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PROBABILISTIC POTENTIAL THEORY AND INDUCTION OF DYNAMICAL
SYSTEMS

FRANCOISE PENE AND DAMIEN THOMINE

ABSTRACT. In this article, we outline a version of a balayage formula in probabilistic potential theory
adapted to measure-preserving dynamical systems. This balayage identity generalizes the property
that induced maps preserve the restriction of the original invariant measure. As an application,
we prove in some cases the invariance under induction of the Green-Kubo formula, as well as the
invariance of a new degree 3 invariant.

The central objects of the probabilistic theory of potential [16] 4] are the solutions of the Poisson

equation:

(I = P)(f) =y,

where P is the transition kernel of a Markov chain and g is fixed. Its solutions exhibit, in particular,
an invariance under induction [16, Chapter 8.2]. Given a subset W of the state space, if Py is the
transition kernel for the induced Markov chain, then one can deduce the solutions of the equation
(I — Py)f = g from those of the initial equation (I — P)(f) = g. This invariance, in turn, is a
powerful tool to compute Py, and from there hitting probabilities: if one is given a starting site and
a number of targets, it is possible to compute the distribution of the first target hit by the Markov
chain [17].

A number of physically or geometrically relevant dynamical systems, such as the Lorentz gas or the
geodesic flow on abelian covers of hyperbolic manifolds, behave globally or locally like random walks.
For instance, they satisfy global [12] and local central limit theorems, invariance principles [6], large
deviations [18], etc. This raises the question of adapting the probabilistic potential theory to such
systems. In a previous work [I5], the authors devised a method related to this theory to estimate
the hitting probability of a single far away target for such systems. It relied on a stronger form of
invariance under induction satisfied by Green-Kubo’s bilinear form:

ot (A,m,T; f, f) ::/Af2dm—|—2Z/Af-foT”dm, (0.1)

n>1

which appear is the limiting variance in the central limit theorem. While the method used in [15]
does not extend to a larger number of targets, it suggests the possibility of applying potential theory
to dynamical systems.

In this article, we show how to adapt the invariance under induction of the Poisson equation
to general recurrent measure-preserving dynamical systems. Let (A, m,7T") be a measure-preserving
recurrent dynamical system, with £ the transfer operator associated to (4, m,T). Given B C A and
Tp the first return map of T to B, the system (B, mp,Tg) is recurrent; let Lp be the associated
transfer operator. Our first result shall be:

Proposition 0.1. Let (A, m,T) be measure-preserving, with m a recurrent o-finite measure. Let
B C A be such that 0 < m(B) < +o0.

Let p € [1,00] and f, g € LP(A,m) be such that g =0 on B¢ and:
U-L)f=y. (0.2)

Date: September 2019, 9th.
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Then:
(I = Lp)fip = g (0.3)

This statement can be seen either as a generalization of the fact that, under these hypotheses,
(B,myp, Tg) is measure-preserving, or as an application of a classical result from potential theory |16,
Corollary 1.11] to the Markov kernel L.

Proposition can be used to explain the invariance by induction of Greenk-Kubo’s formula ((0.1)),
which was noticed and leveraged in [I5], as well as the existence of higher-order invariants.

In the first part of this article, we present a self-contained proof of Proposition [0.1] and investigate
some general properties of the Poisson equation such as existence and uniqueness of its solutions,
and adaptations to more general, dynamically relevant operators or functions. In Section [2] we make
explicit the relationship between Proposition [0.1] and the known results in the theory of Markov
chains, and how one can go from one setting to the other. The invariance under induction of Green-
Kubo’s formula and its relation with the properties of the solutions of the Poisson equation are
discussed in Section [3} The insights gained are applied in Section [ to study a degree 3 invariant.
Finally, Section [5| discusses the distributional point of view on Green-Kubo’s formula.

1. INDUCTION INVARIANCE AND THE TRANSFER OPERATOR

1.1. General case. Let A be a Polish space, T : A — A be measurable, and m a a-ﬁnit&ﬂ T-invariant
measure on A. Assume that (A, m,7T) is recurrent. Let B C A be measurable, with 0 < m(B) < +oc.
Let pp : A — N*U {00} be the first hitting time of B, defined by :

ep(r) :==inf{n >1: T"(z) € B}.

As the system (A, m, T') is recurrent, pp < 400 almost everywhere on B. The induced transformation
on B is then defined as:
B —- B
TB . {

x —> T@B (m) (x)
By the previous remark, T is well-defined m-almost everywhere on B.

The transfer operators £, L on L? are defined as the duals of the Koopman (composition) operator
on L9, where ¢ is the conjugate of p (i.e. ¢ is such that % + é =1):

/E(f)-gdm:/f-gonm VfelLP’(A,m), VgeliA m),
A A

/B/JB(f)‘gdm:/nyoTBdm Vfel?’(B,m), VgelLYB,m).

The Koopman operator acts by isometry on each L9, so the transfer operators are weak contractions
on each ILP. Let us turn to the proof of Proposition (0.1}

A classical result in ergodic theory states that, given a measure-preserving recurrent dynamical
system (A, m,T’) and B such that 0 < m(B) < +o00, the measure mp is Tp-invariant [I, Proposi-
tion 1.5.3]. Proposition [0.1| generalises this result; see Corollary [1.1|for more details. Its proof follows
the same line of thought, with more bookkeeping.

In the proof of Proposition (0.1 we also expend some effort to deal with the case m(B) = +oc.

This is done by reinducing on an arbitrary B C B whose measure is finite, which shows that mass
can’t escape from B. The proof can be significantly simplified if one is only interested in the finite
measure case, for instance for pedagogical purposes.

"n this article, the space of o-finite measures shall always include the space of finite measures.
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Proof of Proposition[0.1]. Let f, g be as in the proposition. To simplify notations, we write simply
¢ for pp. For all n > 1, let A,, := {¢ = n}, then let B, := A, N B and C,, := A,, N B°. Denote by ¢
the conjugate of p.

RECURSIVE FORMULA

We claim that, for all h € LI(A, m), for all n > 1,

/f-hdm:/g-hdm—i-z f-hoTFdm+ f-hoT"dm (1.1)
B B =1 /By Cn

—/g-hdm—l—/l{(pgn}f-hodem—l— f-hoT"dm.
B B Cn

Indeed,
/f-hdm:/[g+£(f)]-hdm
B B

:/g-hdm+/£(f)~13hdm
B A
:/ghdm—}-/f(lBh)OTdm
B A
:/g-hdm+ f-hoT dm
B Ay

:/g-hdm+ f-hoT dm+ f-hoT dm,
B B1 C1

which is the induction basis. Now, assume that Equation (1.1)) holds for some n > 1. Then, since
glcn =0:

/ f~hoT”dm:/£(f)-1Cn~hoT”dm
Ch A
:/f-lCnOT'hOTn+1dm
A
:/ f-hoT™ dm
An+1

= f-hoT" ™ dm+ f-hoT"'dm, (1.2)

Bniy1 Cni1

which is the induction step. Hence, Equation (1.1)) holds for all n > 1.

CONVERGENCE FOR p = 00

Assume that m(B) < 4o00. Note that f = 14, ¢ = 0 is a solution of Equation (0.2)). Taking
h = 1p in Equation (1.1]) yields:

m(B) =) m(By) + m(C,),
k=1

so that m(C,) = m(B N {e > n}). Since ¢ < +oo almost everywhere on B, we get that
lim,, . m(C,) = 0.

Let f,g € L®°(A,m) with g = 0 on B and (I — £)f = g. Given h € L'(A,m), write wy(e) :=
sup{ [, [h| dm : m(F) < €}. Since h is integrable, limgwj, = 0, and:

lim sup
n—-+oo

fohoTr dm‘ < 1 ey i sUP (0(C)) = 0,

Chn n—-+o0o
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so that, taking the limit in Equation ((1
/f hdm = /g h dm+ llr}rq 1ip<nyf-hoTpdm. (1.3)
B

Applying Equation (T.3) to g := 0, f := ||f oo, and h := |h|, by monotone convergence,

i [ Len) 1 lhwqan - 1110 T dm = [ fllwgayy 110 T don.

n—-+0o0o B

The general case follows by the dominated convergence theorem:

/Bf-hdm:/Bg-hquL/Bf-hoTBdm. (1.4)

This concludes the case p = oo and 0 < m(B) < +oo. Now, assume that m(B) = 4+o00. Let
h € L'(A, m) be non-negative. Equation (1.1)) applied with 14 and 0 implies, for all n > 1:

/ hoTkdm,
By,

whence, by taking the limit, we only get fB hdm > fB hoTs dm. We want to show that mass can’t

n

/Bhdmzz;

k

escape from B when working backward. To prove this, starting from B C B with finite measure,
we go backwards in time until we reach B, then work backwards again until we reach B. Since we
must eventually end up in B, we must also eventually reach B.

Let ¢ > 0, and B C B be such that fB\Eh dm < eand 0 < m(é) < +00. Define B, as in the
beginning of this proof, replacing B by B.Fixn>1 Forl<k</{(<n,]let By = T*(f*k)(Bk)mée,
Then:

/ hoT*dm = hodem—i—/ hoTF dm
By, Bk

By \By,1;

:/ hodem—i—/ hoT* 1 dm
By k

’T*lBk\’T*lBk’}C

:/ hoT’“der/ hoTk+1dm+/ hoTH*!dm
Bk Bl k41 T=1Bp\(T~! B,k UBk k+1)

n

:Z/ hoTﬁdva/ hoT" dm
o=k Y B, T=(=F) B\UJ_, T~ ("= By,

n

> / hoT'dm.
; Bg,e

Since B C B , for each ¢, we have ég = |_|f;:1 By, s. In other words, the set of orbits starting from B
at time 0 and ending in B at time n can be partitioned depending on the last time n — k < n at
which they hit B. Hence,

Z/ hoT’fdeZ/ hoT'dm.
k=1 Y Bk v—1 B

ZFollowing 16|, it may be more intuitive to think about the Markov chain dual to T, that is, the Markov chain
with transition kernel £ on A. Then one can talk about forward orbits instead of backward orbits, and the goal is to
prove that this dual Markov chain comes back almost surely to B — or, in other words, is recurrent.
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By the monotonous convergence theorem, the two terms in the above inequality converge respectively
to fB hoTg dm and to fé hoTs dm = fé h dm (thanks to the finite measure case, Equation ((1.4))).
Hence, due to ([1.4) (applied with f =1 and g = 0):

/hde/hOTBde/hdmz/hdm—s;
B B B B

as this is true for all € > 0, we get [;hdm = [, hoT dm. As a consequence, for all h € L'(A, m),

lim sup
n—-+o0o

frhoT™ dm‘ < llzoe () thUP/ [h[oT™ dm
’ n——+ 'n

o0

= Hf“]LOO(AJn) {/ |h| dm—/ |h| o T dm} =0,
B B

Cn

which, due to (1.4)), yields:

/Bf-hdm:/Bg-hdm—l—/Bf-hoTBdm
:/B[gjtﬁB(j]B)}-hdm.

