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Abstract

We obtain higher order theory for the long term behavior of the transfer
operator associated with the unit interval map f(z) = 2(142%2%) if 0 < z < 3,
flx) =2z —1if % < x < 1 for the whole range o > 1, which corresponds to
the infinite measure preserving case. Higher order theory for a@ > 2 is more
challenging and requires new techniques. Along the way, we provide higher
order theory for scalar and operator renewal sequences with infinite measure
and regular variation.

Although the present work considers the unit interval map mentioned above
as a toy model, our interest focuses on finding sufficient conditions under which
the asymptotic behavior of the transfer operator associated to dynamical sys-
tems preserving an infinite measure is ’almost like’ the asymptotic behavior of
scalar renewal sequences associated to null recurrent Markov chains character-
ized by regular variation.

1 Introduction and main results

Understanding the long term behaviour of the transfer operator L : L'(X) — L'(X)
associated with infinite measure preserving transformations (X, f, u) is still a chal-
lenging problem. To provide a summary of results in the infinite measure case we
recall the general set up of scalar and operator renewal sequences. Let (X, u) be a
measure space (finite or infinite), and f : X — X a conservative measure preserving
map. Fix Y C X with u(Y) € (0,00). Let ¢ : Y — Z4 be the first return time
o(y) = inf{n > 1 : f"(y) € Y} (finite almost everywhere by conservativity). Let
L: LY (X)— L'Y(X) denote the transfer operator for f and

T, =1y L"(1yv), n >0, Ryv = 1y L"(1{p=pyv), n > 1. (1.1)

Thus T, corresponds to general returns to Y and R,, corresponds to first returns to Y.
The relationship 7,, = Z?Zl T,—;R; generalizes the notion of scalar renewal sequences
(see [12, 7] and references therein).



Throughout, we assume that the return time function ¢ : Y — Z, satisfies
fygodu = 00, which implies pu(X) = oco. Also, we assume ¢ is regularly varying
with index 5 € (0, 1) satisfying a certain asymptotic expansion (see assumption (H)
in Subsection 1.1). Under these assumptions on ¢, for all § € (0,1), Theorem 1.1
provides higher order asymptotics for scalar renewal sequences (as explicitly recalled
in Subsection 1.1). Under the same assumption on ¢, for all g € (0, 1), Theorem 1.3
provides higher order asymptotics for operator renewal sequences T,, associated to
non independent (dynamical) systems (we refer to Subsections 1.1 and 1.2 for the
precise use of terminology). Most of the body of this work is devoted to the proof of
Theorem 1.3.

1.1 Higher order asymptotics for scalar renewal sequences
with infinite mean

In this section, we recall some basic background on scalar renewal theory, focusing
on the infinite mean case. For more details we refer the reader to [12, 7]. Let (Z;)i>0
be a sequence of positive integer-valued independent identically distributed random
variables with probabilities P(Z; = j) = r;. Define the partial sums S,, = Z?Zl Zj,
set ug = 1 and define u,, = 2?21 Tjun—j, n > 1. Then it is easy to see that u, =
>_i—1 P(Sj =mn). The sequences (u,)n>o are called scalar renewal sequences.

To relate to the notions of the previous section, let F' = f¥ : Y — Y be the
first return map to Y C X and rescale such that u(Y) = 1. For n > 0, let Z, =
po F™. If {Z,;n > 0} are independent with respect to yu, one can reduce the study
of the dynamics f : X — X to the setting of scalar renewal theory. To see this,
let r; = pu(Z; = j) and reduce the action of the operator R, defined in (1.1) to
R; := r;. In this case, the operator T, defined in (1.1) coincides with the scalar
sequence u, = Y i, ju,;. For general dynamical systems, {¢ o F"";n > 0} are not
independent and thus, one cannot understand the dynamics by reducing to the scalar
case. Instead, the study of the asymptotic behavior of the operator sequences (73, ),>0
defined in (1.1) is helped by the study of scalar renewal sequences (uy,)n>0. In what
follows, we let r; = u(Z; = j) and set up =1, u,, = 2?21 Titn_j, n > 1.

The analysis of scalar renewal sequences with infinite mean relies crucially on the
assumption of regularly varying tails:

py €Y o(y) >n) =Y r;=Ln)n",
i>n
where ¢ is slowly varying and 8 € [0, 1] (see [12, 7] and references therein).

For z € S' define

oo

U(z) = erzj = / 2¥dyu.
i=1 Y



The asymptotics of scalar renewal sequences u, can be obtained by estimating the
Fourier coefficient [(1 — W), of (1 — ¥(2))7!, 2 =€ € S, that is

1 & ) .
un = (1= 0) = o /_W(1 — () e dp.
We refer to Garsia and Lamperti [14] and Erickson [11] for further details.

Throughout we let 5 € (0,1). Define k = min{j > 2: 5 > %} and assume that

(H) wlyeY :py) >n) = Zf;ll c;n 8 + A(n) + B(n), where c; are real constants
with ¢; > 0 and the functions A(n), B(n) are such that:

(a) Ais a finite sum A(n) = >, ¢;(n)n~%, where for all j, & > kB with
lj(z) = Cjlogz + C7, for Cj, ) real constants. We further assume that if
§j = 2f then C; = 0, so {;(z) = Cj.

(b) B is such that n?B(n) is of bounded variation' and B(n) = O(n™"7), for
some v > 2.°

Throughout, we set ¢ = max{j > 0 : (j+ 1) —j > 0} and let do,...,d, be
nonnegative real constants that depend only the quantities defined in (H). For a
precise definition of these constants we refer to Section 5. Here, we only mention that
dy = ¢; /(I (1—B)I'(1+8))~! and note that dy, . .., d, are nonzero only when 3 > 1/2.

With these specified, we can state our result on higher order expansions for the
coefficients u,, = [(1 — ¥)71], of (1 — ¥(2))7! 2 € S.

Theorem 1.1 Assume that (H) holds and that g.c.d{p(y) :y € Y} =1. Let § €
(0,1). Letr=1if B #1/2 andr =2 if 3 =1/2. Then

U, = [(1 =), = don® 1 +din* 2+ dyn® 2 + - 4 dn =D L O((logn)" /n).

Remark 1.2 We note that if 5 < 1/2 then ¢ = 0 and Theorem 1.1 says that u, =
don®~14+0O((logn)"/n), so u,, is given by precisely one exact term plus the error term.
We believe that it is unlikely to obtain more exact terms in the asymptotic expression
of u, when 5 < 1/2 (for this purpose, a stronger assumption (H) will not make any
difference).

We already mentioned that d, ..., d, are nonzero only when > 1/2. The defini-
tion of these constants in Section 5 says that the number of nonzero constants among
di,...,d, increases as [ gets larger (closer to 1). Thus, when § > 1/2, the number
of exact terms in the asymptotic expression of u,, increases as [ gets larger.

The error term O((logn)"/n) in the expansion of u, in Theorem 1.1 could, most
probably, be considerably improved using the technique introduced in [27] (also used

IRecall that a sequence a,, is of bounded variation if Yoot lant1 — an| < oo
2 We note that the function B includes all terms that are O(n=") with p > 3.



in the current work). However, we do not do this here since (except for the value
B = 1/2) a better error term in Theorem 1.1 does not help us to improve the error
term in Theorem 1.3 below.

To our knowledge, Theorem 1.1 is the first result on first order asymptotic with
rates for for scalar renewal sequences w, with the error term O((logn)"/n) for all
B € (0,1). The only other previous results on higher order asymptotic for scalar

renewal sequences are contained in [23, 27] and do not address the regime g € (0,1/2].
Also, we note that Theorem 1.1 improves the error terms in [23, 27] for the range
B e (1/2,1).

1.2 Higher order asymptotics of operator renewal sequences
for infinite measure preserving systems

Operator renewal sequences were introduced by Sarig [20] to study lower bounds for
mixing rates associated with finite measure preserving systems, and this technique
was substantially extended and refined by Gouézel [16, 19]. In [23], Melbourne and
Terhesiu developed a theory of operator renewal sequences for dynamical systems
with infinite measure, generalizing the results of [14, 11] to the operator case. Under
suitable assumptions on the first return map f%, [23] shows that for a (’sufficiently
regular’) function v supported on Y and a constant dy = %sin B, the following

hold: i) when § € (3,1) then lim,_, {(n)n'?T,v = dy [,, vdp, uniformly on Y ii)
if 8 € (0, %] and v > 0 then liminf, . £(n)n'"?T,v = do Jy vdu, pointwise on Y
and iii) if 8 € (0, 3) then T,v = O(¢(n)n="). In [23], the results summarized above
are referred to as first order asymptotics of 7,,. In the same work, the authors also
obtain an optimal version of item i) above for the case § = 1. Since the case f = 1
has completely treated in [23] (also in the sense of higher order theory as explained
below), we do not consider this case in the present work. For a different technique for
operator renewal sequences satisfying the general assumption p(p > n) = £(n)n="
(and implicitly, for scalar renewal sequences) we refer to [27].

As shown in [23], the above results on 7, extend to similar results on L™ associated
with a large class of systems preserving an infinite measure. We recall that previous
to the results in [23] via operator renewal techniques, Thaler [31] obtained first order

asymptotics of L™ for a rather restrictive class of dynamical systems, which applies
to reasonably large classes of systems (similar to the family of maps (1.2) recalled in
Section 1.3) just in the case = 1. Prior to the works [23, 18], the result [31] was
the only success on this problem.

The apparently weaker results for the case 5 < 1/2 are in fact optimal under the
general assumption u(p > n) = £(n)n=" (see [11]). Under the additional assumption
e = n) = O((n)n=B+Y), Gouézel [18] obtains first order asymptotics for L™v
for all 5 € (0,1). This additional assumption is satisfied in the setting of Pomeau-
Manneville maps (see Section 1.3 below).



In this work we obtain higher order asymptotics of 7;, for all g € (0,1) with
excellent error terms. The meaning of higher order asymptotics for 7, will become
clear from the main result below. Comparisons with previous results in this direction
are discussed after the statement of this result.

