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Abstract

We consider a family of dynamical systems obtained by coupling an Anosov map on the two-
dimensional torus — the chaotic system — with the identity map on the one-dimensional torus —
the neutral system — through a dissipative interaction. Firstly, we show that the two systems
synchronize: the trajectories evolve toward an attracting invariant manifold, with exponential rates
which are slower the smaller the interaction, and the full dynamics is conjugated to its linearization
around the invariant manifold. As a byproduct, we obtain that there exists a unique exponentially
mixing physical measure. Then, we focus on the instance of very weak interactions: in such a case the
variable which describes the neutral system, since its evolution is very close to the identity, appears
as a slow variable with respect to the variable which describes the chaotic system, and which is
wherefore named the fast variable. We demonstrate that, seen on a suitably long time scale, the slow
variable effectively follows the solution of a deterministic differential equation obtained by averaging
over the fast variable. More precisely, we prove that the invariant manifold is in probability close
to the fixed point of the averaged dynamics and that the difference between the exact evolution of
the slow variable, seen from the invariant manifold, and the solution to the averaged system is in
probability exponentially decreasing in time with a uniform rate.

1 Introduction

In this paper, we study the long time evolution of a dynamical system obtained by coupling a chaotic
system on the two-dimensional torus with a one-dimensional neutral system! through a dissipative
interaction, with special emphasis on the case of weak interaction, which corresponds to partially hy-
perbolic systems included in the class studied in [26]. Our goal is to show the occurrence of two related
phenomena of interest.

The first one consists in the emergence, regardless of the size of the interaction as far as it is
dissipative, of an attracting invariant manifold, on which the dynamics is essentially a copy of the
evolution of the chaotic system. This is what is usually referred to as synchronization. In this respect,
we extend the results in [30] to a more general class of systems. In addition, we show that in a large
neighborhood of the invariant manifold there exists a conjugation, that is a function establishing a
bijection between the actual dynamics and its linearization around the invariant manifold.

The second phenomenon can be described as follows. When the interaction between the two systems
is very small, the evolution of the neutral variable becomes independent of the chaotic variable and is
governed only by the average of the interaction over the chaotic variable.? More precisely, there exists a
set A of the two-dimensional torus such that (1) for all initial conditions of the chaotic variable in A the
evolution of the neutral variable, on a suitable time scale 7, is described by a differential equation that
does not involve the chaotic variable, and (2) in the limit of vanishing interaction, the measure of the set

1By ‘neutral system’ we mean a system which in the absence of the interaction is at rest, so that the Lyapunov exponent
of the central direction is zero — and remains close to zero when the interaction is switched on and is small.

2The ‘chaotic variable’ and the ‘neutral variable’ are the variables that, in the absence of interaction, describe the
chaotic system and the neutral system, respectively.



A is asymptotically full and the time scale T diverges. This phenomenon is known as averaging and it is
studied for systems related to ours in [22, 23], among others. In the class of systems we consider, thanks
to the hypothesis of uniform dissipation, we get more control on the dynamics: we show that, excluding
a set of initial conditions for the chaotic variable whose measure vanishes with the size of the interaction,
the averaged differential equation describes the evolution of the neutral variables toward the invariant
manifold up to an error which remains uniformly bounded in time for all times and vanishes with the
interaction. Moreover, when the dynamics is seen from the invariant manifold, the averaged differential
equation describes the evolution of the neutral variables with an error exponentially decreasing in time,
still after excluding a set of initial conditions for the chaotic variable which vanishes with the interaction.

We prove the existence of both the invariant manifold and the conjugation via an explicit construction
relying on the hyperbolic properties of the chaotic system. To obtain averaging we prove several,
progressively more complex correlation inequalities for the chaotic evolution that, combined with the
explicit construction, allow us to control effectively the fluctuations of the full evolution around the
averaged one.

We now give a more detailed description of the results briefly outlined above, without dwelling on
the technical aspects. Formal statements are provided in Section 2, after introducing all the appropriate
notations and definitions.

1.1 Deterministic description: synchronization

Synchronization in quasi-integrable systems is well known to occur in the presence of dissipation; a
typical example is the orbital resonance in celestial mechanics [50]. By contrast, in chaotic systems,
where trajectories starting at close initial conditions tend to diverge from each other, synchronization
may appear as an unlikely phenomenon, and was considered so for a long time, up to the end of
the last century [5] and the publication of seminal works such as Pecora and Carroll’s paper [52]. In
particular, the presence of negative Lypaunov exponents due to a dissipative coupling may still produce
synchronization.

One of the simplest models one can think of is the partially hyperbolic system obtained by coupling
a chaotic system, for instance an Anosov automorphism on the two-dimensional torus T2, such as
the Arnold’s cat map, with a one-dimensional neutral system on T through a dissipative perturbation
which is unidirectional, that is which affects only the motion of the neutral system. Such a model has
been explicitly considered in [30], by fully exploiting the perturbative nature of the coupling and under
suitable assumptions which simplify the analysis to a great extent. More complicated and realistic
models can be easily envisaged (see for instance the discussion in Section 1.3, in particular about the
heat equation, and refer to [53, 56, 8, 35, 2] for further examples), however the main advantage of the
simple model studied in [30] is that its solution can be explicitly worked out and studied in great detail,
without resorting to numerical simulations or heuristic arguments. What is found in [30] is that a two-
dimensional invariant manifold appears on which the dynamics is conjugated to that of the unperturbed
automorphism: as a consequence, the two systems synchronize asymptotically, in the sense that they
tend to realize a drive-response configuration, with the originally neutral system slaved to follow the
dynamics of the chaotic system (see [8] and references therein for an introduction to the topics). The
invariant manifold is no more than Hélder continuous, but, with the hypotheses considered in [30], its
oscillations are small, that is of the same order as the perturbation — a property which is not expected
to hold in general.

In the present paper we study a class of dynamical systems that include those considered in [30],
and show that an invariant manifold exists in a more general setting, and it is still the graph of a Holder
continuous function over the two-dimensional torus (see Theorem 1). Moreover, we extend the analysis
beyond the perturbative regime, in the sense that the coupling is required only to be dissipative in
a finite region and is not necessarily small. The oscillations of the invariant manifold may be rather
large in general, even in the perturbative regime, albeit large oscillations are rare in the latter case,
given that the variance of the function whose graph describes the invariant manifold is of the order
of the perturbation (see Theorem 4). We also provide a detailed description of the dynamics away



from the invariant manifold, by demonstrating that it is conjugated to its linearization around the
invariant manifold (see Theorem 2). In particular, the invariant manifold is proved to be an attractor.
The conjugation too, in general, is no more than Holder continuous. The variance of the conjugating
function, seen as a function on T2 for fixed value of the neutral variable, is found to be of the order of
the coupling, despite the fact that deviations of order 1 from its average are possible even in the case
of small coupling (see Theorem 5). As a byproduct, we obtain that any system in the class we consider
admits a unique physical measure given by the lift to the invariant manifold of the normalised Lebesgue
measure of T?. Thanks to the uniformly dissipative nature of the interaction, the physical measure is
exponentially mixing (see Theorem 3), with mixing rate of the order of the perturbation due to the
low regularity of the invariant manifold (see Corollary 2.23). This can be compared with the results in
[22, 46], in the case of expanding maps, where logarithmic corrections appear in the decay rate, due the
non-uniform dissipation.

1.2 Probabilistic description: averaging

When the perturbation is very small, two time scales naturally appear in the evolution: the fast time
scale of the chaotic dynamics on T? as opposed to the slow time scale of the neutral system, whose
evolution is driven only by the perturbation. The study of systems with fast and slow variables is well
established for quasi-integrable systems where the motion of the slow variable is close to periodic, and
probably originated with Lagrange’s analysis of the secular variations of the orbital elements of planets
[45]. In such systems, the slow variable, for a very long time, only feels the average over one period
of its interaction with the fast variables. Thus, to study the drift of the slow variable, one applies the
so-called averaging method [37, 4, 57]: once the oscillations of the fast variables have been integrated
out, one finds an approximate solution which provides, in general, a reliable description of the dynamics
up to a time inversely proportional to the slow time scale. However, this is only the first step in the
study of the dynamics of the system, and one has to control the corrections in a deeper way in order to
make the analysis rigorous and extend it up to longer — even infinite — time scales.

In a similar spirit, we investigate the dynamics of the systems we are considering when the size p of the
perturbation is very small. We find that, in this situation, in order to describe the evolution of the slow
variable, the fast variable, despite being deterministic, can somehow be treated as a random variable.
More precisely, the evolution of the slow variable becomes essentially independent of the dynamics on
the torus and is effectively described by an averaged dynamics in which the function describing the
influence of the fast variable on the slow variable is replaced by its average on the torus. We show that,
taking a random initial condition for the fast variable, the probability of seeing a sizable deviation from
the deterministic averaged evolution is of the order of the perturbation (see Theorem 6, complemented
by Lemma 2.28, and the ensuing Corollary 2.33). Furthermore, the deviations can be controlled and
proved to decay exponentially with rate of order p (see Theorem 7), consistently with the the bounds
on the correlations implied by Theorem 3 (see Corollary 2.23). We can interpret the above results in
the form of a scaling limit, in the sense that we can fix a finite time ¢ and study, when the size p of the
perturbation is very small, what happens after |t/p] iterations of the map. In this regime, henceforth
called the scaling regime, the averaged dynamics is described by a suitable ordinary differential equation.
This implies that the evolution of the slow variable, seen as a continuous time stochastic process in the
rescaled time ¢, converges exponentially to the solution of an ordinary differential equation in probability
in the topology of the uniform convergence (see Theorem 8).

Properties as those discussed above are exhibited by the class of models studied in [22, 24, 23, 46],
where the one-dimensional system described by the slow variable is coupled with an expanding circle
map and the coupling is dissipative only in average. When the system is not uniformly dissipative,
the dynamics may become much more complicated. This is especially true when the averaged system
admits more than one attractor. If this happens, starting close to one of them does not prevent the
dynamics to move toward some other attractor, and, as a consequence, a further time scale naturally
appears, on which the dynamics looks like as a random walk between metastable states. A result of this
kind has been worked out in the aforementioned models based on expanding maps [22], where the rate



of decay of correlations, in the case of more coexisting sinks for the one-dimensional averaged system,
is proved to be much slower than in the case of only one attractor. An analogous behaviour may be
expected to occur also in the case of the Anosov automorphisms, when the interaction is dissipative only
in average. On the other hand, in the case of fully dissipative systems, where synchronization is achieved
at exponential rate, the class of models we consider is not covered by the analysis in [22], because of
the presence of both stable and unstable directions for the fast chaotic dynamics on T?; furthermore,
considering Anosov systems instead of expanding maps has the advantage that the systems one deals
with are reversible and exhibit symplectic structure [46]. Noteworthily, the stronger assumption on the
dissipation allows us to identify the stable state with the metastable state (in particular, the last time
scale listed in the introduction of [24] does not arise) and to obtain stronger bounds for the decay of
the correlations, with no logarithmic corrections. For a more thorough comparison with the literature
we refer to Section 2.5.

1.3 More general settings: a brief overview of possible applications

Systems of the kind described above, usually in more complex and articulated variants, appear in many
applications. In fact, the class of systems we study in this paper can be considered as a prototype — or
at least a simplified version — of physically more structured models, in the same spirit as in [30, 23].

One of the first problems to be studied, where fast and slow variables are coupled to each other, were
the planetary motions in celestial mechanics. A well-known example are the effects of the revolution
of the Moon around the Earth (the fast motion) on the revolution of the Earth around the Sun (the
slow motion). Krylov-Bogolyubov theory provides a useful tool to deal with such a kind of problems
and, more generally, to study the behaviour of oscillating systems where at least two very different time
scales are involved: an averaged equation for the slow variables is obtained after integrating out the
motions of the fast variables [42, 9, 38]. The theory has been successfully applied to a wide class of
dynamical systems, which range from very simple two-dimensional systems, such as the Van der Pol
equation or the inverted pendulum, to much more complicated ones, such as the stability of the Solar
system, where, because of the complexity of the equations, numerical analysis plays a dominant role.

Recently the averaging method has been applied to study the stability of the H; ion within the
framework of classical mechanics [15]. For certain initial conditions of the electron coordinates, the
protons are found numerically to be captured in an oscillatory state. On the other hand, the numerical
simulations also show that for other initial conditions the motion of the electron becomes chaotic. It
would be interesting to investigate further the chaotic regime, in the light of the increasing results in the
literature showing that synchronization may still occur when the dynamics of the fast variable moves
from regular to chaotic; for instance, a behaviour of this kind is observed numerically in electromechan-
ical systems with flexible arms (see [43] and references quoted therein). Another recent application of
the theory of averaging is provided by the derivation of Haff’s law for the system formed by two hard
disks on a two-dimensional torus that dissipate energy due to inelastic collisions [36]: by rewriting the
dynamics in terms of a dispersing billiard, in the limit of vanishing dissipation, the speed of the particle
is approximated uniformly by the solution of a suitable ordinary differential equation.

Undoubtedly, also in the light of the relation of the problem of climate change with society and life
on our planet, one of the most significant examples of chaotic systems where fast and slow variables
interact with each other is the Earth’s climate system: while weather processes, such as the atmospheric
and ocean dynamics, behave as fast motions, what one is really interested in is the slow evolution of the
climate [40]; moreover, one has to take into account also intentional and unintentional human-induced
perturbations, such as the global warming due to human activities. Because of the wide range of external
forces involved in the climate system, the mathematical models which are used to treat the problem
in full generality are inevitably complicated, and the corresponding differential equations are mainly
studied numerically. However, analytically more accessible models have been studied, not only because
there are problems which admit a simpler description, but also on the grounds that obtaining analytical
results allows us to improve our general understanding of the problem. A class of simple climate models
are the energy balance models, where only a few variables appear. An example is provided by a two-



dimensional model where the evolution of the mean surface temperature and of the mean deep ocean
temperature is governed by a system of two stochastic differential equations: the climate system response
is characterised by two time scales, with the deep ocean temperature reacting much more slowly [59].
The use of mathematical models in order to deal with the climate change has intensified in the last few
years, thanks to the recent developments in dynamical systems theory as well as in statistical mechanics
and probability (see [25, 47, 33] for reviews on the topics). The tools we use in the present paper provide
a possible path to follow in order to address the analysis of climate models. Studying coupled Anosov
systems, which in principle could appear as mathematical abstractions, is justified in consideration of
Gallavotti-Cohen chaotic hypothesis [31]. In this regard, we stress that the results obtained by relying
on Ruelle response theory [48, 33] exploit the very same assumption.

Another well established — and more ambitious — line of research aims at deriving rigorously the
macroscopic law of transport of energy in a crystal, that is the heat equation, starting from the deter-
ministic microscopic dynamics (see [11] for a review). Since one is interested in the long-time dynamics,
in order to avoid the difficulties inherent in perturbations of integrable Hamiltonian systems one may
either add some randomness, which leads to stochastic equations, or turn to a different approach and
move toward strongly chaotic dynamics. In this perspective, as pointed out in [46], one would like to
investigate the case of a large number N of chaotic systems, locally coupled with an equal number of
neutral systems and weakly interacting with each other, and look for results which are uniform in N.
One is ultimately interested in taking the hydrodynamical limit, that is considering the system obtained
by a scaling limit in which both N and the (discrete) time k go to infinity in a suitable way (see [60] for
a review). A model of this kind, with a different approach with respect to ours, is studied in [13], where
the local systems are chaotic maps, the neutral variables play the role of local energies and a further
conservative small interaction is introduced between the local systems; then, for initial conditions with
the energies confined in a very small region, a diffusion equation is proved to be satisfied by the local
energies at finite time.

Stated in its full generality, the problem is too hard for our present knowledge. As discussed in
[22, 46], a possible strategy to pursue is to split the study into two separate steps:

1. First one studies a single local system weakly interacting with a neutral variable in the limit in
which the size p of the interaction vanishes (the scaling regime). In order to obtain a non-trivial
evolution one studies the behaviour of the system for times & diverging with a law which depends
on p. In this way one obtains a differential equation (the mesoscopic equation) describing the
dynamics of the neutral variable.

2. Next, one couples a large number N of such systems and takes the limit in which both N and the
rescaled time go to infinity according to the hydrodynamic limit. The heat equation should emerge
as the partial differential equation describing the evolution of the local energy concentration, that
is the average of the neutral variable in a small region.

As far as the first step is concerned, one wishes the dynamics to be well understood in the absence of
interaction. Since integrable systems have to be excluded because they are too special and are expected
to display a non-typical behaviour, the local systems are usually assumed to be chaotic. A further
simplifying hypothesis is to consider an interaction which makes non-conservative the evolution of the
neutral variable, so that local attractors appear and the dynamics is controlled over long times. In such
a situation the scaling limit requires k ~ p~! and the mesoscopic equation is an ordinary differential
equation. In the more difficult conservative case, a different scaling law k ~ p~2 is looked for and the
mesoscopic equation is expected to be a stochastic differential equation.

The present paper deals with the first step of the strategy outlined above, in the fully dissipative
case. Of course, the problem one has in mind is the general case of partially hyperbolic systems, where
all manifolds — unstable, central and stable — exist, in the presence of a dissipative interaction along the
central direction. Thus, the fact that the neutral system does not influence the chaotic evolution on
the torus, although it still remains highly non-trivial, makes the analysis easier. Notwithstanding this
simplification, we think that the model we study here contains most of the relevant features we need to
control the statistical properties over long times of models with more general couplings (see Section 2.6).
At the same time, it has the advantage of being well suited for explicit computations and eliminating



details which would introduce technical complications without really adding anything to the underlying
physics.® Therefore, in our opinion, results obtained for such a model represent a first step toward a
full mathematical understanding of the problem of synchronization and averaging in chaotic systems,
before considering more realistic situations.

2 Model and Results

In this section, first, we introduce the basic ingredients that will be used in the rest of the paper. Then,
we give the formal definition of the model we study and present our main results, referring to Sections 3
to 5 — and the Appendices — for the proofs. A more detailed plan of the paper is given in Subsection 2.7.

2.1 Basic Ingredients

Set T := R/27Z and consider an Anosov automorphism Ay on T? [1, 14], such as Arnold’s cat map [3].
Call Ay the eigenvalues and vy the eigenvectors of Ao, with |ve| =1, |A4| > 1> [A_| and [A_A;| =1,
and set A := |A4].

Consider Q := U x T?, where U/ is a non-empty closed interval of either T or R, and, for any function
f: Q2 — R and any p € U, set

(@) = () = [ Teymoldd). Fob) = o) = (o), (21)

where mq(di) := dy/(27)? is the (normalized) Lebesgue measure on T2. Observe that my is the unique
physical measure for Ay, that is mg is invariant under Ag and for every continuous function f : T? — R,

one has that
n—1

Tim L3 F(A) = (f) (2.2)
=0

for almost every ¢ with respect to the Lebesgue measure.

Let || flloo := sup(y, ypyeq |f(#,9)| be the supremum norm on 2 and let (2, R) denote the Banach
space of the bounded continuous real-valued functions f defined on Q equipped with the norm || f]|co-
For a € (0, 1], introduce the Holder seminorm

£ (e, ¢") = [, 9)

|fla == sup , (2.3)
(e (punen [ —¥I°

the two directional Holder seminorms

|f‘§ ‘= sup sup ‘f(90>¢+90vi3 —f(%lm (24)
(p,)EQ zER |z
and the norms

Ifllazay = Ifllee +a-lfla_ + ol fIE,  Iflla =1 lao, IS = llow,  (2:5)
and let 2, (O R), 41 (2 R) and %, (Q,R) denote the anisotropic Banach spaces of the Holder
continuous functions defined on 2 equipped with the norms || - [|o_ ., || - || and || - ||, respectively.*
If o = ay = a the norm || - ||a,« is equivalent to the norm || - ||a := || - [loo + @] + |o Of the a-Holder
continuous functions, so that %, ,(Q2,R) = %.(Q2,R), where %,(Q,R) is the Banach space defined
by the norm || - ||4; on the other hand, using anisotropic Banach spaces allows to treat differently the

stable and unstable manifolds [7, 20], and this will be exploited in what follows. Finally, observe that
Bo(,R) = B, R).

3Similar considerations are at the basis of both the models studied in [30, 18] and the skew products given in [22, 23]
as examples for the general theory in the case of expanding maps.

4 With respect to the cone framework widely used in the recent literature (see for instance [26, 27, 22, 34, 16]) we use
a more direct geometric approach that exploit the explicitly known stable and unstable directions.




Remark 2.1. Tt is easy to see that one has

fla <Ifla < IfIE+ 1112, [fllee < alfla + [[{ o0, (2.6a)
[f9la < I flloolgla + |flallglloo; 1f9la < I fllsclgla + 1£13 llglloo, (2.6b)
1£9lla < I llallgllas 1fglla oy <[ fllaarllglloar; (2.6¢)

with ¢, := (7v/2)®. Indeed, writing ¢’ = ¢+ v, +2_v_ in (2.3), we obtain the inequality | f|X < |fl|a
in (2.6a), while, splitting

fle ) = flo,¥) = flo, ¥ + myvy +a_vo) = flp, ¥ +av) + flo, v +x_v-) — f(o,¢)
and, bounding |z|* > max{|z4+|%,|z_|*}, we find

f(%w') — f((pv’(p) f(%w + 404+ .Z',’U,) — f(@7w + :E*U*) + f((p7’(/} + LL',’U,) — f(@a d})

|| || x|

<

)

which yields the inequality |f|o < |f|t + |f], in (2.6a). The second inequality in (2.6a) follows writing

fe0) = [ 1oty mo(@) = [ ((0:0) = Flo.w) + Flit!)) mold)

and bounding |1y — 9’| < 7v/2 on T2. The inequalities (2.6b) are obtained by writing

Fle,Nglo, ") — flo, 0)gle,¥) = (flo,0') — fle,¥))g(e, ') + [, 1) (9(e, ) — g(p,¥)).

Finally, the inequalities (2.6¢) follow from (2.6b) by noting that the right hand sides contain additional
terms with respect to the left hand sides.

For k > 1, define also %, (€2, R) as the Banach space of the functions f: € — R which are k-times
continuously differentiable in the first variable, that is in the variable ¢ € U, and such that the first
k — 1 derivatives in the first variable are a-Ho6lder continuous in the second one, that is in the variable
Y € T2, equipped with the norm

k—1 k k—1
W Wk =D NOEFlla+ 105 Flloe = D 105 F oo + @D |05 F s (2.7)
n=0 n=0 n=0
where 0, denotes the derivative with respect to the first variable. Similarly, define the norms ||| - |||Z &
and ||| - |5 5 as in (2.7) with |- [, replaced with |- [} and |- |7, respectively, and call the respective
Banach spaces %;k(ﬂ,l}{) and Z, (2, R). As in (2.6¢) we get

£ gllase < MfMawllgllas, — FglZ, < IANZ LGN & (2.8)

We call %;Jﬂai('ﬂﬂ,l}{) the subspace of %, , (€,R) whose functions do not depend on ¢, and
similarly for B (T2, R), B,(T?,R) and B(T?,R). For such functions, the seminorms | - | and the
norms || - [|so, ||+ lla.ay and || - |£ are defined as previously, with the supremum taken over ¢ € T? only.

Remark 2.2. We do not consider spaces of functions more regular than Hoélder continuous in the
variable 1 because Holder continuity is the highest regularity we obtain in general for both the invariant
manifold and the conjugation, independently of the regularity of the dynamical systems we consider (see
Section 2.2).

The behavior of the seminorms (2.3) for f € B, (T2, R) under the action of A?, for n € Z, is given
by

|[foAfla < A fla, |[foAGIE < X" IfIE, [foAfla SA"flL. (29)
If the functions go, ..., gn_1 are in BL (T2 R), for some a € (0, 1], then we have
n—1 4+ n—1 ] n—1
T oeoAT| < > A il IT il (2.10)
i=0 R §=0
J#i



Remark 2.3. In the following we also consider sets of the form A = {(,¥) : a_(¢¥) < ¢ < ay ()}
in R x T2, where ay: T2 — R are Holder continuous functions. All the definitions of the norms given
above extend naturally if the set € is replaced with any other closed subset of A as above. We only
need to take the supremum over (¢,v) € A and replace (2.3) with

|f|a:: sup |f(90a¢)—f(s0,1/})|7 |f|$3: sup sup |f(%¢+xvt)‘f(%¢)\

(), (prea | —|* (p)EA  a€R ||
(pptavs)ed

Then, we may define the corresponding Banach spaces in the same way as before, with A instead of €.

In order not to introduce further symbols, we use the notation || f|[lo.x also to denote the C*-norm of
any function f depending only on the first variable . We thus identify C*(D,R), for any given subset
D C R, with the subspace of %y (D x T? R) of the functions independent of 1.

A crucial role in our analysis is played by the correlation functions and their decay due to the
hyperbolicity of Ag. The following estimate is rather standard (see Appendix A.2 for details).

Proposition 2.4. Let the functions g4 and g_ be, respectively, in BL(T? R) and in B, (T? R), for
some a € (0,1]. Then for all n € N one has

{9+ 9-0AF) — (g4)(9-)] < Co(L + an)A=*"[lg4+ (13 119-13,

for a suitable positive constant Cy independent of n, o, g— and g4.

Remark 2.5. Proposition 2.4 implies that, under the same assumptions, for every o/ < « one has
(g4 g_0ARY — (g ) g )| < COA"||g4 |IF11G-|I5, with the positive constant C}j depending only on o
Often, the correlation inequality is stated in this form (see for instance [55]): the sharper inequality in
Proposition 2.4 motivates the discussion provided in Appendix A.2.

2.2 The model

We consider the dynamical system defined by the map . on T x T2 given by

S, ) = (Lo, 1), Ly (@, 1)) = (G(p,9), Aot)), G(p,¥) ==+ F(p,9), (2.11)

with F' € B, 6(T x T2 R), for some ag € (0,1]. We do not require more than Holder continuity in 1)
inasmuch as requiring stronger regularity does not provide in general stronger regularity of the invariant
manifold and the conjugation (see also Remark 2.2).

Remark 2.6. Throughout the paper, for any map .#, the notation . means .#0.#" ! = .Yo...0.7,
that is the composition of . with itself n times.

2.2.1 Hypotheses on the map

We assume . in (2.11) to satisfy the following further hypotheses.

Hypothesis 1. There ezists a non-empty closed interval U C T such that 0,7,(p,%) > 0 for all
(p, ) € Q:=UxXT2. If, after a suitable parametrization of T, one writes U = [P, dar], with dm < dar,
then Zp(dms ) > ¢m and Fp(drr,0) < ¢ar for all o € T2,

Hypothesis 2. For every ¢ € T? there is a unique point S(¢) € intU such that F(S(v)),1) = 0.
Set also

Sy = inf S(¥), S :=sup S(¥), A:=[Sp,Su] xT?, T :=— sup 0,F(p,1). (2.12)

per? GET? ()N

Hypothesis 3. One has T > 0.