As this is true for all h € L'(A, m), we finally get Equation (0.3)).

CONVERGENCE FOR p < o0
Assume that f € LP(A, m) and let A € LY(A, m). Then:

LP(A,m) ||h||]LQ(A,m) .

f-hoT" dm' < fleg,
Cn

By definition, || f1c,|[fsam = Jo, [fIP dm. Since |f[P is integrable and lim, . m(Cy) = 0, by
the Lebesgue dominated convergence theorem, limy, o0 || f1c, [[Ls(am = 0, and so that the above
quantity converges to 0 as n goes to infinity. Moreover

> f-hodem:/1{¢<n}f-hoTBdm.
A By, B

Due to the case p = oo with g = 0 and f = 1,4, we know that T'5 preserves mz (see also Corollary.
Hence, h o T is in LI(M,m;p), with ”h’OTBH]Lq(B,m‘B) = HhH]Lq(B’m‘B). From there, we know that

[ - (hoTpg) is integrable with respect to m p. Therefore, by the dominated convergence theorem, the
above sum converges to || pf-hoTpdm and so, due to Equation (1.1)),

/f-hdm:/g-hdm+/f-hoTBdm.
B B B

This equation can be rewritten as:

/(I—EB)fB-hdm:/g~hdm Vh € LY(mp),
B B

and thus (I — L) fip = g in LP(mp). O

As a corollary to the p = oo case, we do get the classical result that (B,mp,Tp) is measure-
preserving:

Corollary 1.1. Let (A, m,T) be measure-preserving, with m a recurrent o-finite measure. Let B C A
be such that m(B) > 0. Then (B, mp,Tg) is measure-preserving.
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Proof. Take again ¢ = 0 and f = 14 in Proposition These two functions satisfy Equation (0.2)),
SO:

1B = EB(lB>7
which means that mp is Tg-invariant. O

Remark 1.2 (Coboundaries). Let (A, m,T") be measure-preserving, with m a recurrent o-finite mea-
sure. Let B C A be such that m(B) > 0. Assume that T is invertible. Then the Koopman oper-
ator for T is the transfer operator for the transformation T~'. Proposition implies that for f,
g € LP(A,m) with g supported on B, if f — foT =g, then fip — fipoTs = g5.

This proposition s actually true without any assumption on the integrability of f and g, as well
as for non-invertible T (as it can be seen by a direct proof).

One of the strengths of Proposition 1s that, for hyperbolic transformations, reqular functions
g such that f — foT = g for some f may be rare. For instance, as a consequence of Livsic’s
theorem [10], a Holder observable on an Anosov system is a coboundary if and only if its average on
all periodic orbits vanishes, which brings countably many obstructions. On the other hand, for nice
ergodic, non-invertible, hyperbolic systems, the transfer operator L acts on spaces of reqular functions
(for instance Hélder functions). Then 1 is a simple eingenvalue isolated in the spectrum of L, so the
only obstruction to the existence of a function f such that f — L(f) = g is that the global average of
g must vanish.

Remark 1.3 (Recurrence and first return time). Let (A, m,T') be measure-preserving, and let B C A
with m(B) > 0. The hypothesis of recurrence in Proposition can a priori be weakened. A second
look at its proof shows that the conclusion of the proposition holds:

o if m(B) < 400 and ppp < +00 almost everywhere;
o ifm(B) = +o00 and there exists an exhaustive sequence (B,) of subsets of B with pp,|p, < +00
almost everywhere,
where a sequence (B,) of subsets of B is said to be exhaustive if it is nondecreasing for the inclusion,
all the B,, have finite measure, and UnZO B, = B almost everywhere.
As a consequence of Corollary[1.1] and Poincaré’s recurrence lemma, if A itself satisfies either of
the hypotheses above, then (A, m,T') is recurrent. This alternative set of hypotheses is thus not more

general than recurrence, but can be convenient, for instance when working with Markov chains in
Subsection [2.2.

1.2. Existence and uniqueness of solutions for Poisson equation. Given a function g, Equa-
tions and are Poisson equations in f. In this subsection, we investigate the existence and
uniqueness of its solution, as well as some elementary properties such as a maximum principle. We
begin with uniqueness.

Lemma 1.4. Let (A,m,T) be measure-preserving, with m a recurrent o-finite measure. Let p €
[1,00|, and fi1, fo, g € LP(A, m) such that:

U-L)fh=U-L)f2=y.
Then f1— fo is T-invariant almost everywhere. In particular, if (A, m,T) is also ergodic, then fi — fs
18 constant almost everywhere.

Proof. Working with f; — fs, it is enough to prove that any solution f € L of the equation f = L(f)
is T-invariant.

Assume that m(A) < +oo. By Hurewicz’ ergodic theorem [§], there exists a T-invariant function
h such that:

= nETooﬁzﬁk
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Hence, f is T-invariant.

Now, assume that m(A) = 4+00. Let B C A be such that 0 < m(B) < +oo. By Proposition ,
fis = Lp(fip); by the finite measure case, fip is Tp-invariant. As this is true for all B C A with
finite measure, f is T-invariant. O

Now, let us study the existence of solutions to Equation . If (A, m,T) is ergodic and sufficiently
hyperbolic and g is smooth with average 0, such solutions can be found. For instance, assume that
there exists a Banach space 14 € B C L!'(A, m) such that £ acts quasi-compactly on B. This is the
case, for instance, if (A, m,T") is a subshift of finite type and B is the space of Lipschitz functions [3],
or (A, m,T) is a piecewise expanding map of the interval and B is the space of functions with bounded
variation [9]. Then, by ergodicity, 1 is a single eigenvalue of £ corresponding to constant functions,
and L preserves By := {f € B: [, f dm = 0}. Then (I — L) is invertible on By. Hence, for all
g € By, there exists a solution f € By of Equation .

However, a general theme when using induction for dynamical system is that even if the initial
system (A, m,T) is not hyperbolic, a well-chosen induced system (B, m,7T) might be. That is, we
may not find such a nice Banach space for (A, m,7T), but still have one for (B, m,T5). Hence, a
method to prove the existence of solutions to Equation is to find a solution of Equation ,
and to extend it to a solution of Equation (0.2). The following lemma states that this is possible,
with a control on the > norm of the extension (also known as a maximum principle).

Lemma 1.5. Let (A, m,T) be measure-preserving, with m a o-finite measure, ergodic and recurrent.
Let B C A be such that 0 < m(B) < +oo.

Let fp € L>*(B,m), g € L*(A, m) be such that g =0 on B® and:

(I —Lp)fp= 9B-
Then there is a unique function f € L>°(A,m) such that fip = fp and:
I-L)f =g

In addition, | fl|yecam = I/5llL(5.m)-

Proof. Let g, fg be as in the lemma. Without loss of generality, assume that f > 0. For all n > 1,
let A, := {¢p =n}, B, == A, N B and C,, := A, N B°. Recurrence and ergodicity ensure that
{B,C,: n>1}is a u-essential partition of A. Define f on B by f1p := fp, and on C,, by:

—+00

fle, == Y L(fslp,).

k=n+1

Let n > 1. Extend fp to a function fpuc, defined on B U C, by fpuc,1c, = 0. Then fio, =
Lpue, (fuc,)ic,- By Proposition 0.1 Lpyuc, is a weak contraction when acting on L>*(B U Cy,, m),

so that HfICnHLoo(Cmm) < HfBUCnH]LOO(BUCn,m) = HfBH]LOO(B,m)’ and:
HfH[LOO(AJn) - b {Bsé‘lp 51} HfH]LOO(D,m) = HfBH]LOO(B,m) :
c ,nt n=2

Now, we check that f = L(f)+g. Let n > 1. Since T"1(C,,) = A1,

ﬁ(f)]_cn = ﬁ(f]‘An-Q—l) = E(f]-Bn-H) +L ( Z ‘aknl(fB]-Bk))

k=n+2

+oo
= Z L (fplp,) = flc,.

k=n+1
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Since this is true for all n, we have f = L(f) = L(f) + g on B¢. Since T-'(B) = A;, in the same
way,

+oo
L(f)1p = Zﬁk(fBlsk) =Lp(fe)=fe—9=flg—y.
k=1

Hence, f = L(f) 4+ g almost everywhere on A.

The uniqueness of f comes from Lemma [1.4] O

Finally, let us state Propositions and Lemma in another way. Let (A, m,T) be measure-
preserving, with m a o-finite measure, ergodic and recurrent. Let B C A be such that 0 < m(B) <
+00. Let B(B,m) be a subspace of L>°(B,m), and By(B,m) := {g € B(B,m) : [,9dm = 0}. Let
I': By(B,m) — L*(A, m) be a right inverse of (I — L) on V:

(I —L)g=g Vg€ By(B,m).

Let I'p : By(B,m) — L>°(B, m) be a right inverse of (I —Lp) on By(B, m). Then I' may not coincide
with I'g on B, because these inverses may differ by a constant. However, this ambiguity vanishes if
we integrate against an observable h with average 0 and supported on B:

/F(g)-hdm:/FB(g|B)-h|B dm Vg€ By(B,m), Vh € Li(B, m). (1.5)
A B

1.3. Operators with weights. One may want more flexibility in the choice of operators they work
with, and in particular use general weighted operators instead of the transfer operator £. In order
to keep the discussion elementary, we put very stringent conditions on these weights.

As in Subsection , let (A,m,T) be a recurrent measure-preserving dynamical system. Let
B C A be measurable, with 0 < m(B) < 4o00. Given a measurable function ¢ : A — C such that
Esup R(¢) < +o0, let:

Lo(f) = L(e*f) VS € LP(A,m).