Theorem 1.3 Assume (H) and assumptions (H1) and (H2) stated in Section 2. Let
B be an appropriate function space (defined by (H1) and (H2)), with norm ||.||. Let
r=1iff#1/2 andr=2if § =1/2. Then for all 5 € (0,1) and for all v € B

T, = (donﬁ_l +din®P 4 dgn® T dqn(“l)(ﬁ_”) /v dp + Dy,

where D, : B — B is sequence of operators satisfying || D,| = O((logn)"/n).

As in [23] we let the notion of mixing rates refer to the case in which there
exists an upper bound for |[n'=#T,v — dy [vdpu|. If a lower bound exists and it is
of the same order as the upper bound, we say that the mixing rates are sharp. The
work [23] provides sharp mixing rates for 5 € (3/4,1]. The work [18] obtains first
order asymptotics for L™ (but not mixing rates) for all § € (0,1), and [27] provides
sharp mixing rates for g € (2/3,1).

Theorem 1.3 deals with the remaining cases. On the one hand, we obtain sharp
mixing rates for all 5 € (1/2,1) and improve the error terms (in the implied con-
vergence) obtained in [23, 27]. More importantly, Theorem 1.3, for the first time,
provides first order asymptotics of T, along with mixing rates for the whole range
B € (0,1), so also for the small values of 5 that were the main obstacle so far. To
deal with these problems, we need to exploit the full strength of (H), a much stronger
assumption than the ones needed for first order theory [18, 23].

The new ingredients of the proof are a decomposition of the operator T(z) -
(1 — W¥(z))"'P given in (6.2) and the use of derivatives of various operator-valued
power series, for which we need to work on an open set U near 1 in the unit disk
D rather than on the unit circle S'. This allows us to recognize the coefficients of
these derivatives as convolutions integrated over a well chosen contour (see e.g. the
proof of Proposition 6.6) and thus exploit the assumptions on the small tail u(p = n)
(implicitly written in assumption (H)). We give a more detailed strategy in Section 3.

1.3 Application to Pomeau-Manneville maps

The family of Pomeau-Manneville intermittency maps [25] are interval maps with
indifferent fixed points; that is, they are uniformly expanding except for an indifferent
fixed point at 0. To fix notation, we focus on the version studied by Liverani et al. [22]:

r(l1+2%), 0<z<1i
T) = . 1.2
/(@) {235—1, lecr<i (12)



It is well known that for a > 1 (equivalently 8 := 1/a < 1) , we are in the situation
of infinite ergodic theory: there exists a unique (up to scaling) infinite, o-finite,
absolutely continuous invariant measure . Our main result in the setting of (1.2)
reads as follows.

Theorem 1.4 Let f be given as in (1.2). Let the observable v : [0,1] — R be Holder
or of bounded variation, and supported on a compact subset of (0,1].

Letq=max{j >0:(j+1)3—j>0}. Letr=1if#1/2 andr =2 if 3 = 1/2.
Then for all 5 € (0,1), there exist real constants dy,...,d, (depending only on f)
such that

L7 = (don® ™+ din® 2 4 dyn¥ 0 4 o s D) / vy O((logn)’/m)

uniformly on compact subsets of (0, 1].

Proof Let o = 1/2 and xp11 < xp = f(z,41) for each p > 0. Set Y = [z, 1]. Let
the observable v : [0,1] — R be Holder or of bounded variation, and supported on Y.

Let ¢ be the first return to Y. By Proposition B.1 (see Appendix B for the
corresponding proof)? the sequence u(¢ > n) satisfies the assumption (H) with

A(n) = ZH,iv cn P+ ZHN (Ejl logn + E?)n_(ﬂ“), B(n) = 25:1 (éjl (,lfj%ﬁ)zz +

A2 logn

Bt 1 k) + Of(logn)/n?™) where N' = min{l 2 2 § > 7}, N =

min{/ >2: 3> k_+€} and ¢;, ¢}, &, ¢5, €5, ¢3 are real constants that depend only on f.
Next, Theorem 1.3 applies to this setting since the Banach space B of Hélder or
of bounded variation functions supported on Y is embedded in L*>*°(Y"). In particular,

it is well-known that hypotheses (H1) and (H2) are satisfied on such sets Y (see for

example [23, Section 11]). Putting these together, we obtain almost sure convergence
at a uniform rate on Y. Redefining sequences on a set of measure zero, we obtain
uniform convergence on Y. |

Remark 1.5 Using Theorem 1.3, the statement of Theorem 1.4 can be generalized
to suitable functions supported on the whole of [0, 1] as in, for instance, [23, Theorem
11.14].

As in [23], a result of the type of Theorem 1.4 implies convergence rates in the
Dynkin-Lamperti arcsine law for waiting times. Corollary 1.6 below improves the
convergence obtained in [23, Corollary 9.10] and [27, Corollary 3.5]. It is known that
the arcsine law holds for a large class of interval maps with indifferent fixed points
for all B € (0,1) [31]. See also [30, 32] for more general transformations.

To state our next result we need to recall the following. Let Y = [z,, 1] as defined
in the proof of Theorem 1.4. For x € J/_y f7Y, n > 1, let Z,(z) = max{0 < j <

3 This is an improved version of [24, Proposition C1] and [27, Proposition B.1].



n: f/(x) € Y} denote the time of the last visit of the orbit of z to Y during the time
interval [0, n]. Let (s denote a random variable distributed according to the B(1—/, ()
distribution: P(¢s < t) = dp J, ul%ﬁﬁ du, for ¢ € [0,1] and dy = < sin S
Corollary 1.6 Assume the setting of (1.2) with f = 1/a € (0,1). Let v be an
absolutely continuous probability measure on'Y with density g. Let B be the space of
Hélder or of bounded variation functions with norm ||.||.

Assume that g € B and letr, q and d,, ..., d, be as defined in Theorem 1.4. Then,
fort €[0,1],

q t
d; |
(12, <)-P(( < 1) =) e / wGHO=B) (1—00) =8 qu+0(||g||(log n)"n ).
0

Jj=1

Proof The proof goes exactly as the proof of [23, Corollary 9.10], except for the use
of Theorem 1.3 instead of [23, Theorem 11.4]. |

Remark 1.7 Corollary 1.6 provides optimal convergence rates for § € (1/2,1).
Corollary [23, Corollary 9.10] and [27, Corollary 3.5] provide optimal convergence
rates for: § > 3/4 in [23] and 8 > 2/3 in [27]. Here, by optimal convergence rates we
mean that there exists a lower bound of the same order as the upper bound. When
B < 1/2, the involved error rate is only an upper bound. Corollary 1.6 is new even
in the setting of null recurrent Markov chains satisfying (H).

The rest of this paper is organized as follows. In Section 2, we describe the gen-
eral framework and main assumptions required for our results on L". In Section 3 we
describe the strategy for the proofs of the main results Theorem 1.1 and Theorem 1.3;
in particular, we state Proposition 3.5 which is the key ingredient for proving Theo-
rem 1.3 via Theorem 1.1. Sections 4, 5 and 6 are devoted to the proofs of Theorem 1.1
and Proposition 3.5. More concisely, Appendix A contains the proofs of several tech-
nical results used in Section 4 for the proof of Theorem 1.1, while Appendix 7 and
Appendix 7.4 contain the proofs of some technical results used in Section 6 for the
proof of Proposition 3.5. In Appendix B we improve the estimate on the tail sequence
(e > n) associated with (1.2) obtained in [241, Proposition C2], [27, Proposition B.1].
This result is required in the proof of Theorem 1.4.

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

2 Main assumptions and general setup

Let (X, f, 1) be a conservative measure preserving transformation, pu(X) = oo. Fix
Y € X, u(Y) € (0,00) and scale such that u(Y) = 1. Let ¢ : Y — Z, be the

7



first return time ¢(y) = inf{n > 1 : f*(y) € Y} and define the first return map
F = f?:Y — Y. Throughout we assume that (H) holds. Recall that the transfer
operator R : L}Y(Y) — LY(Y)) for the first return map F : Y — Y is defined via the
formula [, Rvwdp = [, vwo Fdu, we L2(Y).

Let D={2€C:|z] <1} and D = {z € C: |z] < 1}. Given z € D, we
define R(z) : L'(Y) — L'(Y) to be the operator R(z)v = R(z%v). Also, for each
n > 1, we define R,, : LY(Y) — L*(Y), R,v = R(1{y=nyv). It is easily verified that
R(z) =307, Ra2".

We need some functional-analytic assumptions on the first return map F : Y — Y.

Our assumption (H1) below is stronger than assumption (H1) in [23, 24, 27]; it is of
the same strength as the one in [18]. We assume that there is a function space
B C L*(Y) containing constant functions, with norm || || satisfying |v| < ||v]| for

v € B, such that:
(H1) Foralln > 1, R, : B — Bis a bounded linear operator with || R, || = O(n~(#*V).

We notice that z = R(z) is a continuous family of bounded linear operators on B
for z € D. Since R(1) = R and B contains constant functions, 1 is an eigenvalue of
R(1). Throughout we assume:

(H2) (i) The eigenvalue 1 is simple and isolated in the spectrum of R(1).
(ii) For z € D\ {1}, the spectrum of R(z) does not contain 1.

In particular, z — (I — R(z))™! is an analytic family of bounded linear operators
on B for z € D. Define T, : L'(Y') — L'(Y) for n > 0 and T'(2) : L'(Y) — L'(Y') for
z € D by setting

T.v =1y L"(1yv), T(z) = ZTnz”.
n=0

(Here, To = I.) We have the usual relation 7, = Z?:l T,—jR; for n > 1. An
induction argument on n together with the boundedness of R; (see (H1) above)
shows that ||T},|| grows at most exponentially. Hence, T'(z) is well defined for z in a
small disk around 0. Furthermore, T'(z) = I +T(z)R(z) on D and thus, the renewal
equation T'(z) = (I — R(z))~* holds for z € D. It follows that T'(z) = > 7, 1,,2" can
be analytically extended to the whole of .

