬁof”)duandwﬁ“7 fWﬁdWV—I—EﬁVt
By Remark 6.2, hypothesis (6.3) is Satlsﬁed Hence, by Theorem 6.1,
(Wi, W,.) = (W, W) where W = (7)"V2W and W2'(t) = [ WS dW; + BPt. Tt is
immediate that ¥ = Cov(W (1)) has the desired form. Moreover, by Theorems 4.3

and 6.1,
B = (f)lz/ﬁﬁmof”der/Hﬁv”dy.
n=1 A Q
The Stratonovich correction gives

DB — 9B _ B
_1{2/(@3@70Jm_@W@Bofn)dﬂ_/@ﬁmdu}+2/Hﬂvwdu
n=1"74 A Q

To complete the proof, we show that (7)™ [, 0707 dp = [, H°v dv + [, H'v" dv.
Compute that

/~ 7 dy = /{/Oru)fuﬂ(x u)du/or(x)v'y(x,s)ds}du
// " B ) /m(x s)ds—l—/r(x)v(a: ) ds y du d
// (z,u) H(z,u dudu+// /Osvﬂ(x,u)du)dsdu
-/ ﬂmdy+// (e, 5) H¥(z, 5) ds

:r/vﬁHde+r/v7Hﬁdu.
Q Q

as required. [
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Remark 8.2 Corollary 8.1 applies directly to Holder observables of semiflows that
are suspensions of the uniformly and nonuniformly expanding maps considered in
Section 4, and of flows that are suspensions of the uniformly and nonuniformly hy-
perbolic diffeomorphisms considered in Section 5. In particular, this includes Axiom A
flows and nonuniformly hyperbolic flows that are suspensions over Young towers with
exponential tails.

Mixing flows Under additional conditions, we obtain the formulas for > and D
promised in Theorem 1.1(b).

Corollary 8.3 Assume the set up of Corollary 8.1. Suppose further that v € L,
and that 0 admits a martingale-coboundary decomposition (5.1) with p = 3. If the
integral [ [, v?vY o ¢y dv dt exists, then

¥ = / /(vﬁvﬂ o ¢y + 1107 o ¢y) dv dt,
o Ja

and

DAY = / / P07 0 ¢y — v 0P 0 @) dv dt.
o Ja

Proof It follows from [10] that ||W, ||, = O(1) and hence that E, |V, |? — E|W|? for
all ¢ < p. In particular, taking ¢ = 2, we deduce that Cov, (W, (1)) — X. Moreover,
the calculation in the proof of Theorem 4.3 shows that ¥4 = fooo fQ(vﬁ vY o ¢y +

V108 0 ¢,) dvdt. Similatly E, ([} WS dW;) — [ [, 0% v7 0 ¢, dv dt.

Since v € L and p = 3, it follows from Proposition 7.5 that || fol WEAW | =
O(1). (In fact, we require only that || fol WE AW, = O(1) for some ¢ > 1.) Hence
E, ([, W dW;) — B, and so

DB’Y—QEBV—ZHV—Z/ /vﬁ'zﬂo@dudt—/ /(vﬁv70¢t+v"’vﬁo¢t)dl/dt)
0o Ja 0o Jo
:/ /(vﬂvwogbt—v”vﬁogbt)dl/dt,
0o Jao

as required. [

Proof of Theorem 1.1 We use the fact that every hyperbolic basic set for an
Axiom A flow can be written as a suspension over a mixing hyperbolic basic set
f A — A with a Holder roof function . Any Holder mean zero observable v : A — R¢
admits an L°*° martingale-coboundary decomposition. Hence Theorem 1.1 follows
from Corollaries 8.1 and 8.3. |
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9 Smooth approximation theorem

In this section, we prove Theorems 1.2 and 2.2. To do so, we need a few tools from
rough path theory that allow us to lift the iterated WIP into a convergence result for
fast-slow systems. We do not need to introduce much new terminology since the tools
we need are to some extent prepackaged for our purposes. For the continuous time
results, we use the standard rough path theory [28], but for the discrete time results
we use results of [22].

