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ABSTRACT. The object of this paper is twofold. From one side we study the
dichotomy, in terms of the Extremal Index of the possible Extreme Value Laws,
when the rare events are centred around periodic or non-periodic points. Then
we build a general theory of Extreme Value Laws for randomly perturbed
dynamical systems. We also address, in both situations, the convergence of
Rare Events Point Processes. Decay of correlations against L' observables will
play a central role in our investigations.
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1. INTRODUCTION

Deterministic discrete dynamical systems are often used to model physical phe-
nomena. In many situations, inevitable observation errors make it more realistic to
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2 H. AYTAC, J. M. FREITAS, AND S. VAIENTI

consider random dynamics, where the mathematical model is adjusted by adding
random noise to the iterative process in order to account for these practical im-
precisions. The behaviour of such random systems has been studied thoroughly in
the last decades. We mention, for example, [22[23] for excellent expositions on the
subject.

Laws of rare events for chaotic (deterministic) dynamical systems have also been
exhaustively studied in the last years. When these results first appeared these no-
tions were described as Hitting Times Statistics (HTS) or Return Times Statistics
(RTS). In this setting, rare events correspond to entrances in small regions of the
phase space, and the goal is to prove distributional limiting laws for the normalised
waiting times before hitting/returning to these asymptotically small sets. We refer
to [29] for an excellent review. More recently, rare events have also been studied
through Extreme Value Laws (EVLs), i.e., the distributional limit of the partial
maxima of stochastic processes arising from such chaotic systems simply by eval-
uating an observable function along the orbits of the system. Very recently, in
[TO,TT], the two perspectives have been proved to be linked so that, under general
conditions on the observable functions, the existence of HT'S/RTS is equivalent to
the existence of EVLs. These observable functions achieve a maximum (possibly
o0) at some chosen point ¢ in the phase space so that the rare event of occurring an
exceedance of a high level corresponds to an entrance in a small ball around . The
study of rare events may be enhanced if we enrich the process by considering mul-
tiple exceedances (or hits/returns to target sets) that are recorded by Rare Events
Point Processes (REPP), which count the number of exceedances (or hits/returns)
in a certain time frame. Then one looks for limits in distribution for such REPP
when time is adequately normalised.

Surprisingly, not much is known about rare events for random dynamical sys-
tems. One of the main goals here is to establish what we believe to be the first
result proving the existence of EVLs (or equivalently HTS/RTS) as well as the
convergence of REPP, for randomly perturbed dynamical systems.

We remark that in the recent paper [26] the authors defined the meaning of first
hitting/return time in the random dynamical setting. To our knowledge this was
the first paper to address this issue of recurrence for random dynamics. There,
the authors define the concepts of quenched and annealed return times for systems
generated by the composition of random maps. Moreover, they prove that for
super-polynomially mixing systems, the random recurrence rate is equal to the
local dimension of the stationary measure.

Here we are interested in establishing the right setting in order to have the
connection between EVL and HTS/RTS, for random dynamics, and, eventually,
to prove the existence of EVLs and HTS/RTS for random orbits. Moreover, we
also study the convergence of the REPP for randomly perturbed systems. These
achievements are, in our opinion, the main accomplishments of this paper.

In general terms, we will consider uniformly expanding and piecewise expanding
maps. Then we randomly perturb these discrete systems with additive, indepen-
dent, identically distributed (i.i.d.) noise introduced at each iteration. The noise
distribution is absolutely continuous with respect to (w.r.t.) Lebesgue measure.
The details will be given in Section 2

The main ingredients will be decay of correlations against all L' observables
(we mean decay of correlations of all observables in some Banach space against all
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observables in L', which will be made more precise in Definition below) and
the notion of first return time from a set to itself.

We realised that the techniques we were using to study the random scenario
also allowed us to give an answer to one of the questions raised in [I2]. There
the connection between periodicity, clustering of rare events and the Extremal
Index (EI) was studied. In certain situations, like when rare events are defined
as entrances in balls around (repelling) periodic points, the stochastic processes
generated by the dynamics present clustering of rare events. The EI is a parameter
¥ € [0, 1] which quantifies the intensity of the clustering. In fact, in most situations
the average cluster size is just 1/¢. No clustering means that ¢ = 1 and strong
clustering means that o is close to 0. In [I2, Section 6], it is shown that, for
uniformly expanding maps of the circle equipped with the Bernoulli measure, f :
S! — 8! with f(z) = 22, there is a dichotomy in terms of the possible EVL: either
the rare events are centred at (repelling) periodic points and ¢ < 1 or at non-
periodic points and the EI is 1. This was proved for cylinders, in the sense that
rare events corresponded to entrances into dynamically defined cylinders (instead
of balls), and one of the questions it raised was if this dichotomy could be proved
more generally for balls and for more general systems. In [§], the authors build up
on the work of [I7] and eventually obtain the dichotomy for balls and for conformal
repellers.