By (H1) and (H2), there exist € > 0 and a continuous family of simple eigenvalues
of R(2), namely \(z) for z € DN B,(1) with A(1) = 1. Let P(z) : B — B denote
the corresponding family of spectral projections with P(1) = P and complementary
projections Q(z) = I — P(z). Also, let v(z) € B denote the corresponding family of
eigenfunctions normalized so that [, v(z)du = 1 for all z. In particular, v(1) = 1.

Then we can write

T(z) = (1= A(2)) "' P(2) + (I - R(2)) " Q(=), (2.1)



for € DN B(1), z # 1.

As shown in [21], much weaker versions of (H), (H1) and (H2) above are enough
for first order expansion of (1 — A(z))™!, and consequently of T'(z), for z € D, as
z — 1. We recall this result as relevant to our setting.

Lemma 2.1 (/2/, Lemma 2.4]) Suppose (¢ > n) = £(n)n=", where { is a slowly
varying function. Assume (H1) and (H2). Then, writing z = e " u > 0, 0 €
[—m, ), the following hold as z — 1

{ FA=-2)1=A=)" ~ 61/|u—if])" (u—1i0)7,
T(1 - B)T(2) ~ (1| —i0)) " (u — i) PP,

Higher order expansions for 1 — A(z), z € D (and thus for T(z), z € D) were
obtained in [24, 27]. The assumptions in [24, 27] are much more modest than the
ones used in this work. For higher order expansions of 1 — A(e??) under very mild
assumptions, we refer the reader to [23]. For first order expansions of 1 — A(e?) we
also refer to [1].

3 Strategy of the proofs of Theorems 1.1 and 1.3

3.1 Strategy of the proof of Theorem 1.1

Theorem 1.1 is proved using the main idea of [27]. Since the Fourier coefficients of
(1 —W(2))"!, 2 € 8! coincide with the Taylor coefficients of (1 — ¥(2))™', 2 € D
(see Corollary 3.2 below), and (1 — W(2))~! is analytic on D, we estimate the latter
by understanding the asymptotics of the first derivative (1 — ¥(z))™!, z € D (see
Section 5).

The asymptotics of W(z) is entirely determined by the expansion of u(¢ > n);
for higher order expansion of 1 — ¥(z), z € D under the assumption (H) stated
below we refer to Proposition 4.2. Under more mild assumptions, the asymptotics of
1 —U(2), z € D was (implicitly) obtained in [24, 27] in the process of understanding
the asymptotics of 1 — A\(z), z € D. First order expansion of 1 — ¥(e) under
the assumption p(p > n) = £(n)n~" was obtained in several other works (see, for
instance, [11]).

The next two results justify that the Taylor coefficients of (1 — W(z))™', T(z2),
z € D coincide with the Fourier coefficients of (1 — ¥(z2))™1, T(z), z € S*.

By, for instance, the argument of [23, Corollary 4.2],

Lemma 3.1 Let A(z) be a function from D to some Banach space B, continuous on
D\ {1} and analytic on D. For u >0, 0 € [—7, ), write z = e~ **. Assume that

[A(e™ ) < JA()] < |0]7,



for some v € (0,1) as z — 1. Then the Fourier coefficients A, coincide with the
Taylor coefficients A,,, that is

A=A, = i/ A(e®)e™ ™ dp.
2m

Corollary 3.2 Suppose u(p > n) = €(n)n=? for f € (0,1) and ¢ a slowly varying
function. Then,

a) The Taylor coefficients of (1 — ¥ (z))™!, z € D coincide with the Fourier coeffi-
cients of (1 —¥(2))7!, 2 € SL.

b) The Taylor coefficients of T'(z), z € D coincide with the Fourier coefficients of
T(z), z € S'.

Proof Asshown in [24], 1 —W(z) ~ £(1/|u—i0|)(u—1i6)?, as z — 1. Item a) follows
from Lemma 3.1.
Item b) follows from Lemma 2.1 and Lemma 3.1. |

3.2 Strategy of the proof of Theorem 1.3

Roughly, Theorem 1.3 says that the coefficients of T(z), z € D, behave ’almost’ like
the coefficients of (1—V¥(2))™!, z € D. A key result used in the proof of this theorem is
Proposition 3.5 below, which gives the asymptotic behaviour of the Fourier coefficients
of the function T'(z) = (I — R(2))~!, z € S'. Here, R(z) denotes an operator with
several good properties mentioned below. To provide a rough idea of the use of R(z) in
the proof of Theorem 1.3, we mention that its leading eigenvalue 5\(2) coincides with
A(2) on a neighborhood of 1 and it is different from 1 on S'\ {1}. As a consequence,
the corresponding eigenprojection P(z) and eigenfunction #(z) are functions that are
well defined on the whole of S* and one can speak of the Fourier coefficients of P(z)
and 7(z).

In what follows we recall all the properties of the function R(z) constructed in [16,

Step 3 of proof of Lemma 3.1} which we will use in the sequel. Throughout this section,
we assume that (H1) and (H2) hold.

Proposition 3.3 [10, Step 3 of proof of Lemma 3.1] For any 6 > 0, there evists
€ > 0, a continuous function R(z) : 8' — B and a compact set K C C\ {1} such that

i) There exists a continuous family 5\(2) of simple isolated eigenvalues for R(z)

with M(1) =1 and MNz) # 1 for z € S'\ {1}.
ii) The spectrum of R(z) is a subset of {\(2)} UK for all z € S*.

iii) |R(z) — R(1)|| < & for all z € S'.
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iv) R(Z) = R(z) for all z € B.(1).
v) | Roll < In|= Y, for all n.

Proposition 3.4 [16, 18] Let R(z) be an operator that satisfies the conclusions of
Proposition 3.3. Let X(z) and P(z) be the associated eigenvalue and corresponding
spectral projection.

Suppose that (H1) and (H2) hold. Then \(z), P(z) are continuous functions on
S', whose Fourier coefficients satisfy |\,| < |n|~PtY and || P,| < |n|"®*Y), for all
n.

We can now state our result on the asymptotics of To,.

Proposition 3.5 Assume the setting of Proposition 3./. Suppose that (H) holds.
Define T(z) = (I — R(2))7, z € 8! and let T,, be its n-th Fourier coefficient. Then,

T, =[(1—9)"Y,P + D,
where || Dy, || = O((log [n])/|n]).

To conclude we need to show that the general case reduces to the case where A(z)
is well defined and close to 1 for all z € St. This follows by the partition of unity
argument in [10, 18].

Proof of Theorem 1.3 By Proposition 3.5, the n-th Fourier coefficient of the
function T'(z) = (I — R(2))7", z € S! satisfies T}, = [(1 — ¥)~'],P+O((logn)/n). By
the argument in [16, 18], the n-th Fourier coefficient of T'(2), z € S! satisfies T}, = T),+
O(n~=+D). These facts together with Theorem 1.1 imply that the Fourier coefficients
of T(z), = € 8!, have the desired asymptotics. This together with Corollary 3.2
implies the same asymptotics for the coefficients of T'(z), z € D. |

So far, we have reduced the proof of Theorem 1.3 to the proofs of Theorem 1.1 and
Proposition 3.5. As already mentioned at the beginning of this section, Theorem 1.1 is
proved using the main idea of [27] (see Sections 4 and 5). The proof of Proposition 3.5
is the most difficult part of this paper. Roughly, our idea is to estimate the Fourier
coefficients of each term/function in the expression of T(z) — (1 — U(2))"'P (see
equation (6.2)). As explained in Section 6 (see the paragraph after equation (6.2)),
this comes down to estimating the Fourier coefficients of the functions of the form
(1 — WU (2))"YR(z) — R(2)), (1 —¥(2))""(R(z) — R(1)) and variants of them.

To estimate the coefficients of (1 — W(z))"}(R(z) — R(z)) we use the fact that
R(z) = R(z) on a small neighborhood of 1 (see Proposition 6.3 and its proof). In this
part, we need to exploit the full force of (H).

To estimate the coefficients of (1 — ¥(2))™'(R(z) — R(1)) (and variants of them)
we use the fact that this function is analytic on D, so we can exploit the use of
the derivatives. In the process, we recognize the coefficients of some derivatives

as convolutions integrated over a well chosen contour. This allows us to exploit
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the strength of (H) and (H1). For details we refer to the statements and proofs of
Proposition 6.6 and Proposition 6.5.

4 Higher order expansion of the scalar part 1—V(z)

In this section we obtain higher order expansions for 1 — ¥(z) =1 — [, elmuti0edy,,
z € D, using the full strength of (H).
We first fix some notation that will be used throughout the rest of this work.

Notation Recall that u(y € Y : p(y) >n) = 25;11 c;n 8 + A(n) + B(n), where c;
and A(n), B(n) are the constants and the functions defined in (H).

Recall that k¥ = min{j > 2 : 8 > %} For j = 1,...,k — 1, define A;(z) =
|2| 77 —279°. Define Hy(z) = Zf Le;Aj(x)+A(z])+ B(|z]). With the convention
A(0) = B(0) = 0 and 07° = 0, the functions A(z), B(x) and Aj(z), j=1,...,k—1
are well defined on [0,00). We set ¢y = [ Hi(x) dx if 3 > 1/2 and ¢y = 0 otherwise.

First, we state a simple form of the expansion of 1 — W(z) that will be used
throughout the paper (mainly in Section 5).

Proposition 4.1 Assume (H). Write z = e % u >0 and 6 € (=, 7). Then, as
z—1,
1—U(2) = I(1 - B)(u—1i0)° + cy(u—1i0) + D(2),

where

(i) For B #1/2,|D(2)| < |u—if|*. Also, | -£D(2)| < Ju—if|**~* and | L, D(z)| <
lu — i0]2°=2 + w1 for some v, € (0,1).

(it) For B =1/2, |D(z)| < |u—i0|log(1/|u —if]), | 4 D(z)| < log(1/|u — if]) and
2 D(2)] < |u— 6] log(1/]u — i]).