9.1 Rough path theory in continuous time
Let U, : [0,7] — R® be a path of bounded variation. Then we can define the iterated
integral U, : [0, T] — R**¢ by

U, (t) = /0 U,(r) dU, (), (9.1)

where the integral is uniquely defined in the Riemann-Stieltjes sense. As usual, we
define the increments

Un(s,) = Un(t) — Un(s) and Un(s,t):/ Un (s, 1) dU, ().

Suppose that @ : R? — R?% is C'* and b : R? — R%*€ is C?, and let X,, be the solution
to the equation

Xo(t) =€+ /0 a(X,(s)) ds + /0 b(X () dU,(s), (9.2)

which is well-defined for each n and moreover has a unique solution for every initial
condition ¢ € R%. To characterise the limit of X,,, we use the following standard tool
from rough path theory.

Theorem 9.1 Suppose that (U,,U,) —, (U,U) in C([0,00), R® x R**¢), where U is
Brownian motion and where U can be written

U(t) = /Ot U(s)odU(s) + Dt, (9.3)
for some constant matriz D € R*¢. Suppose moreover that there exist C' > 0 and
q > 3 such that

1Un(s,t)ll2g < Clt = s|'* and ||Ua(s, )l < Clt — s, (9-4)
hold for alln > 1 and s,t € [0,T]. Then X,, —,, X in C([0,00),R%), where
dX = (a(X) +y DﬁVc‘?abﬂ(X)bw(X))dt FB(X) 0 dW. (9.5)

a,B,y
If (9.4) holds for all ¢ < oo, then the C? condition on b can be relazed to C**.
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This result has been used in several contexts [7, 24], so we only sketch the proof.

Proof First suppose that a € C'*, b € C3. By [17, Theorem 12.10] we know that
the map (U,,U,) — X, is continuous with respect to the p, topology (ie. the rough
path topology) for any v > 1/3. In particular, the estimates (9.4), combined with the
iterated invariance principle, guarantee that (U,,U,) —, (U,U) in the p, topology
for some v > 1/3. It follows that X,, —, X where X satisfies the rough differential
equation

X(t) = X(0) + /0 a(X (s))ds + /0 b(X (s))d(U, U)(s).

By definition of rough integrals, and the decomposition (9.3), X satisfies (9.5).
Similarly, if the estimates (9.4) hold for all ¢ < oo, then we can apply [17, Theorem
12.10] under the relaxed condition a € C'*, b € C**. |

Now let ¢; :  — Q be a suspension flow as in Section 6, with Poincaré map
f A — A As before, we write @ = A", v = ", where r : A — R is a roof
function with 7 = [rdu. Let v : Q — R® with [,vdr = 0 and define o : A — R®,

o(z) = [ v o, dt.

Corollary 9.2 Suppose that f : A — A is mizing and that r € L*(A) is bounded
away from zero. Suppose that a € C' and b € C3. Let v € L®(Q,R®) with
vadu =0. If 0 admits a martingale-coboundary decomposition (5.1) with p > 2

27
then the conclusion of Theorem 1.2 is valid.

Proof Recall that X, satisfies (9.2) with U,, = W,,. By Corollary 8.1, (W,,, W,,) —,,
(W, W) where W is Brownian motion and W?7(¢) = fot W8 dW7+DP't. Moreover, the
estimates (9.4) hold by Corollary 7.6. The result follows directly from Theorem 9.1. B

Proof of Theorem 1.2 Again we use the fact that every hyperbolic basic set for
an Axiom A flow can be written as a suspension over a mixing hyperbolic basic
set f: A — A with a Holder roof function r. Any Holder mean zero observable
v : A — R¢ admits an L*™ martingale-coboundary decomposition. Hence Theorem 1.2
follows from Corollary 9.2 together with the last statement of Theorem 9.1 (to allow
for the weakened regularity assumption on b). |

9.2 Rough path theory in discrete time

In this section, we introduce tools [22] that are the discrete time analogue of those
introduced in the continuous rough path section. Let U, : [0,7] — R® be a step
function defined by

1

ft)—
Un(t) = ) AU,
j=0
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We also define the discrete iterated integral U, : [0, 7] — R*¢ by

U, (t) = /0 tUn(r)dUn(r): > AULAU,,. (9.6)

0<i<j<[n=2¢
Note that, as usual, we use the left-Riemann sum convention. We define the incre-
ments

[nt]—1
Un(s,t) = Y AU,; and Uy(s,t) = Y AU,; AU,

j=[ns] [ns]<i<j<[n=2t]

Suppose that a : R? — R? is C'* and b : R? — R%¢ is C3, and let X,,; be defined
by the recursion

Xn’jJrl = Xn’j + nila(Xw) + b(XnJ)AUnJ' (97)

with initial condition X, o = £ € R%. We then define the path X, : [0,7] — R by
the rescaling X,,(t) = X, nt)- The following theorem is the discrete time analogue of
Theorem 9.1 and is proved in [22].