A map ¥ satisfying Hypotheses 1-3 defines a partially hyperbolic system [26]. By Hypothesis 1, .7
is injective on Q and I' < 1. By Hypotheses 1 and 2, .(Q) € intQ and S(¢)) € (¢m,Par) Voo € T?,
and hence [Sp, Sy € (¢m, ¢ar). Hypothesis 3 yields a stronger assumption on the dissipation when
compared with [22, 24, 23, 46], because it ensures that the dissipation is uniform.

The following lemma lists a few immediate consequences of Hypotheses 1-3.

Lemma 2.7. If . satisfies Hypotheses 1-3, then the following properties hold:
1. one has F(p,v) > 0 for ¢ < Sy, while F(p,) <0 for ¢ > Sys;
2. one has O,F (p,v¥) > —1 for (p,¢) € Q and hence —1 < 0,F (¢, ) < =T for (¢,9) € A;
3. for any r > 0 there exists N, € N such that /N (Q) C A, := [Sy, — 7, Spr + 7] x T2, with

N, < maX{¢Mf i;M7 — S} ;
anf |F (e, v)l
4. for any I'" € (0,T") there exists r = r(I") such that O,F(p,¢) < —I" for all (¢,v) € Ay;

5. the set A is positively invariant under . and is attracting for . on );
6. there exists a unique @ € (S, Snr) such that (F(g,-)) = 0.

(2.13)

Remark 2.8. Thanks to property 6 in Lemma 2.7, without loss of generality we choose the parametriza-
tion in Hypothesis 2 in such a way that @ = 0.

Remark 2.9. By Remark 2.8, we can write F(p,v) = B(¥) — v(v) ¢ + (¢, %) ¢?, with (8) = 0.
Conversely, if we replace F with the function Fy(p,) := B(1) — v(v) ¢ + (1) 92, with (8) = 0 and
4118l |B]loo < v3, where we have set vg := infyere [v(10)], then it is easy to see that (2.11) defined by
F) instead of F satisfies Hypotheses 1-3 with ¢ar = ||5]|0o /210 and ¢y, = —d -

Remark 2.10. Although .# is defined as a map on T x T?, given that .7 () C Q what we are really
interested in only the action of .7 on , that we identify as a subset of R x T2. For technical reasons,
we also need to extend .| to a map Fext on Qexy = Uexy X T2, with Uy D U a closed interval,
such that .y still verifies Hypotheses 1-3. We provide a concrete construction of ¢, as simple as
possible, in Subsection 4.1. We stress here that the construction of the invariant manifold WW and of
the conjugation JZ dicussed in Theorems 1 and 2 below does not require any extension of .. Thus the
statement of Theorem 3 and the estimates in Theorems 4 and 5 do not depend on the particular choice
of the extension .7,y that only appears in the intermediate steps of the proof of Theorems 4 and 5 (see
Remarks 4.2, 4.6 and 4.13 for further details).

We call ¢ the slow variable and i the chaotic or fast variable — such a terminology is motivated by
the fact that we are mainly interested in the limit of small I, where the neutral variable ¢ moves slowly
with respect to the chaotic variable 1 describing the hyperbolic system.

2.2.2 TIterated products

We introduce here some further notation that will be used widely throughout the rest of the paper. Let
% be any map on U x T? of the form

L (o, 0) = (Fo(, 1), Ly (0,9)) = (G, ¥), Ao¥) , (2.14)
and let po, ..., p,—1 be functions defined in & x T?. Define, for k=1,...,nandi=0,...,n — k,

P (S5 0,0) szﬂ ), PS5 0,0) = bl (F50,0). (2.15)

Remark 2.11. Throughout the paper we use the convention that a product over an empty set of
indices is 1, while a sum over an empty set of indices is 0. This means that the definition (2.15) extends

to k=0 and k = —1 and yields pfﬁl)(f;go,w) = pg))(Y; w0, ) =1.



Remark 2.12. The map . in (2.14) is not necessarily the map (2.11) which defines our model. In
particular, in what follows, we shall use the notation (2.15) for several maps, including the translated
map .7 and the auxiliary map %5 which will be introduced in Subsection 4.7.1.

If the function ., (¢, %) does not depend on ¢ and the functions po, ..., p,—1 are independent of ¢
as well, instead of (2.15) we may consider

k-1
Pl (750) =[] piss(G7 (), p (5 0) =iy (S5 0), (2.16)
§=0
with G(p) := w( ,1) and G’ denoting is the composition of G' with itself j times. In particular, if
Z(p,0) = (G(p), Agt) is the averaged map (2.26) and po, ..., p,_1 are functions on U x T?, we have
k—1 _ o o
O F50) = T (@ (9)), PP (F50) = ()] (75 0). (2.17)
§=0

Wite p®) (i, ) = p®) (73, ) in (2.15) and set P50, ) i= (9p,)(F (0, ) = (Oop0.77) (2,
and &;;(p, ) = 0,,(77) (9, ). The following lemma is easily checked by direct computation.

Lemma 2.13. Let . be a map on U x T? of the form (2.14), with .Z,(¢, ) of class C* in ¢, and let
Poy .-, Pn_1 be any functz’ons defined in U x T? and of class C? in the first variable ¢. One has

n—1
9 p(n) _ thgh H Bo; (2.18a)
=0 7=0
J#i
n—1
aip(n) = 2(2322611 +‘J311622) H PBo; + Z PB1:61:P1;61; H Bok (2.18b)
= T E7y ez
n—1 n—1
33P ™) = Z (‘B&'Gi + 3P2:61:62 + ‘Buesz‘) H Bo;
=0 i=0
n—1 jj?éz n—1
+2 Z (%ﬁi +q31i62i) (000 57) B1;61; H PBox (2.18c¢)
,7=0
771£71 n—1 k#l]
+ Z PB1:61:P1;61,;B1:6 1k H PBon-
i,4,k=0 h=0
i£j#kAED h#i,5,k

Remark 2.14. If both .7,(¢,%) and the functions po,...,pn—1 do not depend on v, then setting
p™ (p) = p™(F; ), equations (2.18) still hold, with .7 (¢, 1) and p;(.-7*(p, 1)) replaced, respectively,
with G(¢) and p;(G*(y)), and with B;;(p, 1) and &;;(¢, 1) defined accordingly.

2.3 Synchronization
2.3.1 The invariant manifold

If in (2.11) we replace Ay with the identity 1, that is if we consider the dynamical system defined by
the map % (¢,v) = (¢ + F(p,v),1), with the function F still satisfying Hypotheses 1-3, then, setting
Wh = {(S(),) : ¥ € T?}, we have %3 (Wy) = Wy. It is natural to ask whether a similar property
remains true for . notwithstanding the chaotic nature of the evolution generated by Ay on T2. We say
that W = {(W(¢), %) : ¢ € T?} is an invariant manifold for .# in (2.11) if we have, for all ¢ € T2,

S (W (), ) = (W(Aov), Agt). (2.19)
This means that on W the dynamics generated by . is conjugated to the dynamics generated by Ag.

The following result is proved in Subsection 3.1.
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Theorem 1 (Synchronization). Consider the dynamical system described by .7 in (2.11) satisfying
Hypotheses 1-3. There exists a unique invariant manifold W = {(W (), ) : v € T2} C A for .7, with
W e %Z,,aJr(TQa R) for suitable a—, ay € (0, ).

Remark 2.15. In general, W is only Holder continuous in ¢ even if F' is smooth in ¢ and W is of
order 1 in ||F||s even if F is very close to 0, its size depending mainly on S(1)) (see also Remark 3.1).

2.3.2 The linearized map and the conjugation

To analyze the evolution generated by . outside W we can try to conjugate it with its linearization
around W, that is with the simpler system . given by

5”0(777 1/’) = (“(7//)7% AOQ/})a K(¢) =1+ aﬂPF(W(’L/))’ 7/})’ (220)

where, by Hypothesis 3, one has x(1) € (0,1 —T) for all 1 € T2. In other words, we look for a function
A — called the conjugating function (or simply conjugation) — such that

HoS = Syoi . (2.21)

Remark 2.16. Since .%) is linear in 7, it is easy to see that if 7 is a solution to (2.21) then, for any
a # 0, also S (ap, Ag)) is a solution. Thus, we say that JZ is the conjugation if it solves (2.21) and
can be written as (¢, 1) = (H(p, ), ), with 9,H(0,) = 1 for every ¢ € T2

The following result on the conjugation is proved in Subsection 3.2.

Theorem 2 (Conjugation). Consider the dynamical system described by . in (2.11) satisfying Hy-
potheses 1-3. There exist a set Qg C R x T? and a function 52 : Q — Qg that conjugates . via (2.21)
to S given by (2.20). Moreover S can be written as in Remark 2.16 with H € AB,, 2(Q,R), for a
suitable a, € (0, min{a—, a4 }] and a—, a4 as in Theorem 1.

Remark 2.17. Theorem 2 implies that, for any initial datum in €2, the evolution generated by .7 leads
towards W. Therefore, W is a global attractor for the dynamical system (Q,.%).

From the proof of Theorem 2 it is easy to see that the function 7 is invertible; indeed, the following
result is proved in Subsection 3.2.4.

Corollary 2.18. The map S in Theorem 2 is invertible, and its inverse 1 : Qg — Q, which satisfies
H oSy = S0, can be written as A (n, ) = (L(n, 1), ), with L € By, 1(Q0, R).

As for W, the conjugation and its inverse are no more than Hélder continuous even if F' is very
smooth in ¥. The proofs of Theorem 2 and of Corollary 2.18 show that H and £ can be written as

H(p. ) == W)+ (o = WW))*h(p.¥), L) =W (W) +n+n°l(n,p), (2.22)

with h € o, 1(Q,R) and | € A, 1(Q0,R). These representations are used in Subsection 2.4.3, when
the deviations of the conjugation are studied.

2.3.3 The physical measure

Let mo(di)) be the Lebesgue measure on T? (see Section 2.1) and let vo(dedey) := mq(dy)de/(dar—dm)
be the Lebesgue measure on Q=4 x T?. By Theorems 1 and 2, given any observable O € %, (9, R),
one has

Jim L300 an ) = [ OOV (). 8)mo@h) =y (©) 223
=0

for almost every (o, %0) € Q with respect to the measure vy. Indeed, for all n > 0 and for any initial
condition (g, 1) € Q, setting 179 = H (w0, %o) and defining

KO () = [] w(4iv), (224)
1=0
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with k(1) as in (2.20), because of (2.22) and the regularity of £ in 7 (see Corollary 2.18) we may write

S (0,%0)) = (L™ ()0, Ajtbo), Agto) = (L£(0, Ajbo), Agtbo) + O((1 —T)"[mo])
= (W(AGvo), Agtho) + O((1 = T)"|no).

Thus, given any O € %, (2, R), for any € > 0 we may fix ng € IN such that for all n > ny we have
O(F" (o, 1%0)) = OW (A§vo), AGvo) + Br(no), with |B,(n0)] < e. Thus, (2.23) follows immediately
from Birkhoff’s ergodic theorem and the observation that the invariant measure we are considering for
the Anosov automorphism is the Lebesgue measure.

Hence, the unique physical measure for . on € is given by the image vy of mg on W. It is thus
interesting to study the mixing property of vy, with respect to vg. The following result is proved in
Subsection 3.3.

Theorem 3 (Mixing on the invariant manifold). Consider the dynamical system described by .7 in
(2.11) satisfying Hypotheses 1-3. For any observables O1, Oz € By, 1(, R), with o, as in Theorem 2,
and any \;t > max{\~% 1 —T}, one has

[vo (01 O90.7™) — 1o (O1) v (O2)] < C1 [||O4]|

a. 0[Oz

—-n
a*,l)\* 9

where the constant Cy depends only on ..

2.4 Averaging

We are interested in the long time evolution generated by the map . in (2.11), when the component
7, is close to the identity. To this aim, we consider the family of functions F(p,v) = pf(p, ), with
[ € By s(T x T2, R) and p > 0 a parameter, and study the behaviour of the map

L (p,¥) = (o + pfp ), Aoy) (2.25)
when p is small. We also define v := —sup,, yyea 95 f(0,9), so that I' = py in (2.12).

Remark 2.19. We may and do assume, without loss of generality, that || f|||la,,6 = 1, and hence, since
v < Ilfllag,6, that v € (0,1). Hypothesis 1 requires p not to be arbitrarily large. Therefore, when
considering a map . of the form (2.25), we tacitly assume p to be smaller than a suitable value p,,
depending on f, such that .7 satisfies Hypotheses 1-3 for all p € (0, p.).

We investigate the evolution generated by ., as given in (2.25), when p — 07. In such a limit
the evolution tends to become trivial. For this reason, for given initial conditions (¢g, %), one usually
studies the dynamics after a linear rescaling of time, that is one considers the trajectory .#"(¢g, 10),
with n = [t/p], where t is fixed and p tends to 0F. In the remaining part of this section we present
results for the invariant manifold and the conjugation and discuss properties of .’ which are uniform
in n, where p is small (see Subsections 2.4.1 to 2.4.4); finally, we interpret the results in terms of the
scaling limit (see Subsection 2.4.5). Throughout the paper, we refer to the regime where p is small as
the scaling regime even when we look for properties which do not involve the rescaled variable t.

Remark 2.20. Since ("), (¢, 1) = Afy and the Lebesgue measure mg is the physical measure for
A (see (2.2)), it is natural, while discussing the scaling limit, to choose the initial conditions (p, ) with
¢ given and v randomly distributed according to myg so that also (") (¢, %) is distributed according
to mg. For this reason Theorems 4 to 8 below are formulated in term of the measure mg on T2.

2.4.1 Synchronization in the scaling regime

The following two lemmas collect the implications of Theorems 1 and 2 and their proofs for the dynamical
system . in (2.25) with p small — for the proofs see the end of Subsections 3.1 and 3.2.3, respectively.
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Corollary 2.21. Consider the dynamical system described by . in (2.25) satisfying Hypotheses 1-3.
Let W = {(W(¥),%) : ¢ € T?} be the invariant manifold for . as in Theorem 1. One has ay = O(1)
and a— = O(p), and, furthermore, both |W||e and [W|;  are O(1), while [W[{, = O(p).

Corollary 2.22. Consider the dynamical system described by % in (2.25) satisfying Hypotheses 1-3.
Let 2 be the conjugation in Remark 2.16 for . as in Theorem 2, and let h and | be defined as in
(2.22). One has a,. = O(p), while both |||h|l|a..1 and ||l|||a, 1 are O(1) in p.

Corollary 2.21 shows that, when p is small, the invariant manifold W loses most of the smoothness
of f in the stable direction while maintaining it and varying slowly in the unstable one.

By using Corollary 2.21, the following corollary follows immediately from Theorem 3.

Corollary 2.23. Consider the dynamical system described by . in (2.25) satisfying Hypotheses 1-3.
For any observables O1,02 € A, 1, with a, as in Theorem 2, and for alln € IN, one has

[vo (01 O205™) — 1 (O1) v (O2)] < Ca[[|O1|[a. 0ll|O2]|

- .
O‘*yle & 9

where Cy and € are suitable constants not depending on p.

2.4.2 The averaged map

As an intermediate step we consider also the dynamical system described by the averaged map

L (p,9) = (G(p), Ao¥) G(p) =9 +pf(p), fle) = (), (2.26)

and its linearization
Zolp 1) = (A, Aoy, fi = 0,G(0) = 1+ pd, f(0). (2.:27)
Noting that I = p7 := —p SUP ey Bwf(go) > py =T, we see that .7 satisfies Hypotheses 1-3 if .# does.

Remark 2.24. Since f(0) = 0 (see Remark 2.8), we see that W (1)) = 0 solves the equation .& (W (1), 1))
= (W(Agt), Agvp), and hence . admits the invariant manifold W = {(0,),¢ € T?}.

Remark 2.25. Although the action of . on each variable is independent of the other one, since one
has (Yn)¢(g0, ¥)=G"(p), the notation introduced in (2.26) helps clarify the forthcoming discussion.

In Subsections 2.4.3 and 2.4.4 we compare the evolution generated by . with the evolution generated
by .. In the remainder of this subsection, we show that, by adapting the analysis in Subsection 2.3.2
to ., the trajectories of the dynamics generated by . can be compared to the solutions ¢(t) of the
Cauchy problem

$(0) = ¢.
First, we proceed as in Theorem 2, and look for an invertible function /# such that
HoS = Sy, (2.29)
that is a function ./ that conjugates .7 to .#y. We write
- . — — — 1 _
H(o,) = Hp)v),  H(p)=o+@?hlp), A (n.9) = (n+1°ln),¥). (2.30)

The following result is proved in Subsection 4.5.

Lemma 2.26. Consider the dynamical system described by & in (2.11) satisfying Hypotheses 1-3, and
define . as in (2.26). There exist a closed interval Uy C T and a function H: U x T? — Uy x T? such
that (2.29) holds. Moreover, there exists a constant Cs such that one has ||h]]o,s < Cs and ||l|]lo,3 < Cs.

Remark 2.27. Note that Qg # Uy x T?: in fact, one has Qg = #(Q), while Uy = H(U).
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Let ® be the flow generated by (2.28), that is the set of the solutions of

d

afbt(cp) = ?(‘I’t(‘%’))’

Po(p) = @,

(2.31)

when varying ¢ € U. Because of Hypotheses 1-3, all trajectories ®;(¢) of the system (2.31), with ¢ € U,
fall inside [Sy,, Sas] after a while and hence, since the dynamical system (2.31) is a one-dimensional
system and ¢ f () > 0 for ¢ € [S,,, Sar) \ {0}, they move towards the origin at exponential rate (see for
instance [32, exercise 4.40]).

The following result, proved in Subsection 4.6, shows that the trajectories generated by (2.26) and
(2.31) remain close and, in fact, merge asymptotically.

Lemma 2.28. Consider the dynamical system described by -7 in (2.25) satisfying Hypotheses 1-3, and
define the map % as in (2.26) and the flow ® as in (2.31). For any v € (0,7) there exists a positive
constant Cy such that for all ¢ € U and all n > 0 one has

|(?n)¢(<ﬁa¢) - (I)np(ﬁo)‘ < 04[)(1 - P'}/)n- (2.32)

Remark 2.29. With the notation established after Remark 2.19, when introducing the scaling termi-
nology, we can write (2.32) as [(ZL/°)),(p,¢) — ®4(p)| < Cipe't, for a suitable constant C}.

Remark 2.30. The decay rate in Lemma 2.28 is not in general equal to v as one could naively expect.
Indeed, the constant Cj in Lemma 2.28, as well as the constants Cg, Cs and C1g in the forthcoming
Lemma 2.31, Theorem 6 and Theorem 7, respectively, depend on 7' and may diverge as v’ tends to .

2.4.3 Oscillations and deviations in the scaling regime

In the next subsection we show that ("), remains close to (?n)g(J and hence to ®,,,, in the sense that
the first and second moments, with respect to ¢, of their difference are O(p) uniformly in n. In this
subsection we present several preparatory results that are of interest in their own. The proofs of these
results form the main technical part of the present work and are reported in Section 4. The main tools
used in the proofs are the decay of correlations estimates provided by Propositions 4.3 and 4.26.

We first show that, even though the oscillations of /' around W can be of order 1 in p, large
oscillations are rare, in the sense of the following result, proved in Subsection 4.3.

Theorem 4 (Oscillations of the invariant manifold). Consider the dynamical system described by
< in (2.25) satisfying Hypotheses 1-3. Let W = {(W (), %) : ¢ € T?} be the invariant manifold for
the map .7 as in Theorem 1, and let (-) denote the average with respect to the Lebesgue measure on T2,
according to (2.1). There is a constant Cs such that

[(W)| < Csp, (W?) < Csp. (2.33)
From Theorem 4 and the standard Chebyshev inequality we obtain that, for any ¢ > 0,

mo({w e W) >0}) < %2,

where mg is the Lebesgue measure on T? . Therefore, the invariant manifold W for % converges in
probability to the invariant manifold W of .&.

(2.34)

Next we compare the linearized maps .% and .%y, defined in (2.20) and (2.27), respectively. Observe
that 7 (o, 1) = (", AR), while S (¢, 1) = (k™ ()@, A1), with £ ) given by (2.24).

The following result, proved in Subsection 4.4, shows that the linearized maps .7 and ?g stay
close to each other uniformly in n; what makes the result not trivial is that the function x in (2.24) is
only in B (T%, R), with a— = O(p) and |[W|, = O(1) in p.

a_ oy
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Lemma 2.31. Consider the dynamical system described by % in (2.25) satisfying Hypotheses 1-3.
Let k™ (1)) and i be defined in (2.24) and in (2.27), respectively. Then for any ¥' € (0,7) there is a
constant Cg such that, for all n € IN,

(5 =) < Cop (1= pr)", [(™) =7"))] < Cop (1= py')*". (2.35)

Finally, we estimate the deviation of H from H. To this end, it is enough to study the deviations of
h from h. The following result is proved in Subsection 4.7.

Theorem 5 (Deviations of the conjugation). Consider the dynamical system described by & in
(2.25) satisfying Hypotheses 1-3. Let h and h be defined as in (2.22) and in (2.30), respectively. There
is a constant C7 such that, for all o € U,

[(h(e,-) = Rh(p))| <C7p, ((h(g,-) = h(9))?) < Crp, (2.36a)
[(9h(,-) — Doh(p))| < Crp, ((0h(p,) = 0,h(9))?) < Crp. (2.36b)

Bounds analogous to (2.36) hold for the deviations of [ from I, with [ and [ also defined in (2.22)
and (2.30), respectively; we refer to Subsection 4.7 — to Proposition 4.51 in particular — for a precise
statement, which requires introducing a suitable extension of the map . along the lines outlined in
Remark 2.10. Note that it is in order to prove the bounds in Theorem 5 and in Proposition 4.51 that
we need F' to be in H,,6(2, R) (see also Remark 4.46).

2.4.4 Summing up: convergence in square mean and in probability

We can now complete the comparison of the evolution generated by .# with that generated by .#. From
(2.21) and (2.29) we get
7_1 —

(77) (0 0) = (F e, ) = HTH (A3 (Mg, 1), 0)) = H (F5(H(p), ). (2.37)

Combining the estimates in Lemma 2.31 with the bounds in Theorem 5 and the analogous bounds for
the inverse conjugation in Proposition 4.51, the following result is proved in Subsection 4.9.

Theorem 6 (Convergence in square mean). Consider the dynamical system described by 7 in
(2.25) satisfying Hypotheses 1-3. For any ' € (0,~) there exists a constant Cg such that, for alln € N
and all p € U,

(™) = (F)e,7) + W(AG))| < Csp (1= py)", (2.38a)
((F™M o) = (el ) + W(AG))) < Cp (1= p7')?, (2.38b)
where (-) denotes the average with respect to the Lebesgue measure on T2,

Remark 2.32. The bound (2.38b) for the second moment of the fluctuations and the Cauchy-Schwartz
inequality trivially imply a weaker bound than (2.38a). By contrast, proving that also the first moment
of the fluctuations is of order p requires a substantially greater amount of work. Apart of its intrinsic
interest, the stronger bound (2.38a) plays a crucial role in view of some of the extensions proposed in
Section 2.6. A similar comment holds for the results in Theorems 4 and 5, and in Lemma 2.31 as well.

The following result is an immediate consequence of Theorems 4 and 6, and of Lemma 2.28.

Corollary 2.33. Under the hypotheses of Theorem 6, there exists a constant Cy such that, for alln € IN
and all p € U, one has

’<(yn)so(907 )= (I)np(@»‘ < Cyp, <((yn)tp(90a )= cpnp(‘ﬂ))2> < Coyp, (2.39)

with the flow ® defined as in (2.31).
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From Theorem 6, for fixed ¢ and n, we obtain that, for any " € (0,+) and for any § > 0,

mo ({0 € T (1= p7) 7 [(F")ol0r) = (@usli) + WAGD)| > 6}) < SL.

where myq is the Lebegsue measure on T2 and Cy is the same constant as in (2.39).

(2.40)

Note that the set of angles ¢ considered in (2.40) depends on n, even though its measure is bounded
independently of the value of n. In fact, the result may be improved by showing that, for most values
of 1, for all n € IN the difference between ("), (¢, %) and ®,,(¢) + W(AFv) is small, exponentially
in n. The idea is essentially the following. All trajectories, for both the map . and the flow ®, come
closer and closer to the attractor, so that, in fact, it is enough to control the sets of angles appearing
in (2.40) only for n of order p~!. Moreover, since p is very small, when a large deviation appears, it
persists for a long time. Thus, only a small number of such deviations may occur for n of order p~!.
This leads to a bound of the same kind as (2.40), but uniformly in n, only at the cost of an additional
factor ~'. A formal statement of the argument above is provided by the following theorem, proved in
Subsection 5.1.

Theorem 7 (Convergence in probability). Consider the dynamical system described by 7 in (2.25)
satisfying Hypotheses 1-3. Let the flow ® be defined as in (2.31). For any ~' € (0,7) there exists a
constant Cg such that, for all p € U,
_ Chop
mo({w € T2 sup (1 = py') 7" |(F")o (0, %) = (@upl) + W(AGD))| > 3} ) < =,
n>0

(2.41)
where my is the Lebegsue measure on T2.

In (2.41) we can chose § as a function of p in such a way that both § and p/6% tend to 0 as p tends
to 0 (a natural choice is § = p'/* so that also p/§° = p/4). Thus, Theorem 7 implies that, up to a set
of initial conditions for ¥ whose measure vanishes with p, the difference between the actual evolution
of the neutral variable toward the invariant manifold and its approximate evolution as described by the
averaged differential equation vanishes with p as well. Moreover, such a difference remains uniformly
bounded in time for arbitrarily long times.

2.4.5 Aftermath: the scaling limit

We now give a more probabilistic description of the results in Theorem 7 on the relations between .7 L#/#)
and the solutions of (2.28) and express them in terms of the rescaled time ¢: this provides a rigorous
description of what we called the scaling limit in the introduction. To this aim, we fix ¢ € T once and
for all, and we consider the function X : T2 x Rt — T defined as

Xi(v) = (L) (0, 0) + (t/p = [t/p]) (L) (0,8) = (L2 (0,9)). (2.42)

For every fixed ¢, X; is a random variable on the probability space (T2, B, mg), where B is the standard
Borel o-algebra on T? and my is the Lebesgue measure. Moreover, for any v, X;(1) is a continuous
function of ¢. Thus, X; can be seen as a stochastic process on the probability space (T2, B,mg) with
trajectories in C°(R™, T). Together with X; we consider the process &;, which also has trajectories in
C°(R*,T), given by

() = Xo () = WA P ) = (¢/p — [t/p)) (W (AP ) — W (AS/Py)). (2.43)

We want to compare the stochastic processes X; and X; with the flow ®; defined in (2.31), seen as
a stochastic process on CO(R™,T), in the limit p — 07. Note that, since ¢ is such that n = [t/p], this
means that we are considering what happens in the scaling limit, that is the limit of infinite iterations
n of the map and vanishing interaction strength p such that the product np is kept finite (we refer
to [23, 46] for a more detailed discussion of the scaling limit). To this aim we introduce the norm
2| = supy>q eS|z (t)|, with ¢ > 0. Combining Lemma 2.28 and Theorem 7 gives the following
result, proved in Subsection 5.2.
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Theorem 8 (Scaling limit). Consider the dynamical system described by 7 in (2.25) satisfying
Hypotheses 1-3. Let X, and ®; the stochastic process (2.43) and the flow defined in (2.31), respectively.
One has lim,_,o+ X; = @y, where the limit is taken in probability in the topology on CO°(R*,T) generated
by the norm || - || for any £€[0,7).