Proposition 4.1 is an immediate consequence of Proposition 4.2 below, which gives
a more precise (but more complicated) expansion of 1 — W(z).

Proposition 4.2 Assume (H). Write z = e " u > 0 and § € (-, 7). Set
cy = fo Hy(z)dx. Then, as z — 1,

c;D(1 — §B)(u — i0)7P + ép(u —i0) + D(2),

Mw

Jj=1

where for allk > 2, K =k—14f 1 ¢ Z, and K =k —2 if 37! € Z, and D(z)

satisfies the following estimates:

(i) For B=' & Z., there exists vy € (1,2) with o > 208 such that |D(z)| < |u—i6]".
Also, [ 4D(2)| < |u— i~ and | L, D(2)| < u~?|logul.
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(i4) For 57 € L, |D(2)| < |u—i6|log(1/ju—if)]), | {D(z)] < log(L/|u—if]) and
LD ()] < |u— 6]~ log(1/|u — i6]).

Proof Define the distribution function G(z) = u(¢ < x). Then 1 —U(z) = [77(1 —
emuHi92) 4G (z), where 1 — G(x) = Zf | ¢;z798 + Hy(z). Integration by parts gives

/O T (1 ) () = — /0 T (1= ey 41— ()
= (u — i0) /000(1 — T (1 — G(x)) da

-1

N

—(u—1i0)z

1

J
+ (u — i6) / e~ w0y (2) da.
0

By [21, Proposition B1], I; := [ e~ =)%((u — if)x)~9#(u — if) dz = T'(1 — jj3), for
all j < 1/5. In partlcular thls is the case when j < K where K is as in the statement
of the proposition. The remainder of the proof is divided in two cases 7' ¢ Z, and
plez,.

Proof of (i). The case f~' ¢ Z,. First, we note that in this case, I; = I'(1—j0)
forall j=1,...,k —1 and put

D(z) = (u —1i0) /000 e~ H (z) de — ¢y (u — i6).

Recall that A is a finite sum A(n) = 37, ¢;(n)n~%, where for all j, § > kB > 1
and ¢;(z) = Cjlogz + Cj for real constants C;, C} with C; = 0 if §; = 208. In the
case § > 1/2 (so k = 2), we choose vy = 2. For f < 1/2 (so k > 3), we choose
70 € (1,kB). With this choice of vy we have A(|z]) = O(x~).

Since B(n) = O(n™7), v > 2 > v, we have B(|z]) = O(x™). Clearly, A;(z) =
O(z (ﬂ“) = O(z7). Thus, Hi(x) = O(z~). By Proposition A.1 (a), (u —
i0) [ e " Hy (2) dv = éy(u — i) + O(Ju — i0]™) and thus,

ID(2)] < |u— i0]®.

We continue with the asymptotics of the first and second derivative (in ) of D(z).
Recall Hy(z) = 571 ¢;Aj(z) + A(|z]) + B(|x]). Hence,

7=1

/0 (w2 1 (1 dx_ch/ N )dx+/oooe(“9)’“"z4(m)dx
+/O 92 B(|2]) da.
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For j=1,...,k—1, set
W;(u,0) :/ e~ AL (2) da.
0
Put ca; = fo j(z) dz. By Proposition A.6 (

|%<(u—29)W (u,0) — ca,(u—10) lu — 677
|W( P

Let A(u, 6’) J o e T A(|z]) do and B(u,) = Jo o e T B((a]) dx. Set
carn = [y (A(lz]) + B(m)) dz. Recall that A(|z]|) + B(|z]|) = O(z™°), where
Y € (1,2). By Proposition A.1 (b),

d

7 ((u — z@)(fl(u, 0) + B(u, 0)) — carp(u— 19)>| < |u — gt

Next, we estimate the second derivative of terms associated with A and B. Recall
that zA(|z]) is of bounded variation. By Proposition A.4,

d? N
5 (0= i0)(A(u,0))| < | log ulu™2
5 ((u=i0)(A(u,0))| < [logulu
Recall that n? B(n) is of bounded variation and that B(n) = O(n~7), where v > 2. So,
2?B(|x]) is of bounded variation and B(|z|) = O(z™), v > 2. By Proposition A.1
©) .
5 ((u —i0)B(u, 9))1 <1

Recall ¢y = fo H,(x)dz and note that ¢y = Zf;ll cjca,; + carp. Putting the

above together, we have that

d S
‘@«u—zﬂ) / e~ () dx—cH(u—z'G))’ < Ju—if)P+u—if L < [u—i]o!
0

and that

d? o0 .
02 ((u —1i0) / e_(“_le)le(x) dx) ) < w7+ w72 log u
0
< w7 ?|log ul.

Altogether,
4D(:)] < Ju— oot
a2 D(2)] < ur~?|logul,

which ends the proof of (i).
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Proof of (ii). The case 87! € Z,.  This is identical to case i) except for the
term

I(u, 9):/ e~ w0z =1 dy.
0

By Proposition A.5, we have |(u — i0)I(u,0)] < |u — i|log(1/|u — ib]), |L(u —
i0)1(u,0)| < log(1/|u—16|) and |J‘%(u—i6’)](u,6’)] < |u—1i0|"*log(1/|u—16|). This

together with the estimates obtained in case (i) completes the proof. |

5 Proof of Theorem 1.1

The notation below provides the exact formulas for the constants dy, ..., d, in Theo-
rem 1.1.

Notation Recall 5 € (0,1) and ¢ = max{j > 0 : (j + 1) —j > 0}. Recall
cy = [, Hi(x)dz if 8> 1/2 and ¢y = 0 otherwise. Set Cyp = —cyey'T(1— )7L
With the convention (Cy)? = 1, define C, = (Cy)?((p+1)8 —p) forp=0,...,q.
Set d, = Cp(eiT(1 = B))'T'((p+ 1) —p+1)~'. We note that when 8 <1/2, ¢ =0
and the only non zero constant is dy = (¢;I'(1 — 3))7'T(8 + 1)~
The first result below is instrumental in the proof of Theorem 1.1.

Lemma 5.1 Assume the setting of Proposition /.2. Write z = e *T_ Then, the
following holds for all 5 € (0,1) as z — 1:

d q
al(1=8)—((1=U)™) =i Cylu—if)PD=rr08 L p(2),
! d9< ) g
where o _
rE(z>\<<{'”_Z,9' , | z_fﬂ#l/z
lu — 0]t log(1/|u—16]), if B=1/2.

Proof Note that

d -1 _ o d
1= () = (1= 0 () 20 (e), (5.1

By Proposition 4.1 and the definition of Cy,
1—U(2) =cl'(1 - B)(u—1i0)’(1 - Cx(u—1i0)" + D(2)),

where

u— )7, if 5 £ 1/2,

D
| (Z)‘<<{]u—i9|1/210g(1/|u—i9|), it 5= 1/2.
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We recall that ¢ = max{j > 0: (j + 1)8 — j > 0} and compute that

aT(1—B)(1 = W) = 3 (Co)(u— i) " 4 F(2),

p=0

where

log(1/[u—10]), if 3=1/2.

Based on the asymptotic expansion of (1 — ¥(z))~! above we compute that

)| < {1, if B#£1/2,

q

(eT(1 = B)2(1 = w(2))2 = (D (Cu)(u — 0" p+1>ﬂ)2 +G(z),  (5.2)

p=0
where
u — 0|77, if B+#1/2,
G| < | | #1/
lu — 0|2 log(1/|u —if]), if B=1/2.
Next, by Proposition 4.1 and the definition of C'y, we obtain that
d
(e,T(1— 5))—1@111(@ = if(u—i0)’' —iCy + H(2), (5.3)
where
u— 0?51, if 1/2,
()| < | | B#1/
log(1/|u—1i6]), if B =1/2.
By (5.1), (5.2) and (5.3), we compute that
d
— A= — — (p D—(p+1)8
al(1 5)d9((1 ) ZZO v E(2),

where

|E(2)] < Ju—i0]P'G(2) + |u — 0| 2P H(2).

This ends the proof since

B < u — 6], it B +£1/2,
u — i) log(1/|u — i0]), if B =1/2.

Remark 5.2 For use below (in the proof of Proposition 6.5) we note that differ-
entiating in (5.3) once more and using the information on the second derivative (in
) of D(z) provided by Proposition 4.1, one can easily show that for all u > 0 and

96(—7?,#),‘6192 ((1 U(2))" ) < |u—if|~ B+ 4 ju—if] P for some v, € (0, 1),
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Remark 5.3 For use below (in the proof of Proposition 6.6) we note the following.
Since —((1 — \If(z))*l/zﬂ < ‘(1 — \Il(z))*3/2d¥‘2\11(z)‘, one can easily check that
Proposition 4.1 ( using just the information on the first derivative (in ) of D(z))
implies that ‘d%((l — \Il(z))_1/2>‘ < |u —i6|=B/2*D . Moreover, since

D(a—we) < |0 - wen e (Eee) |+ 0w )

one can easily check that using the information on the first and second derivative
(in 0) of D(2), |45 <(1 —U(z))” UZ)‘ < |u— 0|7 B2+ 4 |y — 0|32y for some
7 € (0,1).

We can now proceed to the

Proof of Theorem 1.1 By Corollary 3.2 the Taylor coefficients of (1 — ¥(z))™,
z € D, coincide with the Fourier coefficients of (1 — W(z))™!, z € St

We estimate the Taylor coefficients of (1 — W(2))™!, 2 € D, on the circle I' =
{e7we® . —1 < 0 < 7} with e™ = e~/ where n > 1. Write

[(1 _ \P)_l]n _ L (1 _ \I’(Z))_ldz € (1 . \If(e_l/”ew))_le_mgde.

2mi Jp zntl 2

Integration by parts gives

27 - i " d —1/n i - —in
- w) 1]71:_5/ (- wemen) e ap (5.4)
By Lemma 5.1 and (5.4),
2m & p=1)—(p+1)8 —ind
—lar =) - ZO ~ —if) e"’dg
+ i/ E( 1/n€i9)67in9d9
n —T
e—in@ 1
:_ZC/ w)pHﬁpHdGJrEJ.