Theorem 9.3 Suppose that (U,,U,) —, (U, U) in D(]0,00), R x R**¢), where U is
Brownian motion and where U can be written

U(t) = /0 V() dU(s) + Et,

for some constant matriz E € R*¢. Suppose moreover that there exist C' > 0 and
q > 3 such that

1/2

: —k
10l < © [

and ||U,(j/n,k/n §Cd, 9.8
1 n

hold for alln > 1 and j,k =0,...,n. Then X, —, X in D(]0,00),RY), where

dX = (a(X) +3 Eﬂ'ya%ﬁ(X)bM(X)) dt + b(X) dW.

a,Byy

If (9.8) holds for all ¢ < oo, then the C® condition on b can be relazed to C**.

Corollary 9.4 Suppose that f : A — A is mizing and that a € C*, b e C3. Letv €
L>*(Q,R®) with [yvdy = 0. Ifv admits a martingale-coboundary decomposition (5.1)
with p > %, then the conclusion of Theorem 2.2 is valid.
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Proof We have that X, is defined by the recursion (9.7) with AU, ; =n"*?v o fi.
In particular, U, = W, and U,, = W,,, as defined in Section 2. By Theorem 2.1,
(W, W) — (W, W) where W is Brownian motion and WA (t) = fg WP AW+ EMt.
Moreover, the estimates (9.8) follows immediately from Corollary 7.3. Hence the
result follows from Theorem 9.3. n

Proof of Theorem 2.2 Again, any Hoélder mean zero observable v : A — R°¢
admits an L°° martingale-coboundary decomposition. Hence Theorem 2.2 follows
from Corollary 9.4 together with the last statement of Theorem 9.3. |

10 Generalisations

Our main results, Theorems 1.1, 1.2 for continuous time, Theorems 2.1, 2.2 for discrete
time, are formulated for the well-known, but restrictive, class of uniformly hyper-
bolic (Axiom A) diffeomorphisms and flows. In this section, we extend these results
to a much larger class of systems that are nonuniformly hyperbolic in the sense of
Young [54, 55]. Also, as promised, we show how to relax the mixing assumption in
Theorems 2.1 and 2.2.

In Subsection 10.1, we consider the case of noninvertible maps modelled by Young
towers. Then in Subsections 10.2 and 10.3 we consider the corresponding situations
for invertible maps and continuous time systems.

10.1 Noninvertible maps modelled by Young towers

In the noninvertible setting, a Young tower f : A — A is defined as follows. First we
recall the notion of a Gibbs-Markov map F': Y — Y.

Let (Y, uy) be a probability space with a countable measurable partition «, and
let F':' Y — Y be a Markov map. Given z,y € Y, define the separation time s(z, y)
to be the least integer n > 0 such that F™x, F"y lie in distinct partition elements of
a. It is assumed that the partition separates orbits. Given 6§ € (0,1) we define the
metric dg(z,y) = 05@Y),

If v : Y — R is measurable, we define [v|y = sup,, [v(z) — v(y)|/dy(z,y) and
llvlle = ||vlloo + |v]g- The space Fp(Y) of observables v with ||v||s < oo forms a
Banach space with norm || ||g.

Let g denote the inverse of the jacobian of F' for the measure py. We require the
good distortion property that |logglg < co. The map F' is said to be Gibbs-Markov
if it has good distortion and big images: inf,cq iy (Fa) > 0. A special case of big
images is the full branch condition Fa =Y for all a € a. Gibbs-Markov maps with
full branches are automatically mixing,

If F:Y — Y is a mixing Gibbs-Markov map, then observables in Fy(Y) have
exponential decay of correlations against L' observables. In particular, Theorems 2.1
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and 2.2 apply in their entirety to mean zero observables v : Y — R® with components
in Fy(Y) for mixing Gibbs-Markov maps.