We close our results with an immediate consequence of Theorem 8.

Corollary 2.34. Assume the hypotheses of Theorem 8 and let X, be the stochastic process defined in
(2.42). One has lim,_,o+ Xy = @, where the limit is taken in probability in the topology of the uniform
convergence in CO°(R*,T).

2.5 Relation with previous works

Our work is strongly related, as pointed out in Section 1, to the analysis in [22, 24, 23, 46, 16]. In these
works a family of one-parameter maps .7 on T x T is considered, given by

y(@aw) = (90 + pf(<)07w)7 h(@aw))v (244)

where h(yp, ) is an expanding circle map for every fixed ¢. Systems of the form (2.44), notwithstanding
the fact that they are not time-reversible and have no Hamiltonian structure, have been extensively
investigated since a full understanding of their behaviour may be considered as an important step
toward the study of more realistic models.

Although the hypotheses on h and f in [22, 23] are much weaker then ours, it is interesting to
compare their results with ours. For this purpose, we consider the dynamical system .%, of the form
(2.11) but with the baker transformation in place of the automorphism Ay, that is

Filo) = (o + pf (0. 0). BW)),  B():= (m mod 2, @H?WJ) 7

with ¢ = (¢1,12) and |-] denoting the lower integer part, and assume that .} satisfies Hypotheses 1—
3. If f(p,v) does not depend on 15, the system can be seen as an extension of the system with %,
replaced with Z,(p,¥1) := (¢ + pf (v, %), 211 mod 27), that is part of the family of systems studied in
[22, 23]. On the other hand, we expect that most of the results in the present paper apply with minor
modifications to .%}, and hence that (1) there exists an invariant manifold W, := { (v, W(v)) : ¢ € T?},
with W : T2 — T Holder continuous such that .7, (W (1)), 1) = Wi(B(1)); (2) W, is an attractor for
b, (3) F admits a unique physical measure v, such that

0) = / OWy (1), ) mo(dip) = / Ol 1) 6o — Wi(8)) vo(dipd ),

with 7y the Lebesgue measure on T x T2. In particular, when f(p,1) does not depend on s, if we
take O independent of 1, as well, we can write

0) = / Ol n) my(dip diy),

where 7, is the projection of v}, along the 1s-direction and is the unique physical measure for ,. In [16]
the authors show that, under very general conditions, 7, is absolutely continuous w.r.t. the Lebesgue
measure 7y = di; de, that is vp(de dor) = ny(p, 91)de di, where

np(p, Y1) = /5 ) dipa

is a well-defined integrable function. We think that, in our case, this should follow from the Holder
continuity of Wy() and the fact that it varies rapidly in the 15 direction; a formal derivation of this
property is beyond the scope of the present paper.

Moreover, an adaptation of Corollary 2.23 to the context under consideration should imply that, for
every observable O; and O, on T x T that are C' in ¢ and Holder continuous in 1, we have

‘ / O (0, 41) 02 (T (0, 1)) dip dupy — / O (i, 1) dip iy / Oal, ) Po(dip dupn)| < Cemem,
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for suitable constants C and ¢, not depending on p. Similarly, calling

Xu(wn) = () (o, n) + (10 = 1t/0)) (TP )0, 00) = (F1P) 00, 00) )

a result analogous to Corollary 2.34 should imply that X, converges in probability to ®; in the topology
of uniform convergence in C°(R*, T). Thus, the presence of uniform contraction near W should allow
to control the dynamics for all positive times and hence to obtain stronger bounds for the decay of
correlations with respect to the models considered in [23] (in particular, see [23, Section 3.1]).

2.6 Possible extensions and generalizations

Systems of the form (2.11) are called skew products since the fast variable does not depend on the slow
variable. Skew product systems are widely studied in the literature, with a view to focus on the major
features of the equations and discard the more technical aspects. For averaging in fast-slow systems
where the base is an expanding map we may quote [44], beyond the illustrative examples proposed in
[22, 23]; a different approach, besides averaging, consists in direct comparison with a dynamical system
which is random in the fast variable — see for instance [6, 34]. In this subsection we present a heuristic
description of how we think our results might be generalized to the case of a fully coupled system, in
the framework of averaging.

As a first step one may consider systems of the form

L (0, 9) = (¢ + Fole,¥), A(W)),  Ao(¥) := Aot + Fy (), (2.45)

with Fy,: T? — T? and F,(p,1): T x T? — T such that Ay(t)) describes an Anosov diffeomorphism on
T? and . still satisfies Hypotheses 1-3. However, since any Anosov diffeomorphism of the form in (2.45)
is conjugated with its linear part Ay (see also [10, 28, 51] for a more general context), there exists a Holder
continuous map H': T? — T2 such that H'o Ay = AgoH' , so that, setting #" (o, 1) = (¢, H' (1)), we
may use S’ to conjugate . in (2.45) with

(@) = (o + F'(p,9), Ao), (2.46)

with F'(p, H'(¥)) = Fy(p,v). Clearly 7’ is of the form (2.11) and satisfies Hypotheses 1-3. In this
situation it is still natural to choose the initial v distributed according to the Lebesgue measure mg
on T2, This is essentially equivalent to considering the SRB measure m 4, associated with Ag, since
(Ag)™ mo converges exponentially fast to m 4, [29]. Thus, for the results in Section 2.4 — in particular
Theorems 7 and 8 on the scaling limit — to extend to the map . in (2.45), one needs estimates on the
decay of correlations like those in Proposition 2.4 but with (H')*m 4, in place of mg. Observe that H’
is Holder continuous and (H')*m 4, is invariant under the action of Ag; thus m 4, can be represented as
a Gibbs state on the same subshift of finite type used for Ag in Appendix A.1. One thus need to extend
the proof Proposition 2.4, using, for instance, the properties of the potential that generates such a Gibbs
state as discussed in [29] (or, alternatively, the anisotropic space-based transfer operator approach built
on Ruelle’s original thermodynamic formalism [21]).

The next step is to look at systems with bidirectional perturbations of the form

L (0 0) = (o + Folo, ), AW 9), Al 9) := Aot + Fy(p, 1)), (2.47)

with Fi(p,1) satisfying once more Hypotheses 1-3 and Fy(¢,v) such that the dynamical system
on T? generated by the map A(-;¢) is an Anosov diffeomorphism for any fixed ¢ € [¢, dar]. An
invariant manifold is proved to exist for the system (2.47) in [18] in the perturbative regime under
stronger conditions. More generally, one looks for a conjugation 5’ (p,v) = (¢, H'(¢,v)) such that
H'o0S = S oA, with ' of the form (2.46). This means that one has

H' (@ + Fo(o,1), A(h; ) = Ao (0,9), F'(o, 1 (0,)) = F(p, ). (2.48)

It is possible to write a formal solution to (2.48) (see also [12] for a similar argument). Applying the
conjugation ##” to the system (2.47) allows us to reduce it to a system of the form of (2.11). To apply
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the results of the present paper one then needs to prove that the resulting system has the geometric
and regularity properties needed to satisfy Hypotheses 1-3. The above construction, assuming it is
successful, allows one to extend the results on synchronization to the systems as in (2.47). Then, one
has to show that the averaging principle proved for the system (2.11) implies, thanks to the existence of
', an averaging principle for (2.47), more precisely that, writing F,(¢,%) = p f,(¢, %) and starting
the evolution at g, with 1 distributed according to mg, the correct scaling limit for the evolution
generated by (2.47) is described by the flow ®} defined by

d _, Y ! = m
73 2t(%0) = f'(@(0)); fip) = /T Fl, ) my(dy), (2.49)
P4 () = o,

where the new measure m,, can be computed from #' and, as heuristic arguments suggest, it is expected
to be the SRB measure of the Anosov diffeomorphism A(-; ¢).

A third possible — and harder — generalization to investigate, already in the skew product case,
is obtained by weakening the hypotheses on the dissipative nature of the map .#, for instance by
allowing more general interactions where the rate of contraction of the neutral variable is non-zero only
in average, as in [22, 23], where expanding maps are considered instead of Anosov automorphisms. For
such a kind of interactions, a fortiori also in the case of systems of the form (2.47) new phenomena with
respect to those found in the present paper are expected to occur, such as non-uniform hyperbolicity,
positive Lyapunov exponents in the central direction, non-absolutely integrable central direction and
metastability. Very interesting, from a physical point of view, is the conservative case, where (f(-,¢))
is assumed to vanish for all ¢. In such a situation, on the basis of the results available for related
models [19, 27, 39, 49], one expects the scaling to be k = |t/p?| and to lead in the limit to a stochastic
differential equation, instead of an ordinary differential equation as in the dissipative case.

Finally, it would be of interest to find a more detailed description of the fluctuations of the process
X, in (2.42) around the flow @, in (2.31). By comparison with the results available in the literature [41,
26, 27, 24, 22, 23], we expect the stochastic process A; := (X; — ®;)/,/p to converge in distribution, as
p — 07, to the solution of the stochastic differential equation

dA; = 0, f(Pe(p0)) Ardt + (P (0)) dB(t),
(2.50)
Ay =0,
where B(t) is a standard Brownian motion and (o(¢))? := (3200 f(¢,") f(p, A-)), with f defined

according to (2.1). Such a result is known to hold with ¢ > 0 in the case in which the chaotic system
is an expanding map, if one requires the function ¢ — F'(p,1,) not to be cohomologous to a constant
function for any v [22, 23]. Since for conservative interactions the scaling limit is expected to lead to a
stochastic differential equation, studying how an equation like (2.50) emerges from (2.11) in the scaling
regime can be seen as a precursory step before dealing with the more demanding scaling regime for
conservative systems. The fact that A; converges to the solution of equation (2.50) implies that W/,/p,
with W (see Subsection 2.3.1) seen as a random variable on T2, converges in distribution to a normal
random variable with mean 0 and standard deviation o(0), that is

Tim o (€ T W) < V7)) = / dye 7o (2.51)

To start with, as a consistency check we show how to derlve (2 51 First of all, using the notation in
Remark 2.9, with F' = pf and p(¢) := 1 — v(v), set

oo i—1 0
Wo ::Z(Hqugj>ﬁoAai, Woo ::Zﬁi_lﬁvo_i.

i=1 \ j=1 i=1
We prove in Subsection 4.3 that (|W — Wy|) = O(p), which implies that (W — Wy)/\/p converges
in probability to 0, so that we just need to prove that Wy/\/p, in the limit, has the correct normal
distribution. Then, a partial extension of Proposition 4.3 to multi-time correlation functions — whose
proof we omit — shows that (W — W00)2> = O(p?). On the other hand, the central limit theorem for
Anosov system [17] implies that Woo/,/p tends to the correct normal limit as p — 0F. We expect a
similar strategy to work for the derivation of (2.50), by proceeding along the lines of Subsection 4.7.
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2.7 Content of the paper and strategy of the proof

The rest of the paper, devoted to the proof of the results stated in Subsections 2.3 and 2.4, is organised
as follows.

Section 3 contains the proofs of the Theorems 1 to 3, together with the derivation of the properties of
both the invariant manifold and the conjugation that are needed for dealing with the scaling regime. The
existence of the invariant manifold is formulated as a fixed-point problem in a suitable Banach space
(Theorem 1). Thereafter, the conjugation is shown to admit a series representation which is proved
to converge to a function which satisfies the properties stated in Theorem 2. This result implies the
existence of the inverse conjugation, which satisfies similar properties (Corollary 2.18), and the mixing
properties of the system while evolving toward the invariant manifold (Theorem 3). Technically, it turns
out to be useful to use the coordinates (0,), with 8 := ¢ — W () and W (v) as in Subsection 2.3.1,
in terms of which the dynamics is described by a map .7 that we call the translated map and the
attracting invariant manifold is the flat torus T?2.

In Section 4 we discuss the averaging problem in the scaling regime: setting F(p,8) = pf(p, 8), the
dynamics of .7* (i, 1) is studied for k = |t/p|, with ¢ fixed and p — 0F. After deriving the deviation laws
for the invariant manifold (Theorem 4) and the conjugation (Theorem 5), we study the deviations of the
dynamics from that of the averaged system (Theorem 6). The analysis is based on delicate correlation
inequalities, which exploit the hyperbolicity of Ay and make use of the map being weakly dissipative
and the ensuing fact that any trajectory after a while comes close enough to the attracting invariant
manifold. A main issue — and a major source of technical intricacies — is that the correlations inequalities
are related to the regularity of the involved functions. In general, we have to deal with averages of the
form (g1 g_o. "), with g_ € B, (2, R), for which we can expect decay properties analogous to those of
Proposition 2.4. However, the invariant manifold and, hence, the map .#7 are only a-Hoélder continuous,
with o = O(p), so that a naiVe generalization of Proposition 2.4 would provide unavailing bounds. If
we expand the average (g4+g—o.77") to second order in W, only the first order contributions require a
careful analysis, since the leading terms are regular and the second order terms can be dealt with by
using directly the bounds on the variance provided by Theorem 4. Instead, in order to use the bounds
on the average in Theorem 4 we need to study in detail the first order contributions. To this aim, we
isolate the contributions which do not depend on the dynamics on the torus and show that the remaining
contributions admit better dimensional bounds. To implement the scheme outlined above, we introduce
a regularized version .% of the translated map, that we call the auziliary map, for which we can apply
the correlation inequalities, and, in Subsection 4.7.4 and Appendix B, we compare the translated map
with the auxiliary map through a series of technical lemmas which aim at extracting and studying the
linear dependence on the function W. To do that, we need .#5 to regularize .1 and, at the same time,
still satisfy Hypotheses 1 to 3: achieving both goals leads to contributions which, albeit linear in W so
that they be dealt with as outlined before, unfortunately contain an extra factor p~!. However such
contributions involve sums of terms in which there appear differences of functions W and the sums can
be rearranged in such a way that the difference is shifted to more regular functions: this allows us to
regain a further factor p so as to compensate the factor p~!. To implement the idea described above
we perform iterated expansions which make the analysis rather intricate: in fact, Subsection 4.7.4 and
Appendix B constitute the most technical part of the paper.

In Section 5, we prove Theorems 7 and 8 on the asymptotic behavior of the stochastic process
associated to the dynamics. Again, the crucial issue is that in average the deviations are small, and
hence the evolution of the system is essentially determined by the averaged map.

Appendix A, besides reviewing some basic facts about Anosov automorphisms, contains the results
on the decay of correlations for the evolution generated by Ay on T2. Such results form the main toolkit
we use in Section 4 to obtain more general correlation inequalities. Appendix B contains the proofs of
the more technical results presented in Section 4.
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3 Mapping to a simpler model

In this section we prove Theorems 1 and 2 by explicitly solving (2.19) and (2.21). The first one follows
by relying on Banach fixed-point theorem, while the second one exploits the dynamics being uniformly
contracting around the invariant manifold. Next, the two results together are showed to yield Theorem 3.

3.1 The invariant manifold: proof of Theorem 1

From (2.19) we get
W(App) = GW (), ) = W(¢) + F(W(¥),¢). (3.1)

To show that a solution of (3.1) exists we follow a scheme which is reminiscent of the proof of Hartman-
Grobman’s theorem [54]: we introduce the map

EW(W) = GW (A '), Ag "), (3.2)

so that the invariant manifold is the solution of the fixed point equation &[W] = W. If we define the
set B:={W € B(T%R): S, <W < Sy}, then &(B) C B by Hypotheses 1 and 2. Moreover

|€WA] = EWalleo = Sup, |GW1(Ag ), Ag ') = G(W2(Ag '), Ag ' w)| < (1 =T)[W1 = Wew,

that is & is a contraction on B, and thus, by the Banach fixed-point theorem, there is a unique W € B
that satisfies (3.1). We pass to discuss the regularity of W. Since F is ap-Holder continuous, we get

EW]IZ, <A™ sup suplal =+ (JGOW (6 + v4), 6 + avy) = GOV (8),0 + zv,)|
YeT?2 zeR (33)

+IGW (@), +zvy) = GOV (), 6)]) A7 (L=T)WIZ, + |Fla.),
for ay € (0, apl, and similarly we obtain, for a_ € (0, ag],
[EW]a_ <X (A =D)WIS_ +|Fla_)- (3.4)

This implies that the set
Fla _ |Fa
Bo o, =AW € B, o, (T? :W+<7|+ d|wl, <-—=-1=
— X4 { 6% - +( 7]R) | |0¢+ — )\a+_(1_F) an | ‘OL_ — A_a_ _(1_1‘\)}

is invariant under &. Thus, we need to show that & is a contraction on B,_,,, for suitable a_ and
a4, in order to apply once more the Banach Fixed-Point Theorem. To this end, observe that, for any
W1, Wz € Ba_ o, we bound |8[W1] — W], by

A= sup sup o] ( |GV (), 1) = GWa(),0) = GV (Y + 301), ) + G(Waltr + w04, )|
YeT? xeR

+|GWi(p+avy),¥) — GWa(P+avy),9) — GWiL(Y+04 ), v +a04) + G(W2(¢+$U+)a¢+$v+)‘ )

Writing, in the second line of the last equation,

1

G(Wi(¢1),2) — G(Wa(yr), ¢2):/0 dt 0, G(tW1 (Y1) + (1 — ) Wa (1), o) (W1 (¥1) — Wa(¥1)),
with either ¥; = ¢ or {1 = ¥ + zv,4, we bound
sup sup ||~ G (0 + 204 ), ) — GWa (o + 204 ), )

PeT2 zeR (35)
—GWi(Y +2vy), ¢ + 2oy ) + GWa (Y +2vy), ¢ + 20, )| < [0,Gla, W1 — W s
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Moreover, to deal with the first line of the equation, we use that, for any C? function A,
h(z1) — h(za) — h(xs) + h(z4)

1 1 , )
_ 5/0 at (' (tzy + (1 — t)wa) + B (txs + (1 — £)a4)) (21 — w2 — 73+ 72)

1 1
+ (:L‘l — X2 + I3 — $4) / dt (t{,Cl + (]. — t)$2 —try — (]. — t)$4)
0

2
1
X / dsh”(s(tzy + (1 — t)ae) + (1 — s)(tas + (1 — t)zy)),
0
so that we may bound

sup sup |z
YeT2 zeR

+G(Wa (v +$v+),¢)‘ <(1-D)[Wy =W, + HaiGHoog?@WHL W1 — Waloc-

GWi (), ) — G(Wa (), ) — G(Wi( + zv),9)

(3.6)

Collecting the bounds (3.5) and (3.6), we obtain

S EWallE, <A ((L-DIWa=WalZ, + (J02F e mas [WilZ, +10, P12, ) [Wh—Well ). (3.7)
Analogously, we obtain

(G = EWale_ <A ((1=T)[Wa = Wal o+ (102 F e max Wil +10,FI7_)IWi~Walluc ). (3.8)

Let now fix a_, a4 € (0, ap] so as to satisfy A*- (1 —T') <1 and

oy (NOZF 0| Fla A O2F ||oo | Pl _
g R SR F|t D 4 F T. :
ap </\a+ — -1 + 0, |a+> +a_A ( T A (1=T) + 10, |a> < (3.9)

For such a_ and o, combining the bounds (3.3), (3.4), (3.7) and (3.8), the map & turns out to be a
contraction on B, _ o, . This concludes the proof of Theorem 1.

Recalling that S,, < 0 < Sps, by Remark 2.8, the discussion above implies that the sequence & 0]
converges to W in B(T?, R). Moreover the inequalities above are satisfied for a_, ay small enough; in
particular, if p is small and [|F|||a,,2 = O(p), then the condition A*~ (1 —T') < 1 requires a— = O(p),
which inserted into (3.9) allows a4 to be O(1) in p.

In the scaling regime, where the map .# is of the form (2.25) and hence F' and its derivatives are
proportional to p, the best we can say about the invariant manifold is that W € BN B,_ o, and hence
|[W| < max{|Sm|, Sim}, oy = O(1) and a— = O(p), so that we have |W|l = O(1), |W]|, = O(1) and
[WI[£, = O(p). This proves Corollary 2.21.

Remark 3.1. If ¢ is a fixed point of Ap, that is Ageyg = o, from (3.1) we get W (thg) = S(3)g), so
that, in the scaling regime, W (1)) does not depend on p. In a similar way, if ¥ is a periodic point
of period k, that is A§vyy = 1y, then W (vy) is found between min; S(A}1y) and max; S(A)v). This
shows that, in the scaling regime, in general lim,_,o+ W (¢) # 0.

3.2 The conjugation: proof of Theorem 2

3.2.1 The translated map

We construct the conjugation 7 by linearizing the dynamics around the invariant manifold. We write
@ =0+ W (1) so that, in terms of the variables (6,), the dynamics is described by the map

5”1(971#) = ((y1)0(0’¢)7 (yl)ib(aaw)) = (G1(9>1/J)7A0¢)> G1(97¢) =0+ F1(0>1/})7 (310)
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with
Fi(0,¢) = FO+W(),¢) - FW(¥),¢) = F(0+ W(¢),¢) + W) — W(Aoy). (3.11)

We call .; the translated map. Setting Q1 := {(6,4) € T x T? : ¢, — W(p) <0 < ¢ppr — W(¢)} and
noting that ¢ — 6 defines a bijection between €2 and €27, we see that .#] is injective from 27 into itself.

Remark 3.2. One easily checks that .1 (0, 1) = (0, Ag®), so that, expressed in terms of ¢, the invariant
manifold reduces to W = {(0,%) : ¢ € T?} (see Remark 2.24).

Remark 3.3. The iterations of . and .} are such that (7). (¢,%) = (L) e(e—W (¥), )+ W (A§1))
and (7)o (0, 9) = (L") (0+ W (), ) = W(AGy), while (F7)y (¢, 9) = (1")y (9 = W(¥), ¥) = Agy.

In Subsections 3.2.2 and 3.2.3 we study the conjugation relation
%Oyl = yOO%, (312)
where 4 : Q0 — Qg is of the form J4 (0,¢) = (H1(0,%), ). We can then write

H(p,¢) = (Hilp — W(¥),¥),¥), (3.13)

with 2 satisfying the conjugation relation (2.21). Thus, if the conjugation J# exists and is invertible,
the conjugation 7 exists and is invertible as well, and vice versa. Moreover, while # and J# have a
different domain (a rectangular strip for # and a deformed strip for J4 ), they have the same image
Q as defined in Theorem 2. In analogy with (3.13), we write ! (n,v) = (L1(n, V), ).

Considering also Remark 2.16, we look for functions H;: Q; — R and £ : Q9 — R of the form
Hl(ov 1/’) =0 + 02h1(0a 1;[])7 ‘Cl (TIa d}) =" + 77211(77> ¢) (314)

If we show that functions of the form (3.14) exist, with hy € %y, 1(21,R) and 1 € Ay, 1(Q0, R), for a
suitable a, € (0, ), then we can write the conjugation J# and its inverse as in (2.22), with

h(@vw) = hl(@ - W(w)aw)v 1(7771#) = l1(777¢) (315)

Remark 3.4. As a consequence of Theorem 1, there exists a closed interval © := [f_,60,], such that
O x T? C Q1 and hence {(p,9) € T x T? : o — W () € ©} C Q.
3.2.2 Dynamics toward the invariant manifold

From (3.12) we see that #H; satisfies the equation x(¢)H1(0,v¢) = H1(1(0,4)). Using (3.14), we find
hi(0, ) = (k(¥)0?) 71 (G1(0,%) + G1(0,9)*hi (F1(0,4)) — k(1) 0), s0 that, setting

(G2 1 : i X
p1(0,7) := Br) = m0) (1+/0 dtawF(t9+W(w),1/))) , (3.16a)
CGi(0,9) —Ok(y) 1 ! a2

we obtain hy(0,v) = q1(0,v) + p1(0,v) h1(F1(6,1)), whose solution can be formally written as

SO a0, s = [] (6.0, (3.17)

n=1 =0

where, according to our conventions (see Remark 2.11),we have pgo)(é‘, P) =1

Remark 3.5. Both p;(6,%) and ¢1(0,1) are well defined at § = 0. Using (3.1) and the definition of
k(1) after (2.20), we find £(v) q1(0,%) = 02F(0,¢) and p1(0,%) = K(¥).

We start by studying the regularity properties of the functions p; and ¢;. The following result is an
easy consequence of the representation in (3.16) together with Lemma 2.7.
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Lemma 3.6. Assume . in (2.11) to satisfy Hypotheses 1-3. For any o € (0, min{a_, ay}), with a—
and ay as in Theorem 1, and any I'" € (0,T), one has p1,q¢1 € Bas(C1,R) and p1(0,9) <1 -T1" as
long as 0] < 01, with r_p

0, = ’
2[[6~H|oo (1 + 0o Flloc) 102 F || oo

(3.18)

Proof. Observe that pi(0,¢) = 14+ 0, F (W (¢),%) <1 —T. Thus, using that, for any ; > 0 and all
0 € [—61, 01], we have |p1(0,v) — p1(0,¥)| < ||0gp1llocbs, if we bound 9pp; using (3.16a) and fix #; as in
(3.18), the bound on p; (0, ) for |0 < 6; follows immediately. The other bounds too are easily obtained
by estimating the derivatives of p; and ¢;. O

Remark 3.7. In the scaling regime, where I' = p-y, one has |||p1 (p) and ||¢1llla,5 = O(p),
while [|Ogp1lllo,a = O(p) and |pi]la = O(p). Moreover, if in Lemma 3.6 one takes IV = p~' with
v € (0,7), then (3.18) implies that 6; = O(1).

Next, we study the regularity of the iterates of .77.

Lemma 3.8. Assume . in (2.11) to satisfy Hypotheses 1-3. For any o € (0, min{a_, a1 }), with a_
and oy as in Theorem 1, and any IV € (0,T), and all n > 0, one has (L")o € Bo2(21,R) and

196 (#1ollo.n < Do (1 =T")",  [(Fola < DoA™, [3p(S")ola < D",

with the constant Dy depending on F and I but not on n.