If g #1/2, using the asymptotics of E(z) provided in Lemma 5.1, we compute that

" 1
—|J|<< / / |——u9| ) < - (1+/ 6 1d9><< Oi"

n

If 8 =1/2, using again Lemma 5.1 we have

1 1 [ 1 1
—|J] < —/ log(|— —i0]™Y)|— — 6| 'df
n n Jo n n

1 1/n 7r 1 2
< Og”(/ nd0+logn/ o] a0) < (logn)”,
n 0 1/n n
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By [24, Corollary B.3] with p = (p+ 1) —p, for p =0, ..., q, we have

l zq: C /7r e " do = 2_7T zq: Cp n@tH6E-) L O (l)
nig ) (G —if)erse e = T((p+1)B-p+1)) n
The result follows putting the above together and using the definition of d,,. |

Remark 5.4 For use below (in the proof of Proposition 6.5) we note that the coef-
ficients of (1 — W(z))™"/2, z € D satisfy [(1 — ¥)~'/?],, < nf/>71. To see this recall

from Remark 5.3 that ‘d%(l —U(2))7 V2| < |u—i0|~FP/2). Hence, the result follows
by the argument used in the proof of Theorem 1.1.

6 Main steps in estimating the Fourier coefficients
of T(z) —(1-V(2)'P, 2 € St

6.1 Preliminaries on the use of Wiener’s lemma

An important ingredient in our proofs in the next sections are the versions of Wiener’s
lemma for commutative and non-commutative Banach algebras recalled below. We
first recall the standard Wiener lemma: Let f : S' — C be a continuous function,
everywhere non-zero with absolutely summable Fourier coefficients. Then the Fourier
coefficients of f~! are also absolutely summable (see, for instance, [20]).

To formulate the versions of Wiener’s lemma used here we introduce some nota-
tion. Let A be the Banach algebra of continuous functions f : S* — C such that
their Fourier coefficients f, are absolutely summable, with norm || f]j4 = pp— Fal-

Given v > 1, define the commutative Banach algebra A, = {f € A
Dz 171 ful < 0} with norm [[flla, = 5,z 1ful + sup,cz [11F.l. We can now
state a Wiener lemma for commutative Banach algebras; for further details and proof
we refer to, for instance, [13, Chapter 2].

Lemma 6.1 Suppose that f : S' — C is a continuous function, everywhere non-zero
and that f belongs to A,. Then the function =1 belongs to A, .

A similar version holds for operator-valued functions F : St — B, where B is a
Banach space with norm |[[|[. In this case, let A be the non-commutative Banach
algebra of continuous functions F' : 8! — B such that their Fourier coefficients F,
are absolutely summable, with norm |\Fll4 = ZnEZ | Enl]- Gi\ien v > 1, define the
non-commutative Banach algebra A, = {F' € A : sup,,c; |n|"||Fn|| < oo} with norm
1Fll 4, = 2Znez I Fnll + suppez In|?||F,||. The result below can be obtained from [3];
see also [15, Chapter 2| (in particular [15, Theorem 2.2.16]) for a concise exposition.
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Lemma 6.2 Suppose that F' : St — B is a continuous function, everywhere non-zero
and that F belongs to A.. Then the function F~ belongs to A,.

6.2 Main terms of T(z) — (1 — ¥(z))"'P

We first recall that P(z) : B — B is the family of spectral projections associated
with the eigenvalue A(z), and P(1) = P. By (H2)(i), we can choose a closed loop
I' € C\ spec R(1) separating 1 from the remainder of the spectrum of R(1); that is,
there exists € > 0 such that the spectrum of R(z) does not intersect I for z € DNB.(1).
For z € B.(1) we can define the spectral projection

1
27?2

P(z) = / (61 — R(2))"dy. (6.1)

Also, we recall that one main property from Proposition 3.5 is: the eigenvalue 5\(2)
of the new operator R(z) is well defined and close to 1 for all z € S' (hence, P(z) is
well defined and close to P for all z € S'). Since R(1) = R(1) = R, equation (6.1)
with P, R instead of P, R, holds for all z € S.

Let v(2) = P(2)1/ [ P(2)1 and &(z) = P(2)1/ [ P(2)1 be the normalised eigen-
functions associated with \(z) and \(z) respectively.

Recall that 1 — U(z) = [,(1 — 2¥)dp (the function dealt with in the previous
sections). Using the formalism in [17], a simplification of [1], we write 1 — A(z) =

z) — [y (R(2) — R(1))(v(2) — v(1))dp. Proceeding similarly we compute that

1=3) = 1-9) = [ (RE) = RGG) = 50)dn = [ (RE) = RE)IE)

Put V(z) = — Jy (R ) ))( (z) ~( ))d,u and define W (z) = (1 — ¥ (2)) "'V (z).
Also, let A( )=—(1- LR R(2))0(z) dp. Hence,
G—X@WJIO—WU)(-HW)+ A2)™!
= (1= 0(2)) 7" = (1= (=) (W(2) + A2))(L + W(2) + A(2)) !

Recall that Q(z) = I — P(z) denotes the complementary spectral projection of P(z).
Let Q(z ) = I — P(z) be the complementary spectral projection of P(z). The previous
displayed equation together with equation (2.1) (with tilde everywhere) implies that

T(2) = (1= (2))'P = (1= ¥(2)) (P(2) - P)
— (1= W(2)) " (W(2) + A(2)) (1 + W (2) + A(2)) " P(2)
+ (I = R(2)"'Q(2). (6.2)

Under (H1), the Fourier coefficients of R(z), z € D, and R(z), z € S', satisfy
| Rl || Rnll = O(Jn|~#*V); the latter estimate is given by Proposition 3.3 v). This
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property along with (H) and the decomposition (6.2) will be exploited in the next
sections.

To begin we summarize the estimates for the Fourier coefficients of all the terms
in (6.2) obtained in the next sections and as such provide

Proof of Proposition 3.5 By the argument in [16, 18](based on Wiener lemma 6.2),
I[(I=R)'Q],|| = O(|n|~#*V). Also, the coefficients of the first term (1—W)~'(P—P)
are O(1/|n|) by Proposition 6.9.

It remains to estimate the Fourier coefficients of the second term in (6.2), which

we split in three factors. First, the Fourier coefficients of the third factor P(z) are
O(|n|~3+1Y)) by Proposition 3.4.

Next, by Corollary 6.4 (with m = 1), the Fourier coefficients of A(z) are
O(|n|~¥+D). By Corollary 6.8, the coefficients of W (z) are O(|n|~0+7) for some
7 > 0. Since 1+ W(z) + A(z) is continuous and non vanishing on S', Wiener
lemma 6.1 applies. Hence, the coefficients of (1 + W (z) + A(z))~" are O(|n|~(+7).
This takes care of the middle factor.

By Corollary 6.4 (with m = 2), the coefficients of (1 — U(z))"'A(z) are
O(|n|~¥+D). By Corollary 6.10, the coefficients of (1 — W) ='W (2) are O(log|n|)/|n|.
This takes care of the first factor.

Convolving the coefficients of the above three factors deals with the second term
and hence completes the proof. |

6.3 Estimating the coefficients of A(z) and (1 — ¥(z)) "A(2)

Proposition 6.3 Let m € Z. The Fourier coefficients of the operator-valued func-
tion (1 — W(2))"™(R(z) — R(2)), z € S* are O(In|~ ) (in norm ||.|| ).

Proof By Proposition 3.3 i), there exists € > 0 such that R(e??) = R(e®) for all
¢ € B.(1). By (H1) and Proposition 3.3 v), ||Rn|, [|Ball < |n|~®#*+V. Consider a
C™ partition of unity on S! given by ¢ and 1 — ¢ with ¢ : S — [0, 1] such that for
€ > 0 as above, ¢(z) =1, for all z € B,5(1) and ¢(z) = 0, for all z € S' \ B(1).

Define ® = ¢+ (1 — ¢)(1 — W)™, m € Z,. By construction, (1 — ¥)"™(R — R) =
®~!(R—R). Recall that the coefficients of 1—W are O(n~(#+1)). Hence, the coefficients
of (1 — W)™, and thus of ®, are O(n~F+1),

Next, note that ® is continuous and nonvanishing on S*. To see that it is nonvan-
ishing, suppose the contrary. Splitting into real and imaginary parts, it is easy to see
that ® vanishes only if ¢ = 0. But that means that 1 — ¥ = 0 which is impossible.

Putting the above together, the coefficients of @~ are O(|n|=¥+Y)), by Wiener
lemma 6.1. Thus, the coefficients of ®(z)~'(R(z) — R(2)) are O(|n|~#tD), as re-
quired. |

Corollary 6.4 Let m € Z,. The Fourier coefficients of the the operator-valued
function (1 — U (2))"™(R(2) — R(2))3(2) are O(|n|~OF) (in norm ||.|).
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Proof By Proposition 3.4, the Fourier coefficients of P(z) satisfy ||P,| =
O(|n|=M). Since 9(z) = P(2)1/ [ P(2)1, the coefficients of ©(z) are O(|n|~3+).
The conclusion follows from this together with Proposition 6.3. |

To justify the title of this subsection note that the estimates on the coefficients
of A(z) and (1 — ¥(z))"*A(2) follow by Corollary 6.4 with m = 1 and m = 2,
respectively.

6.4 Some abstract results

In this subsection we state some general results from which all the required estimates
on the coefficients of the remaining terms in (6.2) are obtained. The corresponding
proofs are postponed to Section 7.

Proposition 6.5 Suppose that B(z) is an operator-valued function (on some Banach
space B with norm |.||) continuous on S' with B(1) = 0. Assume that its Fourier
coefficients satisfy || By = O(|n|~#+D).

Define C(z) = (1 — ¥(z))"'B(z). Then the Fourier coefficients of C(z) satisfy
1Cull = O(In|™").