Given a full branch Gibbs-Markov map F' : Y — Y, we now introduce a return
time function ¢ : Y — ZT assumed to be constant on partition elements. We suppose
that ¢ is integrable and set ¢ = fY @duy. Define the Young tower

A={(y,0) €Y xZ:0<l< oy}

and define the tower map f : A — A by setting

(10.1)

) wt+1) (< p(y) -2
f(y’@_{(Fy,O) (=py) -1

Then p = py x Lebesgue/@ is an ergodic f-invariant probability measure on A. Note
that the system (A, p, f) is uniquely determined by (Y, uy, F) together with .

The separation time s(z,y) extends to the tower by setting s((z, (), (y,¢')) = 0 for
¢ #0 and s((x,0),(y,f)) = s(x,y). The metric dy extends accordingly to A and we
define the space Fy(A) of observables v : A — R that lie in L*>°(A) and are Lipschitz
with respect to this metric.

The tower map f: A — A is mixing if and only if ged{p(a) : a € a} = 1. In the
mixing case, it follows from Young [54, 55] that the rate of decay of correlations on
the tower A is determined by the tail function

ple >n)=ply €Y o(y) >n).

In [54] it is shown that exponential decay of p(¢ > n) implies exponential decay of
correlations for observables in Fy(A), and [55] shows that if u(p > n) = O(n=")
then correlations for such observables decay at a rate that is O(n~(*~1). For systems
that are modelled by a Young tower, Holder observables for the underlying dynamical
system lift to observables in Fy(A) (for appropriately chosen ) and thereby inherit
the above results on decay of correlations. Similarly, if we define Fyp(A,R¢) to consist
of observables v : A — R® with components in Fy(A), then results on weak conver-
gence for vector-valued Holder observables are inherited by the lifted observables in
Fy(A,R°) and so it suffices to prove everything at the Young tower level.

Theorem 10.1 Suppose that f : A — A is a mizing Young tower with return time
function ¢ 1 Y — Z%t satisfying p(e > n) = O(n=P). Let v € Fy(A,R®) with
fAvd,u:O. Then

(a) Iterated WIP: If B > 3, then the conclusions of Theorem 2.1 are valid.

(b) Convergence to SDE: If > %, then the conclusions of Theorem 2.2 are
valid for all a € C'*, b € C3.
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In particular, Theorems 2.1 and 2.2 are valid for systems modelled by Young towers
with exponential tails for all a € C**, b € C?T.

Proof In the setting of noninvertible (one-sided) Young towers [55], given v € Fy(A)
with mean zero, there is a constant C' such that

‘/ vwof”du‘ < C||lw]|so, forallwe L, n>1.
A

Hence by Proposition 4.4, there is an LP martingale-coboundary decomposition (4.1)
for any p < 8 — 1. The desired results follow from Theorem 4.3 and Corollary 9.2
respectively. |

If 3 > 2, or more generally ¢ € L?, the WIP is well-known. In fact ¢ € L? suffices
also for the iterated WIP and the mixing assumption on f is unnecessary, as shown in
the next result. These assumptions are optimal, since the ordinary CLT is generally

false when ¢ & L2,

Theorem 10.2 Suppose that A is a Young tower with return time function @ € L*.
Let v € Fy(A,R®) with [\vdu = 0. Then (W,, W,) =, (W,W) where W is an

e-dimensional Brownian motion with covariance matrix
[o¢]
¥ = Cov®P W (1) = (p) 7! / 00 dpy + ()7 / (0P 0 o F" + 37 9% o F™) dpy,
Y =y

and WHI(t) = [ WP AW + EP't where

00 /-1
B = @S [0 e i+ [ HO0du HO =3 o)
n—1 =0

If moreover u(p > n) = O(n=?) for some 8 > %, then the conclusion of Theo-
rem 2.2 (convergence to SDE) holds for all a € C**, b € C3.