We also write S,,¢(2) 1= S, @0 ().

Lemma 1.6. Let (A, m,T) be measure-preserving, with m a recurrent o-finite measure. Let B C A
be such that m(B) > 0. Let ¢ : A — C be measurable, with:

Esup,,»q S,%(¢) < +oo0.
Let p € [1,00] and f, g € LP(A, m) be such that g =0 on B° and:

f=Ls(f)+9
Then:
fip = Lp(s,,0(fiB) + 95, where Ly = Lp(e"").

Proof. The proof of this lemma mirrors the proof of Proposition [0.1] Let f, g and ¢ be as in the
lemma. Let ¢ be the conjugate of p, and h € LI(A, m). Equation (1.1)) becomes, for all n > 1:

/f-hdm:/g-hdm—i—z fe% ¢ . hoTFdm+ [ fe*"® -hoT"dm. (1.6)
B B ke By, Ch

Note that:

[ e o dm] < B S [ o T dim )
Chn Cn

where the limit as n goes to infinity follows from the arguments in the proof of Proposition [0.1}
Finally,

+o00 Foo
Y | fe¥? hoT"dm= / > LM, f) - hdm = / Ly (s,,6)(f) b dm,
1/ Bn B p=1 B
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where the series converges in (B, m). O

Lemma [1.0]is especially interesting when applied to the so-called geometrical weights; for instance,
if T'is an Axiom A diffeomorphism with strong unstable direction E* and s € C with R(s) > 0, one
may take ¢(x) = —sln|det((D,T)gu)|. Then the tangent space of B also admits a splitting into
stable and unstable directions for T, and by the chain rule, for all recurrent = € B:

—sIn|det((DaTs) i) = (Sppd)(2).

The potential S,,¢ admits the same geometric interpretation as ¢, but for T instead of 7',

1.4. Functions without localisation. Propositionuses crucially the hypothesis that (I—L)f =
g is supported on the set B on which we induce. However, in practice, one may want to induce
multiple times, or on small sets, in which case this hypothesis may prove inconvenient. We now discuss
what happens when one omits this localisation hypothesis, giving a variant of [16, Exercise 2.16]. In
order to simplify the discussion, we restrict ourselves to inducing sets B with finite measure.

Proposition 1.7. Let (A,m,T) be measure-preserving, with m a recurrent o-finite measure. Let
B C A be such that 0 < p(B) < +00. Forn > 1, let C,, := {pp =n} N B
Let p € [1,00] and f, g € LP(A,m) be such that:
U-L)f =y,

and:
Z ||£k(1ckg>H]LP(B,m) < +o0. (1.7)

E>1
Then:
(I = Ls)fis =g+ Y _ L (1c.9).

n>1

Proof. Let f, g be as in the proposition. For all n > 1, let A, := {¢ =n} and B,, := A,, N B. Denote
by ¢ the conjugate of p. Without the hypothesis that g vanishes on B¢, for all h € LI(A, m), for all
n > 1, Equation (|1.2]) becomes

/f-hoT"dm:/ g-hoT™"dm+ f-hoT" ™ dm+ f-hoT™" ! dm,
Chn Ch

Bn+1 Cn+1

whence Equation (1.1]) becomes:

n n—1
/f-hdm:/g-hdm+2/ f-hodem+Z/ g-hoT*dm+ [ f-hoT™dm. (1.8)
B B —1 Y Bk o1/ Ch Cr

The convergence of the right hand-side as n goes to infinity works out as in the proof of Proposition[0.]]
for the terms involving f, and uses the hypothesis on ¢ for the remaining term. We get:

firan- |

This equation holds for all i € LY(A, m), from which Proposition [1.7] follows. O
For p = 1, the additional hypothesis (1.7)) on g comes for free. Indeed,

S el = 3 / gl dm = / g dmn < gl am -

n>1 n>1

g+ Ls(fig) + Zﬁn(lcng)] -hdm.

n>1

In particular, if m(A) < 400, then one can work in L'(A, m) and immediately get that:
(I = Ls)fip =g+ Y LM1e9),

n>1
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where the series converges in L'(B, m). If f and g belong to L'(A, m) NL?(A, m), then the series is
also in L?(B, m).

However, proving directly that the series > _, £*(1¢,g) converges in LP(B,m) for some p > 1 is
more delicate. In the finite measure case, given r < p, Riesz-Thorin’s inequality yields:

1

1_1
Z Hﬁn(lcng)HLr(B,m) < HgHILP(A,m) Zm(ng =n)rr;

n>1 n>1

if the tails of pp decay fast enough (which implies m(A) < +00), this upper bound ensures that the
series converges in L"(B, m). In particular, if the tails of ¢p decay exponentially fast, then the loss
of integrability is arbitrarily small.

Depending on the system, one may improve these rough estimates. For instance, if (A,m,T) is a
Gibbs-Markov map, B is measurable with respect to the Markov partition and g is integrable and
locally Lipschitz with integrable Lipschitz seminorm, one may use a version [I, Proposition 4.6.2]
together with [5, Lemme 1.1.13] to get that the series in Equation converges with p = co.

2. RELATIONSHIP WITH RECURRENT MARKOV CHAINS

The tools developped in Section [1| are analogous to those developped for Markov chains, in partic-
ular in [16, Chapter 8.2]. We aim to make this analogy explicit, in both directions:

e by constructing adequate subshifts, a Markov chain can be encoded into a dynamical system.
We show what the consequences of Proposition on Markov chains are.

e conversely, any dynamical system can be seen as a Markov chain with transition kernel P, =
O7(z)- We show how to recover the main results of Section [I} from known results on Markov
chains.

As we shall see, these two points of views are mostly equivalent. Using Markov chains offers slightly
more flexibility, but requires more background. First, let us state a few relevant definitions about
Markov chains on general state spaces.

2.1. Definitions and preliminary results. Let {2 be a Polish space. A Markov transition kernel
on Qis a map P : Q — P() such that = — P,(B) is measurable for each measurable subset
B C Q. By Kolmogorov’s extension theorem, there exists a Markov chain (X,,),>o with transition
kernel P |16, Theorem 2.8]. In this section, we shall assume that (X,,),>0 admits a o-finite stationary
measure /.

A Markov chain (X,,),>0 on §2 with o-finite stationary measure p is said to be recurrent if, for any
measurable ¥ C Q with p(¥) > 0, almost everywhere for 15, almost surely there exists some n > 1
such that X,, € W.

Given a recurrent Markov chain and ¥ C Q with p(¥) > 0, the return time to ¥ is defined by
Ty :=inf{n > 0 : X,, € U}. The recurrence implies that Ty < +oo almost everywhere. Then the
sequence of hitting times (0 =: Ty o, Ty =: Ty 1, Ty o, . ..) is well-defined almost everywhere on ¥. By
the strong Markov property, if Xo € ¥ then (X7, )n>0 is @ Markov chain, which we shall call the
Markov chain induced on W. We shall denote its transition kernel by Py.

A Markov transition kernel P can be seen as an operator acting on the set of measurable bounded
functions on €, or, neglecting what happens on p-negligible sets, on L>(€2, 1) by:

P(h)(w) = / h(o') AP() = Eu(f(X1)).

If 11 is stationary, then P acts on LP(€, ) for all p € [1, +00]. Conversely, one can recover P from its
action on LP(w, p) up to a p-negligible set. In what follows, we identify a Markov transition kernel
(modulo ) with its action as an operator.
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Given a Markov transition kernel P and a stationary measure p, its dual transition kernel is the
operator P* defined by:

/P(f)~gdu=/f-P*(g) dp Ve LP(Q,p), Vg € LYQ, ),
Q Q

where 1/p+1/q = 1. The following lemma states that recurrence transfers to the dual Markov chain.
Its proof is close both to that of [16, Proposition 3.10], and of Proposition [0.1]

Lemma 2.1. Let P be a Markov transition kernel on a Polish space §2. Let u be a o-finite stationary
measure, and P* be the dual Markov transition kernel.
If p is recurrent for P, then it is recurrent for P*.

Proof. Let , P, and u be as in the hypotheses. Let ¥ C  with 0 < u(¥) < +oo. Let f € LY(, u)
be non-negative and supported on W. Then, almost everywhere on V:

Py(fiw) =Y 1a(Plye)"(P1y)(f),

with convention Plg : f+— P(1g f) for any £ C Q. Let P* be the Markov transition kernel dual to
P with respect to u. For every g € LL°°(€, 11), non-negative and supported on ¥,

[pp\y(f) g dp = Z[pl\y(le)n(Plxp)(f) g dp = [pf'zlxy(P*lw)n(P*l\y)(g) dp. (2.1)

Note that Py(1ly)(w) = P, (Ty < +00) = 1 almost everywhere on W. Taking f = g = 1y, which is
possible since ¥ has finite measure, we get:

u(8) = [ 3 10(P 10" (P1a)(10) du = [ BT < +00) due)

where T is the first hitting time of W for the dual Markov chain. Hence, P, (T* < +00) = 1 p-almost
everywhere on V. O

As Corollary follows from Proposition [0.1} it follows from Lemma [2.1] that yy is Py-invariant.
Indeed, taking g = 1y, for any f € LY(U, p),

/@P\p(f) du—/@ﬂpi(l\p) du—/yfdu-

As a consequence of Equation (2.1), (Py)* = (P*)y, where the first dual is taking with respect to
pw and the second with respect to p.

2.2. From dynamical systems to Markov chains. Given a transition kernel P with stationary

measure p, a Markov chain can be realized on the canonical space A = Q®N with the filtration
(Fr)nso = (0(Xo, ..., X0n))nz0, and X, ((wk)k>0) := wy. Introducing the shift map:
T A —- A
' (Wn)nz0 = (Wni1)nzo

we see that X, = Xy o T™. In addition, this construction yields a o-finite T-invariant measure m
on A, whose one-dimensional marginals are all p. In this subsection, we are given a Markov chain
on {2 with transition kernel P and recurrent stationary measure u, and (A, m,7T") shall denote its
realization on its canonical space.