One of our results here, Theorem [Al allows us to prove the dichotomy for balls
and for systems with decay of correlations against L' which include, for example,
piecewise expanding maps of the interval-like Rychlik maps (Proposition B2]) or
piecewise expanding maps in higher dimensions, like the ones studied by Saussol
in [28] (Proposition B3]). Moreover, as an end product of our approach, we can
express the dichotomy for these systems in the following more general terms (see
Propositions and [B3): either we have, at non-periodic points, the convergence
of the REPP to the standard Poisson process or we have, at repelling periodic
points, the convergence of REPP to a compound Poisson process consisting of an
underlying asymptotic Poisson process governing the positions of the clusters of
exceedances and a multiplicity distribution associated to each such Poisson event,
which is determined by the average cluster size. In fact, at repelling periodic points,
we always get that the multiplicity distribution is the geometric distribution (see
[13,16)).

We also consider discontinuity points of the map as centres of the rare events (see
Proposition B4]). A very interesting immediate consequence of this study is that,
when we consider the REPP, we can obtain convergence to a compound Poisson
process whose multiplicity distribution is not a geometric distribution. To our
knowledge this is the first time these limits are obtained for the general piecewise
expanding systems considered and in the balls’ setting (rather than cylinders), in
the sense that exceedances or rare events correspond to the entrance of the orbits
in topological balls.

In the course of writing this paper we came across a paper by Keller, [20], where
he proved the dichotomy of expanding maps with a spectral gap for the correspond-
ing Perron-Frobenius operator (which also include Rychlik maps and the higher-
dimensional piecewise expanding maps studied by Saussol [28], for example). He
uses of a powerful technique developed in [21], based on an eigenvalue perturbation
formula. Our approach here is different since we use an EVL kind of argument and
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our assumptions are based on decay of correlations against L' observables. More-
over, in this paper we also deal with the convergence of the REPP and obtain, in
particular, the interesting fact that at discontinuity points we observe multiplicity
distributions other than the geometric one.

We also mention the very recent paper [24], where the dichotomy for cylinders
is established for mixing countable alphabet shifts, but also in the context of non-
conventional ergodic sums. It also includes examples of non-convergence of the
REPP, in the cylinder setting.

We remark that in most situations, decay of correlations against L' observables is
a consequence of the existence of a gap in the spectrum of the map’s corresponding
Perron-Frobenius operator. However, in [7], Dolgopyat proves exponential decay of
correlations for certain Axiom A flows, but along the way he proves it for semiflows
against L' observables. This is done via estimates on families of twisted transfer
operators for the Poincaré map, but without considering the Perron-Frobenius op-
erator for the flow itself. This means that the discretisation of this flow by using
a time 1 map, for example, provides an example of a system with decay of corre-
lations against L' for which it is not known if there exists a spectral gap of the
corresponding Perron-Frobenius operator. Apparently, the existence of a spectral
gap for the map’s Perron-Frobenius operator, defined in some nice function space,
implies decay of correlations against L' observables. However, the latter is still a
very strong property. In fact, from decay of correlations against L' observables,
regardless of the rate, as long as it is summable, one can actually show that the sys-
tem has exponential decay of correlations of Holder observables against L>. (See
[, Theorem BJ.) So an interesting question is:

Question. If a system presents summable decay of correlations against L' observ-
ables, is there a spectral gap for the system’s Perron-Frobenius operator, defined
in some appropriate function space?

We note that, as we point out in Remark B we do not actually need decay of
correlations against L! in its full strength.

Returning to the random setting, our main result asserts that the dichotomy
observed for deterministic systems vanishes, and regardless of the centre being a
periodic point or not, we always get standard exponential EVLs or, equivalently,
standard exponential HT'S/RTS (which means that ¢ = 1). Moreover, we also show
that the REPP converges in distribution to a standard Poisson process. We will
prove these results in Section [ using an EVL approach, where the main assumption
will be decay of correlations against L.