Proposition 6.6 Suppose that B(z) is an operator-valued function (on some Banach
space B with norm ||.||) continuous on S* with B(1) = 0. Assume that its Fourier
coefficients satisfy || B,|| = O(|n|~#+Y).

Define C(z) = (1 — U(2))"Y2B(z). Then the Fourier coefficients of C(z) satisfy
|Cll = O(|n|~*V), for some T > 0.

6.5 Estimating the Fourier coefficients of W (z)
Recall that V(z) = — [y (R(z) — R(1))(9(2) — 0(1))dp and W(z)=1—-(2)"V(z).

Clearly, the desired estimate for |Wn| cannot be obtained by convolving the coefficients
of (1 —W(z))~" and V(z). Moreover, using any other information about the function
(1 — ¥(2))"'V(2) as a whole is bound to fail. For instance, the upper bound O(|u —
i0|?) is useless by itself and the function is not analytic on D. In fact, the knowledge
about analyticity on D would not be sufficient either; estimating the coefficients of
the somewhat nicer (analytic) function (1 —W¥(z))~"' [, (R(z) — R(1))(v(z) — v(1))dp
without decomposing it into appropriate factors provides an unsatisfactory result for
the present purpose.
To deal with the difficulties mentioned above, we write

W(z) = - /Y ((R(2) = RO = () 772) ((0(=) = B(D)(1 — W(2))")dp. (6.3)

The above decomposition of W (z) allows us to exploit some immediate consequences
of Proposition 6.6.
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Proposition 6.7 The Fourier coefficients (in the norm ||||) of the operator valued
functions (10 (2))V2(R(=) — R(1)) and (1—W(=))2(5(2) ~5(1)) are O(|n|~0+),
for some T > 0.

Proof Let B(z) = R(z) — R(1) and C(z) = (1 — ¥(2))"2B(2). Since ||R,| =
O(n=B+Y) we have || B,|| = O(|n|~¥+Y). Also, we know that B(z) is continuous on
S! and B(1) = 0. Hence, the assumptions of Proposition 6.6 on the function B hold
and the statement on the Fourier coefficients of C(z) follows. The other part of the
statement follows similarly by taking B(z) = 9(z) — 9(1), C(2) = (1 — ¥(2))"Y/2B(z)
and noticing that the the assumptions of Proposition 6.6 on the function B are again
satisfied (using the formula 9(z) = P(2)1/ [ P(2)1 and Proposition 3.4). |
We can now deal with the Fourier coefficients of W (z).

Corollary 6.8 The Fourier coefficients of the function W (z) are O(|n|~+7)) for
some T > 0.

Proof This follows from equation (6.3) together with Proposition 6.7. |

6.6 Estimating the Fourier coefficients of the functions (1 —
W(=))"H(P(z) — P) and (1 — W(=)) (%)

Proposition 6.9 The Fourier coefficients (in the norm || ||) of the operator valued
functions (1-¥(2)) " (R(2)—R(1)), (1=U(2)) " (P(2)—=P(1)) and (1—T(2)) " (5(z)—
9(1)) are O(|n|™1).

Proof The proof goes exactly as the proof of Proposition 6.7, except that this time
we use Proposition 6.5 (instead of Proposition 6.6) to estimate the Fourier coefficients
of the function C(z) = (1-¥(z))~'B(z) with B(z) = R(2)—R(1), B(z) = P(2)—P(1)
and B(z) = 0(z) — 0(1), respectively. |

Corollary 6.10 The Fourier coefficients of the function (1 — W(z))"'W(z) are
O(log [n])/Inl).

Proof Note that (1 — W(2))"'W(z) = (1 — ¥(2)) 2V (z), so we can write
(-9 W) == [ ((RE)-RO)I-0) ) ((6) - 50)(1-¥() ) du

Y
By Proposition 6.9 we know that the Fourier coefficients (in the norm ||||) of (1 —
W(2))"H(R(2) — R(1)) and (1 — ¥(2))~"(0(2) — 0(1)) are O(|n| ™).

By a convolution argument (see, for instance, [16, Lemma 4.4]) the n-th coef-
ficient of the function ((1 ~U(2)) N(R(2) — 3(1))) ((1 —W(2)) M @(2) — 6(1))) is
O(log |n|)/|n|), ending the proof. |
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7 Proofs of Proposition 6.5 and Proposition 6.6

7.1 Some preliminary results assuming analyticity

In this subsection we assume that B(z) is an operator-valued function (on some
Banach space B with norm ||.||) continuous on D, analytic on D with B(1) = 0.
Moreover, we assume that the coefficients B, of B(z) satisfy || B,| < |n|~#*V.

The next result is an immediate consequence of our assumptions. We recall the
standard argument only for completeness (see, for instance, [23, Proposition 2.7]).

Proposition 7.1 For allu >0, 6 € [—7,7), |B(e ") | < |u —i6|°.
Proof Using || B,|| < C|n|=¥*Y for some C' > 0, compute that

IB(e™ )| = | B(e™ ) — B)|| < Clu—if] Y _ |n]™ +2C Y [n|7+.

n<M n>M

The conclusion follows by taking M to be the integer part of |u — 6]~ |
The analyticity of B(z), z € D together with || B,|| < n~#*1 imply that

Lemma 7.2 Write z = e . Then, for all u > 0,

d%B(eque)H < uf1.

Proof The result follows by standard computations. We provide the argument for
completeness (see also [27, Proposition 4.6] for a more general statement). Compute
that

d > . . o0
H@B(z’) < ZOjHBjHe_(]_l)“ < Zj_ﬂe_“J < uﬁ_l/o o Pedo < uPt.
= j

Lemma 7.3 For k = 1 and k = 1/2, define C(z) = (1 — ¥(2))""B(z). Then the
coefficients C,, of C(z), z € D satisfy
Cn = ﬁlJn + Dn7
2mn

where

T oo d , ,
Jn = / Ble~!me)— ((1 - \I/(e_l/"ew))_k> e~"dg

—T

and D,, is a sequence of operators such that

||D H _ O(n—l)a if k=1;
" O(n=0+7)), if k=1/2, for some T > 0.
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Proof We estimate the coefficients C,, of the function C'(z), z € D, on the circle
[ ={e" . 7 <0 <r}withe™ =eV/" where n > 1. Write

_ 1 C(Z) _ € " —ind e 1 "d —1/n 10\ ,—inf
Cn_27rz' an+1d2—27r/7r0() de_?wn/ d@C( e”)e”"do.
Compute that
e d

—C’( “Unei®y — (1 — W(e Vmei)) "k — B(e7V/met)

df
d .
+ B( —1/n 19) ((1 - \P(e—l/nezé'))—k>‘
de
Put B*(e—l/neiﬁ) — dieB<€—1/nei9). Thus,
_te o 1fn _i0NN—k % (. —1/n_i0\ —inf e
Cy o (1 —W(e/me™)) "B (e /"e")e "™ dO + n27rJ”'

Note that B*(e~!/"e") = ie"/"e B'(e7'/"¢) where B'(z) := L B(z). Hence,

e

2 (1 _ qj(el/neie))—kB*(e—l/neie)e—inede _ 26_2/ e—l/neie(l . \If(z))_kB’(z)e_m@dG
s ) .

_ i/ 2(1— \I/(z))*kB’(z)dZ'

2T Zn—‘rl

But - [, 1\1’(;)—11@@ is precisely the n-th coefficient of the function z(1 —
U(z )) ’“B( ), z € D.
We claim that the n-th coefficient of z(1 — U(2)) % B'(z) satisfies

(1 = ¥ ()T B'(2))ull = O1),  l2(1 = ¥(2)" 2B (2)]ull = O(n™""?).

The conclusion follows. It remains to prove the claim.

By assumption, ||B,| < n~¥+Y. Thus, ||B|| < n~?. Also, the function z(1 —
U(2))™* k=1/2,1is analytic on D.

By Theorem 1.1 we know that [(1—¥(z))7!], < n?~1. Hence, [2(1—¥(2))7 Y], <
nP~1. The claim for the case k = 1 follows by a convolution argument applied to B!,
and [2(1 — ¥(2))™!], (see, for instance, [16, Lemma 4.3]).

By Remark 5.4, |[2(1 — U(2))""2],| < n?/?271. The claim for the case k = 1/2
follows by a convolution argument applied to B/, and [2(1 — ¥(z))""?], (see, for
instance, [10, Lemma 4.3]). |

7.2 Reducing the proofs of Propositions 6.5 and 6.6 to the
analytic case

Recall that in the statements of Proposition 6.5 and Proposition 6.6 we only require
that B(z) is an operator-valued function (on some Banach space B with norm ||.||)
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continuous on 8! with B(1) = 0. Moreover, we assume that the Fourier coefficients
B,, of B(z) satisfy ||B,|| < |n|~¥*+Y. In this paragraph, we argue that without loss
of generality, during the proofs of these results we can restrict to the case where B is
a one sided Fourier series, that is B(e'’) = Y>° | B,e™’.

If B(e?) also contains negative index coefficients, we write B (e) =
S Bue™ 3% Bue™ := B_(e’) + By(e). Note that B+( )+ B_(1) =
Hence if we define B, () = By (e”) — B4 (1) and B_(e") = B_(e"’) — B_(1) then
we still have B = B+ + B_ = B, + B_ and moreover B, (1) =0, B_(1) = 0.

Note that B_(e?) := B_(e7*) = 37! Bye ™ — B,(1) = 0%, B_,e™ —
B, (1). Since we assume that || By,|| = O(|n|~#+Y) (hence, the coefficients of B_ are
summable) we can analytically extend B_ to the unit disk D. Moreover, B+ is clearly
analytic on the unit disk ID. Therefore, we can work with B+ and B_ separately and

the proof for both cases goes similarly.

7.3 Proof of Proposition 6.5

Proof of Proposition 6.5 By Subsection 7.2, it suffices to deal with the case
B(e") = > Bye™. That is, during the proof we can work as if B was also
analytic on ). By Lemma 7.3 with k£ =1,

1
=15 D,

2 n

where || D,|| = O(n™!) and

T oo d , ,
Tn :/ B(e_l/”ew)@«l - \I/(e_l/"ew))_l)e_medﬁ.