Let (V,,)n>0 be an exhaustive sequence of subsets of Q (recall Remark for the definition of
exhaustivity), and define B, := ¥, x Q" C A. Then (B,),>o is an exhaustive sequence for A,
and the recurrence of the Markov chain implies that ¢p, 5, < +0o p-almost everywhere on B,. By
Remark we get the following result of independent interest:
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Lemma 2.2. Let P be a Markov transition kernel on a Polish space 2, with o-finite stationary
measure . Let (A,m,T) be its realisation on its canonical space.

The measure p is recurrent for P if and only if the measure m is recurrent for T.

Note that, if 4 is finite, recurrence follows more directly from Poincaré’s lemma. Hence we will be
able to apply Proposition to the system (A, m,T"). For now, let us understand better the action
of the transfer operator L.

For any p € [0, +00], there is an isometric embedding ¢ : LP(€, u) < LP(A, m) defined by:
L(f)(wo,wr,...) == f(wo)-

Denote by BP(A, m) its image; when working with functions in B”(A, m), we may abuse notations
and denote ¢(f) by f.
Let f € B?(A,m) and h € L9(A, m) with 1/p+ 1/¢ = 1. Then:

/Af.honm:/Af(wo).h(wl,_..)dm(wo,...):/A (o /(o P“’Oz:l"”) dyu(wn) dm(w,...).

Hence, for f € BP(A, m), P d
L(f) = 1 woduwo o)

Note that, using the construction of the measure m — that is, the Markov property — this formula
defines a function on Q; that is, £(f) € BP(A,m). Hence, £ preserves BP(A,m). Since T" acts by
isometry on L?(A, m), the operator L is a weak contraction on BP(A, m).

In what follows, we fix p € [1,+0o¢0], a subset ¥ C Q such that u(¥) > 0, and functions f,
g € BP(A, m) such that:

(2.2)

-L)f =
By Proposition [0.1]
(I = Lg)fi5 = 95
The goal is then to understand Lz, which can be done by studying the induced system (B, m g, Tp).
Notice that, since fiz and gz are both in {h € BP(A,m) : Supp(h) C B}, the operator Lp acts on
{h € BP(A,m) : Supp(h) C B} by the equation above.
Let us define the set £(V) of excursions from W:
= | x(w)"
n>0
Then any point in B = ¥ x QN whose T-orbit comes back infinitely often to B can be written
uniquely as a concatenation of words in £(V). We get a map ¢:
¢: B — (W)Y,

which by recurrence is well-defined m g-almost everywhere and injective. Let S’ be the shift on
E(U)N. Then ¢ induces an isomorphism of measured dynamical systems between (B, mp,T) and

(EN, o mp, 5.
In addition, the map (wp, . .., wny1) = wo from E(¥) to ¥ induces a factor map 7 : (E(P)N,5") —
(UNS), with S the shift on UN. To sum up, the following diagram commutes:

B —25 g(U)N = N
lTB ls’ lS
B —%5 ()N —Z PN

which implies that my := 7.¢, mp is S-invariant.
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By construction, 70 ¢((Xy)n>0) = (X1, )nz0 is @ Markov chain on ¥ with transition kernel Py.
Moreover, [m o ¢((Xy)n>0)lo = Xo, so the first marginal of my is jy, and my is the S-invariant
measure on the canonical space W" associated with the induced Markov chain (Xr,, )n>0 and the
initial measure py. In particular, py is stationary for the Markov chain induced on W.

Let Ly be the transfer operator for the system (¥N my, S). Functions in BP(A, m) supported on
B quotient through 7 to get functions in BP(¥N my). This yields a bijective isometry:

7. : {h € B(A,m) : Supp(h) C B} — B*(¥" my).

The transformation 7, conjugates the transfer operator L5 on {h € B’(A,m) : Supp(h) C B} with
the transfer operator Ly on BP(¥N my). By Equation (2.2)),

d (Jy f(wo) Py, dis(wo))
dp '

Lp(fiB) =

This discussion yields:

Corollary 2.3. Let Q2 be a Polish space, and P a Markov transition kernel on ). Let i be a o-finite
stationary and recurrent measure.

Let W C Q be measurable, with (V) > 0. Let p € [1,+00] and f, g € LP(Q2, u) with Supp(g) C V.
Assume that:

(I-0)f =
Then:
(I —Ly)flv = 9.

The operators P and £ are in duality. Indeed, for f € IL?(Q2, ) and h € L4(Q, u) with 1/p+1/q = 1,

L 5-Pwyan= [ ) [ he) are) du

:/Q (fﬂ d(ip du(w) dp(w')

= [ £ -h e

By Lemma [2.2] the measure p is recurrent for the transition kernel £. Applying Corollary [2.3]to the
transition kernel £ on 2 yields the same result for P: under the same hypotheses on f and g, if

then:
(I = Py) flw = gpo.

2.3. From Markov chains to dynamical systems. As any Markov chain can be encoded as a
dynamical system, the converse is also true. As mentioned in the introduction of this section, a
dynamical system can be seen as a Markov chain with transition kernel P, = d7(,).

Let (X,)n>0 be a Markov chain on a Polish state space 2, with transition kernel P and recurrent
stationary measure p. In this Subsection, we recall a classical result in potential theory (and a variant
of [16, Corollary 1.11]), and apply it to dynamical systems.

Proposition 2.4. Let U C Q be measurable, with u(¥) > 0. Let f, g € L°°(Q, u) with Supp(g) C V.
Assume that:

(1-P)f =
Then:
(I = Py)fiv = g
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Proof. Let ¥, f and g be as in the hypotheses of the proposition.
We define the stopping time:
Ty :=inf{n>0: X, € ¥}.
Since the Markov chain is recurrent, for almost every w, either qu < 400 almost surely or T\p =+00
almost surely. Let U™ := {fq, < 400 almost surely}. Using again the recurrence of the Markov
chain, we see that ¥ C ¥> and the set > is invariant. Without loss of generality, we restrict

ourselves to U*°; that is, we assume that ip < 400 almost surely.
Let )?n = Xn/\ip' Then )?n is a Markov chain on 2, with transition kernel P. Tfwe U, then

P, = §,; otherwise, P, = P,. In addition, recall that f = P(f) on ¥°. Hence,

P(f) = 14 P(f) + 14e P(f) = 1uf + Ly P(f) = f.

In other words, for almost every w € ©, we have E,(f(X1)) = Xo, s0 (f(X,))nso is a martingale
that is bounded almost surely. In addition, it converges almost surely to f (X:ﬁp) By the dominated
convergence theorem, almost everywhere,

E,(f(Xg,)) = Eu(f(X0)) = f(w)- (2.3)
Let Py be the transition kernel of the Markov chain (Xo, X7, X7+ - - ), s0 that Equation (2.3)) reads

ﬁq;( f) = f. Recall that Ty is the first positive time for which the Markov chain hits W. From the
point of view of Markov operators, this means that Py = PPy, and:

Py(f) = P(Pu(f) = P(f) = f ~ 9.
In particular, this equation holds on ¥, which is the conclusion of the proposition. 0

Let (A,m,T) be a dynamical system, with A Polish, and m a o-finite, T-invariant, recurrent
measure. The transformation T gives rise to a recurrent transition kernel, which we will also denote
by T

T, = 5T(w)7

such that the operator T" acting on L?(A, m) is just the Koopman operator:

T(f)(x) = foT(x).
Given any B C A with positive measure, the transition kernel of the induced Markov chain is T'z.
When applied to 7', Proposition tells us that, for f, ¢ € L?(A,m) with g supported on B, if
f—foT =g, then f — f oTg = g. This result was mentioned in Remark [I.2]

The transfer operator £ is then the Markov kernel dual to T'. For instance, if T" is invertible, L is
the Koopman operator for 7~!; if T has countably many branches,

cpw =y U

yer iy T2m(Y)

so the transition kernel corresponding to L is:

yer 1y T2em(Y)

The measure p is stationary for £ and, by Lemma [2.1} it is also recurrent. Let B have positive
measure. Then Lg, defined as the dual of Tz, is also the Markov transition kernel induced by £ on
B. The case p = oo of Proposition follows immediately.

Overall, the use of Lemma makes this proof quite similar to, and not much shorter than, the
direct proof of Proposition [0.I] While it requires more background on Markov chains, seeing £ as the
transition kernel of a stochastic process has the advantage of allowing the explicit use of backwards
stopping times, which makes some manipulations easier.
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Finally, let us recall the classical result asserting that solutions of the Poisson equation on ¥ can
be extended to solutions of the Poisson equation on €2, and highlight its relation with Lemma [1.5

Lemma 2.5. Let P be a transition kernel on ) with invariant measure p. Assume that p is o-finite
and recurrent. Choose W C Q2 with u(¥) > 0.

Let fo € L>®(W, 1), g € L®(Q, 1) be such that g =0 on Y and:
(I — Py)fo = gpu-
Then there is a unique function f € (€2, 1) such that fiu = fu and:
I-P)f =g
In addition, || flle ) = [ follie -

Proof. Let fy and g be as in the hypotheses of the lemma. As in the proof of Proposition , let T
be the stopping time inf{n > 0: X, € ¥U}. For w € ), let:

f(w) :=Eu(f(X5)).

Note that fig = fa and ||fll = I fall -

As in the proof of Proposition , we have ]3\1,( f) = f almost everywhere. On ¥¢, we also have
P(f)=Py(f) = f,50 (I = P)(f)=0=g. On ¥,

P(f)w = P(Pu(f))jw = Pulfiv) = Pu(fa) = fiu — gpu-

Hence, (I — P)(f) = g almost everywhere.

Uniqueness follows from the same argument as in Lemma|[I.4], for instance by encoding the Markov
chain. ]

If applied to the Markov chain with transition kernel £ on A, Lemma immediately yields
Lemma, [LAl

3. POISSON EQUATION AND GREEN-KUBO FORMULA

Given an ergodic and recurrent dynamical system (A,m,7) and a function f : A — R, a set
B C A with positive measure, define the function ¥gf : B — R as the sum of the values of f over
the excursion out of B:

ep(z)-1
Sp(f)) = > f(THx).