Still in the random setting, motivated by the deep work of Keller, [20], in Sec-
tion Bl we prove results in the same directions as before but based on the spectral
approach used by Keller and Liverani to study deterministic systems. As a byprod-
uct we get an HTS/RTS formula with sharp error terms for random dynamical
systems (see Proposition [B1]). We will point out the differences between the two
techniques (which we name here as direct and spectral, respectively) at the begin-
ning of Section 5; let us simply stress that we implemented the spectral technique
in a random situation only for one-dimensional systems and the existence of EI
was proved for a substantially large class of noises. On the other hand, the direct
technique worked for systems in higher dimensions as well, but it required additive
noise with a continuous distribution. However, the latter was necessary to prove
that EI is 1 in the spectral approach too.
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2. STATEMENT OF RESULTS

Consider a discrete time dynamical system (X, B,P,T) which will denote two
different but interrelated settings throughout the paper. X is a topological space,
B is the Borel o-algebra, T : X — X is a measurable map and P is a T-invariant
probability measure, i.e., P(T~1(B)) = P(B), for all B € B. Also, given any A € B
with P(A) > 0, let P4 denote the conditional measure on A € B, i.e., Py := ]}fl,];l—f%.

Firstly, it will denote a deterministic setting where X = M is a compact Rie-
mannian manifold, B is the Borel o-algebra, T' = f : M — M is a piecewise
differentiable map and P = p is an f-invariant probability measure. Let dist(,-)
denote a Riemannian metric on M and Leb a normalized volume form on the Borel
sets of M that we call Lebesgue measure.

Secondly, it will denote a random setting which is constructed from the deter-
ministic system via perturbing the original map with random additive noise. We
assume that M is a quotient of a Banach vector space V, like M = T4 = R?/7Z4,
for some d € N. In the case d = 1, we will also denote the circle T! by S'. Let
dist(+,-) denote the induced usual quotient metric on M and Leb a normalised vol-
ume form on the Borel sets of M that we call Lebesgue measure. Also denote the
ball of radius € > 0 around € M by B.(z) := {y € M : dist(x,y) < €}. Consider
the unperturbed deterministic system f : M — M. For some € > 0, let 6. be a
probability measure defined on the Borel subsets of B.(0), such that

(2.1) 0c = g-Leb and 0<g. <g. <gc <oo.

For each w € B.(0), we define the additive perturbation of f that we denote by f,
as the map f, : M — M, given b

(2.2) fula) = f(2) +w.

Consider a sequence of i.i.d. random variables (r.v.) Wy, W, ... taking values on
B-(0) with common distribution given by 6.. Let Q = B.(0)Y denote the space
of realisations of such a process and 6% the product measure defined on its Borel
subsets. Given a point x € M and the realisation of the stochastic process w =
(w1,wa,...) € Q, we define the random orbit of x as z, f,(z), f2(x), ..., where the
evolution of z, up to time n € N, is obtained by the concatenation of the respective
additive randomly perturbed maps in the following way:

(23) fg(x):fwnofwnflo"'ofwl(x)v

with fi being the identity map on M. The next definition gives a notion that plays
the role of invariance in the deterministic setting.

n the general theory of randomly perturbed dynamical systems one could consider pertur-
bations other than the additive ones and distributions 6. which are not necessarily absolutely
continuous. Our choice is motivated by the fact that our main result for the extreme values in
presence of noise could be relatively easily shown with those assumptions, but it is also clear
from the proof where possible generalizations could occur. We were especially concerned with
constructing the framework and finding good assumptions for the theory, which is surely satisfied
for more general perturbations and probability distributions. Let us notice that other authors ba-
sically used additive noise when they studied statistical properties of random dynamical systems
[2H4], for instance.
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Definition 2.1. Given € > 0, we say that the probability measure p. on the Borel
subsets of M is stationary if

[ tntenan@av.) = [ o ana

for every ¢ : M — R integrable w.r.t. p..

The previous equality could also be written as

/ Uodpie = / b,

where the operator U. : L>°(Leb) — L>°(Leb), is defined as

(Ue6) () = /B R

and is called the random evolution operator.
The adjoint of this operator is called the random Perron-Frobenius operator,
P. : L'(Leb) — L'(Leb), and it acts by duality as

/Ps¢~¢>dLeb: /usqbdeeb,

where ¢ € L' and ¢ € L.
It is immediate from this definition to get another useful representation of this
operator, namely for ¢ € L':

(Poth) () = /B o P00,

where P, is the Perron-Frobenius operator associated to f,,.

We recall that the stationary measure pu. is absolutely continuous w.r.t. the
Lebesgue measure and with density h. if and only if such a density is a fixed point
of the random Perron-Frobenius operator: P.h. = h.