Proof We use the discrete analogue of the inducing method used in the proof of
Theorem 6.1. Define ¢ : Y — R® by setting 0(y) = fi%)_l v(f7y). Then o lies in L?
and fy vduy = 0. Let P denote the transfer operator for F': Y — Y. Although v ¢
Fy(Y,R®) an elementary calculation [32, Lemma 2.2] shows that P € Fy(Y,RR¢). In
particular, P? has exponential decay of correlations against L! observables. It follows
that y = Z‘;‘;l P79 converges in L™ and hence following the proof of Proposition 4.4,
we obtain that ¥ admits an L* martingale-coboundary decomposition.

Define the cadlag processes W,,, W, as in (2.1) using ¢ instead of v. It follows
from Theorem 4.3 that (Wn, Wn) —w (W, W) where I is an e-dimensional Brownian
motion and WA (t) = [T W/ dW7 + Bt with

Cov® W (1) :/

f/ffﬂduy+Z/(@ﬂmoF”+mﬁﬁoF”)duy,
Y 1 JY
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and B =32 [ 9% 47 o F™dpy.
Arguing as in the proof of Theorem 6.1, and noting Remark 6.2, we obtain that
(Wo, W,,) = (W, W) where

W = (¢)"2W, WA () /WﬁdW”’—kEﬂ”t Eﬂv—(gp)—lﬁjﬁu/ HP dp.
A

Finally, to prove the last statement of the theorem, it suffices by Corollary 9.2
to show that v admits an L” martingale-coboundary decomposition with p > %. We
already saw that this holds for A mixing, equivalently d = ged{¢(a) : a € a} = 1. If
d > 1, then A can be written as a disjoint union of d towers A, each with a Gibbs-
Markov map that is a copy of F' and return time function 15,¢/d. Each of these d
towers is mixing under f¢, and the towers are cyclically permuted by f. Hence

o0

S P = Z ZPmd”<1Akv—d/AlAkz7d,u>.

m=1 k,r=1m=0

But [|[P™(15,0—d [, 1a,0dp)||l, < m™?. Hence we can define x = > > | P™0 € LP
yielding the desired decomposition v =m + xyo f — x. |

Example 10.3 A prototypical family of nonuniformly expanding maps are intermit-
tent maps f : [0,1] — [0, 1] of Pomeau-Manneville type [43, 27] given by

o= {x(1+2a$0‘), z€0,1) '

]
L L

Y

20— 1, x €|

Y

[

For each o € [0,1), there is a unique absolutely continuous invariant probability
measure p. For a € (0,1), there is a neutral fixed point at 0 and the system is
modelled by a mixing Young tower with tails that are O(n=?) where 8 = a~L.
Hence the results of this paper apply in their entirety for o € [0, 121) Further, it
is well-known that the WIP holds if and only if a € [0, %), and we recover this result,

together with the iterated WIP, for o € [0, 1).

10.2 Invertible maps modelled by Young towers

A large class of nonuniformly hyperbolic diffeomorphisms (possibly with singularities)
can be modelled by two-sided Young towers with exponential and polynomial tails.
For such towers, Theorems 10.1 and 10.2 go through essentially without change. The
definitions are much more technical, but we sketch some of the details here.

Let (M,d) be a Riemannian manifold. Young [54] introduced a class of nonuni-
formly hyperbolic maps 7' : M — M with the property that there is an ergodic T-
invariant SRB measure for which exponential decay of correlations holds for Holder
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observables. We refer to [54] for the precise definitions, and restrict here to provid-
ing the notions and notations required for understanding the results presented here.
In particular, there is a “uniformly hyperbolic” subset Y C M with partition {Y;}
and return time function ¢ : Y — Z* (denoted R in [54]) constant on partition
elements. For each j, it is assumed that 79U (Y;) C Y. We define the induced map
F=T°0:Y >Y.

Define the (two-sided) Young tower A = {(y,¢) € Y xZ : 0 < { < ¢(y)} and
define the tower map f : A — A using the formula (10.1).

It is assumed moreover that there is an F-invariant foliation of Y by “stable disks”,
and that this foliation extends up the tower A. We obtain the quotient tower map
f: A — A. The hypotheses in [54] guarantee that

Proposition 10.4 There exists an ergodic T-invariant probability measure v on M,
and ergodic invariant probability measures pa, pa, py, by defined on A, A, Y, Y
respectively such that

(a) The projection m: A — M given by w(y, () = Ty, and the projections 7 : A —
Aand 7:Y =Y given by quotienting, are measure preserving.