Let f € L'(A,m). Then Xp(f) € L'(B, mp), with integral

/BEB(f)dm:/Afdm. (3.1)

This equation is a classical extension of Kac’s formula, which admits multiple proofs. The most
direct one proceeds along the lines of Proposition It can also be proved by looking at the limit
behaviour of Birkhoff sums, which shall be the object of Section [5} Finally, in some cases, it can be
recovered by using a well-chosen coboundary. For x € A, let:

C(f)(x) ;:{ ! fféx)_lfOTk(x) i i;i : (3.2)
Then
Yp(f)ls—f=C(f)oT=C(f). (3.3)

In particular, if C(f) € L'(A, m), integrating over A yields Equation (3.1]).
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Let f € L'(A, m)NL?*(A, m) with null m-integral. We set, when it is well defined, the Green-Kubo
formula:

ot (A,m,T; f, f) :—/Af2dm—|—2Z/Af~foT"dm

n>1

:/Af2dm+22/Af'£"(f)dm.

n>1

These quantities 02, (A, m,T; f, ) appear in limit theorems whether m is finite [12, Equation 2.21]
or infinite [I5, Theorem 2.4|. By [15, Corollary 1.13 and Appendix|, the Green-Kubo formula, in
some cases, satisfies the same kind of invariance under induction as the integral :

oex(Am, T f, f) = 0gx (B,myp, Ts; Sp(f), Sa(f)),

making it a degree 2 analog of Equation (3.1)). This observation was central in [I5], as it allowed the
estimation of hitting probabilities in a diffusion model. The goal of this section is to prove rigorously
this equality in some cases, and show the relation between the invariance under induction of ¢
and Proposition [0.1 We shall study its associated symmetric bilinear form:

A Tif.g) = [ gan+Y [ (@) dm+ Y [ oer(ryam.

n>1 n>1
We shall also use a notion of mixing:

Definition 3.1 (Mixing of functions). Let f,g be two functions defined on (A,m). We say that the
dynamical system (A,m,T) mixes (f,g) if the quantities [,g-L"f dm = [,goT" - f dm and
Jof-Lrgdm = [, foT". g dm are well-defined and converge to a(f,g) = a(g, f) as n goes to
mfinity.

For instance, if m is a probability measure and (A, m,T') is mixing, then (A, m,T’) mixes any pair
of square-integrable functions, with a(f, g) = fA fdm- fA g dm.
The definition of Green-Kubo’s formula can be widened, for instance by allowing the infinite sums

to converge only in Abel’s sense. With such a modification, the mixing conditions in this section can
be lifted. However, working with absolutely converging series will be helpful in Section [4]

Theorem 3.2. Let (A,m,T) be a recurrent, ergodic, measure preserving dynamical system, with m
a o-finite measure and B C A with 0 < m(B) < 4o00. Let p1, p2 € [1,400] be such that p% + p% =1.
Let f1, fa be two integrable functions defined on A with null integral, such that o2, (A, m,T; fi, f2)
1s well defined and such that

D L™ (Sa(£)18) I am < +00 (3.4)
n>0
and
> LS (f)llLri (B.m ) < +00, (3.5)
n>0

fori =1, 2. Assume moreover that (A,m,T) mizes (C(f1), f2) and (1pXg(f1),C(f2)). Then the
following quantities are well defined and equal:

O-éK(A’m7T; f1>f2) = O-(Q?K(BJH\BvTB; EB(fl)’ ZB(f2)) : (36)

If fi or f5 has non zero integral, then an error term may appear.
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Remark 3.3. Assume that the conclusion (3.6) of Theorem holds true, and that the quantity
ot (B, myp, Tr; o5, L(f2)) is well defined. Then, for every ¢ € R,

Ué[{(A,IIl,T; fl + ¢, f2) = O-éK(A7m7T; f17f2)
= ogx(B,myp, Tp; S(f1), X5(f2))
= o4 (B,myp, Tp; Sp(f1 + ¢), 85(f2)) — oty (B,mp, Ts; o5, S5(f2)) -

The rest of this section is devoted to the proof of Theorem [3.2] which is divided in two parts
corresponding to the two following sections:

e invariance of o under addition of coboundaries. Then, by Equation (3.3), a function f is
cohomologous to X g(f)1p, ensuring that

Ué‘K(A m, T f1, fo) = O-éK(Av m, T ¥p(f1)1s, X5(f2)1B).
e invariance under induction for functions supported on B, ensuring that

06 (A, m, T; Xp(f1)1s, S5(f2)1p) = 06 (B, mip, Tp: Sp(f1), Ep(f2)) ;
for this step we will use Proposition [0.1] together with Lemma yielding

/B S5(f) Y £ (Sp(f;)1p) dm = /B S5(f) S L3 (Ss(f;) dm

n>0 n>0

3.1. Invariance of 0%, under addition of coboundaries. The goal of this subsection is to prove
that under the mixing assumptions of Theorem

06 (Am, T fi, fo) = 06 (A, m, T3 Zp(fi)1s, Bp(f2)1p). (3.7)
To this end we prove the following general proposition.

Proposition 3.4. Let (A, m,T) be a measure preserving dynamical system, with m a o-finite mea-
sure. Let f, g be two functions defined on A such that o (A, m, T; f, g) is well defined. Let u be a
function defined on A such that (A, m,T) mizes (u,q). Then o2, (A, m,T;f+uoT —wu,g) is well
defined and

O—éK(A?m>T;fag):O—éK(AamaT;f"i_uoT_u?g)' (38)

Note that we do not assume in this result that the functions have null integral. This result will
appear as a direct consequence of the two following lemmas.

Lemma 3.5. Let (A,m,T) be a measure preserving dynamical system, with m a o-finite measure.
Let g and u be two functions defined on A such that ng L'y dm = fA goT™-udm is well defined
for any n > 0 and converges to a(g,u) when n goes to infinity. Then

Z/Agﬁn(uoT—u)dm:/Ag~uonm—a(g,u). (3.9)

Proof. Let N > 0. Then:

N N
Z/gﬁ”(uoT—u)dm:Z/goT"-(uoT—u)dm
n=0“4 n=0“4
N
:/g(uoT—u)dm—i-Z(/goT"1~udm—/goT”-udm)
A — \Ja A

/g-uOTdm—/goTN-udm
A A

/g-uonm—/gEN(u)dm.
A A
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Taking the limit as N goes to infinity yields Equation (3.9)). U

Lemma 3.6. Let (A,m,T) be a measure preserving dynamical system, with m a o-finite measure.
Let g and u be two functions defined on A such that fA u-L"gdm = fl uoT™-gdm is well defined
for any n > 1 and converges to a(g,u) when n goes to infinity. Then

Z/A(“OT—U)E”(Q)dmZOz(g,U)—/Aug dm . (3.10)

n>0

Proof. Let N > 0. Then:

Z/A(uoT—u)L”(g)dm

WE

/(uoT”+1—uoT”)g dm
0 A

uoTN“~gdm—/ugdm
A

:/u-ENH(g)dm—/ugdm.
A A

Taking the limit as N goes to infinity yields Equation ([3.10j). U

3
Il

I
—

Proof of Proposition 3] By bilinearity of o2, it is enough to prove that o2, (A, m,T; f,uoT —u)
is well defined and null, or in other words that

—/g(uoT—u)dm—l—Z/gﬁ”(uoT—u)dm—i—Z/(uoT—u)E”(g)dm:O,
A n>0 A n>0 A
which comes from Lemmas 3.5 and 3.6 O

3.2. Invariance of 0%, under induction. We now focus on the second part of the proof of The-
orem [3.2] We want to show that, under the hypotheses of this theorem,

oex(A,m, T;S5(f1)15,56(f2)18) = 06k (B, myp, Ts; Sp(f1), Bp(f2)) -

This follows from the next lemma:

Lemma 3.7. Let (A,m,T) be a recurrent, ergodic, measure preserving dynamical system, with m a
o-finite measure. Let B C A with 0 < m(B) < +o0o. Let p1, ps € [1,400] be such that pil + piz =1.
Let g1, g2 be two integrable functions with null integral defined on B such that

Z |c" (gilB)”Lpi(Am) < 400, (3.11)
n>0
and
D LBGll s () < +00 (3.12)
n>0

forv=1,2. Then the following quantities are well defined and equal:

0tk (A,m, T; 115, go1p) = 0% (B, myp, Tp; g1, ga) - (3.13)
Proof. Let G; := S £"(g;1p), which is well-defined and in LP/(A,m) by the condition (3.11)).

Then (I — L)G; = g;15. By Proposition , since g;1p is in LP*(A, m), we have (I — Lp)(G;)|5 = gi-
The condition (3.12)) implies:

gi=I—Lg) Zﬂfggi in L (B, m).

n>0
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Since the system is assumed to be ergodic, by Lemma , there exists a constant Cy(G;) such that

—+oco
(Gi)lB = Z Ly + Co(Gy) .

n=0

Integrating against g;1p, which has integral zero, we get:

Z/A(gle)ﬁ"(gilB) dm = /A(gjlg)ZL”(gilB) dm

n>0 n>0

B

+0o0
z/gjzﬁ%gidm
B n=0
+oo
:Z/g]ﬁ%gidm.
n=0 B

Finally

oGk (A,m, T; g11p, golp) = —/39192 dm—i—Z/Bglﬁn(gglg) dm+2/392£n(9113) dm

n>0 n>0
:—/9192 dm+2/glﬁ%(gg)dm+2/ggﬁ}§gl dm
B n>0 v B n>0 Y B
:O-é‘K(Bam\BaTB§91792)' O

We can now finish the proof of Theorem [3.2]

Proof of Theorem[3.3 The quantity o2 (A, m, T}; f1, f2) is well-defined by hypothesis. Since (A, m, T)
mixes (C(f1), f2), by Proposition [3.4] the following quantities are well-defined and equal:

0tk (A, T; fi, fo) = 02k (A,m, T3 p(fi)1p, fa) .
Since (A, m,T) mixes (1pX5(f1),C(f2)), applying again Proposition yields:
géK(Au m, T7 f17 fQ)O-éK(Av m, Tu EB(fl)lBu ZB(fQ)]'B) )

that is, Equation (3.7]).
Due to the condition (B.5)), the quantity o2 x (B, myp, Tp; L5 (f1), L5(f2)) is well-defined. Lemma
applied to g; := X p(f;) ensures that the following quantities are well defined and equal:
0tk (A,m, T fi, f2) = 0 (A, m, T; Sp(f1) 15, 25(f2)15)
:O-é‘K(va\BaTB§EB(fl)aEB(f2))- O

4. A DEGREE 3 INVARIANT

As an application of these methods, we shall now study a degree 3 analog of the Green-Kubo
formula.
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4.1. Definition and property for 73. Informally, 02, (A, m,T; f, g) can be rewritten

O—éK(AaHLT;fa Z/f gOTndm

neL

which can be made rigorous for many examples of invertible hyperbolic dynamical systems. A degree
3 analog would then be, for suitable functions f, g, h

/f goT" -hoT™dm, (4.1)
n,me”z
as soon as the sum is absolutely convergent. To make sense of this formula when 7' is not invertible,

note that:

/ f .go T . hoT™dm = / f oT~ min{n,m,0} go Tn—min{n,m,O} -ho Tm—min{n,m,O} dm.
A A

In what follows, we shall write ), for the sum over all permutations of {f, g, h} in the formula.
For instance, )., fgh = 6fgh. A careful reorganization of the sum above yields the following
formula.