We can give a deterministic representation of this random setting using the
following skew product transformation:

(2.4) S: MxQ — MxQ,
(w) — (fo,0w)),

where o : Q — Q is the one-sided shift o(w) = o(wi,ws,...) = (wo,ws,...). We
remark that p. is stationary if and only if the product measure p. x 6Y is an
S-invariant measure.

Hence, the random evolution can fit the original model (X, B,P,T) by taking
the product space X = M x €, with the corresponding product Borel o-algebra B,
where the product measure P = p. x 6 is defined. The system is then given by
the skew product map T'= S.

For the systems we will consider, P has very good mixing properties, which in
loose terms means that the system loses memory quite fast. In order to quantify
the memory loss we look at the system’s rates of decay of correlations w.r.t. P.

2The duality explains why we take P acting on L' and Us on L>. Moreover, our station-
ary measures will be absolutely continuous with density given by the fixed point of the Perron-
Frobenius operator Pe.
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Definition 2.2 (Decay of correlations). Let Ci,Co denote Banach spaces of real
valued measurable functions defined on X. We denote the correlation of non-zero
functions ¢ € C; and ¥ € Co w.r.t. a measure P as

Bl e, ] ¢ e [oar | wdp"

We say that we have decay of correlations, w.r.t. the measure P, for observables
in C; against observables in Cs if, for every ¢ € C; and every ¥ € Cy, we have

Corp(¢,1p,n) :=

Corp(p,v,n) = 0, asn — oo.

In the random setting, we will only be interested in Banach spaces of functions
that do not depend on w € ). Hence, we assume that ¢, are actually functions
defined on M and the correlation between these two observables can be written
more simply as

1
e o frdet ) ¢pdu. — dpe dpe
COYP(¢7¢7”) ||¢||C1||¢HC2 /(/1;[} fg 5>¢ 1% /¢ M /’l/) H
1
2.5 =——— | [ Ul pdpe — dyee dpe|,
(25) e s | 1 oane = [ o /w p
where (U)(x) = [+ [(fu, 0+ 0 fun@) dbe(wn) ... dO(w1) = [0 f2(x) dOY.

We say that we have decay of correlations against L' observables whenever we
have decay of correlations, with respect to the measure P, for observables in C;
against observables in Co and Co = L' (Leb) is the space of Leb-integrable functions
on M and ||¢|lc, = ||¢|li = [ |¢|dLeb. Note that when p, p. are absolutely
continuous with respect to Leb and the respective Radon-Nikodym derivatives are
bounded above and below by positive constants, then L*(Leb) = L!(u) = L*(pe).

The goal is to study the statistical properties of such systems regarding the
occurrence of rare events. There are two approaches for this purpose which were
recently proved to be equivalent.

We first turn to the existence of an EVL for the partial maximum of observations
made along the time evolution of the system. To be more precise consider the

time series Xg, X1, Xo, ... arising from such a system simply by evaluating a given
random variable (r.v.) ¢ : M — R U {400} along the orbits of the system:
(2.6) X, =pof" foreachn e N.
Note that when we consider the random dynamics, the process will be
(2.7) Xn=gpof,, foreachneN,
which can also be written as X,, = ¢ o S™, where
(2.8) p: MxQ — RU{+oo},
(r,w) —  p(2)
Clearly, X, X1, ... defined in this way is not an independent sequence. However,

invariance of  and stationarity of u. guarantee that the stochastic process is sta-
tionary in both cases.

We assume that the r.v. ¢ : M — R U {+xoo} achieves a global maximum at
¢ € M (we allow p(¢) = +00). We also assume that ¢ and P are sufficiently
regular so that:
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(R1) for u sufficiently close to ug := ¢((), the event
Uu) ={Xo>up={z e M: o) >u}
corresponds to a topological ball centred at (. Moreover, the quantity
P(U(u)), as a function of u, varies continuously on a neighbourhood of up.

In what follows, an exceedance of the level u € R at time 7 € N means that the
event {X; > u} occurs. We denote by F' the distribution function (d.f.) of Xy,
i.e., F(z) = P(Xy < x). Given any d.f. G, let G =1 — G and ug denote the right
endpoint of the d.f. G, i.e., ug = sup{z : G(z) < 1}.