Proof. For a fixed IV € (0,T), let r = »(I") and N, be defined as in Lemma 2.7, and observe that
N, = O((T")~!) in such a case. We have, in general, [|99G1l/oc < 1+ [|0,F |00, while for n > N,. we may

bound [|(9pG1)o- 71 ||eo < [[(14 0pF)o.#™ || < (1 —T"). Thus, noting that (#7")g = G107 "', we get

10070l < [T 1@6Cr)oS o < ( 11 II(E)eGl)offlloo) ( 11 II(GeGl)OYflloo>
319)

i=N,
< (14 0,F ) (1-T)""" <1 -1,
with ¢1:=((1+ |0y F||o0)/(1=T"))Nr, and
|GroA Ha <[1(99G1)o ST oo GroT 2 o+ A" V|G a,
where |G1|a < ||0pF |loo|Wa + | Fla, so that, iterating, we obtain

1—1 n
[(A1)ola < IGllaon‘(" DT 1@6G1)o. 77 7 [lse < ColGrla A™ D" (1-T) 71 A7 < 0", (3.20)
=1 Jj=1 =1
with 3 := ¢1|G1la (I') 1. Exploiting (3.19), we find that
n—1 n—1
195 (Mol < > 105G 066l o [T 100G )0 [0 < ez (1 =T, (3:21)
=0 7=0
J#i

with ¢z := ¢1[|02 F||o (I')". Finally, noting that

n—1

196 (e < Z(Hagaln o]+ A|95G | ) 1 118sG1)o|uc
i
and proceeding as done to get the bound (3.20), we obtain
00 (A1"ola < caX™™, (3.22)
with ¢4 = (CQHQ%FHOO + |06G1la) ('), Collecting together the bounds (3.19)—(3.22), the assertion
follows follow with Dy = max{ey, ca, 3, cs}. O

24



Remark 3.9. Essentially, the proof of Lemma 3.8 shows that, apart a small number of iterates
necessary for the trajectory to reach the set A, (see Lemma 2.7), which are controlled by the constant
c1, depending on r but not on n, all the remaining iterates produce an exponentially decaying factor.

Remark 3.10. In the scaling regime, where I' = p~, if we choose IV = py/, with 4" € (0,~), we find
that the constant Dy is O(1) in p. Indeed both |||[F|||o,2 and |F|a, and hence |G|, as well, are O(p),
while one has N, = O(p~1) by (2.13).

Remark 3.11. Since (-#7")9(0,%) = 0 for all n € Z, we bound also |(-7")g(0,¢)] < ||0a(LT)e||o0 0]
and hence ||(7")ollocc < c1(max{|dm|, dar} + max{|S,,|, Sar})(1 —T)™.

3.2.3 Existence and regularity of the conjugation

We have all the ingredients to complete the proof of Theorem 2. Fix IV € (0,T') and set r = r(I"),
S, = max{Sp, |Sm|} + r and M, := max{2 (I")~!log(S,/61),0}, with the notation of Lemma 2.7 and
01 as in (3.18). If (8 + W(v¥),¢) € A, and n > M,., then |(#*(0,v))s] < 61 and hence, thanks to the
property 3 in Lemma 2.7, |(5”1 (0, 1/)))9| < 61 for all (6,v) € Oy and for all n > M/ := M, + N,.. Thus,

for n > M/, we obtain ||p1 loo < ||p1Hoo (1 —T")"=M: which, inserted in (3.17), implies

') M.
sl < D132 (0= o < D) e, b= ()7 e
Furthermore, using Lemma 3.8, we see that
n—1
19691 || < DoD1ll9gprloc (1 = T)" "3~ (1 =T")" < DoDy(T)Hdgpallo (1 =T, (3:24)

I
o

%

with Dy as in Lemma 3.8 and D; as in (3.23), so that, summing over n, we get

10atslle < 37 (19008 sl + (128 |90 (@057 e ) < D (0 lgllo.s (3.25)
n=1

for some constant Ds. Proceeding along the same lines, we obtain

18R lloo < D (1080 | Ml + 118608 [ 190 (@105 oo + 103" |]  I0B (ar077) oo )
n=1
where Hagpl )|| can be bounded as in (3.24). Thus, noting that 9y(q1077") = (Ogq10ST*) Dp-* and

03 (qro 1) = (05q10S7) (09-S1")? + (Dpqro 7)) 371", and writing agp§ ") according to (2.18b), we can
use Lemma 3.8 to obtain
105100 < D3 (") lglllo,2 » (3.26)

for a suitable constant Ds. Finally, for any « € (0, min{a_, a4 }], we get, again relying on Lemma 3.8,

1A —1
A¢ —1

"], < DoDi(Ipila + 10m1 loo) (1 = T')" < Dy (1-T7)",

for a some constant D4 proportional to D;. To sum over n we take & = ., in Lemma 3.8, with «, such
that A% (1 —T") <1 =T", with I < T”, so as to obtain

|h1|a* < Z (‘Pgn)
n=1

for some constant Dy proportional to D;. We bound |0ghq|a,

oMalloo + [P laro

#a.) < Ds () lalle . (3.27)

by reasoning in a similar way: using that

Oghy = Z ((aepgn )& + )39(6]105”"))

n=1
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we find

Botla. < D (10600, Nt loo + 060" || oy
n=1

o PV 190400 + !|p§")|\m|59qu5’1"|a*)a
where the derivatives with respect to 8 are bounded once more by relying on (2.18a) and the bounds in
Lemma 3.8, while the non-differentiated functions are bounded as to obtain (3.27). This leads to

18kt |0, < Do (T") |

a1y (328)

with Dg proportional to Dy. The bounds (3.23) and (3.25)—(3.28) ensure that ||h1]/a, 2 is bounded.
Therefore, recalling the first relation in (3.15), Theorem 2 is proved, with Qo = J4 (1) = #°(Q).

Remark 3.12. The argument above shows that it is enough to prove the existence of the conjugation
inside A. Indeed, once the conjugation has been defined in A, it can be extended to the whole 2 by
using that all trajectories fall inside a neighborhood of the attracting invariant manifold in a finite time.

With the notation of Lemma 2.7, for r = 7(I") we have N,, = O((I")~1). Thus, from Remark 3.10
it is easy to see that in the scaling regime the constant Dy in Lemma 3.8 is O(1) in p. We can take
I = py and T = py”, with 0 < 4" < 4’ < ~. Using that §; = O(1) in p (see Remark 3.7), so
that M, = O(p~!) and hence M, = O((I")~!) as well, and requiring cv, in Theorem 2 to be such that
A4 (1= pv") < (1= py"), so that a. = O(p), we easily check that D; in (3.23) and, as a consequence,
the constants Dy, D3 and D4 as well are all O(1) in p. This implies that both ||k|||o1 and |A|, are
O(1) in p. Collecting together the bounds above immediately implies Corollary 2.22.

3.2.4 The inverse conjugation

Since H1(0,v) = 0 + 02hq1(0,v) and hy € B, 1(21,R) for a suitable . > 0, there exists 6, < 6; such
that g1 (6,7) > 1/2 for 0] < 0.. We have H1(0,1) = (k) (1))~ H1 (F(0,4)) for all (,1)) € Q; and
all n € IN. If we reason like deriving the bound on ||p§") |loo in Subsection 3.2.3 we see that there exists

My such that |(.#"2(6,1))s| < 6.. Thus, by Lemma 2.7 and Hypothesis 1, we get, for all (8,1) € Q,

M,
—Msy - . —.
OpH1(0,¢) > ||kll= ‘Glllég* OoH1(0,1) <((9’11Z}1[)1£Q1 39G1(9,z/;)) =7 > 0. (3.29)
By the inverse function theorem, there is I; € % 1 (54 (1, R)) such that (1), (0, 1) =n+n2l1(n, V).
Furthermore, for any 1,9’ € T2, we can write H(H] (n,¢"), ") — Hi(HT (n,¥),%) = 0, so that
(M (M (1, 97),8') = Ha (R (0, 9), 0)| = [ (K (09),9") = Ha (M (1, 9), 9)], which, divided by
[ — |, gives g H1(0,%) [HT e, < |[Hila, forall (6,9)) € Q1, so that we obtain [H] e, < 77 ' Hila, -
Therefore, also Iy € B, 1(71(21),R) and, by the second relation of (3.15), Corollorary 2.18 follows.

Remark 3.13. By reasoning as in the derivation of (3.29), we find that there exists 7 > 0 such that
OpH(0) > 7 for all 8 € U. This will be used later on (see Subsection 4.8).
3.3 Physical measure: proof of Theorem 3

Let O; and O3 be two observables in %,, 1(2,R). By Remark 3.11, we have
|02(S" (9, 9)) — O2(W(Agy), Agp)| < C(1 —T7)"[| 0201,
for a suitable constant C'. Thus, if vy and 1y are defined as in Subsection 2.3.3, we find

|l/0 (01 (9205”") — (01) vw (02)|
< /deo (O1(p; ) O2(W (AG-), AG-)) — (O1(0, ) {O2(W (), )| + C(1 = T")"[[[O2llo,1 Ot [|oo-

Since W € B, (T? R), relying on Remark 2.5, we obtain the bound in Theorem 3.
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4 Averaging and deviations

The study of the convergence of the dynamics of .# to the deterministic dynamics ®,,, is structured
in several steps: we start with the first and second moments of W (Subsections 4.2 and 4.3); then we
consider the moments of the functions h and ! and their derivatives (Subsections 4.4 to 4.8); eventually
we draw the conclusions about the deviations of the dynamics from the averaged system (Subsection 4.9).

Remark 4.1. Throughout this section, we assume p to be as discussed in Remark 2.19. In the previous
section, to help follow the bounds we discussed therein, we have made explicit the dependence of all the
involved constants on the various parameters. This was also needed in the proofs of Corollaries 2.21,
2.22 and 2.23 to extract the dependence on p. In the forthcoming discussion we are mainly interested in
what happens to the long time dynamics when p is small. Thus, from now on, in order not to overwhelm
the notation, we call C' any constant independent of p whose numerical value is not relevant.

4.1 The extended map

Even though the set € is positively invariant for the map .# in (2.25), it is useful to extend the map
| outside Q. To do this, we proceed as follows:

e let xoxt : R — R be a C° function such that yext(2) = 1 for £ < 0 and Xext(z) = 0 for z > 1
while Oz xext(x) < 0 for every z € R;

e set sy := min{1l, vy /2}, where vy := infyepe [f(@orr,¥)];

o define foxy € Boy6(R x T2 R), by setting foxs (¢, 1) = f(p, %) for v, < ¢ < ¢ while

fext (0, 0) = (io L f(en, ¥) (@ — soM)i> Xext (W) - VTM (1 — Xext <W)> :

SMm SMm
for ¢ > v, and an analogous expression for ¢ < .

One has H‘foxtmoéo,ﬁ < S]Tf|||chtH|0,6|”F|”a076 and inf(tp,w)E]RxTQ\Ar \fcm(%?ﬁﬂ > %inf(lﬂﬂ/f)eﬂ\/\r |f(90a ¢)|
for any r > 0. Moreover the map

yext(@v ’l/)) = (QO =+ Pfext(% 11[})7 Aodj)

is defined on R x T2, coincides with .7 (i, 1) for (¢, 1) € Q and, restricted to any Qexy = Uext x T2, with
Uext 2 U a closed interval, satisfies Hypotheses 1-3 with eyt instead of Q. Extending .7 (¢, 1) on Qext
naturally defines a map .7 ext(0, %) = Fext (0 + W (), 9) — W(Aogp) on Qi ext == {(6,9) € R x T? :
(O+W (1), v) € Qext }- In the following discussion we need to choose eyt in such a way that € C Q0 ext
(see Subsection 4.7). The conjugation H as well can be extended to a function Hext € Bag.1(Qext, R),
by reasoning as in Subsection 3.2 with %,y instead of . everywhere.

Remark 4.2. The reason why we need to extend .| outside Q to a map Fys, potentially different
from the original . on (T x T?)\(2, is that we aim to compare .# with other maps which, albeit being
constructed starting from %, not only may fail to admit €2 as an invariant set (see Remark 4.6), but
also are not necessarily defined in the whole €. In order not to discuss separately the dynamics near the
boundary of €2, it turns out to be easier to extend the maps to a larger domain ey in such a way that
they satisfy automatically the same properties as .. We stress again that all the functions appearing
in Theorems 3 to 8 depend only on .#|q. When proving (2.36) in Theorem 5 we write h(g, 1) — h(y) as
a sum of different contributions potentially depending on the extension chosen (see (4.26), (4.33) and
also Remarks 4.6 and 4.13). Nevertheless, these contributions are uniquely determined up to corrections
which, besides fading away when approaching WV, are bounded proportionally to p uniformly everywhere
(see Propositions 4.28 and 4.44 below).
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4.2 A correlation inequality

This subsection is dedicated to a generalization of Proposition 2.4 that plays a central role in the proof
of Theorem 4 and Lemma 2.31. Together with the linearization around W, the splitting (4.2) will be
the core of the forthcoming discussion because it allows replace the study of the dynamics to any power
n with the dynamics along the unperturbed part plus the effect of the dynamics on the part controlled
by the parameter p, so as to estimate the decay of correlations of the coupled part.

For any two given sets of functions vg,...,0,_1; and tog,...,t,_; on T?, set u; = v; + pto; for
t=0,...,n—1. Define, for k=0,...,nand ¢t =0,...,n —k,

k—1 k
uM @) = [Tus(Aw),  u®@) =u?@),  uP ) = [Jus(457%) = u®oAg®, (4.1)
=0

Jj=1

with u;(?) () = 1 according to Remark 2.11, and define similarly ngk) (), 0 (1) and v(=F) (1)).

(0_p() _ (b (ug’“*”—n““*”

We write u; '—v,"’ = pu; -1 mi+k_10A’(§_1 + i )ni ke 10Ak_1, so that, iterating, we get

k k 1 k k 1
ul® = )+pzu(3) oy 048 0T Vo AT = b MpZn‘”mzﬂoAg ot=1 Vo AT+

j=0 7=0
k=1j-1 (4.2)
2 (4" J o= §'=1) 45’ +1 Jypk—i=1) g gi+1
+p Zzuz 1 04y 0 i+j/+1 oAy 11 0A b 1y oAy
Jj=1j'=0

where the second equality follows applying the first equality to the factor ugj ) in the first line; according

to the convention in Remark 2.11, the sum in the second line of (4.2) vanishes for k£ = 0, while the sum
in the last line vanishes for £ = 0,1. We can also proceed “in the opposite direction” to get

k k
uz(' ) — ( )+pzn m'LJrJOAg) z+j—ji-11 AJ+1 (43)
7=0

where we avoid writing the equivalent of the second expansion in (4.2) since we will not need it.
The following result plays a key role in the forthcoming analysis. The proof is based on (4.2).

Proposition 4.3. Let ug,...,u,_1 be any functions in B, (T2, R), with o € (0,1], such that
1. 0 < () <|willoo <1 —p7y foralli=0,...,n—1,
2. u;=0(p) foralli=0,...,n—1,

and set (W)™ = (up)(u1) ... (u,_1). Given g, € BL(T? R) and g_ € B, (T2, R), one has

(g uodg g_oA™) — (W) (g, }g-)|
< C=p)" (1+am)A =g 5131 + p(15+ 13 911z + g+ 1£13-1) + P2l (g 1{g-)1)-

Proof. For any function u;, withi =0,...,n—1, let v; := (u;) and pw,; := 1; and introduce the notation
W™ = () . (up_1), so that (W)® = W) Then we write

(g+u™oAg g o AFT!) = (g4 ulModg g o AGH) + (g u™odo)(g-) + (g1) (™) (g-), (4.4)
so that, using the first line of (4.2), with u(™oA instead of u(™, we rewrite the first term in (4.4) as

<g+ u(n)oAO 9*0A8+1> _ <u>n<g+ f],OA _|_ pz Z_,’_f 1 g+ u(k)vo ﬁkoAngrl §70A6L+1>.

Using (2.6b) and (2.30), we get
—(k+1 —k~ |t —(k+1) ~ —k|t —(k+1) ~ |+
|g+oAO( - )u(k)oAOkuk‘a = Hg+oA0( " )ukHoo‘u(k)oAOk}a + ’ngoAO( i )uk|a”u(k)”°c
—(k -
< C(1 = py)tllgrods TV i1E,
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so that, from (2.9) and Proposition 2.4, we obtain in (4.4)
(g5 u™ oo §_0ATH)| < (1 — pr)" A= (1 + an) |3 I 13-z + Co(1 — p2)llgs IE 157 - (45)

Analogously to (4.5), using (4.3), with u(™oA instead of u(™, and Proposition 2.4, we get

n—1
(g uloAg)| < p Yy (W)§1(G+ o AG ulFVoATH) | < Cp(L = p) |3+ 117 - (4.6)
0

e
I

Finally, for n > 2, since (i) = 0 for all k = 0,...,n — 1, using the third line of (4.2), once more
with u(™ oAy instead of ul™, we have

n—1k—1

) = )] = |0 32 St T DA iy oA )
k=1 j=0
n—1ln—1

<CP? Y D AT = py) I I ks < CpPr(l — py)™ 2l E 1l
k=1 j=0

where we have used Proposition 2.4 and (4.1), so that we obtain
[(u™) = (w)§| < Cp*n(l - py)". (4.7)

Collecting all contributions (4.5)—(4.7) gives the thesis. O

Remark 4.4. The factor p([|g+ 15 ]l9- 15 + l9+ 13 19— |5 ) appearing in the estimate of Proposition 4.3,
in principle, might be replaced more pragmatically with 2p /g |2 g—|/,. However, it may be useful in
some cases. In particular, for g, = g_ = 1, we obtain [(u(™) — (W)™ < Cp*n(1 — py)™ and hence
[(u™)y — (W)™ | < Cp(1 — py')" for any +' € (0,7), with the constant C' depending on ~'.

4.3 Oscillations of the invariant manifold: proof of Theorem 4

Following Remark 2.9, we set b(¢)) := f(0,%¢) and v(¢) := 0, f(0,9), with ||v]cc < C by Remark 2.19,

and write )
fle.) = b(¥) +v(¥) ¢ +d(p, ¥)¢", (4.8)
which implicitly defines the function d(p, ). We also set () := 1+ pv(y) = 1+ pd, f(0,%) and, for
i > 0, according to (4.1),
i-1

pD () = T n(Ade). p (W) = [ m(Ag7¢) = u (A7), (4.9)
j=1

Jj=0

Decomposing u(y) = {(u) + () according to (2.1), we have (u) = @, with & as in (2.27), and
<

W) = pi(). We get (1) < lle < 1 - p, since 0, f(¢,9) < — for all ¢ € [Sp,Sar] and
@ =0 € [Sm, Sn] (see the definition of + after (2.25) and Remark 2.8) and |u|f, = O(p).

In Section 3.1 we proved that W = lim,,_,o, &"[0] uniformly on T?, with & defined in (3.2). Thus,
to prove (2.33), we show that, for all n € IN, one has [(6"[0])| < Cp and ((6"[0])?) < Cp, for some
constant C' independent of n. To this end, analogously to (3.2), we set

W) == Go(W(Ay '), Ay ), Gole,¥) := o+ pfole, ), fole, ) := b)) + v(¥)e
and observe that, for any h: T? — R,

&' = p Y uT b0 AT 4+ pho A" (4.10)

i=1
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Remark 4.5. Since &, is a contraction on the space of bounded continuous functions from T2 to R,
the fixed point equation &,[W] = W admits a unique solution Wy and &7'[0] converges uniformly to W.
We can write

Wy = pZu( H'DboA + = )W()OA "= pZu( 1) boA g (4.11)

=1 i=1
from which we get [|[Wylloo <~v71|b]|oo, while [Wo|f = O(p) by (2.10).

To prove Theorem 4 we show, first, by explicit computation, that [(Wy)| = O(p) and (Wg) = O(p),
then that (|W — Wy|) = O(p), by comparing the iterates of & and of & and using their contractivity.

From the last definition in (4.1) we get (1~ DboA;") = (bu*~NoAy). Since, by definition, (b) = 0,
using Proposition 4.3, withn =4 -1, uy =pfor k=0,...,n—1, g =band g_ =1, we find

n—1

(&N < Cp* > (1= py)lIblla, < Cp.
i=0
Moreover we have

n

([0 = p? D (T2 (boAg )P + 20" Y (WD) body podgt T Um0 A oAy,

i=1 1<i<j<n
where

(0 botg? oA =0 A7 B0A5) = (b= Vo Ag W=D oA boAf oA,
so that, first using (2.9) and (2.10) to estimate
i— - i— + i—
()20 Ag byl < ()20 A0 ] [[ba]l + (W] bl < CO— py)26Y),
then applying once more Proposition 4.3, with n = j —i — 1, u, = u for k =0,...,n—1, gy =band
g— = (P D)20 A0 b, we get

n

(& 101%) < CpllblZe +Cp* Y~ (1=p7) ~[Bllag 16 V) 20 Ao bplls, < Cp+Cp® Y (1=py)/*' < Cp.

1<i<j<n 1<i<j<n
Thus, if Wy is defined as in Remark 4.5, we obtain
(Wo) = tim (&[0)) = O(p), (W) = lim (&[0%) = O(p). (4.12)

For any n > 0, we can write
E™0]—&70] = Z EMTHE0] - SO Z@@" SHEES0])] - E T S [Ea0]]] - (4.13)

Remark 4.6. It may happen that &i[0] ¢ © for some 4. In such a case, we observe that there exists
an interval U’ := [¢),,, #h,] D U such that Q' := U’ x T? and &J'[0](v)) € ' for all n > 0 and all ¢ € T2
Thus for the r.h.s. of (4.13) to be well defined, we compute & by replacing the map . with the extension
Fext introduced in Subsection 4.1 such that Qe D Q' (see also Remark 4.2). The forthcoming analysis
still applies if a different extensions is taken, as far as it satisfies the Hypotheses considered in Section
2.2 (see also Remark 4.13).

By taking .Y according to Remark 4.6 and reasoning as in the proof of Lemma 2.7, we find
that for any 7 > 0 there exists N| < max{¢); — S, Sm — &,,,}/(pinfona, [fext(@,%)]) such that

yext () C A,, and, given Wy, Wy : T2 — [¢/,, ¢h,], we have &Nr[W;] € [Sp, — 7, Sar 4 7] for i = 1,2,
while | &N W] — EN [Wa]| < (1 + pl|0gfloo)Nr[W1 — Wa|. Thus, for any v’ € (0,7), with the notation
in property 4 of Lemma 2.7, we can choose r = r(p~y’) and obtain N, = O(1/p~’') and, for any
Wi, Wy € [Sy, — 7,8y + 7] and any k > 0, we may bound |&*[W] — EF[Wa]| < (1 — poy/)F|Wy — Wa.
Summing up, (4.13) gives

N/ n—1
sl - ol < (0TI TS gy agionag ). 45 )

i=0

(&5101(Ag 1))?,
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with d(¢,) implicitly defined in (4.8). Integrating over v and using the bound on (&7*[0]?), we obtain

n—1
(6™ 0] = &2 [0])) < Cp > (1= pa) ldlloo (E5101%) < Cp,
=0
which yields
(IW —Wol) < Cp, (4.14)

which, together with (4.12), gives |[(W)| < (W —Wo)|+ [(Wo)| < (|W — W) + [(Wo)| < Cp, that is the
first bound in (2.33). Finally, we have [(W?2 — Wg)| < (|[W — Wy| [W + Wy]|) < Cp, because of (4.14),
and hence, thanks to (4.12), (W?2) < [(W?2 — W&)| + (WE) < Cp, that is the second bound in (2.33).

4.4 Fluctuations of the linearized dynamics: proof of Lemma 2.31

Having studied the oscillations of the invariant manifold we now focus our attention on the linearized
dynamics. Using that x(¢) =1+ p0d, f(W(¥),v¢) and p(y) =1+ p0,f(0,¢) =1 — pv(¢), we write

k() = p() + &), EW) = di) W (W) +da() W2 (),  di(¥):=05F(0,9),  (4.15)

which implicitly defines the function ds € B7, +(’JI‘2, R).

From Proposition 4.3, with g, = g = 1 and either uZ = ,u or u; = pu? for all i, and Remark 4.4, it
follows that |(u(™ —1")| < Cp*n(1 — py)™ and {(u™ —1")?) < Cp*n(1 — py)?", and hence, in order
to prove (2.35), it is enough to show that

2
‘<H(") — M(n)>| < Cp(1 —py) Zp <(K(n) _ M(n))2> < Cp(1 - p’y)Q”Zpknk. (4.16)
k=0

Remark 4.7. The proof of (4.16) represents a first instance of the strategy outlined in Section 2.7. In
order to bypass the low regularity of k due to its dependence on the invariant manifold, we expand it up
to the second order in W so as to use Theorem 4 to estimate the average of the quadratic contributions,
the bound (4.14) to reduce the analysis of the average of the linear contributions to the more manageable
function Wy and the explicit expression for Wy in (4.11) to obtain the desired estimates.

Thus, we proceed with the proof of (4.16). By Remark (4.2) we can write

B0 = ) = p 37 k) o] pun=i 1o AT

j=0

n—1 n—1j—1 (417)
= Z (D) g0 Ad p(n=i= Vo AT 4 p? Z Z k) g0 AR =RV ARFL eo AT 1 (PmT=1 6 AT

j=0 j=1k=0

Since | (k€0 AFuIF Do AT E0 AT U IO ATT| < (1 — pr)" TR ([EoAF E0AY]) < (1 — p) T2 (E7)
and (£2) < Cp, by (4.15) and (2.33), eventually we get, for n > 2,

< Cpn®(1—py)".

© gof 4D goa] i A

=1 k=

On the other hand, since we have, again by (2.33),
(D (d2W2)o A "I Do AT < (1= p7)" | daloo (W?) < Cp(1 = py)"™.

we need to estimate (u() (dyW)oA) u(=I=Do AT = (u@W o As7 dyW p("==YoAg). By Proposition 4.3,
with a=ay, n—j—1 instead of n, u;=p for i=0,...,n—j—-2, g4 = u(j)oAaJ diW and g_=1, we find

{9 (dyW)oAD =T DoAFY| < C(1 = py)" 7 [(W9 Yo Ag? dyW| + Cp (1 — py)™ (1 + p(n — j)),
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where we have used also that [[W|¥, < C and ||,u(j)OAajH§0 < C, because of Theorem 2 and (2.10),
respectively. Then, by (4.14) and Remark 4.5, we find

(esizanw) = (0 @wress

<u(j) (d1Wo)oA%>’ +Cp(1—py)
< ‘<WO (,u(j))2 dloAé>‘ + pzj: ‘<,u(j7k)boA%_k(,u(kfl))QOAg_kqug_ldloA%>‘ + Cp(1 — p’y)j,
k=1

where, since (Wy) = O(p), we have |(Wo (19))2 d1oA))| < C (1 — py)% (1 + agf)A~*7 + p + p33), by
Proposition 4.3, with n = j, u; = p? fori =0,...,j — 1, g, = WyoA; ' and g_ = d;, while

‘</~L(j oA (u* D) 204l F oA dyoa])|

< (1= ) * | (") po ™ dro Al )| + Co(1 = p1)™* (14 p(j = k)
< C(1—py) * (14 k) A% 4 p)[[blla [1d1[|ag + Cp(1 = py)?**,

where we have used twice Proposition 4.3, first withn=j—k,u; =pfori=0,...,j—k—1,g94 =1
and g = b (u*D)2po Ak~ d 0 Ak, then with n =k, u; = p® for i = 0,...,k —land w, = p, gy = b
and g_ = dy. Inserting all the bounds into (4.17), we obtain the first of (4.16).