Definition 4.1. Let (A, m,T) be a measure preserving dynamical system. Define:

(A,m,T; f g,h): [ fghdm+4— fg-L"(h (4.2)
[ man ey

= ;/f L"(gh) dm+z>/f L (gL™( ))dm],

whenever the sums are absolutely convergent.
The following criterion can be used to check that the sum in Equation (4.2)) is indeed convergent.

Lemma 4.2. Let (A,m,T) be a measure preserving dynamical system, with m o-finite. Let B be a
Banach space of functions continuously embedded in (A, m) N1L3(A,m), and on which (L™),>o is
summable. Assume moreover that

f.9,h€B >0
11 llgll Al g <1 =

Then the sum in Definition converges absolutely, so that T is a well-defined trilinear symmetric
form on B.

Observe that the assumption (4.3) holds true if there exists a function H defined on A with
unit integral such that ano |fA fL'H dm‘ < +oo for every f € B (this is true for example for
H =14/ m(A) if m is finite) and such that (f,g) — fg — H [, fg dm is continuous from B to a

Banach space B’ continuously embedded in L}(A, m) N L2 (A, m) and on which £" is summable.

Another strategy to prove (4.3]) could be to prove the existence of a sequence (¢, ), of real numbers

such that
sup Z‘/ f (E"(gh) —cn/ gh dm) dm
f9,heB o /A A
Ifllgllgllz 1Rl p<1 7=

When m is infinite, such an estimate is related to higher order terms in mixing estimates, (¢, ), being
the speed of mixing (see for example [14]).

< +00. (4.4)
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Proof. The sum contains four parts. The first part contains a single term, which is finite since
B C L3(A, m). For the second term, we observe that

/Afg-ﬁn(h) dm

< [[fgllzs [1£7 () I

< 1 ls Nglls Nl 1£7 15 »

which by hypothesis is summable in n.

Consider the third term. By hypothesis,

S| £ean dm\ < Kol flls lglls Il

n>0
which is finite.

Finally, let us focus on the fourth term. We have:

S|/ rewero) dm] < Ko Il lgls 127 g 1l

n>0

which is summable in m. O

The function 73 admits a few equivalent definitions, which may be more convenient depending on
the computations. First, making the sums start at 0 instead of 1, we get the next lemma (beware
the change of signs).

Lemma 4.3. It 73(A,m, T; f, g, h) is absolutely convergent, then

P T o) = 3 [ [ gaham=3 3" [ go-cnn

n>0
——Z/f L (gh) dm+n%;0/f LM (gL™( ))dm].

Proof. Let us introduce the following notations:

Aolf.g.h) = [ fohdm, Avilfr9,h) Z/fg o (h

n>1
Mg =3 [ £ 2(gh) d Agis(fogih) = 30 /f £(gL™ (h)) dm .
n>i n>t,m>j
Note that

A =A1p— Ay, Agg=As0— Ao,
Asi1=Asz01 — A1 = Agp0 — Ao — A1+ Ao

Therefore
Ay A, A Ay A, A
Py (R A A ) =5 (R 0 A g ar - o)

Alt Alt

Ay Ay A
_ (_o_ﬁ_ﬂﬂlsﬁo’o)‘ O

6 2 2

Alt

Another useful formula follows by fixing the value of n in Equation (4.1)), and summing over m,
which leads to the following result expressing 72 in terms of 0.
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Lemma 4.4. It 73(A,m, T; f, g, h) is absolutely convergent, then
(AT, f,9.h) = 04 (Am,T: fg,h) + Y ot (Am,T;f-goTm h) (4.5)

n>1

+ZUéK(A7mJT7fOTng7h)

n>1

Proof. The absolute convergence of 73 implies the absolute convergence of the sums in the right hand
side of Equation (4.5)), which is equal to:

/AfghderZ/Afg-Em(h)dm+Z/Ah-£m(fg)dm+B(f,g,h)+B(g,f,h)

m>1 m>1

= A0<f797h> +A1,1(f7g7h) +A2,1(h7fag)+8<fagah)+B<97f7h)

= 140(.]07g7 h) + Al,l(f,Q,h) + Al,l(g7f7 h)—gAQ,l(h; fv g) + 142’1(]1,97 f)

where the A; are defined in the proof of Lemma [4.3] and:

B(f,qg,h) ::Z(/Af-goT”hdm+ZAf-goT”Em(h)dm—l—Z/AhL'm(f-goT")dm)

+ B(f,9,h) + B(g, f,h),

n>1 m>1 m>1
=Y [emgdme Y [ gecenm) dm
n>174 nm>174
+ 0y /hﬁm‘"(gﬁnf)der > /gﬁ”‘m(hﬁmf)dm
1<n<m A 1<m<n A

=As1(9, f,h) + As11(g, f,h) + As11(h. g, f) + As11(g, h, f) + Ara(h, g, f)

_ AQ,l(gva h) +A2,1<gah7 f) +A171(hagaf) +A1,1(97h7 f)
2
+ Az1(9, f,h) + Aspa(h, g, f) + As1a(g, b, f) -

Putting all the terms together ends the proof of the lemma. O

4.2. Quasi-invariance under induction. Given a measure preserving dynamical system (A, m,7T")
and a subset B of A, we wish to study the relation between

(A, m,T; f1, fo, f3) and 7°(B,myp, T; S5(f1), Z(f2), Z(f3))
for functions f; on A with null integral, as we did with Theorem for 02, (A, m,T; f1, f2) and
ot (Bsmyp, T p(f1), 5(f2))-
In what follows, we shall use two Banach spaces:
e a Banach space B; C Lj(B, mp) NL*(B, mp),
e a Banach space B, C L}(B,m) N1L2(B,mp),
and a function H € L'(B, mp) such that [, H dm = 1. Letting

f@g:zfg—H/Bfgdm, (4.6)

we shall furthermore assume that (f,g) — f X g is continuous from B} to By. If m(B) < +oo0, the
simplest — but not the sole — choice is to take H := m(B) '1p.

Theorem 4.5. Let (A,m,T) be a recurrent, ergodic, measure preserving dynamical system, with m
a o-finite measure. Let B C A with 0 < m(B) < +oo. Let By, By and H be as above.



PROBABILISTIC POTENTIAL THEORY AND INDUCTION OF DYNAMICAL SYSTEMS 23
Assume that

||£%”81—>Bl ’ ||1B£n||8 —)IL? (Bmg) ’ ||L%HBQ—)L%(B,TH\B)

are all summable.
Let fi, fa, f3 € Li(A, m) be such that
e Xp(fi) € By foralli € {1,2,3},
o 7(A/0, T g1, 62, gs) is well defined for any choice of g: € {1, Su(f)15},
o? (A, m, T; fi, H1g) and 0 (B,mp, Tp; Xp(f;), H) are absolutely convergent,
o (A,m,T) mizes (g;gj o T",C(gx)) for any choice of g; € {fe,Lp(fe)1s} and any choice of i,
j, k such that {i, j, k} = {1,2,3}.
o (A,m,T) mizes (Hlp,C(f;)) for alli e {1,2,3}.
Then 73(B,myg, Tp; Xp(f1), Za(f2), L(f3)) is well defined, and

7-3(A,m,T; 1, f27f3) = 73(B>m\B,TB; EB(fl)a ZB(f2), ZB(fS)) (4-7)
+ %Zaél{ (B7m\B7TB;EB(f1)7EB(f2)) [UéK (A,HI,T; f3>HlB) - aé’K (BamBaTB;EB(fS)aH)} .
Alt

Remark 4.6. Assume that m(B) < oo, and take H = 15/ m(B). Since Lglp = 1p and X5(f;) has
null integral, the term o2 (B, mp, Tp; Xp(f3), H) vanishes in Equation (3.6]).

Assume that m(A) < oo, and take H = @p/m(A). Assume moreover that (A,m,T) mizes
(X5(f;),C(14)). Then the term oty (A,m,T; f3, H1g) vanishes in Equation (3.6). This follows
from Pmposition since (1) = @p and f; has null integral.

Similarly to the proof of Theorem [3.2] the scheme of our proof of Theorem consists in the
following steps:

e we show the invariance of 73 under addition of a coboundary. Then, by Equation (3.3]) and
the mixing assumptions,

(A,m,T; f1, fo, f3) = 7 (A, m, T;25(f1) 15, S5(f2)15,S6(f3)18) .

e by Proposition and Lemma, for any p € [1,00] and any g € LP(B,mp) such that
Y 0 ||£%g||Lp(B,m‘B) <ooand ), o [I£" (915)|lLs(am < 00, there exists a constant Co(g)

such that:

(ZE"(ng) => Lx(9)+Coly). (4.8)
|B

n>0 n>0

Proof of Theorem [{.5 Recall that f; = Xp(f;)1s+ C(f;) oT — C(fi), using the notation C(-) intro-
duced in Equation (3.2)). Using successively Lemma and Proposition , the mixing assumption
leads to:
T (A,m, T; fi, fo, f3) = 7°(A,m, T; fi, fa, Xp(f5)15)
=7(A,m,T; f1,55(f2)15,55(f3)15)
= 7°(A,m, T; Xp(f1)1s, S5(f2)15, Xp(fs)15) .
This finishes the first step of the proof.