The idea then is to consider the extremal behaviour of the system for which we
define a new sequence of random variables My, Mo, ... given by

(29) Mn = max{Xo, . 7Xn71}-

Definition 2.3. We say that we have an EVL for M,, if there is a non-degenerate
d.f. H: R — [0,1] with H(0) = 0 and, for every 7 > 0, there exists a sequence of
levels u, = u,(7), n =1,2,..., such that

(2.10) nP(Xo > un) = 7, asn — oo,

and for which the following holds:

(2.11) P(M, <u,)— H(t), asn — oc.

Remark 2.1. We remark that one of the advantages of the EVL approach for the
study of rare events for random dynamics is that its definition follows straightfor-
wardly from the deterministic case. In fact, the only difference is that for random
dynamical systems, the r.v. M,’s are defined on M x ) where we use the measure
P = p. x 6% as opposed to the deterministic case where the ambient space is M
and P = pu.

The motivation for using a normalising sequence w,, satisfying (ZZI0) comes from
the case when Xy, X1, ... are independent and identically distributed. In this i.i.d.
setting, it is clear that P(M,, < u) = (F(u))™. Hence, condition (ZI0) implies that

P(M,, < up) = (1 —P(Xo > un))™ ~ (1 _ %)” ST,

as n — oo. Moreover, the reciprocal is also true. Note that in this case H(7) =
1 —e™7 is the standard exponential d.f.
For every sequence (u,)nen satisfying (2210 we define:

(2.12) Un = {Xo > up}.

When Xy, X1, Xo,... are not independent, the standard exponential law still
applies under some conditions on the dependence structure. These conditions are
the following;:

Condition (Ds(u,)). We say that Ds(uy,) holds for the sequence Xg, X1, ... if for
all £,t and n,

[P (X0 > up Nmax{ Xz, ..., Xepo—1 <up}) — P(Xo > upn)P(My < uy)| < y(n,t),

where 7y(n,t) is decreasing in ¢ for each n and ny(n,t,) — 0 when n — oo for some
sequence t,, = o(n).

Now, let (k,)nen be a sequence of integers such that
(2.13) kn — o0 and  knpt, = o(n).
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Condition (D’(uy,)). We say that D’(u,) holds for the sequence Xo, X7, Xo, ... if
there exists a sequence (k;,)nen satisfying (2I3]) and such that

Ln/ k]
(2.14) nh_>rr010 n Zl P(Xo > tn, X; > uy,) =0.
j=
By [9, Theorem 1], if conditions Ds(u,) and D’(u,) hold for X, Xy, ..., then
there exists an EVL for M,, and H(7) = 1 — e~ 7. Besides, as can be seen in

[9, Section 2], condition Ds(uy,) follows immediately if Xg, X7, ... is given by (28]
and the system has a sufficiently fast decay of correlations.

Now, we turn to the other approach which regards the existence of HTS and
RTS. In the deterministic case, consider a set A € B. We define a function that we
refer to as first hitting time function to A and denote it by r4 : X — NU {400}
where

ra(z) =min{j € NU{+oo}: fi(z) € A}.
The restriction of r4 to A is called the first return time function to A. We define

the first return time to A, which we denote by R(A), as the minimum of the return
time function to A, i.e.,

R(A) = 211611141 ra(x).

In the random case, we have to make a choice regarding the type of definition we
want to play the roles of the first hitting/return times (functions). Essentially, there
are two possibilities. The first is the quenched perspective, which consists of fixing
a realisation w € 2 and defining the objects in the same way as in the deterministic
case. The second is the annealed perspective, which consists of defining the same
objects by averaging over all possible realisations w. Here, we will use the quenched
perspective to define hitting/return times because it will facilitate the connection
between EVLs and HTS/RTS in the random setting. (We refer to [26] for more
details on both perspectives.)

For some w € () fixed, some x € M and A C M measurable, we may define the
first random hitting time

r5(z) == min{j € N: f(z) € A}
and the first random return from A to A as
R2(A) = min{ri(z) : z € A}.
Definition 2.4. Given a sequence of measurable subsets of X, (V,,)nen, so that

P(V,,) — 0, the system has (random) HTS G for (V,,)nen if for all t >0

t
2.15 P < — G(t
(2.15) (TV,,L_ (Vn))—> (t) as n — oo,
and the system has (random) RTS G for (V,,)nen if for all £ >0
t
P(Vn)

In the deterministic case, X = M, P = p and T = f. In the random case,
X=MxQ P=pu. x0Y T =S8 defined in @A), V,, = V,; x Q, where V} C M
and p(V¥) — 0, as n — oc.