—T

It remains to show that ||.J,|| = O(1). Write J,, = ffﬂ + o =J 4+ J*. We estimate
JT. The estimate for J~ follows by a similar argument.
Write J* = l/n + fl/ = Ji + Jo. By Proposition 7.1, ||[B(e™"/"e") || < |+ — 6.

By Lemma 5.1, |5 <(1 —U(e _1/”ei0))_1) < |2 — 6]~ Thus,

1/n 1
1] < / |= —if|7'df < 1.
0 n

do
|M(e7t/mei?)| < |& —if]=(**D. By Proposition 7.2, ||-4B(e~"/"¢")| < n'~#. Com-

Next, put M(e /") = i<(1 - ‘Il(e_l/"eie))_1>. We already know that
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pute that

Jy = %/1/11 B(e_l/”ew)M(e_l/"eie)—je(e_me)dé
v [T ood . .
- _ M —1/n i B —1/n i —zn@de
. (e "e )_dﬁ (em/me)e

v [T ood , ,
_ B —1/n i - M —1/n 0 —zn9d9 1
n/l/n (e e)dQ (e7'/"e)e + O(1)

0 i
=——J; — —J; +0(1).
iy =~ Jy +0(1)

To justify the boundary term recall that [|[B(e'/"e")|| < |1 — if|® and that
|M(e7'/me?)| < |2 — if|7*D. Hence, for § = 1 and § = 7 we have
LM (e7V/me®)B(e e || < 1.

Next, using the estimates recalled above on || B(e™"/"¢)|| and | M (e~'/"e”)],

1
|WH<M5/‘E—MUMWM<W

1/n

By Remark 5.2,

(e e)] = [ (0 - ey )
df dg?
< |% — |~ ¢ |% —i0]7%n'=" (log n),
for some 7 € (0,1). Using the estimates above on |B(e™'/"¢?)| and

Y

‘d% (M(eq/neia))
1

1B < [ 1= P (15 = 61 4t (g — 6] ) ds
1 n n n

n

< / 672df +n'""(logn) < n.
1/n
Putting these together, we obtain ||J*|| < [|Ji|| + L[| J3]| 4+ || J3]| + 1 < 1. Similarly,
I|J7|| < 1. Thus, ||J,.|| < 1, which ends the proof. |

7.4 Proof of Proposition 6.6

Proof of Proposition 6.6 By Subsection 7.2, it suffices to deal with the case
B(e) = > Bue™. That is, during the proof we can work as if B was also
analytic on . By Lemma 7.3 with k = 1/2,
1
Cn - ﬂ_Jn + Dn7
2mn
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where ||D,|| = O(n=(*) for some 7 > 0, and

g ood ) 4
Jn _ / B<€71/nez9>@(<1 . @(671/11619))71/2) efznGde.
Thus, to complete the proof of Proposition 6.6 we need show that ||.J,|| = O(n~7) for
some 7 > 0. Write J, = fir + Jo = J +J*. We estimate J*. The estimate for J~

follows by a similar argument. Write J* = 01/ " f;n =J1 + Jo.

By Proposition 7.1, | B(e™'/"e?)|| < |1 —i6|°. Put F(z) = %((1 — \I/(z))*l/2>.

By Remark 5.3, |F(e7"/"e)| < |2 —i|~(¥/2+D). Hence, || B(e"/"e)F(e"V/"e?)|| <
1L —i0|~(0=%/2) Since 0 < 1 — /2,

-

1/n 1
AP / L g0 2
0 n

It remains to estimate ||J2||. Compute that

Jo = % /1 . B(e—l/nei")F(e-l/new)d%(e—m@)de
— _% /1/n F(e—l/neia)%B(e—l/nezH)e—in@de

v [T o d , ,
- — B —1/n i@ —_F —1/n i —medg —B/2
n /1/n (et ggtle e +0(n"7)

1 1
= ——J} = —JZ+0(n P
n’2 o 5 +0(n )

To justify the boundary term recall that ||[B(e™'/"¢")|| < |2 — if|® and that
|[F(e7'/"e)] < |2 — i0]=/2*D)_ Hence, for § = L and §# = 7 we have
HIF (e Ble e | < P2

By Proposition 7.2, ||4 B(e~"/"¢")|| < n'~#. This together with the estimate on
|[F(e~ /e gives

™ 1 -
17, < nl_ﬂ/ |= — 0|~/ ap « nt-h 0—(8/2+1) g9 < pl—B/2,
1/n T 1/n
By Remark 5.3,

d

—F —1/n i0
pT] (e e”)

1 1
& | = —if|7 B2 Loplem | 2 g| 73872,
n n

for some y; € (0,1). This together with the estimate on ||B(e~'/"e®)|| gives

™

||J21|| <</ |U—2'9”8/2_2d9—|—n1_71/ |U—i9|_5/2d9
1

/n 1/n

< / i 0527249 4 ptm / i 0-P2dp < n'=P2 4 nlm,
1 1/n

n
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Putting these together, we obtain |[J|| < [[Ji|| + L[[J3]| + L[| J3]| +n P2 < 077
for 7 = min{$/2,v,}. Similarly, ||J~|| < n~7. Thus, ||J,|| < n~7, which ends the
proof. |

A Proof of several results used in the proof of
Proposition 4.2

Propositions A.1 and A.5 provide similar results for different regimes of p > 1.

Proposition A.1 Let M : [0,00] — R be such that M(z) = M € R for x € [0,1)
and M(x) = O(z="), for allx > 1 and some p > 1. For u >0, § € (—m,w), define

J(u,0) = /000 e~ 0T N (1) da. (A.1)

Put cpyr = fooo M (z)dx. The following hold for allu >0, 0 € (—7,m).
(a) If p € (1,2) then (u—i6)J(u,0) = cp(u —i0) + O(Ju — i6|?).
(b) If p € (1,2) and xM () has bounded variation then % ((u—i@)J(u, 0) —cpr(u—
2'«9)) = O(lu—i0).
(c) If p > 2 and x> M (z) has bounded variation, then
j—;(w —i0)J(u, 9))( — 0(1).

Remark A.2 We notice that since u > 0, %Integrandu (u,#)) is bounded for any

k > 1, hence we can move derivatives. This type of argument will be used in the
proofs of several results below without further explanation.

Proof Items (a) and (b) are covered by [27, Proposition A.1]. Ttem (c) follows by
the argument used in the proof of [27, Proposition A.1 (b)]. n

The following technical result will be used in the proofs of Propositions A.4 and A.6
below.

Lemma A.3 Let~y € (0,1). Then for allu >0 and 6 € (—m, ).

(a) For r = 0,1, set I(u,0) = [ e " 9*{z}(log(|z])) 2V dx. Then |(u —
i0)I.(u,0)] = O(1).

(b) Let I(u,0) = [[° e = g}t~V dx. Then |(u—i0)I(u,0)| < u’~'.
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Proof (a) Changing coordinates x — x — 1,

I.(u,0) = /000 e~ @D L log (| 4 1) (x4 1) 7 da.
But,
(1= ) 0,) = [ e OO ) log( o+ 1]) o+ 1) logl[a)'5 ) do

+ /1 e~ =D L log ([0 + 1)) (x4 1) 7 da.
0
When r =1,
(1 — e @ (u,0)| < /Ioo(log )z~ dr 4 /100 <log(x +1) —log x) 7V dx
+ /01 log(xz +1)(xz + 1) "dx < oco.

When r = 0,

00 1
(1 — e~ @) [ (u,0)| < / 2~ 0Dy —|—/ ldr < 0.
1 0

Altogether, |(u —i0)1.(u,0)| < 1, as required.
(b) Proceeding as in the proof of (a) above, we compute that

(L —e @)1 (u,0)] =

/ 6—(u—i6’)(fc+1){x}«m + D) — 2t da
1

1
+/ 6—(u—i9)(a)+1){x}xl—7) dr

o0
< / eV de < w7t
0 0

Item (b) follows. |

The next result provides the second derivative of a function similar to the one
considered in Proposition A.1 for the range p € (1,2). In this sense, our assumption
are stronger than the ones in Proposition A.1.

Proposition A.4 Let M : [0,00] — R be such that M(z) = M € R for x € [0,1)
and for all x > 1, M(z) = {(|x])|z]|~", where {(x) = Cilogx + Cy for Cy,Cy real
constants and p € (1,2).

With the function M defined as above, let J(u,0) be defined by equation (A.1).
Then for allu >0 and § € (—m,7),

d2

= <(u —i0)J(u, 9)) \ < |log ulu’2.
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Proof Compute that

s (0= 10)7(0,)) = ~2i-%1(0,0) — (u— ) /0 Y w02 (1) da
d .
= —2Z@J(u, 0) — (u—1i0)Jy(u,0).

By Proposition A.1 (b), (u—i0)L.J(u,0) —iJ(u,0) +icy = O(Ju—i6]*~"). Together
with Proposition A.1 (a) this implies that |-£J(u, #)| = O(Ju — i6|°~2). It remains to
estimate |(u — i6).J;(u, 0)|.