Let us denote by aj, a2, as, a4 the successive terms inside the sum ), in the formula of
(A, m, T;X5(f1)15,S6(f2)15, Sp(f3)15) given by Lemma[d.3] Notice that

o ::/AH(EB(fi)lB) dm:/BHZB(fi)dm. (4.9)
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Applying Equation (4.8) with g = X5(f3) and p = 3, the second term can be written:

o2 Y [ So(f)USn() s £ (Sa(f)1n) dm

n>0

= Z/ Yp(f1)Xs(f2) - LB(Es(fs)) dm+00(23(f3))/ Ep(f1)E5(f2) dm

n>0 B

The third term can be rewritten as follows:

as Z/EB f1L" (X5(f2)1pXp(f3)1) dm

n>0

=3 [ Sa(h)€" (Sa(£) B Sa(fa)1s) dm

n>0

/EB(f2)EB f3) dm- Z/EB f)LY(H1p) dm

n>0

24

(4.10)

Applying Equation (4.8)) with ¢ = X5 (f2) X Xp(f3) and p = 3/2, since Xp(f1) has null integral, we

get:

Z/ Yp(f1)L" (Ep(f2) ¥ Xp(f3)1p) dm

n>0

=3 [ E(h)0 (Ealf) B Za() dm

n>0

= Z/ Ye(f1)L% (Ea(f2)Xr(f3)) d

n>0

/zB(sz fy) dm- Z/EB f)L(H) d

n>0

Moreover, due to Lemma [3.6

EE:U/QEZB ja‘£n<f{13 dID, j{:u/mja }{13)(jrﬂ—F&(}{13, f& u/“(7°ﬁ>I{13 dm

n>0 n>0

_Z/flcn H1g)dm+a(H1lg, C(f)),

n>0

since C'(f1) is supported on A\ B. Therefore:

az = Z/ Ye(f1)LE (Ep(f2)XB(f3)) d

n>0

n>0

+ /B Yp(f2)X5(fs) dm-a(H1p,C(f1)).

+Z(/ ALY(H1g) dm — /EB f)LE(H )dm)/BEB(fz)EB(fs)dm

(4.11)
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Now, applying Equation (4.8) with g = Xp(f3) and p = 3/2, we rewrite the last term as follows:

-y / a0 1L (Sp(f2) L™ (Sp(fs)15)) dm

n,m>0

= 3 [ SalRE Eal1aLEEn()

n,m>0

3 [ SR Sa1) i o)

n>0

- [ ()2 (16 (Sa() B LE((£)) dm
+Z/EB fi)- £*(H1p) dm- Z/EB £2)LE(Sp(f3)) d

n>0 m>0

+> / Su(f) - L (Sa(f2) dm-Co(Sa(f)).

n>0

Applying Equation (4.8) with ¢ = Xp5(f2) X L (Xs(f3)) and p = 3/2, and using the fact that
Y 5(f1) has hull integral, we can replace L"(15...) by L%(...) in the above formula:

> [ Sl (1 (Sa(f) B LHEa() dm

n,m>0

= 3 [ Salh)eh (Sl BLEE() d

n,m>0

= [ SalhLh (Sa(fILEE() d

n,m>0

_Z/ZBflL’” ) dm- Z/Esz 5(25(f3)) d

n,m>0 m>0

In addition, 5(f1) = fi + C(f1) oT — C(f1), so that, by Lemma [3.6}

Z/EB f1) - L"(H1g) dm = Z/f1 "(H1g) dm+a(C(f1), Hlp) — /Cf1 )H dm

n>0 n>0

_Z/fl "(H1g) dm+a(C(f1), H1p),

n>0
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again using the fact that C(f;) =0 on B. Finally, we get:

o= 3 [ SalhIC (Ca(C(Sa( 1) dm

o +Z(/ ALY (H1g) dm — /ZB 1)L dm) Z/EB [2)LE(EB(fs)) d
+Z/ Yp(f1) - L% (Xp(f2)) dm-Co(E5(f3))

n>0

C(f1), H1p) Z/EB f)LE(Ep(f3)) d

m>0

Combining this with Equations (4.9), ([4.10) and (4.11]), with the weights given by Lemma [4.3]
yields:

3 (Am,T; fi, fo, f3) — 7°(B,myp, Tn; X5(f1), S(f2), Zr(f3))

=D l__/ Yp(f1)Ep(f2) dm-Co(Xp(f3)) (4.12)
Alt
__nZ>O (/ fil"(H1p) dm — /EB )L )/BEB(fQ)ZB(fg)dm (4.13)
- %Q(HlBaC(fl))/ Xp(f2)X5(f5) dm (4.14)
3 [ Sa(f} (Sa(fa) dm-Co(Sa(f) (w.15)
n>0
+ fiL'(H1p) d Yp(fi)L )d ) Sp(fo)LH(Sp(fs)) d
gg% (J/ 1 B m— L/P BUJ1 m 2;%0/0 Bl T2 B(f3
(4.16)
a(H1p,C(f1)) Z/ Yp(f2)LE(Xp(f3)) d ] : (4.17)
m>0
In the alternated sum above, we put together the lines (4.12)) and (4.15) and the permutations
(fis [, fe) and (f;, fi, fr). We also put together the lines (4.13] ) and | D and the permutations
(fis fj, fr) and (fi, fx, f;). Finally, we put together the lines (4.14) and (4.17) and the permutations
(fis fj» fr) and (fi, fx, f;). This yields:

A, m, T; fi, fo, f5) = 7(B myp, Tp; Bp(h), Ba(f2), Bp(f3)

= _ZZ (/ fLLY(H1g) dm— /EB fLE(H )dm) ot (B,mip, Tp; Sp(f2), Ep(f3))

Alt n>0

5 ohuc(Bomys, T; S (f2), Sa(£2)) - CoSn(f) (4.18)

Alt

5 huclBomys, T; Su(f2), Sa(f3) - al s, C()

Alt
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By Lemma and using the mixing conditions,

Co(Sn(fs)) /Hc (Sn(fs)1p) dm—

n>0

_Z/H[,” f3) dm—i—/HC’j}, JoT dm

n>0

/HEB (X5(f3)) dm

n>0

a(H1p,C(f3)) Z/HEB (Xs(fs)) d

n>0

_Z/HE” f3) dm+/HEB f3) d

n>0

- [ Hpdm—a(1,0() = 3 [ HE(Sa() dm.

n>0
since C'(f3)oT = X p(f3)— f3 on B. This, combined with Equation (4.18)), leads to Equation (4.7)).

4.3. Invariants for a Bernoulli scheme. Let us show how the invariants ¢? and 73 play out on

a simple example : a Bernoulli scheme. We shall see that the conclusions of Theorems [3.2] and
hold true on a simple example by a straighforward computation.

Let A :={0,1} and T be the one-sided shift on A. Fix p € (0,1), and let p := (pdo+ (1 —p)d;)&N
Let f(w) := —(1 —p)1lo(wo) + pli(wp). Then [, f dp =0, and the random variables (f o T"),>¢ are
iid..

Let us induce on the set B = {0} x {0, 1}, with u(B) = p. Then X5(f) = —(1 —p) + pG, where
the distribution of G + 1 under u(-|B) is geometric of parameter p. By the strong Markov property,
the random variables (X5(f) o Th)n>0 are i.i.d..

By Kac’s formula,

0= /Af dyu = /BzBm dp = u(B) [PE(G) — (1 - p)].

so we recover E(G) = %.

Assuming we can use Theorem [3.2]

p(l—p) = /Af2 dp = 0, (A, m, T; f, f)
= o4 (B,myp, Tp; Xp(f), S5(f)) = n(B)E[(pG — (1 — p))?],

which yields the correct identity Var(G) = %.
Finally, assuming we can use Theorem [4.5 with H = pp =1+ G,

p1=p)E=1) = [ £ du = Am TS L)
=7°(B,mp, Tp; X5(f), S(f), Sp(f))
— 305k (B,myp, Tp; Xp(f), L))ot (B, mp, Tp; Xp(f), 1+ G)
= w(B)E[(pG — (1 = p))*] = 3u(B)’E[(pG — (1 — p))’|E[(pG — (1 — p))(1 + G)]
= pE[(pG — (1 — p))’] = 3p(1 — p)E[(pG — (1 — p))*]
= pE[(pG — (1 — p))’] = 3p(1 —p)?,
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which yields the correct identity

(1-p)2—-p)
3
More generally, and up to checking the hypotheses of Theorems and [4.5] this method yields
closed forms for the first 3 moments of X 5(f), when f is an observable of a finite-state Markov chain
with null integral and B is a single state.

E[(G - E(G))"] =

5. THE DISTRIBUTIONAL POINT OF VIEW

The invariance under induction of Green-Kubo’s formula, Theorem was proved for a small
class of dynamical systems preserving an infinite measure in [I5]. The proof relied on a probabilistic
interpretation of this formula, as the asymptotic variance in a limit theorem. We now expand on
this point of view, and give criterions — distinct from Theorem — to prove the invariance of
Green-Kubo’s formula.

In this section, we always assume that (A, m,7T") is ergodic and recurrent, and that B C A has
positive finite measure.

5.1. Invariance under induction of limits of Birkhoff sums. Assume first that f is non-
negative. By Hopt’s ergodic theorem [7, §14, Individueller Ergodensatz fiir Abbildungen|, m-almost
surely and m|g-almost surely respectively,

lim ZZ;éfoT’“ _ fAfdm
notoo S o TR m(B)
1o Se(f)oTh  [pEs(f)dm

lim £=k=0 = . (5.2)
n——+o0 k:é 10 Tg m(B)

(5.1)

For almost every x € B, taking the limit in Equation (5.1) along the subsequence (ZZ;& ©B ©
Tg (x))nZO yields:

Ny eBoTE)—1
(Zk:o YB B) f OTk; B fAf dm

lim k:n071 =
n——+o0o ](Egzo vpoTp) -1 1poTk m<B)

n—l 0Tt )— n—
Since Zg:é:fj i foTh =10 Yp5(f)oTk, we get:
n—1
L Sa()eTs [/ dm
ot 3Ty 1o T m(B)

Comparing this limit with that of Equation (5.2)) yields [, Xp5(f) dm = [, f dm. This holds for any
positive function f. As any integrable function is the difference of two positive integrable functions,
we get the equality of the integrals for any f € L'(A, m).