(2.16) Py, (rvn < ) — G(t) asn — oo.
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Note that

t t
Pl(ry, < :MEX9§<’I‘£*§7>.
( v <vn>) Vi e (V)

The normalising sequences to obtain HT'S/RTS are motivated by Kac’s Lemma,
which states that the expected value of 4 wr.t. pais [, 74 dua = 1/u(A). So
in studying the fluctuations of r4 on A, the relevant normalising factor should be
1/p(A).

The existence of exponential HTS is equivalent to the existence of exponential
RTS. In fact, according to the Main Theorem in [I5], a system has HTS G if and
only if it has RTS G and

(2.17) Glt) = /O (1 G(s))ds.

In [10], the link between HTS/RTS (for balls) and EVLs of stochastic processes
given by (Z0]) was established for invariant measures p absolutely continuous w.r.t.
Leb. Essentially, it was proved that if such time series have an EVL H, then the
system has HTS H for balls “centred” at ¢ and vice versa. (Recall that having
HTS H is equivalent to saying that the system has RTS H, where H and H are
related by [2I).) This was based on the elementary observation that for stochastic
processes given by (Z6) we have

(2.18) My < ud) = {rix,sa) > 1}

This connection was exploited to prove EVLs using tools from HTS/RTS and the
other way around. In [IT], we carried the connection further to include more general
measures, which, in particular, allows us to obtain the connection in the random
setting. To check this we just need to use the skew product map to look at the
random setting as a deterministic system and take the observable ¢ : M x Q —
R U {400} defined as in Z8)) with ¢ : M — R U {+oo} as in [I1], equation (4.1)].
Then Theorems 1 and 2 from [II] guarantee that if we have an EVL, in the sense
that (2I1]) holds for some d.f. H, then we have HTS for sequences {V}, }en, where
Vi = Bs, x Q and §,, = 0 as n — oo, with G = H and vice versa.

Lemma 2.1.

Proof.

&
€
m
X
2
8
S
:
=
e
Vv
3
=
I
95)
E

If we consider multiple exceedances we are led to point processes of rare events
counting the number of exceedances in a certain time frame. For every A C R we
define

Na(A) = > x5

i€ ANNg
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In the particular case where A = I = [a,b) we simply write .4,°, := A4, ([a,b)). Ob-
serve that .4,y counts the number of exceedances amongst the first n observations

of the process Xy, X1,..., X, or, in other words, the number of entrances in U(u)
up to time n. Also, note that
(2.19) {9 =0} ={M, <u}.

In order to define a point process that captures the essence of an EVL and HT'S
through (2I9), we need to re-scale time using the factor v := 1/P(X > u) given by
Kac’s Theorem. However, before we give the definition, we need some formalism.
Let S denote the semi-ring of subsets of ]RS' whose elements are intervals of the type
[a,b), for a,b € R0+. Let R denote the ring generated by S. Recall that for every
J € R there are k € N and k intervals I, ..., I € S such that J = Ule I;. In order
to fix notation, let aj,b; € R} be such that I; = [a;,b;) € S. For I = [a,b) € S
and a € R, we denote al := [aa,ab) and I + o := [a + a,b + «). Similarly, for
J € R define aJ :=al1 U---Ualy and J +a:= (I; +a)U---U (I + ).

Definition 2.5. We define the Rare Event Point Process (REPP) by counting
the number of exceedances (or hits to U(uy)) during the (re-scaled) time period
vpd € R, where J € R. To be more precise, for every J € R, set

(2.20) No(J) o= My, (o) = D 1x,5u,.

JEV, JNNp

Under dependence conditions similar to the ones just seen above, the REPP just
defined converges in distribution to a standard Poisson process, when no clustering
is involved, and to a compound Poisson process with intensity 6 and a geometric
multiplicity d.f., otherwise. For completeness, here we define what we mean by a
Poisson and a compound Poisson process. (See [18] for more details.)

Definition 2.6. Let 73,75, ... be an i.i.d. sequence of random variables with com-
mon exponential distribution of mean 1/6. Let D1, Do, ... be another i.i.d. sequence
of random variables, independent of the previous one, and with d.f. 7. Given these
sequences, for J € R, set

N(J) = /lJ d (Z Di5T1+...+T,,> ;

i=1
where J; denotes the Dirac measure at ¢t > 0. Whenever we are in this setting, we
say that IV is a compound Poisson process of intensity 6 and multiplicity d.f. .

Remark 2.2. In this paper, the multiplicity will always be integer valued, which
means that m is completely defined by the values 7w, = P(D; = k), for every
k € Ng. Note that, if 7y = 1 and 0 = 1, then N is the standard Poisson process
and, for every ¢ > 0, the random variable N([0,¢)) has a Poisson distribution of
mean t.