Write (u —i6)J;(u, 0) = (u —i6) fol +(u—1i6) [ =O0(u—1i]) + (u—1i6)J2(u,6).
Let {z} denote the fractional part of 2 and compute that

D — il 4 et )+ oD

Since £(|z]) — l(x) = Cy(log|z] — logx) = —Ci{z}z™! + O(1/x?),

JQ(U,Q) :/ e*(ufie)xﬁ(m)x%p dr — Cl/ 67(u7i0)x{$}x’(p*1) dr
! 1

+p / o) Y do + / Oz dr,
1 1
where |g(z)] = O(z==9), for any 6 > 0. Since p > 1, [(u—1i0) [~ e =g (z) dz| =

O(|u —146]).
Next, by Lemma A.3 (a) (with r =0 and 7 = p — 1)

(u— i) / T e L0 gy = O(1).0
1
Also, using the definition of ¢ and Lemma A.3 (a) (withr =1 and 7 = p — 1),
\(u — i6) /1 " e (| 2 {2}a Y da| = O(1).
To conclude, we mneed to estimate (u — i0)J5(u,0), where Js(u,0) :=

[ e m0e g ()220 da.
First we consider the case |f| < u. Substituting uz = o,

|(u —i0)J3(u, 0)| < u/ e " (z)x* P dr = up_2/ e 70> " (Ci(log o —logu) + Cy) do
1 U
< |log ujuf—? / e 70* P do + uf? / e 70* Plog o do

o0
+ up_z/ e 70° " do < |logulu’?.
u

4By the argument used in the proof of [27, Proposition A.4] (in estimating I; there), we obtain
the better estimate |(u — i6) [~ e~ (4~ ’Q)x{x}x_(” D dz| = O(|Ju — i0|P~'). This improved estimate
is not needed during this proof.
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In the last inequality we have used that all integrands are independent of u and well
behaved at 0 and at infinity.

[t remains to consider the case u < |#|. Substituting uz = ¢ and recalling that
((x) = Cylogx + Cy (so, differentiable on [1,00)),

P[> ‘ 00
Jo(u,0) = = / e 12 0o fu) do = leu / dd (7Y~ 6200 ) do
1 > 1
= —uP 2/ ezOJ/ue—a (0_2—05(0./10 _ 010_2—/?_ _ (2 _ p)f(a/u>> do + O(|6,|—1)
i0 o or1

u

Writing ¢(o/u) = logo — logu + C and proceeding as in the case |0] < w,
[Ze <02_P€(0/u)—0102 —(2—p) el ) do < |logu|. Therefore, |(u—if)J3] <

0.J5] < |log uju”=? and the conclusmn follows. n

Proposition A.5 Let M : [0,00] — R be such that M(z) = M € R for x € [0,1)
and for all x > 1, M(z) = 7', Let I(u,0) = [~ e =D=M (z)dx. Then, for all
€(0,1), 0 € (—m,m),

(a) |(u—1i0)I(u,0)] = O(Ju — 6] log(1/|u — i6])).

(b) 2 ((u —i0)I(u, e)) = O(log(1/|u — i6))).
() ‘%((u — i8I (u, 9)) ‘ — O(Ju— 6] log(1/|u — i6])).

Proof Item (a) is contained in the proof of Lemma [24, Lemma A .4].
(b) Compute that

Cfe((u — i0)1(u,0)) = il (u, 6) + i(u — i0) /0 % mwit)e g,

By item (a), |I(u, )| = O(log(1/|u—16])). The result follows since [~ e~ (=" dg =
(u —10)~1
(c) Compute that

j—;(@—i@)]@,@)) = (u— 1) /00 —(u—ib)z xdx—?zdiel(u, 0).

0

Integrating by parts gives

(u— @9)/ e~ w02y oy = / ~=i0T gy — (u—i0)
0 0

From (a) and (b) above, we know that |4 (I(u,6))| = O(Ju — i6]~*log(1/|u — if])).

Putting the above together, <(u —16)I(u, (9)) ‘ < |u— 0|7, ending the proof. B

d92
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Proposition A.6 Forp € (0,1), set A(x) = |x]| P —a=", x > 0 (with the convention
077=0). Forue(0,1), 0 € (—m, ) define

W(u,0) ::/ e~ WmOTA (1) da.
0

Put ca = [;° A(x)dx. The following hold for all u >0, 0 € (—m,).
(a) (u—1i0)W (u,0) = ca(u —i0) + O(Ju — i0|P™1),

(b) ‘%((u—iQ)W(u,(‘)) —cA(u—i0)>‘ = O(|u— i) and
() ‘%((u - w)wm,e))] <u .

Proof First we note that with the convention 077 = 0, A(z) = 27 for x € [0, 1).
Items (a), (b) are covered by [27, Proposition A.4]. In what follows, we prove (c).
Compute that

d2
do?

((u —i0)W (u, 9)) _— Qid%W(u, 0) — (u— if) /1 e 20 () dy

1
— (u— 29)/ e~ WT 2N (1) da.
0
By items (a) and (b), the first term is O(|lu — i6]°~'). Clearly, the third term is

O(|u—1if|). Next, we estimate Wo(u, ) := [~ e~ 22A(z) dz. Put {z} =z — ||
and note that

_ _ _ NP _ T
R (R R )
where g(z) = O(z~(**?)). Hence
(u —i0)Wo(u,0) = p(u — i0) / e~ Wm0 L 1P dy 4 (u — ) / e~ Wm0ry2 (1) d.
1 1
For the second term we note that

|(u —i0) / e~ WwmT 20 () dr| < |(u — i6)] / e " dr < u’"H(u — i)].
1 0

It remains to estimate (u — i0)I(u,0) = (u — if) [[e " Do{g}a!Pdx. By
Lemma A.3 (b) (with v = p), |(u — i0)I(u,0)] < u’~!, ending the proof. n
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B Tail sequence for (1.2)

The following proposition is an improved version of [24, Proposition C1] and [27,
Proposition B.1]. Recall that h denotes the density of the measure pu.

Proposition B.1 Suppose that f : [0,1] — [0,1] is given as in (1.2) with f =1/« €
(0,1). Setk—min{j >2: 0> %} and set N = min{l > 2 : 8 > 25} and
N =min{f >2: 5> 25

Let Z be a compact subset of (0,1]. Then there exists Y C (0,1] compact with
Z CY, such that the first return function ¢ :'Y — Z, satisfies

k+N' k+N

ulp >n) = Z cjn_jﬁ + Z (6; logn + E?)n_(jﬁﬂ)
=1

=1

k
((logn)?  ,logn 4 1
+Z( + B0 4 @) + Ol(logn)?/n”+?),

€ nJB+2 ) niB+2 I niB+2

where c;, c],c], cj,c], &3 are real constants that depend only on f.

Proof First take Y = [ ,1]. Let z, € (0, %] be the sequence with z; = % and
Zn = f(Zns1) 50 2, — 0. It is well known (see for instance [22]) that z,, ~ $8°n7". In
fact, as shown in [27, Proposition B.1]°, z,, = £%n77+C; (log n)n~F+) 4 Con~(#+1) 4
O((logn)?*n=¥*2) where Cy, C; are real constants that depends only on 3. To prove
item i), we need an improved higher order expansion of x,,. We claim that

+O<(logn)2)7

nB+3

logn
nB+2

(logn)?
nB+2

logn

1 1
— R =T
xn— /8 1n6+1

+ Oy

+ O

+Cy

+Cs

nB+1 nb+2

where C1, Cy, C3, Cy, C5 are real constants that depend only on § = 1/a and whose
values will change from line to line.

Recall z,, = 56°n7°(14+C(logn)n~'+Con~*+0((log n)*>n~?)). Put g(x) = 2z~
So, g(z,) = 2°2% = pn~' + Ci(logn)n™2 + Con™2 + O((logn)?*n=3). Next, put
d(z) = 1/g(z). Since x,, = f(zp+1) = Tpt1(1 + g(xn41)), we compute that

d(zy,) = = d(Tns1)(1+ g(wpp1)) "

= d(Tn41) (1 — ag(ns1) + Crg(tni1)” 4+ Cog(wnia)’ + O(g(an)A‘))
= d(¥p1) — a4+ Cr1g(zny1) + Cog(Tnin)® + O(n?).

°The claim in the third line of the proof of [27, Proposition B.1] is missing a logarithmic factor,
but the rest of the proof uses the correct formula, and the statement of the result is correct.
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It follows that for n > 1
d(zpi1) = d(xn) = a + Crg(zng1) + Cog(na)” + O(n™?)

2
—Oz—i-Cl——FCQlogn—FC:g +O((1ogn) )

n3

Recalling that d(z;) = 1 and summing from 1 to n — 1,

1
d(z,) =1+ (n—1) a+z(01;+02 o8] +Cig +b(j)>,

where b(j) = O((b]g—3])) For r = 0,1, one can easily check that >°>° (logj)"/j* =
foo(logas)r/a:2+0((logn)’“/n) Hence, > log.]y (logm)” 4 L +O((10gn) ) Sim-

n

ilarly, 3277, = = ¢ + O(55) and 372, b(j) = O((logn)z/nQ).

As shown in [10], Z?:ll ; = 7+logn+ 5=+ O(n~?), where 7 is the Euler constant.

Putting these together,

logn

1 log n)?
d(z,) = na + Cilogn + Cy + Cy +04—+0(%
1 " 1 log n)?
:na(l—l—C'l Ogn+02— 03 Ogn 04—2+O<(0g3n) ))
n n n

Since § = 1/a and z, = 1d(z,) ", we have

logn logn
& +02—+03 5

(log n)? ) ) -8

n3

1
= iﬂﬁn_ﬁ(l—f-cl +(J4—+O<
and the claim follows.

It is known that the density h € C'* (this follows, for instance, from the argument
of [29, Lemma 2]). Hence for z € [3,1] and k and N’ > N defined as in the statement

of the proposition, we can write
hk+N —1)(%)

h(z) =h(E)+ 0 G) @ -3 +...+ TN

(z — %)HN’A i O((x _ %)k+N’>_

Set y,, = %(mn+1) (so f(yn) = x,). Then ¢ = non (Y, yn_1], hence {¢ > n} = [%, Yn]-
It follows that

Yn k+N'—1 1 h(J)(l) l
M90>n—/ h(x)dx = : %4-1_’_0 k4+N'+1
em= [Tt = 3 (k)

k+N'

logn ~2 1
-3 D (dE )
=

i log n)? logn 1 (log n)2
A2 ~3 -~ = 7
+ Z ( € njB+2 G nib+2 TG nﬂ”?) + O< nf+3 >’

Jj=1
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where ¢;, Ejl-, 6?, éjl-, é?, é? are real constants that depend only on 5 and h¥)(1/2).° This
ends the proof for the choice Y = [1,1]. The conclusion follows since the same
estimates are obtained by inducing on Y = [z, 1] for any fixed ¢ > 1. |
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