The same result holds true in continuous time, for suspension semi-flows. Let us consider a
suspension semi-flow (M, u, (Y;);) over a dynamical system (M, v, T) with roof function ¢ : M —
(0, +00). In other words,

e M ={(x,s) € M x [0,+00)} with the identification (z, s+ ¢(x)) ~ (T'(z), s),

e i, = v ® Leb on the fundamental domain {(z,s) € M x [0,+00) : s < p(z)},

o Yi(z,s) = (z,t +s) for all (z,s) € M and t > 0.
Let f € LY(M,pn). Set Lp(f)(z) := f(;p(r) f(z,s) ds. Using the same reasoning (with Hopf’s ergodic
theorem for semi-flows, and with g(x,s) = ¢(z)~! instead of 15 in the denominator), we get:

[ =atnam= [ fan
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As mentioned before, the Green-Kubo formula is a bilinear form which shares with the integral,
at least in some cases, such an invariance under induction (Theorem [3.2]). We now present a distri-
butional argument for this invariance.

5.2. Invariance under induction of the Green-Kubo formula. A short computation (see e.g.
the proof of [15, Lemma A.2|) shows that

n—1 2
o2 (A,m,T; f, f) = lim A(%;foT’“> dm, (5.3)

n—-+4o0o

where the limit in the right hand-side is taken in the Cesaro sense. In particular, when m is a prob-
ability measure and ‘ Juf-foTm dm| is summable, 0%, (A, m, T; f, f) is the limit of the variances
of the Birkhoff sums.

For some systems with m infinite, it has been shown in [15] that

o2 (Am T ff) = fim Ja(hizefeTY) hdm
n—+oo fA ( Z:O ho Tk) hdm

, (5.4)

for some density probability A with respect to m. Note that, when m is a probability measure and
h = 14, Equation (5.4) and (5.3]) coincide.

Moreover, as explained in [I3], for a wide family of Z?-extensions and for suitable null-integral
observables, [, f- foT" dm = O(n*~%) for d # 2, and O(In(n)) for d = 2. Hence, in both cases

above, 02, (A, m,T; f) is the asymptotic variance of <% Z;éfoTk> - with respect to some
n

probability measure h dm and for some sequence (a,,),>o which diverges to +oc.

Assume that m(A) = 1, and consider a measurable subset B of A of m-positive measure. Our
goal is to use this interpretation of the Green-Kubo formula in order to establish sufficient conditions
ensuring that

O-é'K(AvmvT; f7 f) = O-éK(B’m|B7TB;EB(f)sz(f»'

Inducing the system speeds up the process (3-7—¢ foT*),>o. If both the initial system (A, m, T") and
the induced system (B, mp, Ts) satisfy a central limit theorem with respective variances 02, (A, m, T f, f)
and m(B) 0 (B, mp, Tp; X5(f), L(f)), and if we can control the time change between the cor-
responding processes, then we can show the invariance under induction of 0% ,. The control on the
time-change can be achieved using an invariance principle (see [2, Chapter 14]).

Proposition 5.1. Let (A,m,T) be a recurrent and ergodic probability-preserving dynamical sys-
tem. Let B C A be a measurable set with positive measure. Let f € L*(A,m). Assume that
ot (Am,T; f, ) and 0 (B, mp, Tp; X5(f), L5(f)) both converge in Cesaro sense.

Assume moreover that:
e the process (\/Lﬁ( ,Ez%_l Y(f)oTE)i>0)n>0 converges in distribution (with respect to m(:|B) and
to the metric Jy) to a Brownian motion of variance m(B) ‘o, (B, mp, Tp; Xp(f), L(f));
o the sequence (\/Lﬁ Zz;é o T*),>0 converges in distribution to a centered Gaussian random

variable with variance o2, (A, m,T; f, f).
Then 0, (A,m, T f, f) = 0k (B,mp, Tp; Xp(f), a(f))-

Following directly |11, Theorem 1.1], the control on the change of time can also be achieved without
an invariance principle, as long as the dispersion of (31— (¢p — m(B)~") 0 TE),>0 is controlled.

Proposition 5.2. Let a, b > 0 such that (1—21)(1—1) > 1. Let (M, p, (Y,);) be the suspen-

sion semi-flow over an invertible ergodic probability-preserving dynamical system (B,m,Tg) with
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roof function ¢ € L*(B,m;R%). Let f € L*M,u) with null integral, and write L5(f)(x) =
JE (Y, 0)) ds.

Assume morover that:

e the sequence (\/Lﬁ "o SB(f) o TE)nso converges in distribution (with respect to m) to a

Gaussian random variable of variance o%;

e the sequence (\/% f(ff oY, ds) converges in distribution (with respect to u(M) 1) to a
>0

Gaussian random variable of variance u(M)=1o?%;

e the sequence (ZZ;&(QOB — (M) o TE),,>0 converges in distribution to a Gaussian random

variable.
2

Then 0% = 0%.
5.3. Application to finite state Markov chains. Let (X,,),>0 be a Markov chain on a finite state
space §2 with an irreducible transition kernel P. Let p be the unique stationary probability on €2 for
this Markov chain, and let ¥ € €) be a single site.

Let f: 2 — R be such that fQ fdu =0, and let Xy (f) be the sum of f over an excursion from W.

By Kac’s formula, E(X¢(f)) = 0. Let us consider the variance of g (f). The stochastic process
(\/LE S04 f(X3))nso satisfies an invariance principle. In addition, the tails of the random variable
Yy (f) decay exponentially fast, and the excursions are independent. Hence, we can apply Proposi-

tion B, 1k
Var(Se () = u(0) (— /Q P2y /Q £ (PP du)

= (D) / f-@U—P) = 1)(f) du,

where the sum in the first line converge in Cesaro sense, and (I — P)~! is the inverse of (I — P) on
functions with null expectation.

5.4. Application to random walks and Z%extensions. One of the motivations for this work
is the study of hitting probabilities for Z9-extensions of dynamical systems. As these systems are
generalisations of random walks, let us recall the problem for random walks.

Let (X,)n>0 be a Markov chain on a countable state space €2, with irreducible transition kernel P
and invariant measure pu. Assume that p is recurrent, and let W C €2 be finite. We are interested in
the following question:

Starting from w € U, what is the next site in V that the Markov chain hits?

The answer is a random variable with values in ¥, whose distribution we would like to compute.
Doing this for any w € VU is equivalent to computing Py.

Let B(W, 1) := C¥ and By(V,p) :={h € B(V,n: [, hdp = 0}. The matrix Py acts on V. It
preserves constant functions, and since py is Py-invariant, it preserves V4. Hence we only need to
understand the action of Py on Vj. Irreducibility implies that (I — Py) is invertible on Vj.

As noticed at the end of Subsection , for any g € By(¥, ), there exists a bounded function
f:Q — Csuchthat (I—P)(f) = g. Hence, one can define a potential kernel I" : By(¥, ) — L>°(£2, )
such that:

(I - P)I'(g) =g
Let us also define T'y := (I — Py)~" : By(¥,u) — Bo(¥,p). Then, by Proposition 2.4] for all g,
h € V,

[ r@ nau= [ rate)-nan
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If T" is well understood, then one can recover information on I'y, and from there on Py = [ — Fg,l. For
recurrent and irreducible random walks on Z? (d € {1,2}), the potential kernel I' can be computed
or approximated very well using the Fourier transform [17].

Let (A,m,T) be an ergodic dynamical system preserving the probability measure m, and let
F : A — 7% be measurable. Define:

oA:zZXZﬁ

o T'(z,p) :=(T(x),p+ F(x)) for (x,p) € A;
e m:=m® Lebya.

Then (A, m, T) is measure-preserving. To make discussions easier, for U C Z? we write [¥] := A x .
Under the hypothesis that it is ergodic and recurrent, one may choose ¥ C Z¢ finite, and ask:

Starting from (x,p) € [V], what is the next site in [¥] that the dynamical system hits?

As with Markov chains, we thus would like to compute the matrix Py whose entries are the
probabilities that, starting from ([{p}],m), the orbit next hits [{p'}]. One option to compute Py
is to use the transfer operator £. For nice enough systems, one can find a good Banach space
B C L*>*°([¥],m), with By = {h € B: f[qj] h dm = 0}, and such that:

e constant functions are in B;
e B is dense in L*([¥], m);
o [ — Ly is invertible from By to itself (with inverse I'fy).

Then I — L is invertible from B, to L>°(A, m), by Lemma ; denote by I' one of its inverses. It
follows that, for all f and g in By:

[ T hdm= | T hdm.
(Y] (V]

If T" is well understood, then one can recover I'y), and from there L. Under spectral assumptions,
the potential kernel I can again be computed or approximated very well using the Fourier transform
(see e.g. [15, Proposition 1.6] for a weaker variant).

Note that, if one is only interested in the transition probabilities, then one only needs to compute
f[\l’] Liw(g) - h dm for g, h constant on each [{p}|. However, the set of functions constant on each

[{p}] is typicallyﬂ not stable under Ly}, which motivates the use of a larger Banach space.

Finally, let us comment a result on hitting piobab_ﬂities: [15, Corollary 1.9]. It was proved therein
that, under technical assumptions and when (A, m,T") is Gibbs-Markov:

m (trajectory starting from [{0}] hits [{p}] before [{0}])
~pso 3 [2M(S,F = 0) —=M(S, F = p) —M(S, F = —p)].

n>0

This result can be seen as an asymptotic development of Py 3 when p goes to infinity. The proof uses
induction on [{0, p}], and then the invariance of the Green-Kubo formula, instead of the invariance
of the solutions of the Poisson equation. The method of the proof was similar in spirit to that of
Proposition [5.1], with additional difficulties due to the infinite measure setting.

When looking for a stochastic transition matrix on n > 2 sites with prescribed invariant measure,
one has (n — 1)? degrees of freedom. The invariance of the Green-Kubo formula gives access only to
the symmetrized potential kernel I'y + I'},, which yields n(n — 1)/2 independent constraints. These
are enough to recover 'y, and then Py, if and only if n < 2. This explains both the success of the
approach in [I5], where |¥| = 2, and the necessity of more accurate tools if one wish to work with
more than two sites.

3Except in the case of true random walks, by the construction of Subsection
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