Remark 2.3. When clustering is involved, we will see that 7 is actually a geometric
distribution of parameter 6 € (0,1], i.e., m, = 6(1 — )%, for every k € Ny. This
means that, as in [I6], here the random variable N([0,¢)) follows a Pdlya-Aeppli
distribution, i.e.:

k .
) = e i k—y (0 (k=1
PV(0.0) =) =~ (1 -0 (:2)).
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for all k € N and P(N([0,¢)) = 0) = e~

When D’(u,,) holds, since there is no clustering, then, due to a criterion proposed
by Kallenberg [I8, Theorem 4.7], which applies only to simple point processes,
without multiple events, we can simply adjust condition Ds(u,,) to this scenario of
multiple exceedances in order to prove that the REPP converges in distribution to
a standard Poisson process. We denote this adapted condition by:

Condition (Ds3(uy)). Let A € R and t € N. We say that Ds(u,) holds for the
sequence X, Xq,... if

P ({Xo > un} N{A(A+1) =0}) = P({Xo > un P(A(A) = 0)] < 7(n, 1),

where 7(n,t) is non-increasing in t for each n and ny(n,t,) — 0 as n — oo for
some sequence t, = o(n), which means that ¢, /n — 0 as n — oc.

Condition Ds(u,,) follows, as easily as Dy(uy,), from sufficiently fast decay of
correlations.

In [T0, Theorem 5] a strengthening of [9, Theorem 1] is proved, which essentially
says that, under D3(u,) and D’(u,), the REPP N,, defined in ([220) converges in
distribution to a standard Poisson process.

Next, we give an abstract result, in the deterministic setting, that allows us to
check conditions Dy (u,) and D’(u,) for any stochastic process X, X1,... arising
from a system which has decay of correlations against L' observables. As a conse-
quence of this result in Section Bl more precisely in Propositions B.2] and 4]
we will obtain the announced dichotomy for the EI based on the periodicity of the
point (.

Theorem A. Consider a dynamical system (M, B, u, f) for which there exists a
Banach space C of real valued functions such that for all ¢ € C and 1 € L*(p),
(2.21) Cor,(¢, ¥,n) < Cn™2,

where C' > 0 is a constant independent of both ¢,1. Let Xo, X1,... be given by
@8), where ¢ achieves a global maximum at some point ¢ for which condition

(R1)| holds. Let u, be such that ZI0) holds, U, be defined as in ZI2) and set

R, := R(U,,).
If there exists C' > 0 such that for all n we have 1y, € C, |1y, |lc < C" and
R, — o0, as n — oo, then conditions Do(uy,) and D'(uy,) hold for Xo, X1, .... This

implies that there is an EVL for M,, defined in 29) and H(1) =1—¢e"".

In light of the connection between EVLs and HTS/RTS it follows immediately:
Corollary B. Under the same hypothesis as Theorem [Al we have HTS/RTS for
balls around ¢ with G(t) = G(t) =1 —e'.

Since, under the same assumptions of Theorem [Al condition D3(uy,) holds triv-

ially, then applying [I0, Theorem 5| we obtain:

Corollary C. Under the same hypothesis as Theorem [Al the REPP N,, defined in
@20) is such that N, 4 N, as n — oo, where N denotes a Poisson Process with
intensity 1.

Remark 2.4. Note that condition R,, — oo, as n — o0, is easily verified if the
map is continuous at every point of the orbit of (. We will state this formally in
Lemma B11
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Remark 2.5. Observe that decay of correlations as in ([Z2ZI]) against L' (u) observ-
ables is a very strong property. In fact, regardless of the rate (in this case n=2),
as long as it is summable, one can actually show that the system has exponential
decay of correlations of Holder observables against L (u), i.e., Cq is the space of
Holder continuous and Cy is L™ (). (See [I, Theorem B].)

Now, we give an abstract result in the random setting which concludes by stating
that by adding random noise, regardless of the point  chosen, we always get an EI
equal to 1.

Theorem D. Consider a dynamical system (M x Q, B, u. x 0N, S), where M =
T¢, for some d € N, f : M — M is a deterministic system which is randomly
perturbed as in (22) with noise distribution given by 1)) and S is the skew product
map defined in (Z4l). Assume that there exists n > 0 such that dist(f(x), f(y)) <
ndist(x,y), for all x,y € M. Assume also that the stationary measure . is such
that e = h:.Leb, with 0 < h, < he < he < o0. Suppose that there exists a
Banach space C of real valued functions defined on M such that for all ¢ € C and

(VRS Ll(,us);

(222) COTHEXGEN((st 1/),71) < 07?,72,

where COTpsxeg(') is defined as in ([ZA) and C' > 0 is a constant independent of
both ¢, 1.