(b) The return time function ¢ : Y — Z7 is integrable with respect to py (and
hence also with respect to py when regarded as a function on 'Y ).

(¢) pa = py x counting/ [, @ du and pa = py x counting/ [, o dpu.

(d) The system (Y, F,py) is a full branch Gibbs-Markov map with partition o =
{Y;}. Hence f: A — A is a one-sided Young tower as in Subsection 10.1.

(e) py(p >n)=0(e"*") for some a > 0.

(f) Let v: M — R be Holder with [,,vdv =0. Thenvom =007+ x10f—xa

where x1 € L*(A) and v € Fy(A) for some 6 € (0,1).
Proof Parts (a)—(e) can be found in [54]. For part (f), see for example [31, 32]. N

Corollary 10.5 Theorems 2.1 and 2.2 are valid for Holder mean zero observables of
systems modelled by (two-sided) mizing Young towers with exponential tails.

Proof By Proposition 10.4(d) and the proof of Theorem 10.1, for any p we can
decompose 0 € Fp(A) as 0 = m + Y20 f — X2 where m, Yo € L>(A) and m lies in the
kernel of the transfer operator corresponding to £ : A — A. Now let m = m o7 and
X = X1+ X207 where x; is as in Proposition 10.4(f). We have shown that vor admits
an L martingale-coboundary decomposition (5.1). By Theorem 5.2, we obtain the

required results for v o 7 and hence for v. |
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By [5], this includes the important example of Hénon-like attractors. Again the
results hold with the appropriate modifications (in the formulas for ¥ and FE) for
nonmixing towers with exponential tails.

A similar situation holds for systems modelled by (two-sided) Young towers with
polynomial tails where Proposition 10.4(a)—(d) are unchanged and part (e) is replaced
by the condition that uy(p > n) = O(n=?). In general, part (f) needs modifying.
The simplest case is where there is sufficiently fast uniform contraction along stable
manifolds (exponential as assumed in [2, 31, 32], or polynomial as in [1]). Then
part (f) is unchanged allowing us to reduce to the situations of Theorem 10.1 in the
mixing case, # > 3, and Theorem 10.2 in the remaining cases.

In the general setting of Young towers with subexponential tails, there is con-
traction/expansion only on visits to Y and Proposition 10.4(f) fails. In this case an
alternative construction [38] can be used to reduce from M to Y and then to Y.
Define the induced observable © on Y by setting 0(y) = Zf:(%)fl v(T%). If p € LP
(which is the case for all p < () then it is shown in [38] that o = mo T+ xy o F — x
where m € LP(Y) lies in the kernel of the transfer operator for F' : Y — Y and
X € LP(Y). Thus if ¢ € L?  we obtain the iterated WIP for o and hence for v.

10.3 Semiflows and flows modelled by Young towers

Finally, we note that the results for noninvertible and invertible maps modelled by
a Young tower pass over to suspension semiflows and flows defined over such maps.
Using the methods in Sections 6 and 7 we reduce from observables defined on the
flow to observables defined on the Young tower, where we can apply the results from
Subsections 10.1 and 10.2. We refer to [32] for a description of numerous examples
of flows that can be reduced to maps in this way,

We mention here the classical Lorenz attractor for which Theorems 1.1 and 1.2
follow as a consequence of such a construction. There are numerous methods to
proceed with the Lorenz attractor, but probably the simplest is as follows. The
Poincaré map is a Young tower with exponential tails, but the roof function for the
flow has a logarithmic singularity and hence is unbounded. An idea in [4] is to
remodel the flow as a suspension with bounded roof function over a mixing Young
tower A with slight worse, namely stretched exponential, tails. In particular, the
return time function for A still lies in L? for all p. Holder observables for the flow can
now be shown to induce to observables in Fp(A), thereby reducing to the situation of
Section 10.2. Moreover, the flow for the Lorenz attractor has exponential contraction
along stable manifolds, and this is inherited by each of the Young tower models
described above. Hence we can reduce to the situation in Theorem 10.1 with (3
arbitrarily large.
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