For the second of (2.35), we use the first line of (4.17) to write

n—1

<(H<n> —u("))2> <y ’<n<i> €0 Al (Vo AT 50) g0 A7 u<n+1>oAJ‘+1>‘ < Cn2p? (1—py)" " D(e2),
ij=1

Thus, the second bound in (4.16) follows using again the second bound in (2.33).

4.5 Conjugation of the averaged dynamics: proof of Lemma 2.26

Proceeding as in Subsection 3.2.2 we see that the function h: U — Uy introduced in (2.30) satisfies the

equation h(p) = q(p) + B(e) h(G(p)), with G(p) = 7, (¢, 1) defined in (2.26) and

I (<10) ¢+ oF(@)Y X
. Glo)—en _ P fle)—0,f(0)¢
q(p) = e PERI) = (4.18Db)
Thus we can write (see (2.17) for the notation)
hp) = > P (9)a(G" (¢)), " () =P (F9) Hp (4.19)

Analogously to Lemma 3.6 the following result holds.

Lemma 4.8. In U one has [[pllo;s = 1+ O(p), |[@lllo,s = O(p) and [|06plllo.a = O(p). Moreover, for
any v € (0,7), there exists § = O(1) such that p(p) <1 — p+' for |p| < 6.

Remark 4.9. By reasoning as in the proof of Lemma 3.8 (and hence, actually, Lemma 2.7), we find
that, for any 7' € (0,7), there exist r > 0 and N = O(p~ ') such that %" (U) C [Sy — 7, Sar + 7] and
1+ p@wf)o?n <(1—p~)foralln > N.

Lemma 4.10. Given v € (0,7) and 0 as in Lemma 4.8, consider any functions po,...,pn_1 in
Bo3(Q,R), independent of 1, such that

1. lps O(p) foralli=0,...,n—1,
2. Ipi(@)| < 1—py for any |p| <0 and for alli=0,...,n—1,
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and define p™ (¢) = p™ (F; @) as in (2.16) with ¥ = .7. One has
1P llos < C(1 = pr), 105G e <C(L=py)", k=123 (4.20)
where the constant C' does not depend on n.

Proof. Let N = O(p~ ") be defined as in Remark 4.9. Then, using that |G (¢)| < 8 for n > N and that

n—1
= [[9.G(E (¥)
i=0
we get o
10,G" loo < C(1 = pv')". (4.21)
Then, combining (2.18a) and (2.16) together with the bound (4.21), we obtain
n—1 iy n—1 )
o scammyr. oo TIw@ )| < cot-mr= - < ci-pm
i=0 1=0
so that [[[p™ o0 = [[p™ [lec < (1~ p~/)" and
™ log < CA—py)", 102G | < C(1—p7)", (4.22)
where the second one is a special case of the first one, with p; = 8,G Vi = 0,...,n — 1. Inserting the

bounds (4.22) in (2.18b) (again see (2.16) for notations) and reasoning in a similar way, we get
P o2 < C(L=py)" (105G [lo < C(1 = py)" (4.23)

Using (4.23) in (2.18¢) gives (4.20), while from (4.21)—(4.23) we get the second bound in (4.20). O

Remark 4.11. An immediate consequence of the functions pg,...,p,_1 satisfying condition 1 in
Lemma 4.10 is that [|0,pillo,2 = O(p) for all i =0,...,n— 1.

Remark 4.12. In the following we have to consider cases in which condition 2 of Lemma 4.10 holds
for all i = 0,...,n — 1 except at most n, values, for some n, < n independent of n. However, such
cases are easily reduced to Lemma 4.10. Indeed, if p;,,...,p;, are the functions which do not satisfy
condition 2, setting I, = {i1,...1,, } and K, = max{||p;||oc : ¢ € L.}, we may define

- JA=py) TR i), i€ L
pi(y) {pi@)’ ¢l

so that |p;(¢ )|<(1 p'y) Lfori=1,...,n—1 and hence, since ||p; —1|lo.3 = O(p) if ||p; — 1[jo.3 = O(p),
the functions pg,...,p,_1 satisfy the hypotheses of Lemma 4.10. Therefore, we can write p;(¢) =
(1= p~") Kipi(p) for i € I, and incorporate the factor ((1 — p~') K,)™* into the constant C in (4.20).

The bounds for h now follow easily considering (4.19), reasoning like in Subsection 3.2.3 and using
the bound (4.20) with p; = p for i = 0,...,n — 1. Invertibility of # follows by the same argument
used in the proof of Corollary 2.18 (see Subsection 3.2.4), and the bounds for the function I are easily
obtained using the inverse function theorem.

4.6 The averaged and the continuous time system: proof of Lemma 2.28

Let ®;(p) be the solution of (2.31). Observe first that

B,(p) = ¢ + pF(e) + 7 / (1= 1) 0, F (@4, () F(®1,(i2)) dt. (4.24)

33



Moreover, reasoning as in Lemma 3.8 and in particular Remark 3.11, we get that for any " € (0,~)
there exists a constant C' independent of p such that, for all n > 0,

[Pnp()] < C(1=p")", (7)) < (1= pr")". (4.25)
Then, using (2.26) and (4.24), we obtain, for some ¢,, between (?n)w(gp, ¥) and D,,,(p),

—n-+1 — —n n

(" el ) — <I><n+1>p(<P)( < (L4 pOp (eI (0, 9) = ()| + Cp* (1 = ")

where we have used (4.25) and the fact that f(0) = 0 in order to bound |f(®;,(¢))] < C|®s,())].
Iterating we get, for suitable ¢1,...,vn_1,

n—1 n
(F)e (0, 8) = P (0)] < Cp* Y (L= py")" ] (14005 (9))) -
=0 j=n—1t

Let N be defined as in Remark 4.9. By the first of (4.25), there exists M > N, with M = O(p~!), such

that both (?k)w(apiz/)) and ®,(¢) — and hence ¢y, as well — are in [S,, —r, Sy + 7] for k > M, with r
such that |1+ p 0, f(p)| < C(1 — py”) for all ¢ € [S,,, — 7, Sy + r]. Thus, we get

2n_1 n—1—i = - 1+ |0, fll oo M "n
P Z(l—PV ) (1+p0,f(p;)) <Cp 1o, np(l—py")",
i=0 j=n—i

so that (2.32) follows by taking v € (0,7) and v/ € (0,~”) such that np(1 — p~y")* < (1 —p4y")*. O

4.7 Deviations of the conjugation: proof of Theorem 5

To compare . with ?n, according to (2.37) we need to control the deviations of h from h and of [ with
respect to [. Since G(0) = 0, the map .# admits the same invariant manifold W := {(0,%) |1 € T?} as
71 (see Remarks 2.24 and 3.2). Thus, in order to complete the program outlined at the beginning of
Subsection 2.4.2, it is more convenient to compare first h; with h and show that, in average, they are
close to each other, and then show that the same happens when comparing h with hy.

The domain € of #1(p,v) and hi(p,) has the form considered in Remark 2.3, with ay(¢)) =
o — W () and a—(¢) = ¢, — W(1). For (hq(y,-)) to make sense we need hq (¢, ) to be defined for
every 1, but this happens only for ¢ € © with O strictly contained in U (see Remark 3.4). Since we want
to compare h(p) with (h(g,-)) for all p € U, we need to extend hy(p, 1)) to the whole set 2. One way to
accomplish this is to extend both F' and H, as described in Subsection 4.1, to functions Feyy and Hext
defined on a larger domain ey such that the extended map .7 ext (6, 9) is defined for all (0,1) € Qext.
To this end we set Qexi 1= Uexy X T2, With Ueyy = [P + minger2 W(v), par + maxyer2 W(1)], so that
we have Qext D {(¢,¢) € R x T? : ¢, + min{0, W(¥))} < ¢ < ¢pr + max{0, W(z)}}. Then, when
considering h(p, ) — h(p), we may write, for ¢ € U,

h(p,¥) = hext (0, V) = hext (o + W (1), 1) — (hext(‘»@ + W (), ) — hext(@ﬂ/}))

1 (4.26)
= hiext (9, 1) = W(¥) Ophext (0, 9) — (W(l/)))Q/ dt (1~ ) Ohext (0 — tW (¥),%)

0
and start by studying the average of Ay ey (¢, %) — h(p). The next step is to show, thanks to Theorem 4,
that the average of the other terms appearing in (4.26) produce corrections of order p.

Remark 4.13. Although we use the extended maps along the proof of Theorem 6, the final result
does not depend on the extension we take. This is due to the fact that the difference between €y and
) has measure of order p and hence any extended map we may consider produces corrections which are
at most of order p. A different choice could be hq(p, %) = 0 for (p,¥) € Q\ Q; the advantage of taking
h1.ext as in Subsection 4.1 is that it has the same regularity of the original h;.
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Remark 4.14. Throughout the rest of the section, we work with the extended functions, but we drop
the subscript ‘ext’ not to overwhelm the notation. Since we first compare h with hq, to avoid confusion,
we call 6 the first variable not only of .7 and hq, but also of h and .. From the above discussion, it
follows that, for all 1 € T?, the range of the variable # contains the whole interval /. Only at the end,
when comparing h with h, we compute h and hy at § = .

The rest of the subsection is mostly devoted to the proof of the following proposition and some of
its implications.

Proposition 4.15. Let hy and h be as in (3.14) and in (2.30), respectively. For all € U, one has
[(h1(8,-) = h(8))] < Cp, [((h1(8,-) = h(6))%)] < Cp, (4.27a)
(00hn (6, ) — 0B (0))| < C, (001 (6, ) — 00T(0))2)] < Cp. (1.27h)

After proving Proposition 4.15, to complete the proof of Theorem 5 we need to reexpress h; in terms
of h. This is done in the last Subsection 4.7.5.

4.7.1 The auxiliary map

Let 75 be such that 6(f(6,v) — f(0,4)) < 0 for (0,¢) € Mg, (see Lemma 2.7 for notation) and let
X : U = R be a C* function such that x(0) = 1 for § € [S,, — r2, Sy + r2] and x(0) = 0 for
0 & [Sm — 272, Sar + 2r2]. We introduce the auziliary map

5’2(971#) = (G2(97¢)ﬂ AO¢)7 G2(07w) = 9+pf2(97¢)ﬂ f2(9»1/1) = f(97¢)—X(9)f(07¢) (428)

Remark 4.16. Instead of #, one might like to consider the simpler map .#5(0, ) := (G5(0, ), Ao)),
with G3(0,v¢):=0+pf3(0,) and f3(0,¢):= f(0,v¢)— f(0,v). However, it could happen that f3(0,¢)=0
also for some 6 # 0, so that .3 would not satisfy Hypothesis 2 and )V might fail to be a global attractor
for (£2,.73); hence, in general, .3 could not be conjugated with .. On the other hand, if one is willing
to restrict the map . to a smaller set inside €2, say the set Ay, defined above, then one can define
f2(0,¢) = f(0,¢)— f(0,v), without introducing the function y, and the corresponding map %5 satisfies
all Hypotheses 1-3. The same goal might be achieved by assuming stronger hypotheses on the map .,
say by requiring it to be uniformly contracting along the direction of the slow variable on the whole €,
but the conditions so introduced would be too restrictive and unnecessary for the result to hold.

If we set Fy(6,v) = pfi1(0,4) in (3.11), with f1(0,v) := f(0 + W (¥), ) — f(W (), ), we can write
f1(0) = f2(0,%) + ¢(0,1), with

C(0,9) = co(0) §(v) + c1(8,9) W () + c2(60,4) W (), (4.29a)
co(0) = x(0) — 1, (4.20)
c1(0,9) = (9o f(0,%) — x(0) %o £ (0, %)) , (4.29¢)
c2(0,¢) := 01 dt (1 —1) (95 F(0 +tW (¢), ) — x(0) Ty f(tW (),%)) , (4.29d)
f(¥) = fF(W (@), 9) = p~ (W (Agy) — W(¥)). (4.29¢)

where the identity (4.29¢) derives from (3.1), with F' = pf, and is used at length in the following.

Remark 4.17. The definition of the function y ensures that .#5 satisfies Hypotheses 1-3, provided p
is such that p 9y fa(0,v) > —1 for all (6,4) € Q. Thus, if we wish to use the results in Subsections 2.3
and 3.2 with % in place of .¥ we need to restrict p to an interval (0, pg) with pg > 0 possibly smaller
than p,, as defined in Remark 2.19. This is not a problem since we are mainly interested in the regime
in which p tends to zero. Moreover, for any fixed pg € (0, p«), the bounds in Theorem 5 become trivial
for p € [po, p«) by taking, if needed, larger values for the involved constants C' (see also Remark 4.19).
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Remark 4.18. By construction (f2(6,-)) = (f(6,-)) for 8 € U and Jg f2(0,v) = 9pf(0,7). On the
other hand, the fact that f1(0) = f2(0,v) + ((0,v) shows that .75 can be seen as a regularization of
<. In particular, one has .#5(0,4) = (0, Apt)), so that also the invariant manifold of .% is given by
W = {(0,%) : ¢ € T2}, and it is thus the same as that of .7 and .#; (see Remarks 2.24 and 3.2).

From Theorem 2, with .% instead of ., and Remark 4.18 it follows that there exists a set Qo C RxT?
and a map 5% : Q — s of the form

%(971/)) = (7'[2(971/’)71/’)7 %2(07¢) = 0 + 92h2(07¢)7 (430)

which conjugates . to its linearization (p(1))0, Agt)), i.e. such that pu()Ha(0,v) = Ha(H2(0,1))), with
w(1) defined after (4.8). Introducing the functions

1 0 0,9)\"

P20 0) = S, 1 0,0) ( = w)> ’ (431a)

._ P f2(0,4) — 0 f2(0, )6
A ST A ” | )

we get - .
ha(6,0) = > pSV(0.0) q2(73(0,9)), P87 (0,4) = [ p2(75(0.0)). (4.32)

n=0 i=0
In order to study the average of hi(6,1) — h(#) and of its derivative, we split

hl(ga ’IZ}) - E(e) = (hl(e, 1/}) - h2(97 w)) + (hQ(ga ’l/}) - E(e)) ) (4338“)
Oph1(0,4) — Bph(0) = (pha (8, 1)) — Dgha(6,9)) + (Feha(6,4) — Beh(8)) , (4.33b)

and study separately the two contributions in each of (4.33a) and (4.33b). This is the content of
Propositions 4.28, 4.29, 4.44, and 4.45 below, which combined immediately imply Proposition 4.15. For
both maps .77 and %, the A-component vanishes at § = 0. However, while . depends on W and
hence inherits the low regularity of the invariant manifold, . has the same regularity as .. Therefore,
through the splitting (4.33), we control first the deviations of hy from h (see Subsections 4.7.2 and 4.7.3)
using the regularity of . and the fact that .# and .%, share the same averaged map .7; next we show
that the deviations of hy from ho are small thanks to (4.29a) and Theorem 4 (see Subsection 4.7.4).

Remark 4.19. For .%; to satisfy Hypotheses 1-3 we need to restrict the maximum value allowed for p
to po since the condition p 9y f2(0,1) > —1 is more stringent than the condition pd, f(y,¥) > —1 (see
Remark 4.17). However, since the bounds in Theorem 5 are trivially satisfied for any fixed p, by possibly
taking a larger constant C7, we may and do take for granted that the bounds hold for p > pg. Thus,
we confine ourselves to consider p € (0, pp) and assume that both . and % satisfy Hypotheses 1-3.

4.7.2 A new correlation inequality

To fulfill the program outlined at the end of the previous section, we start by comparing hy with h. To
this aim, by using the expansion (4.32), we find useful to compare first (py(™ go0.73*) with (pa)(™ (gs)oG"
(see (4.52) below). This comparison is similar to the comparison in Proposition 4.3, the main difference
being that the analogues of g4, u and g_ now depend also on #. Thus we need a correlation inequality
that generalizes the previous one to this case.

The following preliminary result that bounds analogous to those in Lemma 4.10, which hold for
functions depending only on the slow variable, extend to functions depending also on the fast variables,
as far as the latter dependence is regular enough.

Lemma 4.20. Let pg,...,pnp—1 be any functions in By, 3(Q,R) such that, for some v € (0,7),

1. IIpi = Lllaw,3 = O(p) for alli=0,...,n—1,
2. |p:i(0)| < 1—p~ for|0] <0 for some & independent of p and for alli=0,...,n—1,
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and set p(™(0,4) := p(M) (F;0,1), with p™) (F;0,4) defined according to (2.15). One has
NG5 < C A=) [106(53)lla < C (1= p3)", (4.34)

where the constant C' does not depend on n.

Proof. Reasoning as in the proof of Lemma 4.10, we find [[p™ o3 < C(1 — p1/)". Since 9p(-S5")s =
(09G2) ™, where (9Go)™ is given by (2.15) with p; = 9pGo for alli = 0,...,n—1, and (#)e(0,v) = 0,
we also have

195 (#5)olloe < C(L=py)" k=0,1,2,3. (4.35)
On the other hand, writing

Go(A3'(0,9)) — G2(A3' (0,¢)) = G2 (750 (0, ¥), Agy) — G2 (730 (0, 4"), AGab)
+(«5"2")o(97¢’)/0 (D9 Ga(t(S3")a(0,0"), AGh) — BpGa(t(F5')e(0,7"), Agy)')) dt,
we have, for n > 2,

(F5)6laq = 1G2075 " oy < 1(86G2)0. 75" Hloo| G075 2 o, + (1= p' )" IA= 20 1|9,

so that, iterating, thanks to the condition assumed on p, we get

n—1

(5 )0lay < CllGalllaga (L = py/)* 7 Y A1) < C(1 = py)", (4.36)
=0

which holds true also for n = 1. We can now write, by (2.6b),

n—1 n—1

™15, <> pios oy T ki [l
i=0 =0
JAi

where [p;o. 75|50 < [1090illoo| (7460, + A™Pi|ay, with the first term missing if i = 0, so that we get

n—1 n—1
p"5, < C1—py )t (p S(t=py)+p> A‘“”) <C(1—py)", (4.37)
i=1 i=0
which implies, taking p;, = 0gG2 Vi =0,...,n — 1, also the bound
0o )olz, < C(1— py')". (133)
Analogously, using the expression (2.18b) for 92p(™ () and the bound (4.35), we get
n—1 n—1
0015, < 3 (100007312, 100 H ol + 10000511106 (75015, ) TT Ioso7F
=0 i=0
n—1 ) n—1 i
+ > 0epio 3 loc 106 (3ol 05073 1oy TT IIpr03 oo
§,5=0 k=0
i#£j k#i,j
that, by the same argument used in (4.37), delivers
19605, < C (1= py)", 103 (3)0lay < C (1= py')™. (4.39)

It is now easy, by using the expression (2.18c¢) for 93p(™ () and the bounds (4.35)(4.39), and reasoning
once more as in in (4.37), to obtain

1950 0, < C (1= py)", (4.40)
so as to complete the proof of the first bound in (4.34). Finally the second bound in (4.34) follow
collecting together the bounds (4.35)—(4.40). O
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Remark 4.21. Condition 1 in Lemma 4.20 implies that [p;|ag, [|0oPilllao,2 and [|p;—(pi)|lcc are O(p).

Remark 4.22. A comment analogous to Remark 4.12 applies also to Lemma 4.20 and the forthcoming
Proposition 4.40: if we assume that property 2 in Lemma 4.20 holds for all 4 = 0,...,n — 1 except at
most n, values, with n, < n independent of n, then both results still hold.

We are now ready to discuss the new correlation inequality involving the average

n

(g4p™g 073" — (g4 )(p) "M (g_)oG".

Before stating and proving the result in the general case, we start by introducing some notation and
discussing some preliminary results akin to the Doeblin-Fortet (or Lasota-Yorke) inequalities.

Define p(k) p[l (5”2,9 1) and (p )E?) (p )g?(?;@), fork=0,...,n—1landi=0,...,n—k.

according to (2.15) and (2.17), respectively, and set p(™) = pf(;ﬁ) and (p)(") = <p>f(;§). Observe that

(4.41)

n

P (0,9) g- (73" (0.4)) — ()™ (0) g (" (8,0))

fZ( (T (0.0)) g (F37(F (0.0)) (4.42)
—<p><2+1><>p§’113 VT 0,0) g (TN T T 0.0))

Moreover we have p{i " (7" (0,9)) g_ (53~ (FZ" (0,9))) = v~ (G (0), Ajw) g— (737G (8), Ay)),

that is (p)@ (0 )pEZ" Z) (71(9 V) 9- (S i(?i(G,d)))) depends on v only through ¢’ := A}t); a similar
consideration holds for the second term inside the summation in (4.42). Defining

AP 0,0) = by (0.9) - (F3(0,4)) = (p)(0) {1y (C(0), Awh) g (5 H(G(0), Agw)),  (4.43)

we get
n—1

P60, 4) g (750, 9)) — (1) (0) g (F" (6, 4)) = D_ () (0) A" (7 (6, 0)). (4.44)

=0

We start with a particular case, by assuming the function g in (4.41) to have zero average. Even-
tually we extend the result to any g, € % (Q,R).

Lemma 4.23. Assume p to be such that the map %5 satisfies Hypotheses 1-3. Let pg, ..., pn_1 be any
functions in By 3(Q, R) such that, for some p’ € (0,1),

1. ||pi = 1leo = O(p) foralli=0,...,n—1,

2. pi(0)] <1—py for|0] <0 for some & = O(1) in p and for alli =10,...,n—1,
and set p™(0,7p) = p™)(F%;0,v), with p™(F;6,v) as in (2.15). For any g, € BE (L R) with
(9+4)(0) =0 and any g- € B, (%, R) one has

(g0 g0 )| < CO= pa')y" (A g I3 13-z, + 2 g 1E, gz, )
where the constant C' does not depends on n.

Proof. Tn (4.44), A" (7" (0,4)) = A" (@' (h), App)) depends on 1) only through ¥ := A¥tp. Thus,
using Proposition 2.4, we bound

‘<g+p(”)gfo5’z”>‘ < ’<g+p(")gfofz”> — (p)™ <g+9707n>’ + [ {p) ™| ‘<g+ gfo?nﬂ
ne1 (4.45)

<O 0D oo (1ao)) A= g 15 1A 15, + CllR) ™ o (1+a0m) X0 g [1£ 13- 5 -
1=0
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Moreover, .%3(6, 1) = (G(0) + pAf(6, 1), Agh), with Af(0,4) := f(6,%) — x(8) £(0,v), so that we have
AP(0,4) = (pi(6, %) — (p)(0))p{ ) (72(0,0)) 9 (758, 0))
+ (p:)(0) ({5 (G(O) + pAS(0,1), Aow)) = pif1,)) (G0), Agth) ) g (FF(0,0))
+ () (0) i) (G(0), Ao®) (9 (FFH (G0, %) + pAF(0, 1)) — g (S5 H(G(B), Ao¥)))).
Thus, writing
Pl (G(O) + pAF(0,8), Aoth) — pify,) (G(0), Aow)
— pAF(0,0) / dt b (G0) + tpA £ (0. ), Agw),
g (FFHGO) + pAF(0,9) — g (S HGO), Aow))

— pAF(0,0) /0 dt ((Bg_ o7 )Da(E1)a)) (C0) + toAF(6, ), Agt),

(4.46)

and using that |9pg_oSF |5 < 10F9—0FF |lool (5 )0la, + A"%|0pg-|5,, the assumptions on the

functions pg,...,pr—1 and the bounds provided in Lemma 4.20 and Remark 4.21 provide the bound
k)| — _ _

1A15, < Cp(1 = p ) lg-I|

0,27

which, inserted into (4.45), completes the proof. O
Remark 4.24. If g_ isin &, ;(€2,R), then, using (4.46) and still relying on Lemma 4.20 in the same
way as we obtained the bound on [|AM[|7 | we find that [|AM |5, < Cp(1 = p")¥lg-lm, 5-

Lemma 4.25. Assume p to be such that the map % satisfies Hypotheses 1-3. Let pg,...,pn—1 be

any functions in %o 3(%, R) verifying the hypotheses in Lemma 4.23, and define (p)™ as in (2.15) and
=08, ) == (9)¥)(6) g_ (F(6,1)). For any g- € Hs o(%R) one has

ap,2

(2Woy — 2o )| < Cp(1 = p7)* (1 + k) A llg- 7, 2 + pllg-llo.2) -
Proof. Writing

=0 (A (0,9)) — 20 (F(8,))

= pAf(0,9) =X (F(0, 1)) + (pAF(0,7))? /O dt (1 —t) 03=8) (G(0,9) + tpAf(0, ), Aotb)

and observing that 2% (.7(0,4)) = (p)*) (G(0)) g_ (ékH(G),A’gHw)), we get, by using Lemmas 4.10

and 4.23, [(Af 0sEW0.7)| < C(1 + aok) A=F[|Afllae (1 = p7)*[llg-l5, 2, While, using (2.8), we find
102" [le < CllKR) Pllo.2 g0 M llo,2 < C(1 = p~')¥[llg-[lo,2, again by Lemma 4.10. Combining the

above estimates we obtain the desired bound. O

Finally, we can discuss how to bound (4.41) in full generality. This leads to the following new
correlation inequality.

Proposition 4.26. Let po,...,pn—1 be any functions in Ba, 3(Q,R) satisfying, for some v € (0,7),
properties 1 and 2 in Lemma 4.20. For any gy € B (QR) and g € B, 3(Q,R) one has

(g+0g-075") = (g:)(p) W {g-)oG"
<O =p7)" (L4 aomA™ g4 I, 13-z, + pllg I llg-llz, 2 + p*rll (g loollg— I, 5)

where p™(0,4) = p"(S:0,9) and () (0) = (p)")(F0), with p™) (F:0,9) and (p)")(7:0)
defined according to (4.34) and (2.17), respectively, and C is a constant independent of n.
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Proof. Observe that (g p™g_o.7) = (g+>(p(")g,072”>+<§+p(”)g,oyzn>. The second term is bounded
using Lemma, 4.23. If we write the first term using (4.44), we need to estimate (A;(»~). We write, for
any k> 1,

AP = (p; - <Pz‘>)(p i+1] log oy - p[’:ﬁ)oy g’oy;ﬁloy) (4.47)
+ (= P ) 0T 907 10T + () (b oS- 07 —9{[1) 0T g-0 A ToT ).

We have [|(p;(0,v¢) — (pi)(0))]|co < Cp, while, reasoning like when studying (4.46), we get
loi) ) (72(0.9)) g (S0, 0)) — pii ) (Z(0.9)) g (FF 7 (F(0.9)) o < Cp(1 = p7)*lg-lo.1,

so that the average of the first contribution in the r.h.s. of (4.47) is bounded by Cp%(1 — p~')*|llg—1llo.1-
A similar bound for the second contribution is obtained by using (4.46), as in the proof of Lemma 4.23,
with the gain of a further factor p because of the factor p; — (p;). As to the last contribution, we use
(4.44) twice and write

k—2

Vo7 g0t 107 = Z( Gr AT 0T o0ty — () ) 10G AP y]“)

bl H—l [z+1]

_ —k— _ i —k
+ <p>§f+ﬁ)OG2 g_oy 105”2 - <p>ff+1})OGg_oy .

Thus, Lemma 4.25, applied to the last line, gives

—1) = —k —a _
() oGa g0 oty — ()T VoG g_oF")| < Cp(1—py)* ((1+cok)A =¥ lg_]I5, 2 +plllg-Illo2),

and, applied to the second line, with g_ = A§k717j), gives

|<<P>(5J)rl] oGa A(k 1= ”ojﬂ oSy — (p >(21]06A;k_1_j)0?j+1

)|
N\ —aod k—1—3)— k—1—75)—
< Cp(1 — py'Y (1 + agf) A= JAFTD )= 4l A Y15,)

where |||A§-k717j)H|;072 and hence also |||A§k*17j)|||a,2 are bounded as discussed in Remark 4.24. This
concludes the proof. O

Remark 4.27. Proposition 4.26 can be seen as a generalization of Proposition 4.3 to functions which
also depend smoothly on the slow variable. This will be exploited in Subsection 4.7.3 to compare the
averaged map with the auxiliary map, by using that all the involved functions are regular — i.e. at least
ap-Holder continuous for some o independent of p — in the fast variable. The next step, to be achieved
in Subsection 4.7.4, is to compare the auxiliary map with the translated map, where the dependence on
the fast variable is only a.-Holder continuous, with a, = O(p).

4.7.3 Deviations of the conjugation of the auxiliary map

As discussed in Remark 4.19, we assume, without loss of generality, that p < py and hence that .
satisfies Hypotheses 1-3. Recall also that we are working with the extension of ., although not explicitly
indicated (see Remark 4.14); thus, all functions appearing in what follows refer to such an extension.

We start by comparing ho with k. By relying on the expansions (4.32) and (4.19), we may write

n—1
N —(n) =_ AN —n i . *ifn—i— —ilin —n _ —n
(p2)" (@2)0C™ ™ qoG "= (g2)oG " > (p2)((p2) —P) oG p" =" DoG " +5™ ({g2)0G ™~ GoG"). (4.48)
1=0

We can now prove the following result.
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Proposition 4.28. Let hy and h be defined according to (4.30) and (2.30), respectively. For all § € U,
one has

[(hat6,) = F(0))] < Cp. ((ha(0.) = B(6))2) < Cp. (4.49)
Proof. Observe that pa(0,1) = 1+ O(p), so that (compare with Remark 4.21)

[p2 — (P2)lloc < Chp, Ip2las < Cp, [10ap2 || 00,2 < Cp. (4.50)

Since p2(0,%) = 1+ pdy f2(0,1) < 1 — p, for any p’ € (1, p) there exists 02 such that ps(6,1) <1 —p/
for |0] < 05. Moreover, we easily check that

la2lllao,3 < Chp, (4.51)

so that we can apply Proposition 4.26 and obtain
(P a2075") — (p2) ™ {g2)oC" | < C(1 = pv')"p" (1 + pm), (4.52)

where (p2)(™(0) is given by (2.17), with p; = po Vi = 0,...,n — 1. Since

ll<p2) = Bllon < Cp? (a2 < Cp?, (4.53)

we have also, by (4.48),
[(p2) ™ (g2)0G" — 5™ GoG"| < C(1—py)" (np?||g2]loo + {g2) —lloc) < C(L—p~)"p?(1+pn), (4.54)

so that, combining (4.52) and (4.54), we obtain |<pé”)qzo¢72"> —pM GG < C(1 = py)"p2(1 + pn).
Summing over n gives the first bound in (4.49).
For the second bound, we start considering

(DS Vg0 75 — (p2) ™) (g2)0G™) (5" g20.73% — (p2) (") (go)0G™)
_ p(2n1 q20<5ﬂ2n1 pgn2) QOynz <p2>(n1)<p2>(n2 <C]2>OG <q2>oén2
— (DS g2 5 = (p2) ™) (g2)oG ™ ) (p2)"2) (g2) oG — ()™ (g2)oG " (P8 ata S5 — (p2)"2) (go)o TG ),

and observe that, thanks to (4.52), the averages of both contributions in the last line are bounded by
Cp3(1+ p(n1 +n2))(1 — py' )™ 2. As to the difference in the second line, assuming n; < ny, we can
write

ni—1
Py (0,) 4a(:5" (6 4)) 57 (0. 4) oS3 (0.4 (Hm 750 )qs,wl(f“(,w)),

with ps(6,1) = (p2(6, %)% and gs (6, 1) :=q2(6, V)P (6, 1) g2 (-#3(6,¥)). Proposition 4.26 gives
195" 400751 p§ 220,752 — (p3) " (g3 1 JoG | < C (1= py')™ p (1 + n1p) 3,050 llmy 5 4

where we have [|g3.n,—n: [0, 5 < Cp*(1 — py')™ ™™, as a consequence of Lemma 4.20, of the bound

(4.51) and of the inequality (2.8). Thus we are left with studying

3) " (@3- )0 G = (p2) ™) (p2) ("2 ()0 G (go)o G
= (p3)™) ((@3.n9—ns )0 G — (q2)0G" (p)("27™)0G™ (g2)0G ")
+ ({p) ™) (p2) 270G — (p2) (1) () ("2)) () oG (go) oG .

Using again Proposition 4.26 and (4.51), we obtain

[(g8.m5 ) — (@2) (p2) "2 7™ (g2) oG
< CP*(1=py)™ 7" (14 ag(ng — n))A= 027" 4 p 4 p%(ng — m1)),

~n2— nl}
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while the first bound in (4.50) yields |(p3) — (p2)?| < Cp?, which in turn gives
|<p3><"1><p2><”2*"1>oé"1 — (p2) ™) (p2) )| = | ((p3) ™) — (pa) ™) (pa) ™)) (po) ("2 oG |

= !Z (ps)! — (12)%)0G (p2) "2 oG | < C (1 — po)" 2y p,

Combining all the estimates together and proceeding like in (4.48), we get, respectively,

<<Z (p§"> 42070 — (pa)™ (Q2>0Gn)) > < Cp, (i (<p2>(n) (g2)0G" — ™ GoG ))2 < Cp.

n=0 n=0

which, together, provides the second bound in (4.49). O

The following result extends the analysis above to the first derivatives of hy and h; the proof, based
on the same ideas used for Proposition 4.28 up to technical intricacies, is deferred to Appendix B.1.

Proposition 4.29. Let hy and h be defined as in (4.32) and (4.19), respectively. For all 0 €U, one has
(0uha(6,) — 0F(O))] < Co,  ((Guha(8,-) — 0H(0))?) < Cp. (4.55)

Remark 4.30. To prove Proposition 4.29 we need f € %, 5 while to prove Theorems 1 to 4 it would
be enough to assume f € A, 2. The full regularity assumed in our hypotheses is required to prove the
forthcoming Proposition 4.45 (see Remark 4.46).

4.7.4 Comparison between the translated map and the auxiliary map
We start by introducing some notatlon If for p1,po € By 3(Q IR) we define
(n) . H ployla H P2°=5ﬂ27 (456)

reasoning as in Subsection 4.4 we may erte

s =" plF (pro.Al — paos) pit T Vot (4.57a)
k=0
P07 — pi geo. g = () = pV) geo. 7 + p™ (1077 — guo. Y (4.57b)
and, in a similar way, we find

n—1
pyVo s —pioss = 3 pio S (proSFo S — paoSFosy) py TF VoIt (4.58a)

k=0
pMoi — piMo g = Zp“)ox (1o — ppo.sfrtt) pi Vo gttt (4.58b)

with the latter reducing to (4.57a) for ¢ = 0.

Now, we come back to Proposition 4.15. To complete the proof we are left to study the contributions
h1—hg and dghy — Oghz in (4.33). In the light of (3.17) and of the the expansion (4.57a), we may write

hi — hy = Z(pl g0 — p2 QQOYQ Zpgn) (qloyln - q20y2n)
=0 - =0 (4.59)
+ Z i) grog + 373" p (proAF —paoSF) pSTF VoS (qro AT — qro A3,
n=0 k=0

We estimate hy — hg by studying the differences that appear in (4.59). First, we prove a se-
ries a technical lemmas based on the structure of the difference f; — fo, and come back to (4.59)
in Lemma 4.41 below. To start with, we write ¢ as in (4.29a) and note that |||(|||lo.2 < C, while, setting
Co=c1(0,0) W () + ca(0, 1) W(1h)?, we have ((2) < Cp and ((9s¢p)?) < Cp by (2.33) in Theorem 4.
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Remark 4.31. A key observation in the argument used below and in the related appendices is the
following. According to (4.29a), the function ¢ can be written as sum of three terms. While the last
two terms, which depend linearly or quadratically on W, are controlled by Theorem 4, the first one
depends on W through the function f. One can write f in terms of the difference WoAy — W (and hence
linearly in W) as in (4.29¢), but, in doing so, a factor p is lost. However, in order to compare ., with
7, one deals with sums over i of contributions of the form Z;0.74 (WoAs™ — WoAl), with Z; more
regular than W (see for instance the proof of Lemma 4.41 below). Thus, one can rearrange the sums
and obtain summands of the form (24 10.75 ! — Z;0.74)Wo Al (see Lemmas 4.37 and 4.39), where the
differences Ei+1o<5’§_1 — E;0.74 allow to gain a compensating factor p.

The following result plays a crucial role in the forthcoming discussion. The proof, based on the idea
illustrated in Remark 4.31, is given in Appendix B.2.1 (which we refer to for more details).

Lemma 4.32. For any p in PBa, 3(,R) one has

po St —poSyt = Ay win = pi@mn,n,ioy2i WoA} + pRp.n, (4.60)
for suitable functions €y no,...,Cppn € .@%72(9,11;;) and Ry, € HBo2(Q,R) such that
€pnillagz <CA=p) 1000 llac,2  k=1,...,n—1, (4.61a)
n
D l€pmkllag.2 < C o 1060llag.2, (4.61Db)
k=0
PlRpnlloc + ([Rpnl) < C990lllag.2- (4.61c)

The two next results are immediate consequences of Lemma 4.32.

Lemma 4.33. For any pa € B, 3(Q,R) and any p1 € Bo3(, R) such that

(p1 —p2)(0,9) = pcr (0, V)W (¥) + pe2(0,9) + pes(0) f(¥), (4.62)

with ¢1 € Bagy2(Q,R), ca € Bo2(,R), c3 € CHU,R) and § as in (4.29¢), one has
ployln - pQOan = APl,szw,n + pCBOyln foAgv (463)

with n
AplaPmWﬂ = pz Q:Phpz,n,n—ioyg WOA(i) + pmphpz,n (4.64&)
i=0

Cosponk = Cpymk + Ok0C1, k=0,...,n, (4.64Db)
Rpy pa.n = Rpy.n + 2077 + (107" — c10.75") WoAy. (4.64c)

Proof. Write p1o.* —pa0.73" = pao. S —pao. S5 + (p1 —p2)o. S and c10. 7" = 1o " — 105"+ 1075,
and use Lemma 4.32 to deal with the contribution ppo. 7" — py0. 75" O

Corollary 4.34. Let p1,p2 € Bay3(Q,R) be such that |||0gp2lllas,e < Cp and (4.62) holds, with

lle1llla,.2 < €, and pllcalloo + ([c2]) < Cp. The functions (4.64) satisfy the bounds

Z |||Q:P17P2,”7k|”0¢0,2 < C? pHmPth,””OO + <‘%P17P2,n|> < Cp'
k=0
Proof. The assertion follows immediately from the bounds (4.61) and from Theorem 4. O

Remark 4.35. Taking either p; = p; and pas = ps or p; = ¢1 and ps = g2, with p; and ¢; as in
(3.16) and p2 and ¢ as in (4.31), the hypotheses of Lemma 4.33 are verified, with the functions ¢y
and ¢y satisfying the estimates in Corollary 4.34 in both cases. A straightforward computation gives
e3(0) = a1(0) := —20"tco(0) and c3(0) = az(0) := —0~2co(0), respectively, so that

ployln_pQOan:APth,Wﬂ +pa10y1” foA& Q1oy1n_q2oy2n:AQ1,Q2,W’H +pa20y1” foAg7 (4'65)
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with a1, a2 € C®(U, R), |la1]lcc < C and ||az]|cc < C. Moreover, Theorem 4, for any n > 0 one has

< Cp. (4.66)

Hag,Q —

|||AIJ17P27W7TL H;O,Z S Cpa |||AQ17Q27W7"

If one restricts . to Ag,., (see Remark 4.16), ¢q is replaced with 0 and both functions a; and ay vanish,
so that the terms with ¢5 in (4.62) and (4.63) disappear. In particular, the coming Lemmas 4.37 and
4.39 are not needed, and, in the discussion of the remaining results, all terms involving the functions ay
and as vanish, with a substantial simplification of the proofs.

Remark 4.36. Bounds analogous to (4.66) hold for Ap, w., and Ag, w.,. Indeed, for any n > 0, one
has || Ay, wnll < Cp and ||| Ag, wnll < Cp. Moreover, by Theorem 4, for any n,k > 0 one has

ag,2 @p,2

Ay, wn WoAkl) < Cp2?, Ay, wn WoAE|) < Cp?, (4.67a)
p2,W, 0 q2,W, 0
<|AP17P2,W,71 WOA§|> < sz, <|AP1’P2’WJL AEI1,112,WJ€|> < Cps' (4'67b)

Corollary 4.34 allows us to deal with the first two contributions in the r.h.s. of (4.63). In order to
deal with the last contribution we need also the following two results.

Lemma 4.37. For p1,p2 € Bo3(Q,R), such that (4.62) is satisfied and ||p1 — 1|l < Cp, let pgn) and
pén) be defined as in (4.56). For any function a: U — R of class C' and anyn > 1 and j > 0, one has

n—1
Z pgk)oylj aoy1k+jpgﬂ*1*k)oy2k+l+j (WoA’g““ _ WoA’g“)
k=0 . (4.68)
— Zp(lkil)oylj ga,n,k,joylk—hj pénflfk)oy;-i-l-i‘j WOA§+j,
k=0

with
—a, k=0,
Dank,j =3 a0 ! pQOYQkHOyl_(kH) —pro a, k=1,...,n—1, (4.69)
a0, k=mn,
such that
1Damkille < Cpllaflog,  k=1,...,n—1 (4.70)

Proof. The identity (4.68) is easily checked. To bound @ p 1,; for k =1,...,n — 1, write

aoyfl p20y2k+jo£ﬂf(k+j) _ aployfl
— (ao&ﬂl_1 — a)pzoyf—*—joyf(mrj) + a(p20y2k+j — ploylk+j)o,5’f(k+j) + a(p1 — ployl_l),

and use that

| (a0t — a)pa| . < 10sallocl|(#1)0 — Llloe < Cp|0pal|so,
k+j

k-+j k+j
lp20577 = 10| <Y 1€01 o ketiibi=illoo + lIRpy o keillo + plieslloo [l < C,
i=0

[p1 = P10 | L < N1+ 0(p) = (14 0(p))lloe < Cp,

with the second inequality following from (4.63) in Lemma 4.33 and the bounds in Corollary 4.34. O

Remark 4.38. The coefficients ®q . %,; with £ = 0,...,n — 1 in (4.69) do not depend on n, in the
sense that Dq p kj = Da,n k,; for all & < min{n,n’}. Thus, we may define, for future convenience,

Da,k,j = aoyfl p20y2k+joylf(k+j) _ ploylila.
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Lemma 4.39. Let p1,p2 € HBo3(Q,R) be as in Lemma 4.37, and let pﬁ") and pé") be defined as in
(4.56). For any function a: U — R of class C3 one has

S i a0 (Wodptt — Wodl) =3 pi" Y Dy oS WoAg, (4.71)
n=0 n=0
with
—a, n =20,
590711,71 = 1 1 (472)
acS T —p1o Sy a, n>1,
and, similarly, forr =1,2,
> ps a0 (WodfHt — Wodf) = py" ™) D00 WoAs, (4.73)
n=0 n=0
with
—a, = 07
;Dr,a,n = 1 " (474)
a0t —pro Sy oS e, n>1.
Furthermore, if p is such that % satisfies Hypotheses 1-3, one has
[1Dr,a,nllee < Cplllalllo,1, n>1, r=0,12, (4.75a)
[1D2,a,nlll0,2 < Cplllalllo,3 n=>1 (4.75b)

Proof. After checking (4.71) and (4.73) by direct computation, the bounds (4.75a) are easily obtained
by writing ao. ;" — pro. 7 o a = a0 — proS L a+ (pro T — pao S ) 0./ in (4.74)
and using that [|a0.%/ 7! —pr0.7, 7! afl o @077 — alloe + [[(1 = pro, T [lsclaflee < Cplllalllo for r = 1,2,

and ||[p1o.7"" ! — pr0.72 oo < Cp, with the second bound holding by Lemma 4.33.
The bound (4.75b) is obtained by writing ao.%, ' —py0.7, 'a = (aof{l —a)+(1- pgoﬂ{l)a and
using the bounds of Lemma 4.20. O

Also the next result, essentially based on Proposition 4.26, is used at length in what follows.

Proposition 4.40. Let po,...,px € Bay,3(Q,R) satisfy the properties 1 and 2 in Lemma 4.20, and let
p®)(0,9) = p(()k) (F2;0,%) be defined according to (2.15). For any € € Ba, 2(, R) andu € By, 3(,R),
and for any v € (0,7) and i =0,...,k, one has

|(pM eosg Wodhuos )| < C(1L= py')* ((1+ agh A~ + p+ip® + 20°) 1€, allullz, o
Proof. Fori=0,...k, let PES)(GJ/’) = pg?(y% 0,7) be as in (2.15) with ¥ = #. We have
p €07 Wo AL uo. s+ = p) 0.7 (W — Wo)oAb uo.#F+1 4 p® pfs_i)oyf Co. 5 1 Wy uo.7f 1
+ pip(i_j) pff_}?rj)of@i_j COYS ,u(j_l)oAéf(jfl) boAé_j uoyszrl ,
=1
by (4.1) and Remark 4.5, so tliat its average can be bounded as

’<p<k>¢oy; WoA! uoy2k+1>’ <C(1=p7) P 1€]loolull

+ (=) (((1+ @A™ + pip®)) + p Y (p+ (= 3)p%) )€z, allullz,
j=1

+Cp Y| @ (bpisp )7 107 (050 @0 wosf T

Jj=1

)
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where we have used (4.14) to obtain the first line and applied Proposition 4.26 twice: first with g, =W,

= p(kfi)(’luofkﬂfi and p(”) replaced with (pu)(i) to obtain the second line; then, after writing
k—1i (k—1) k—1 7 —i+yj
pfz ﬁ”—pz I o%p o4, with gi =1, g-=bp;;(pp){i_}11,07 (b €)osF uosfH =1
and p(™ replaced with p(i— J , to obtain the last two lines.
Using once more Proposition 4.26, with gy = b, g = (pfgfi) @) uoy;"’l_i and p(™ replaced with

pi_;(p M)[g jlil]oyg, in the last line we bound

’<bpl ](pu)l ]H]oyz( —i) @)oyﬂuoykﬂ Z+]>‘
< C=py) D (1 + o)A + p+ o) €]l 5

Collecting all the bounds together, we obtain the assertion. O

[l g3+

We can now come back to the study of h; — hsy as represented in (4.59). We study separately the
averages of the three contributions in (4.59), starting from the last one.

Lemma 4.41. For py; and g1 as in (3.16), and ps and g2 as in (4.31), let pg ™ and p2 ) be defined as in
(3.17) and in (4.32), respectively. One has

oo n—1

Z Z< (k) ployl p20y2}c) pén—k—l)oy;—i-l(qloyln 7q20<§ﬂ2n)>

n=0 k=0

Proof. Using (4.29¢) and the notation in (4.60) and in (4.63), we get

< Cp.

P (1o —paosf) i VoA (oS —ge0 7))
:pgk)Am,pz,Wkpgn - 1)oy2k+1Aq1,qz,W,n
+ M apo. s (Wodktt — Wodk) pl" ™ o ZFH A o wim (4.76)
21 D0 VoS ago AT (Wo AR — WoAg)
+91 a0 (WAl ™ —Wodf) pi' ™" Vot ago.sy" (WoAf ™! — WoA).
The bounds (4.67) give immediately
‘<pgk)Ap17pz,W,k pén_k_l)°y2k+1Aq1,qz7W7n> <Cp’n(l—py)"

Furthermore, by applying Lemma 4.37 using the bounds (4.67) and (4.70), we obtain

n—1

Z<p§k) ajo. sy (WOAISH - WOAIS)pénikil)oy2k+1Aq1,qz,W,n>
k=0

<Cp*n(1-py )"

Analogously, using, firstly, Lemma 4.39 and the expansion (4.58a) together with the notation in (4.63),
then (4.67) and (4.75a), we bound

oo n—1

(P Ay s 8 VoA ago sy <WoA3+1—wOA3>>\ < Cp,
2

Finally, to deal with the contribution arising from the last line of (4.76), after using first Lemma 4.37
and Remark 4.38, then Lemma 4.39 and the expansions (4.58), we write

Zpg Vo oL Wo AR pago. S fo Ay,

= . (4.77)

= 23 n (mrmo)o s (WoAG ™) — (WodgH)? — (pfods™)?),
n=0
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so that, eventually, we rewrite

oo n—1
Z Z<p1 a0 (WoAgH! — WOAg)pénikil)oy;H azo. 77" (WoAy™! — W°A8)>

n=0 k=0

:Z< (k= 1)©a1 kooyl WoAk Z( {n— 1)©1 Lay n O WOA”) Yk+1>
k=0 n=0
o] oo n—1
Z< gk D Doy 1007 WOAkZZPZ Oyk+1Ap20y5’Wk+1pé —1- %)oyk+2+ va oyn+k+1f An+l~c+1>
k=0 n=0i=0

3 ,§<p§“> B asosr o (WoAG)) - 1 §<p5 Y (@ a0 1)o7 (pFoAT ),

and proceed as in the proof of Lemma 4.37. Thus, relying once more on (4.67), (4.70) and (4.75a), we
get the assertion. O

The first application of Proposition 4.40 is to estimate the other two contributions in (4.59). This
leads to the two following lemmas, whose proof makes also use of the argument given in Remark 4.31
(in particular of Lemmas 4.32, 4.37 and 4.39, which are based on the latter).

Lemma 4.42. Let p(2n) be defined as in (4.32), with ¢1 as in (3.16) and pa, g2 as in (4.31). One has

oo

Z<pén) (qro" - Q205”2")>‘ < Cp.

n=0
Proof. Using Lemma 4.33 and Remark 4.35, we write

00 oo
Z<p2 (qloy - q20,5ﬂ2 )>‘ > |p Z Z< )Q:qhqz,n n— kon WoAk> P Z<pgn)Rq1,q2,n>
n=0 . n=0 k=0 . n=0 (478)
+ (3 (a0 (Woay ! WOA3)>‘ 138 plazo At — @ty ody ).
n=0 n=0

We use Proposition 4.40, with n and £ instead of £ and i, respectively, p; = p2 Vj = 1,...,k — 1,
€ =¢y q2nn—k and u =1, and the estimates (4.61) in Lemma 4.32 to bound the two contributions in
first line in (4.78). In the first contribution of the second line, using Lemma 4.39, we write, for n > 1,

o0 oo
Z< 2y a20y2 (WOA"+1 WOA8)>‘ = ‘Z<p§”1)®z,a2,nof’2” WOA8>‘ < Cp, (4.79)
n=0 n=0

where the last bound follows from Proposition 4.40, with k =n—1,i=mn,p; =py for j =0,...,n —2
(see Remark 4.22), € = Dy g, n, s0 that [[|€]|,, 2 = [[D2,a,.nlll0,2 < Cp for n > 1, and u = 1. To deal
with the second contribution in the second line of (4.78), setting

1
fo() == F0.0),  foAl —§ooAR = g WoAR,  ga(t) = /0 e (tW (AT0), Ac),  (4.80)

and using Lemma 4.32, we rewrite

(agoyln — agoyzn)foAn — ('DZ Qja%n’n_konk WoA’g + pRa%n) (fooAg + gn I/VOAS)7
k=0
so that, by exploiting Proposition 4.40, with k£ and ¢ replaced with n and k, respectively, and with
u = fooAy ', Theorem 4 and the bounds of Lemma 4.32, we obtain, for any +' € (0,7)

Z Zp < (n+k)€a27n+k noyz WoA fo oAg‘+k>

k=0n=0

Z Z P <p(2n)¢az,n,n—ko5p2}C WOAIS fOOA6L>

n=0 k=0

e}

oo
Z (1—pv) (1 + agk) ATk £ p 4 kp? + kp®) Z [1€as,n+knlll g2 < Cp-

=0 n=0
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Similarly, we find

o0

sz<P§n) Raz,nf00A3> Z (1—py)" |SR02 n|> <Cp,

n=0 n=0

>0 <p§")gn (Z Comn—k0 T WoAk + Raw) W oA3> ‘ =

n=0 k=0

which, together with the previous bound, imply the desired bound. O

Lemma 4.43. Let p(n) and pé" be defined as in (3.17) and in (4.32), respectively, with py and g1 as
n (3.16), and p2 and g2 as in (4.31). One has

‘ ) pi) gao y2n>

< Cp.

Proof. We expand p(n) ( ) as in (4.57a), hence split p(k) pék) + (pgk) — pék)) and thence expand

again p( ) _ pg )7 So as to obtain

i<( (n)_pé 20'72> i2< 3 10'5%_1’20'5”2) gty Oy2k+1Q20y2n>

n=0 n=0 k=0
oo n—1k—1 (481)

j j N (k—1—j j n—k— n
>3 Z<p§” (1o} —poo ) pS ™ Vo T (proFF —pro ) plF VoA g0 7 >
n=0 k=0 j=0
To bound the second line of (4.81), we write pgj) (pl oylj —pgofg)pékflfj)oygjﬂ (p1 0.7k —pzoyf)

as in (4.76), with k, j, p1 and ps instead of n, k, ¢; and ¢, respectively, and we reason as in the proof
of Lemma 4.41, by relying on Lemmas 4.37 and 4.39, and using (4.77). Thus, the second line becomes

oo n—1k—1
j k—1—j j k—1)

Z Z Z<pgj)AP17P27W7j pé J)OyQJ—H Apy po Wik pgn Oka_H q2oy2”>
n=0 k=0 j=0

oo n—1k—1

1) ] i (k—j—1 j k—1

+ Z Z Z< v al’j,ooylj WOA(J) pé ! )OyQJJrl Apl:mekpén )‘35”2]6Jrl Q2Of5ﬂ2n>

n=0 k=0 j=0

oo n—1

k—1 _ —k—

F 3 S (0 oA Woah Ay i o o7

n=0 k=0

oo o0

] k—

+ Z<pgj) Ap. po Wi Z( (=19, an kOLT VVoA"“)ojWJr Qk+1>

j=0 k=0

e’} oo k
- Z<pgj) AVININ A Z Zpé )OyfﬂAmoyg,w,jﬂpj,k,i(ﬂzpf)oyl +j+1Qk+1>

Jj=0 k=0 i=0

+
gl
P

=

jfl) aljooy WOAJ Z( (k— 1)91 . koyl WOAO) y]-‘r Qk+ Oy] >

=0 k=0
- <p§j VDq, j007] Wod) ZZP oA TIA onygivW,j+1,Pj’k,i(a2pf)oylkJerrlQk+1oy2j+l>
j=0 k=0 =0
L=/ (k 2 L~/ (k 2
—1 _
S D o Ve ) 3 5o o) 5 00
k=0 k=0

with Qp :=>">7 O(pé”) q20.73" )0 /¥ and Pj i = pgk 1= 0.2 50 that all contributions are found
to be bounded as Cp.
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The contribution in the first line of the r.h.s. of (4.81), after writing p;o0.7F — pyo. 7§ once more
according to Remark 4.35, becomes

oo n—1 k
k i i n—k— n
Z Z<pg : <PZ Cpy ki k—i0Ss WOAL + pRyp, py ke )pg l)oyzkﬂ 4205 >
n=0 k=0 1=0 (482)
oo n
+ 33 (Y pazesf foalpy Tt VoA g0y,
n=0 k=0

In (4.82) the first line is bounded by Proposition 4.40, with p; =pa Vi=1,...,k—1, € =&, ., kx—; and
u= pg" k=1) q20.7" k=1 while in order to bound the second line we proceed as follows. After splitting

ag0.7F = a20.7F + (ag0.7F — az0.7F), we reason as done for the last line of (4.78): the contribution
with ag0.7F is dealt with as (4.79), the only difference being that, when applying Proposition 4.40, one
sets u = pg"_k_l)ojﬂg q20.73 "% in the second contribution we expand a0 — ag0.f as in (4.60) and
write foA% as in (4.80), so as to obtain the three contributions

oo 0 0

SN S (or Y pCassino S Wodh foo Al p VoA qro.gp i,
=0 k=0n=0

oo n
k n—k— n
> Z<PP§ ) p Ry foo AL py T ok gr0.74 >
n=0 k=0

o n k
> Z<pp§k) (p D Cop ki Sy WoAj + pmaz,k)ﬂk WoAfpl" Dozt on%”>,

n=0 k=0 i=0
which are all bounded proportionally to p. O

The following result puts together the bounds obtained above and extends the analysis to the square
of hy — ho. Together with the forthcoming Proposition 4.45, it completes the first step in order to prove
Proposition 4.29, as outlined at the beginning of the present subsection.

Proposition 4.44. Let hy and h1 be as in (4.32) and in (3.13), respectively. For all €U one has

Proof. The first bound in (4.83) follows immediately from (4.59) and from the estimates in Lemma 4.41,
4.42 and 4.43. To obtain the second bound in (4.83), we expand (h; — hg)?

Z (pgnl)(ql oylnl_qQOy;q)pgnz)(ql Oylnz_(poy;m) +p§n1)(q1 Oylru_ q20y2nl)(pgnQ)_pénz))(Doy;@

nl,nQ*O
+ (0" = p8") 2o ) (4107 a0 g?) + (B = pi™)) o () —pi') o737,

where, writing, for i = 1,2, q0.9% — gy0.7% according to (4.65) and p{"*) — p{"*) using first (4.57a) and
then once more (4.65), we obtain a sum of contributions which can be dealt with as the contributions
n (4.76). Then, using also that |||g2]|ag.3 < Cp, the second bound follows. O

Finally, the following results shows that bounds analogous to those of Proposition 4.44 extend to
the derivatives of the two functions hq and hy. The proof, which follows the same lines of the proof of
Proposition 4.44, is given in Appendix B.2.2.

Proposition 4.45. Let hy and he be as in (3.13) and in (4.32), respectively. For all 8 € U, one has
[{9h1(0,-) — Deh2(0, )] < Cp,  ((Dpha(0,-) — Deh2(6,-))*) < Cp. (4.84)

Remark 4.46. By looking at the proof of Proposition 4.45, we see that F' = pf has to be required to
belong to %, 5, because we need to apply Proposition 4.40. The further condition that F' be in %, ¢
is needed in order to control the deviations of the second derivative of the conjugation, which in turn is
used to estimate the deviations of the first derivative of the inverse conjugation (see Remark 4.48).
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4.7.5 Deviations of the conjugation: proof of the bounds (2.36a) and (2.36b)

We now come back to h(y,v) — h(p), with h(p, 1)) written as in (4.26) (taking in mind Remark 4.14
for the notation), and estimate the whole average. After rewriting

1
(h(,) = h(@)) = (ha(,) = h(@)) + (W () Dl () +/0 dt (1 =) (W()? Opha(e +tW (), ),

we bound |(h1(p,-) — h(y))| < Cp by Proposition 4.15, and ((W(-))?) < Cp by Theorem 4. Writing

(W () Ophi(p,)) = (W(-) Op(h1(ep,-) — h()))+ (W) h( ), Theorem 4 gives |(W)d,h(¢)| < Cp while
we use first the Cauchy- Schwarz inequahty, then Propomtlon 4.15, together again with Theorem 4, to
obtain [(W(-) 0y (hi (¢, -) PN < (W2 (Dphi () — Dph())?))2 < Cp. This concludes the

proof of the first bound in (2 36a)
The second bound in (2.36a) is easily obtained by writing

2

(1(.) = () = (e 0) = Tt) = W(0) [ @000 - W (0),0) )
2 ((h(e,0) = B(@)” + (W ()2 0,4
1 (p,9) = a9, 9)) + 4 (alip, ¥) = Tl)” + 207 (6))? 0,5

which in turn is bounded using once more Proposition 4.15 and Theorem 4.
Now we pass to the bounds (2.36). In order to study the average of d,h(p, 1) — d,h(p), we write

8wh(%071/’) = aphl(%of@[]) - W(w)/o dt 83}1’(@ - tW(i/J)Mﬁ) = ahphl(@vw)

(4.85)
1

~ W () (92h1(p, ) —02R () — W () 82h(0) + (W(¢))2/() dt Zh(p — tW (¢), ).
Therefore, using the second expansion in (4.85), we can bound

+!< <62h1<w,> 6i )>\+<W<¢>>a?ﬁ<so>+<<W<w>>2>||azh||oo.

The term in the first line and the last two terms in the second line are bounded by (4.27b) and by
Theorem 4, respectively. To bound the first term in the second line of (4.86) we need the following
result, which is proved in Appendix B.3.

Lemma 4.47. Let hy and h be defined as in (3.13) and in (4.19), respectively. For all € U one has
[{(D5h(6,-) = 95(9))*)] < Cop.

Remark 4.48. As mentioned in Remark 4.46, the condition F' € %,, ¢ is required to obtain the bounds
in Lemma 4.47. A bound like [{93h1(0,-) — 95h(6))| < Cp could be obtained as well, but actually we
need only the bound on the squared deviations because the latter will be needed in order to estimate
the deviations of first derivative of the inverse conjugation.

By the Cauchy-Schwarz inequality and Lemma 4.47, we get ’(W() (8ih1(¢, )= 83,5(30))” < Cp,
which inserted into (4.86) yields the first bound in (2.36b).

Finally, we pass to the second bound in (2.36b). By using the first expansion in (4.85), we may
bound |9,h(p,¥) — Oph(p) < |0,h1(p, 1) — dph(@)| + [W ()] [|02h]|se, Which allows us to estimate
(Dph(, )~ O,H(9)?) < 2(0ph1(,) — 0,5())) + 2 G2hI2 (W ())?). This immediately implies the
second bound in (2.36b) by (4.55) and by Theorem 4.
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4.8 Deviations of the inverse conjugation

To deal with the inverse conjugation, we exploit the following trivial identity.

Ha (T (0, 9),00) = H(H () =, (4.87)

which holds for all (n,v) € Qo = Uy x T? := H(Q), provided Qey is such that #(Qext) D H(Q) and
Q4 ext D Q (recall that we are working with the extended maps).

Lemma 4.49. Let [y and [ be defined as in (3.14) and in (2.30), respectively. For all n € Uy, one has

[((n,-) = 1m) < Cp,  {(lu(n,) —1(n)*) < Cp. (4.88)

Proof. By using (4.87) we get

1 1

Ho (K (0, 0),0) — Ha (L (), 00) = HOH () — Ha (L (m), ). (4.89)
If we write the Lh.s. in (4.89) as

(Hi(n.v) —W71(77))/0 At O HA (' (n) + (M (n,0) = H ' (0), )
and use the lower bound (3.29), we obtain from (4.89)
R =R ) ) < (= H)") (' (m)- (4.90)

Analogously, if we write Lh.s. of (4.89) as

N 1 N

(M (0 0) = () OeHH () + (M (0 0) = H () (96Ha(H " (m),00) — Q6F(H ' () )

— —1

1
+ (M () —H " (m)” / (1= t)dtFHL (L (n) + t(H () = H (), ),

then we find
1

FHT-H )| < 0H(H

-1

)[(HT = H )| < [(Ha = HY(H ()]
1,2 ——1,2 S Np— 2 (491)
108 oo (T =T 1)) )+ (! =) ) (002 — 007" ) ("))

with ¥ = O(1) as in Remark 3.13. Thus, using that H(0,v) — H(0) = 6%(hi(6,¢) — h(f)) and
Hi (m,¢) —H () = n*(lu(n,v) —1(n)) and that, for § = H ' (), there exists a constant dy such that
dy't < 0/n < dy (see Section 3.2.4), the bound (4.90), together with the second bound in (4.27a), gives

the second bound in (4.88), which, in turn, inserted into (4.91), together with the first bound in (4.27a)

and the second bound in (4.27b), yields the first bound in (4.88). O
Lemma 4.50. Let Iy and | be defined as in (3.14) and in (2.30), respectively. For all n € Uy, one has
[(Onli(n,-) = Byl ()] < Cp,  ((Byla(n,-) = Dyl(n))?) < Cp. (4.92)

Proof. Differentiating (4.87) with respect to 1, we obtain

— 1

DM (M (0, 0), ) 01T (n,0) = 0 HH () O, H () =1, (4.93)

that implies
1

1 77 ag—1
QoH1(Hy (0, 9),¥) H(H (1))

(n))2 is bounded by

877?{1_1 (777 ¢) - 67]ﬁ7

Thus, we find that square (9,H; ' (, z/J)—&]ﬁil

o 1R 1 (3 )~ )+ 00 (' (), )~ 00 ().

1

o1



where 71 and 7 are on lower bounds, respectively, on 9gH; and OpH (see Subsection 3.2.4), so that

(@t = 0))") < o (1083 (1 ~1)%) + (0wt — 207))).

which, together with (4.27b) and (4.88), implies the second of (4.92). Rewriting (4.94) as
1

_807'[1(%;1(777 1/})7 ’(/}) - aeﬁ(ﬁ_l(n)) + (897{1(%1_1(”3 ”éff), 1)[)) - aQﬁ(ﬂ_ (77)))2
(QHH ' (n)))? DM (Hy (n,0), ) (OHH ' ()))°

and expanding

DM (M1 (7,00), ) = 0gHa (" (n), ) + FH(H " (n) (M1 (n,0) — H
+ (O3HA () w) = FHA ) (T () =T ()

+ (M (. 9) —ﬁfl(n))Z)/0 At (1= O3 (A (n), ) + H((HT (0, 0) - H

we obtain eventually

—1

()

—1

(m)),

1/2

(0 — B,1(n))| < —(](89/11 aoh)| + \|a§ﬁ||w\ (= D) + (931 — BZR)*) (1 — 1))
#1031 (0 = 1)) + == (157 K = D3]+ {00 — 355

so that the first of (4.92) follows from the estimates of Propositions 4.15 and Lemmas 4.47 and 4.50. 0O
Recalling that I = Iy, by (3.15), Lemmas 4.49 and 4.50 immediately imply the following result.
Proposition 4.51. Let ! be defined as in (2.22). There is a constant C such that, for all n € Uy,

(10, ) = Um))| < C, ((Un,) ~ F(m)?) < Cp (4.953)

[(yl(n,-) = Oyl(m))| < COp, ((Dyl(n,-) = Dy1(m)*) < Cp. (4.95b)

4.9 Fluctuations of the dynamics: proof of Theorem 6

We start by proving the following result for the extension of the translated map .77 .
Lemma 4.52. For any v € (0,7) there exists a constant C such that for all 8 € U and all n € N

n

[((F0(0,) = (Z00))] < Co(t = py)", ((F1)0(0,-) = (F)a(8)") < Cp (1= py)>".
Proof. From (2.29), (3.12) and (3.14), we find

n

(00, 0) — (F™)o(0) = HyH(SF (ML (0.9),0) —H ' (Fg (H(6), 1))
= KOV () Ha (0, 4) — () + (( () Ha 6, >) (7" 7)) 1@ 7)) )
4.96
(@) Ha(0,0)) = @ H©)) (1 (5 (W) H(0,0), Afw) = 17" H(©))) 0
+ (ﬁ”ﬂ(e)f(h(n(")(w)m ) Aj) (" A )).
Shorten for notational simplicity
An(0,0) = ™ (W) H1(0,9) — 1" H, A (0,9) =1 (k7 () H1 (0, 0), AGe)),
M (0,9) =1 (7" H(D), Agy)), Ao (0,0) = Oyl (k™ () H1(0,9), Ajp),
NO) = 1(7" H(0))), Aa(0) = 0,1 (1" H (D)),

1,(0.) =/ dt (1—£) 820, (7" () + t(x™ () Ha (0, 0) — " F(B)). ALY).
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and observe that (k(™H;)? — (A" H)? = A2 + 21" H A, and
Ay = (6" =) (H1 = H) + (5™ — 5"V H + 1" (H1 — H)
= (k™ — ) (b — B) + (5 — Y + 0% (b — T), (4.97)
M= A=Xdp + L, A+ (M —A) =X An+ (A2 — Ao) Ay + LAL + (A = A) .
Then, we rewrite (4.96) as
(0 — (P9 = Ap + (A2 + 20" H AN+ (A2 + 20" HA) (0 = N) + (7 H) (A = N),

with A, and A\; — A as in the second and fourth line of (4.97), respectively. Thus, using Lemma 2.31,
Propositions 4.15 and 4.50, and the Cauchy-Schwarz inequality, the bound (2.38a) follows.

To obtain the second bound in (2.38) we write (4.96) as
(S0 = (Mo = A+ (A2 + 20" H AN + (T H) (M = N),
with A, and A\; — ) as in the second and third line of (4.97), respectively, so that, bounding
(A — (7)) <3 (A2 4+ 242 (A2 + 4 RPN+ (@ H) (0 - )°),
(A =2 <3 (M2 + 12 AL+ (M - 2))
A2 <2 (6 =) H+ 07 (h ~ )*).
we obtain that (((-#7)e(0,-) — (-¥™)e(0))?) is bounded by

C(((KM ) = 7)) + 7 (a0, ) = B(0)*) + 7" ((W(@H©), ) — 1" H(©))*) )
Then, using Lemma 2.31 and Propositions 4.15 and 4.50 gives immediately the bound (2.38b). O

Finally, we come back to the map .. In order to compare the full dynamics generated by % with
that generated by ., we proceed along the same lines as the proof of Lemma 4.52. Thus, we decompose
(Y”)(p((p,i/}) - (Y”)w(tp) as done for ("), (0,¢) — (7")6(8), relying on (2.21) and (2.22) instead of
(3.12) and (3.14), and obtain

(S0 8) = (F)ol0) = HTH(SZHO,9),0) = H (5 (H (), 1)

U™ () 1O, 0), 0) — (7" H(6)))
H(O) (5 () 1O, ) — 5" H(O) ) 15" H(©)))
+ 27" H (O >( ()M (0,w>—ﬁ”ﬂ<9>) (@) 106, 9),0) ~ 1(7" H()))
)~ " H(6)

0)) (2u1G2" HO)) (=) (W) M0, %
(a l(*”%( ), Ay )) 0,1 (" H(B)) (™ (V)H (B, v) — 1" H(B))
+ (kM (Q)H (O, 9) — 7" H9))? [ dt (1—1) 92 (T H(B) + t(™ () H (8, )~ 1" H(B)), Av)

+1(E" H(9), Agy) — 1(5" H(0))

9

N——

where we expand
R () H(O, ) — 1" FH(O)
= 0% (k™ () — ") (h(6, %) — h(9)) + (+™) () — 1) H(B) + 6°1" (h(6, ¥), AGw) — h(0)).

Then, using the bounds of Lemma 2.31, Theorem 4, Proposition 4.51 and the Cauchy-Schwarz inequality,
we obtain the bound (2.38a) of Theorem 6. Again, the bound (2.38b) is obtained in a similar way.
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5 Convergence in probability

In this section we collect the previous results to prove Theorems 7 and 8, so as to provide the probabilistic
description of the results discussed in Subsection 2.4.4. Below, as in Subsections 4.7 to 4.9, for notational
simplicity, .1 denotes the extended map 7 cxt.

5.1 The probability of deviations: proof of Theorem 7

Recall that mg denotes the Lebesgue measure on T?. From Theorem 1 and a direct application of
Chebyshev inequality we obtain that, for any é > 0,

mo({w e T?: (W) >3}) < %7

for a suitable positive constant C' independent of n. Therefore, the invariant manifold W for . converges
in probability to W = {(0,%) : ¢ € T?}.
Similarly, from Lemma 4.52, we obtain that, if 4" € (0,), then, for fixed 6 and n, and for any § > 0,

mo({6 € T2 (1= o3y I(F0(0.0) — (FNo(0.0)] > 6}) < 202 (51)

for a suitable positive constant ¢1(v") depending on 4" but neither on 6 nor n.
The following result provides a uniform version of the estimate (5.1) and shows that, for most values
of 1 € T2, the quantity (1 — p~')""|(L)e(0,1) — (" )g(6, )| remains small for all n > 0.
Lemma 5.1. Consider the dynamical system described by % in (2.25) satisfying Hypotheses 1-3. Let
mg denote the Lebesque measure on T2, and let ) be defined as in (3.10). For p small enough and any
~' € (0,7) there exists a constant C' such that, for all § € U,
mo ({0 €12 sup (1= p7') " (Ao (60,4) — (7

n

(6.0 > 5}) < 2.

Proof. For all 6,0 € U we have
[(1)0(0. %) — (£)a (0, 9)| = (1= p)|0 — 0'| = pl f1(0,%) — f(0)] = (1~ p)|0 — 0| — Cpl0)]

where we have used that ||| f]|as.6 = 1 and f1(0,%) = £(0) = 0, as it follows from the definition of f; in
Subsection 4.7.1 and from Remark 2.8. Iterating we obtain, for any 0,6’ € U and for any k > 0,

(S1Vo(0,0) = (F5(0, )| > (1= )"0 — 0| — CK(1 = p7/)*pl6],

where we have used that (1 — p) < (1 —p~'), since 7/ < v < 1 (see Remark 2.19), and that, by Remark
—=N

3.10, [(#1)e(0,9)] < C(1 — p~')¥|0]. Assuming that (1 — p')""[(S7)e(0,%) — (& )e(0,9)| > & for
some n > 0, we find that

k
(1= o) (F08)(0,) — (F")o(0, 9] > (11_ 2 ) 5 Chp.

For p small enough, we can now find M € IN of the form M = Myd/p, with My independent of p and
8, such that Ckp < §/4 and ((1 — p)/(1 — p~'))* > 1/2 for all k < M. This means that for k < M we
have (1 — py/)~ R |(APTR) (0, 4) — (F"TF)(0,4)| > 5/4. We thus obtain that

> mo ({0 €T (107" 0l6.0) ~ (P t6. 0] > 1 })
n=0 Mo (5.2)
> = mo({0 €T sup (1= p7) 10 0) = (F0(0,0)] > 3}).
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On the other hand, for any +,~” € (0,v) we find, by using (5.1),

mo ({¢ €T (1— pr) " (S)o (60, 0) — (7

and in the same way, by inverting the roles of 4" and ~”,

mo ({7250 ) SO0 - T 0,001 > 1) <

so that, fixing v € (0,+) and taking v = +'/2, we obtain

= —mn 5 '
Somo ({0 e 0-py) im0 - P00l > ) <2 6y
n=0
with o] 1— P")/ 2n
62(7)1601(V/2)P7;)<HW> :
Inserting (5.3) into (5.2) delivers the thesis. O

To deal with ., we follow the same argument used for .#;. First of all, from Theorem 6 and
Chebyshev inequality, if 4" € (0,7), then, for fixed 6 and n, and for any 6 > 0,

mo ({6 € T2 (1 = /) 1)) = (P ol ) — W(Az0) > 6}) < 22

with the constant c3(7’) independent of both 6 and n. Next, observe that we can write
S0 0) = T (¢, 1) = W(A)| = | L (0,0) = T (¢, 0) = W) = p F(W (), )]
=le—=W®)— ¢ +p(fle, ) —p fW@W), %) — p flo— W) +p(fle—WE) - f(¥))]

> (L= p)le=W(¥) = ¢'| = Cple - W ()
so that, iterating and using that |(.%), (¢, ¥) =W (ALY)| = |(F)e(0,¢)| < C(1—p~')"0], with § =
p—W(4), we find, once again thanks to Lemma 3.8,
(FF)olp,8) = (F1)o (1) = W(ARD)| = (1= p)¥| o = W () — &' — Ch(L— p~/)eple — W(W)|-

n

Therefore, assuming that (1 — pv')~"[(S™)g(0,v) — (F )e(8,v) — W(AB)| > 6 for some n > 0 and
proceeding as done for .; leads to

)

A > m ({ver: a=p) I - e - Wit > 1}

> MTO(S mo({w €T?: it;po (1= ) (™) (0, ) — (F )0, 1) — W (ABY)| > 5})

for a suitable constant c4(7"). This completes the proof of Theorem 7.

5.2 Continuous time: proof of Theorem 8
Relying on Remark 3.3, we get

() = (Ao (0o = W), 0)
+ (t/p = t/p)) (A a0 = W), 1) = (A o0 = W), ) -

By Lemma 3.8, we obtain the bound |(.#f)g(p0 — W (¥),%) — (#F)e(0,¥)| < C(1 — py )W ()],
which, combined with Lemmas 4.52 and 2.28, allows us to estimate, for £ € (0,7),

mn

(710(0,0) = (Z")o(0,9)| + C (W ()| + ).,

sup e*'| X, (¥) — @4(po)| < sup (1 —p&) ™"
>0 n>0
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so that, for every 6 > 0, we have

lim mo({w € T? : sup e | X, (¥) — ®y(o)| > 5}) =0,

p—0F t>0

because of (2.34) and Lemma 5.1.
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A Decay of correlations for Holder continuous functions

A.1 Symbolic dynamics

Consider a Markov partition Q@ = {Q1, @3, ...,Qs} for the Anosov automorphism Ay in (2.11) and the
corresponding compatibility matrix T, that is the s x s matrix T such that T;; = 1 if AgQ; N Q; # 0
and T;; = 0 otherwise. Let a denote the mixing time, i.e. the minimum value @ € IN such that all
the entries of 7! are different from 0 (since every Anosov automorphism is transitive, a is finite),
and let \; be the eigenvalues of T ordered according to their modulus. Then A, which is real and
simple by the Perron-Frobenius Theorem, equals A = |A |, with A} being the eigenvalue of Ay with the
largest modulus [29, Ch. 6]. Set ' = {1,2,...,s}. We say that a sequence ¢ € N% is T-compatible
if Ty, 00, = 1 for all k € Z; let ./\/’% denote the set of T-compatible sequences. We use the symbol
o also to denote subsequences, i.e. elements of N with finite n and m. For g,0’ € N%, set
v(og,0') == max{k € N : o; = ol,]i] < k}. On N% we consider the topology generated by the
distance d(g,0') = A(@2) Given g € NZ let v = 9(a) € T? be the unique point whose symbolic
representation is g; then we have Agy (o) = (7o), where 7 is the left translation, that is (70); = 041,
and |¢(c) —¥(¢’)| < Dsd(o,c’), where Dy is the maximum diameter of the sets Q1,...,Qs. We call
CJ the T-compatible cylinder with base J = (ji, ..., j;) C Z and specification o = (0, , . .. ,05,) € NE,
i.e. the set of sequences ¢/ € N% such that o = o4 for k =1,...,q. Let F=k be the o-algebra
generated by the cylinder sets O with J C (—oo, k] and FZ* be the o-algebra generated by the
cylinders C/ with J C [k, 00). The following result is implied by the mixing properties of T'.
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Lemma A.1. Given k., k' € Z, with k' > k, let g_ be a bounded F=*-measurable function and g_ be a
bounded FZ* -measurable function. One has

— (k' —k
o-9+) = (9-290)] < Kidg © g flollglloe-
with Ao := A/|A2| and K1 a suitable constant.

Remark A.2. The eigenvalues of the compatibility matrix of any Anosov automorphism on T? are \,
A71, together with 0’s and roots of unity [58]. Therefore we have Ao > A in Lemma A.1.

Remark A.3. If g (o) is F<F-measurable, then g_(cg) depends only on o; with i < k, that is
g_(o) = g_(d') if o; = o} for every i < k. Similarly, if g, (¢) is F=*-measurable, then g, (o) depends
only on o; with ¢ > &/, that is g4 (¢) = g4+ (¢') if 0; = o for every i > k'

Let the sequences o,0’ € N:,z be such that o; = o} for i < n. If n > 0 then d(g,c’) < A~ and, for
N >0,d(r Ng,77Ng') = A"Nd(a,o’). Thus 1(¢’) is on the unstable manifold of ¥(c) and, since the
unstable manifold is a straight line, we have ¢(¢’) = ¥(g) + z v4, with |z| < DA™ If n < 0 we still
have that d(7=" (g),7 N (¢’)) — 0 as N — oo, so that even in this case we have 1(¢’) = ¥(c) +2v, for
some x € R. Observe that 1(72"g’) = (72"g) + A\*"z v, while, since (12"¢"); = (?"¢q); for i < —n, we
have ||[¢(72"¢’) = (72" a)|| < DsA™", so that, by the previous argument, we find again that |z| < DA™,
In the same way one shows that, if ¢ and ¢’ are such that o; = o} for i > n, then ¢(¢') = ¢¥(a) + zv_,
with |z| < DA™ For g,0’ € Nf let g(_ ., . V 0{,, «) be the sequence that agrees with o on (—o0,n]

and with ¢’ outside such an interval and call m(dg/(n 50) \g( the conditional probability measure

—oo,n])
on g, ) given o(_o . [29, prop. 5.3.2]. Calling N(g) = {0’00 V Ty 0y € NZ} we have

Given g € B,_ o, (T2, R) write §(o) := g(¢(c)) and observe that 9(T(—som) V Clp.00)) 18 almost
everywhere well defined with respect to m(dgy,, .)|0(—cc,n))- We can thus define

Q(Sn) (g) Z:/ g(g(foo,n]\/g/(n,oo))m(dg/(n,oo) ‘g(foo,n]% (Ala)
=" (o) 12/Q(Ql(foO,n)VQ[n,oo))m(dgl(foo,n) 1% (n,00)) (A-1b)

By construction §(=)(g) is F(S™-measurable and (§(=™) = (§), where, with a slight abuse of notation,
we use (-) also for the average with respect to m. Analogous considerations hold for §(=")(g) as well.
Finally, we define

g(nﬁr)(g) — g(SLn/aJrJ)(g) _ g(SL(n—l)/a+J)(g)7 g(n,—)(g) — g(an/afj)(g) _ g(zL(nH)/wJ))(g)’

which allows us to decompose

with (1) (a) depending only on T (oo, |k/ar])-

Lemma A.4. Let g be (a_,ay)-Hélder continuous on T2?. One has

95" (@) = g(@)] < KA~ "glE o 195 (@) — g(a)] < KA gl (A-22)
9" (@)] < KoA™"|glE, 9" ()] < KaX"|gl, (A.2b)

for some positive constant K.

Proof. If ¢ and ¢’ are T-compatible sequences and O (—con] V gzn ) is T-compatible as well, we have
(0)i = (T (—oo,n] V Oy 00))i TOr i < m, s0 that we get ¥(0(_o ]V 0y, o)) = ¥(0) + 204 With [z] < DA™
and hence [§(0(_oo n) V 0,y o)) —9(@)| < DA™+ [g|{ . Integrating over m(doy,, )|0(_oon)) gives the

first bound in (A.2a). The second bound is derived in a similar way.
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Let now w be a T-compatible sequence and, for any pair of symbols 0,0’ € {1,...,s}, let 7 = w(c,0’)
be a T-compatible sequence of length a such that T, ., =T}, , = 1. For every T-compatible sequence
o, define the T-compatible sequence w,,(0) 1= 0(_qg ) V T(0n; Wnta) V Wy Reasoning as above
and using that |[(n —1)/as]ar >n—1— ay, we get

n+a,00)*

1902 (oL tn-1) /0411 V Z(L 1)y Juo0)) — I L n-1)/0,) (@) € DsX*+ A= g[ L (A.3)
and, analogously,
1900 oo nja ]V O jan 100) = 9L n-1) ey (@) < DTN g[F (A4)

The first bound in (A.2b) follows by integrating (A.3) over m(da((,_1)/q, |.00)|Z (=00, (n-1)/ay J]) 20d
(A.4) over m(dg lo ), so as to obtain
(ln/ay ] 00)1=(=00, [n/ay ]

|§(§L(n71)/a+j)(o_) 7@(@L(n—l)/a+J (@) < DA™ ™ (= |g‘(’+’
g2 (0) = 9w (n-1y/a, y (@) < DA AT gIT

which gives with Ky = 2D AT+, In a similar way we obtain the second bound. O

A.2 A correlation inequality: proof of Proposition 2.4

Since (g4 g_oAf) — (g9)+(g9)— = (G+ G_oAf), with the notation in (2.1), we can assume that (g4) =
(9—) = 0. Then, calling n := |an|, we write, with obvious meaning of the symbols,

n n+1
. (<0 (K, . (<7 (K
g4(0) =557 (0) + Zgi @)+ @40 - 55 V(@) = > (),
. (—k,— . ~(>— /o . (k
i-(o) = +Z C +(g-(0) — =" @) = Y 5%,
k=0
with ||g(k)Hoo < KoA7F||gy||F and ||g(’“)||oo < KoA7F||g_||5 by Lemma A 4. Since (T"0) (—ky00) = T (n—k00)1
so that §t* )(T o) depends only on g(,,_j ), we have
|<g(+)g£k) >|<K1K2||g+||+||g IZA~ k+l~c)>\ (n—k/o]— Uf/od) itk k<,
(1 g Vor™)| < Kallgs I3 llg— [l A=+, if k4K >0,

by Lemmas A.1 and A.4. Summing over k and ¥, using that (n— |k/a] — |k /a]) > (n—k—Fk')/a— 3
so that (k+k')+ (n— |k/a] — |k /a]) > a/a—(k+K)1—-1/a)=3>7+(1—a)a " (A—k—Fk) -3,
and relying on Remark A.2, we obtain

~ ~ N1-—«a ~ ’
{9+ g—0Ag)| < sz\"||g+||i|glla< Z P D DR )
+1

k,k'=0,...,i+1 k,k'=0,...,7
k+k' <@ Ao k+k'>n
< max{1, K1} Ko X ||go || 5 [lg- o A" <nZA ae +) (A+q+ 1A )
q=0 q=0

from which the estimate in Proposition 2.4 follows observing that AT < ANXNTA < )\ \Ton,

B Proof of some technical results

We use .7, .1 and % as a shortened notation for the corresponding extended maps. In the light of
Remark 4.19, we also assume p < pg.

58



B.1 Derivative of the auxiliary map: proof of Proposition 4.29
In order to bound (9 ( ) 4o o) — 8y (B GoG")), we split

9 (0" a2073") = B0y 4203 + p§") Bo(a2073"), (B.1a)
8y (P GoG") = 0pp"™ qoG" + ™ 0y (qoG"), (B.1b)
with both 89pén) and 9pp"™ written according to (2.18a), and we bound separately the two contributions

(397]9571) qw%”} — 9pp"™) GoG™ and (pén) 09(q20-73")) — (™) 09 (qoG™). Since Og(S)f = (89G2)(”) and
G = (09G)™, we bound the first contribution as

|<59pén) 320.73") — 0pp™ oG |

n—1
—k
<> ‘ ((p299G2) ™) (9pp2 Pr—1—kQn—1)078) — (p2 0G2) ™ (Ogpa Pr1-1Qn—r)oG ‘

k=0
n—1

+Z| (p2 06G2) ™ || ((Oop2 Pr1-1Qn— k>OG — (B9pa) (Pr—1-1)(q2)oG" )Oék|

k()

+Z| 289G2>( )(<ab‘p2>< n—1— k><(I2>OG )Oékf(paé’é)(k)(aﬁigﬁn—l—kénfk)oék‘v
k=0

where we have set P, ::pén)oyg, Qn =207, P, :=p" oG and Q,,:=GoG . We use Proposition 4.26,
with k instead of m, gy = 1, p; = p20pGe for i = 1,...,k and g_ = aepzpén—l—k)on 420" % to
bound the second line of (B.2) by

ZC 1= 7 (o + ko) 106p2 05" Mo g20.757H 15, 50 (B.3)

and with n — 1 — k instead of n, g4 = Ogps, p; = peoFo fori=1,...,n—k —1 and g_ = ¢2, to bound
the third line of (B.2) by

n—1
S0 = p7)H((n = 1= AR g (ot (=1~ ) ol o) (BA)
k=0

After estimating

|((p2 9pG2)* >(<50p2>< —1-1)(q2)oG )O§k—(15895)(’“)(8@?n,l,kén%)o@k!
< (2 96G2) ™ = (3 06G)® || (Dop2) (Pa-1-1){a2)eG" ") oG |
+|(0sG) || ((pp2) — 96D)oC" y| w1k )a2)oG )G |
+[(30G) )®) 9o || ((Pa-1-k) = Pno1- §)oG" |[(g2)0G" |
+[(P3G)™ (00p Pnflfk)oé [{g2)oG" - @,

b

we rely once more Proposition 4.26 to bound the fourth line of (B.2) with

n—1

n—1—k n—1—k
> =) (o + kp®)lI0op2 95" llollazlloe + o 11{00m2) = 0Bl 108"~ 1 2]l
=0 (B.5)
+lp+(n—k=1)p") 1= py)" " Maallo + o1 = py)" " Flla2) - ﬁ\loo)-
Therefore, thanks to (4.50) and (4.53), which yield

I196p2llla,2 < Co, [llp2) = Bllloa < Cp?, llazloe < Cp, [{g2) =Tl < Cp?,
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by collecting together the bounds (B.3)—(B.5) and using (2.8), we obtain

n—1

[(0opS” goo75") — 0aP ™ GG | < D C(1 = py')"p" (1+ kp + k2p?) . (B.6)
k=0

Next, we consider the second contribution, that we rewrite as
(5" Ba(a2075")) — (2) " (D0(420G"))) + ({p2)™ (D (a20G") — p™) Bp(7oG")),

and, using that Jy(ge0.73") = (e (72)8) ™ (Daq2)0. 73", B9(q20G") = (89G)™Dpqr0G " and dy(goG ") =
(0pG)™) (BQQ)OGn, we apply first Proposition 4.26, with p; = ps 997, g+ = 1 and g_ = g2 to bound

(299 (:-72)0) ™ (99 g2)0-75") — (P2 06(F2)9) ™ (Doq2)0G " | < C(1 = pv')" (p + p*1) 11092l 03+
then we reason as when dealing with (4.48) to get
[200(72)0) ) 00T — (P 0,C) ™) (907)oT |
n—1 ) . . i
< (9922)0C" " (2 09(:S2)0) D ((p205(F2)9) — P0G oG (5 G " 2oG

=0
+ (p9yG)™ (@9(12)05” — 89506") < C(L—=py)"np20(-F2)o — P0sG |l |0g2]|

+C(1 = p7")" {9eaz) — Dodlle < C(1 = p~')"np?,

so that eventually we obtain
95" 9o(a20.73") = ™ Bo(@G"))| < Cp. (B.7)

Thus, summing together (B.6) and (B.7), the first bound in (4.55) follows.
The second bound in (4.55) is obtained in a similar way by reasoning as in the second part of the

proof of Proposition 4.28 and using (B.6) and (B.7) instead of (4.52).
B.2 Comparing the translated and auxiliary maps
B.2.1 Proof of Lemma 4.32

Following the strategy outlined in Remark 4.31, we rearrange the sums containing terms I/VOAEJrl —WoA}
in such a way that the new summands contain differences of more regular functions (see Lemmas B.1
and B.3 below). We define, for k£ > 0,

Dpaslbv) = [ 4t 04(po.7E) (Gal0, ) + £ pC(6.1), Ao) (B.3)
Dpan(6.0) = | Lt (1= 1) B (o) (G0, 9) + 100, ), Aot (B.5b)
Rp,1,(0,9) == Zk‘g (90 ((Dyp,1,1-i Q)03)) (6,), (B.8c)
Ry 2 1(0,9) := ‘ko ((Dp2k—iC?) 0.75) (6,2), (B.8d)

and expand, for n > 1,

n—1 n—1
poslt —poss =p Y (Dpim-1-iC)oss =p Y (dp(pos7 VoS ()03 + p°Ryon-1.  (B.9)
=0 1=0
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Using the first expansion in (B.9), with n — i — 1 instead of n, to write

n—1—1¢
Op(po.T 7 = Doy )+ p Y 9a((Dpan-1-i—j¢)o)
i=0
in the second expansion, we obtain
n—1 ) . n—1 )
poAl —pos3 =y (Op(poS3 oS ()0 S+ 97 Y (Rpan—1-102C) 0S5 + p* Rp 21, (B.10)
i=0 i=0
where, by Lemma 3.6 and Remark 3.11, for all n > 1 we bound
[Bp2n-1llc <C,  (|Rp2n-1]) <C. (B.11)

We start with two abstract results, easy to check, in the spirit of some lemmas in Subsection 4.7.4.

Lemma B.1. Let {Ek}z;é be a set of functions Ei: Q — Q, with n > 1. Define, form =1,... n,

AE,0=FEpwS ", ABE,.=Ewo0sy ' —E 1, k=1,....m—1, AEpn,m=—En_1, (B.12)
where AEy, j, with 0 < k <m are meaningful only if m > 2. For any m as above one has
m—1 ) m
> Bpoi_ioy (WoAGH — WoAl) = " AEy, m_i0 WoAj. (B.13)
i=0 1=0

Remark B.2. If the functions F; in Lemma B.1 are such that
Bz < (1 =p7")To, B0 = Bl s <p(L=py)f o, k=1,...,n—1, (B.14)

for some constant T'g, then one has Y31 [|AE n—illl4, 3

< CTy. Analogously, if
|Ekllo < (1= pv)¥To, ||Exoss ' — EBrillo < p(1—py)To,  k=1,....n—1, (B.15)
one has >_°" [ |AE, n—i|leo < CTy.

Lemma B.3. Let {E}}}Z) and, for 1 <m < n, {AE,, ;}7, be as in Lemma B.1, and let {Fx}7_, be
a set of functions Fj: Q) — Q. For any m as above one has

m—1 m m

> Emo1_i0f F(WoA —WoAl) =Y " AEy m_ioss F;WoAj+ Y Ep_ijo3 ' (Fi1—F;)WoAj.
i=0 i=0 i=1

Next, for r =0, 1,2, we introduce the functions
Ep i i= 0g(po.S5)oSs ¢y, Qp.ri =09 (Dpa i cr), Qi = 0p(F3 )9S Cr, (B.16a)

and deﬁne AEp,O,m,ka AQp,r,m,k and AQr,m,k as in (B12) With Ek:Ep@,k, Ek:Qp,r,k and Ek :Qr,ka
respectively. Set also AaQo m :=AQ0,m —AQom+1 and AsQo m k :=AQ0,m .k —AQ0,m+1,k+1-
Using that Jp(po.75) = Ogpo.74 0y (74 ) and the bounds (4.34) in Lemma 4.20, we may bound

IEp0k05 " = Epos-illags < l10e(os5) 5, alllcooSs " = colllag,
+ 199 (po75 )05 — Bp(po.Zs M| sllcolllao,s < 106blllao,3/100 (L5 Vol 5lllcoo-s " = colllag,s
+ 1009l 31106 (-7 ol 31106 (F2)0 — Ll sllcolllac,s < Cp (1= py' ) [100P g3

100(-75)g cro Pyt — 0o (36072 Crlloe
< [06(-3)ollollero (L5 1o = erlloo + 105 (72)6lloo I (72)8 = L|oo|l erlloe < Cp(1 = p)F,

106 (Dy,1,k ¢r)0Fs " — 99 (Dp 1 k—1¢r) oo

< 1196 (Dy.1. ) lloollos ™ =lloc + 196 (Dp,1.5 ¢7) =86 (Dp.1 k-1 ¢r) oo < Cp (1= ) 106l 3,
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so that in (B.16) the functions Ey o satisfy the bounds (B.14), with 'y = C/|||0gp|||as,3, While the
functions Q. and Qyp ., for r =0, 1,2, satisfy the bounds (B.15), with I'y = C' and 'y = C||0¢p||| 0.3,

respectively. Thus, for r =0,1, m >2and k=1,...,m — 1, we obtain
D MAEy 0.nm-illag.s < Cll0opllac3, (B.17a)
i=0
1AQrmklloe < Cop(1=py )" AQprm ikl < Cp(1 = py')* 106 ag,3- (B.17b)

Let us come back to (B.10). Recalling (4.29a) and (4.29¢), we write (Jg(po.75' "' ")0.% () 0.5 as

2
P Ep o n—1-i0Ss (WoAStt — WoAl) + Z By rn—1-i05 (WoA})", (B.18)
r=1
which, thanks to Lemma B.1, allows to write the first sum in (B.10) as

n n—1 2
> ABponn-ioSs WoAi+p > > Eprn-1-i055 (Wodj)". (B.19)
1=0 i=1 r=1

The second sum on the r.h.s. of (B.10), in terms of the functions in (B.16a), becomes

n—1 n—1 1

Pzz(Rp,l,n—l—i"f@ C)Oyg = 022 2(69 ((Dp,l,n—l—i C)ofi_j)ofz C)Oygj = ﬂZﬂfnz +ﬂ£7n,1 +e527n,0,

i=0 i=0 j=0

n—1 1 2

,5272 = Z Z Z Qp,r,nflfioy2i+1Qs,i*jo'72j (WOA6+1)T(WOA6)S

=0 j=0r,s=1

n—1:+1 2
A=Y 3 Qurm-1-i0Ss  AQoit1ip1- 5073 (WoAfH) WoAj
i=0 j=0 r=1
n—ln—j 2 ) . ;
+) Y ((AQpom—jim—s—i03 " Qui + Qpom—j—i073 80Qs 1) WoAG W) 0.7
§=0 i=0 s=1
n—1ln—j X
=Y > ((AQpon—jmn—j—io7s  AQu s 1141 + Qpon—j—i0382Q0,.:) WoAGH W) o7
j=0 i=0
n—1 )
+ D Qpon-1-1075 T AQo 41,0075 T (WoAFT — WoAfH ) WoA,
=0

where the terms with negative integer labels are meant as 0 and we have used Lemma B.1 and Lemma B.3
to obtain the first and second line of &, respectively, and both Lemmas B.1 and B.3 to obtain ..

Remark B.4. To bound the contributions to #4 with A2Qo ;; we use that, for m > k > 0, we have
182Q0m i loe = 196 (46 (1—36(:2)0) ((a(F2)o—1) cvoTy ' + (005 —c0)) lloo S CpP(1=p ).

The bounds (4.34), the second bound in (2.33), the bounds (B.17b) and Remark B.4 yield that
0?2t + petr + |l < Cp~*||0ppllac,s,  (p° + p + ) < Cp~|06plllag.3- (B.20)
In conclusion, if we set Cy n0 = AEp 10,0 and Cp pp = Ep 1 x—1 + pflAEmg,n,k fork=1,...,n,ie.

Cp,n,O = 9713013 Cooy2_17
Conk = Dp(poSy ~)oFs crtp™ (Bp(posy) coo sy ' =Bp(poSy oS o), k=1,...,n—1,
Cpnn = 0g(posy oS c1 — pLOp(po.y ™) coo sy
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and define

n—1 n—1
Rypi=>_ (ag(p<>5ﬂ2"—1—i)<>y2 cz)oyg W20A+p Y (Rpim-1-i052C) 0 + pRyan-1, (B.21)
=0 1=0

we obtain (4.60), with the bounds (4.61a) and (4.61b) following from the estimates (4.34) and (B.17a),
while the bound (4.61c) follows from the bounds (B.11) and (B.20).

B.2.2 Proof of Proposition 4.45

We have which, together with (B.1a), allows us to write the first contribution in (4.33b) as

Oghy — Oghy = > ((3ep§") — 0pps") (10T — q20.73") + (9P — Oppy™)) q20.73"

n=0
+ a@pgn (oS — q@2oH3") + (py () _pz )(80(]1@5”1 — 09q203") (B.22)

+(P( )—Pz ) 0pq2055" +p2 (anloyl 59q20<72”)),

where we expand

Z k) (p1oF} — paosy) (n7k71)0y2k+1, (B.23a)
=0 n—1k—1 ) )
69p§”)7 89pén) = Z Z WEI)A.,TI,ﬂ27W7¢7rék_z_1)Oy21+189p20y2k pén_k_l)oYQk'H
k=0 i=0
n—1k—1 ) _ '
+ 3> m pago Ao Ay T o T dgpao sy pl T oy !
k= Oz 0
+Z7r1 A 39p2Wkp2 —k=1) 5’]”1 +Z7r pa4o<5”1 foA’gpg" k=1) Y;H (B.23Db)
k= 0 k=0
n—k—2 ‘
+ Zﬂ-g )aeploylk Zp( Y kaAmmz,kaﬂpg k7271)0y21+k+27
k=0 =0
n—k—2
+Zw§ V0107 3" pV oA payo A o AGHRH Pl TR o i kA2,
k=0 =0
0010770042075 = Doy opanivn + p 507 f AL, (B.230)

with az(0) := a1(0) + 9pco(6), a4(0) := 9pai(0) and a5(0) = Jpaz(#). Finally, in (B.22) and (B.23a) we
express q10.77" — q20.73" and p1o.7} — pro. ¥, respectively, according to (4.65), while in (B.23b) we
apply Lemma 4.37 to the summands containing the functions a1, ag and ay.

Remark B.5. Bounds analogous to (4.67) hold also for Ay, . wins Doppr.00ps,Won A0 Naygr 0pgs, Win-
Thus, for any A, A" € {Ap, wins Dgy Wins Bpype,Wins Dy o, Wiy Aoy o, Wins Dogpy 09pa, Wins Dogqr 002, Won }
and for any k > 0, one has ||A[|, 5 < Cp, (|AWoAE|) < Cp? and (JAA'|) < Cp?.

040,3

By collecting together the expansions arising from (B.22) and (B.23), we write ph1 — Ophs as a sum
of 28 contributions, which, despite being long and tedious to estimate, can all be treated along similar

lines. For example, the sum of the contributions (p™ — p{™) (9pqr0. 77" — Bpga0.7") in the second line
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of (B.22), by taking into account (B.23a), (4.65) and (B.23c), leads to

co n—1

(n—k—1) k41
E : E P1,P27Wkp2 on Aaeqmasqmwﬂl
n=0 k=0

o0 o0

(k— 1) k. (n) k+1 -1 k
E Y P (Day k00 Py 0S5 Aygr 090s Wt ki1 +0k.n 01057 Agyg, 00, W) WO A
On 0

(k) A (n) k+1 +h+1 +h+1
+ E E P p1,pz,Wkp2n 0.7y pago. S foAg
k=0n=0

SN
+ Z Z pgk—l)p(gahhooyl]@pgﬂ oy2k+1aSOyln-‘rk-‘rlfoAg-‘rk-i-l +5k,7za10171"_1asoyflfoAg)WOAS,
k=0n=0

where dj, ,,is the Kronecker delta. The average of all contributions is bounded by Cp: in the first two lines,
directly because of Remark B 5 and (4.50); in the third line, because of Remark B 5, (4.70) and (4.50),
after writing pé")oYQ}”l = p2 0,5”’”1 +(p é”)oyzkﬂ —pé")o&”f”l) expanding p ,5”““ (") o fHl
as in (4.58a) to apply Lemma 4.32 and using Lemma 4.39 to obtain a factor Ql,as,n Y from the
terms with p(n)Oka, in the fourth line, because of (4.77) for the terms where only the sum over n
appears and once more because of Remark B.5 for all the other terms, after decomposing as 0,5’17”’c 1
a5o,7"+k+1 (a5o<5”1"+k+1 — a5o§”2"+k+1) and applying Lemma 4.39 to obtain a factor ©5 g, ntk+1 from
the terms containing aso.#2"™**! and Lemma 4.32 to extract a further function W from the terms with
the difference. All the other contributions can be dealt with in a similar way and eventually a bound
Cp is found for all of them, so that the first bound in (4.84) follows.

Next, consider (9phy — Ophz) (Ogh1 — Jphe) and write both differences as in (B.22). Then, we observe
that all the contributions obtained from (B.22) either are O(1) in p or contain at least a function W.
This yields that [(A;A;)| < Cpforalli,j =1,...,8, so that the second bound in (4.84) follows as well.

B.3 Second derivative of the conjugation: proof of Lemma 4.47

The proof of Lemma 4.47 follows the same scheme as Propositions 4.44 and 4.45. In particular, we
prove that [((9Zh2(0,-) — 05h(0))?)| < Cp and ((9Fh1(0,-) — 2h2(6,-))?) < Cp. To this end, we write

B3y goo.s3) — R (™ @m = Rp{™ goo.7y — ™ qu
+ 25‘9p 39q20<72 — 20yp™ 39qu +p 5'9 G205y — ™ 8260G
(Y qro.T) — By goo.73) = 93pT"Y qro. T — Ogps" qzo. Sy
+ 280p§”) Dpq10.77 — 209p8" Dgqr0. 73 + p\ oo — pi” 03 qu0 7,

so that the terms in the second and fourth lines can be studied as in Appendices B.1 and B.2.2, with
q1, g2 and @ replaced, respectively, either with dpq1, 9pg2 and 9yq or 92q1, O3q2 and 932g. The terms in
the first and third lines can be dealt with by first writing, according to (2.18b),

n—1

9ps" =3 (02 (05G2)2) M) Opao.sf pi* Vot
k=0
n—1k—1

+ 303 (02 (09G2)) D (99p209Ga)o. 75 (209 Ga) ¥ VoS5 dgpyo. 7 i Vot

k=0 1=0
n—1k—1 (B24)

+ 303 (02 (86G2)*) D (p2 93 G2)05 (p200Ga) K~ Vo5 H dgpao.sf pi*F Dozt

k=0 i=0
n—1ln—k—2

+ Z Z (p2 69G2)(k) 60p20y2k (p23gG2)(i)onkHagpgonkHH pgn—k—i—2)oy2k‘+2+i7
k=0 =0
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and analogous expressions for agﬁ") and 83p§n), with .7 and .7; instead of .%, respectively, and
then expanding 83;05") G205 — Bgﬁ(”) QOén and 83;05”) g0 — agpg”) g20.%5" by proceeding as in
Appendices B.1 and B.2.2, with respect to which besides the functions m = p109G1, T2 = p29yG2 and
P 0pG, the functions p195G1, Ogp199Ga, p1(09Gi)?, p203Ga, Ogp20sGa, p2(0sG2)? POZG, 0yp 9pG and
P (9sG)? also appear. So, when considering agp§"> T ojﬁ"—@gpén) q20.75", together with the differences in
(B.23), we have to expand also the differences (plagGl)(”) — (angGg)("), (0pp109G1) ™M —(Dgp20y G2) ™)
and (p1(99G1)?)™ —(p2(0pG2)?)™, while, inserting (B.24) and the analogous expression for 975 into
831)5“) q2oy2”—agﬁ<"> GOGR, we obtain a sum of contributions with the same structure as (B.2).
Comparing (2.18b) with (2.18a) we note that, because of the presence of an extra derivative with
respect to 6, a further sum may appear. However, when this happens, the two derivatives act on two
distinct factors; this produces a factor p, which compensates the factor 1/p arising from the sum.
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