For any point ¢ € M, consider that Xo, X1, ... is defined as in Z20), let u,, be
such that @I0Q) holds and assume that U, is defined as in [2I2). If there exists
C’ > 0 such that for all n we have 1y, € C and |1y, |lc < C’, then the stochastic
process Xg, X1, ... satisfies Da(uy,) and D'(uy,), which implies that we have an EVL
for M,, such that H(1) =e 7.

Again, using the connection between EVLs and HTS/RTS we get

Corollary E. Under the same hypothesis as Theorem [Dl, we have exponential
I!TS/RTS for balls around ¢, in the sense that [2I8) and ZI8) hold with G(t) =

G(t)=1—¢€" and V,, = Bs, (¢) x Q, where 6, — 0, as n — .
Moreover, appealing to [10, Theorem 5] once again, we have

Corollary F. Under the same hypothesis as Theorem [D], the stochastic process
Xo, X4, .. satisfies D3(uy) and D'(u,), which implies that the REPP N,, defined

in Z20) is such that Ny, 4 N, as n — oo, where N denotes a Poisson Process
with intensity 1.

Remark 2.6. We remark that we do not need to consider that M is a d-dimensional
torus in order to apply the theory. Basically, we only need that f,(M) C M, for
all w € B.(0). As we will see in more detail in Section @] for example, piece-
wise expanding maps of the interval, with finitely many branches, satisfy all the
conclusions of Theorem [D] .

3. EXTREMAL INDEX DICHOTOMY FOR DETERMINISTIC SYSTEMS

In this section we will start by proving Theorem [Al Corollary [C] and a simple
lemma asserting that continuity is enough to guarantee that R,, — co, as n — oo.
Next, we give examples of systems to which we can apply Theorem [A] in order
to prove a dichotomy regarding the existence of an EI equal to 1 or less than 1,
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depending on whether ( is non-periodic or periodic, respectively. This will be done
for uniformly expanding and piecewise expanding maps, when all points in the orbit
of ¢ are continuity points of the map.

In the third subsection, we will consider Rychlik maps, which are piecewise
expanding maps of the interval, and will analyse the EI also in the cases when the
orbit of ¢ hits a discontinuity point of the map.

3.1. Decay against L' implies exponential EVL at non-periodic points.

Proofs of Theorem [Al and Corollary [Cl. As explained in [I4, Section 5.1], condi-
tions Ds(uy,) and Ds(u,,) are designed to follow easily from decay of correlations.
In fact, if we choose ¢ = 1y, and ¥ = liaf,<y,}, in the case of Da(uy,), and
¥ =1 4 (a)=0, for some A € R, in the case of D3(u,), we have that we can take
y(n,t) = C*t~2, where C* = CC’. Hence, conditions Do(u,) and Ds(u,) are
trivially satisfied for the sequence (¢,), given by ¢, = n?/3, for example.

Now, we turn to condition D’(u,). Taking ¢y = ¢ = 1p, in ([22I) and since
1y, llc < C', we easily get
(3.1)

p (Un N f7(UR)) < (1(Un))? +C 110, lle 110, |1y 572 < (0(Un))? +C*u(Un)j 2,
where C* = CC’ > 0. By definition of R,,, estimate B and since nu(U,) — T as
n — oo, it follows that there exists some constant D > 0 such that

[n/kn]
n Z (Un 0 7 (Un))

[ /k ] L"/k”
= 3 U0 ST Sl U £ O 3 i

Un 2 > 2 &
" j=Rn " j=Rn e

Remark 3.1. In the above demonstration it is important to use the L'-norm to
obtain the factor p(U,) in the second summand of the last term in (B, which is
crucial to kill off the n factor coming from the definition of D’(u,,). However, note
that we actually do not need decay of correlations against L' in its full strength,
which means that it holds for all L! functions. In fact, in order to prove D’(u,,) we
only need it to hold for the functions 1, .

Also, note that we do not need such a strong statement regarding the decay
of correlations of the system in order to prove Dy(u,) or Ds(uy). In particular,
even if 1y, ¢ C (as when C is the space of Hélder continuous functions), we can
still verify these conditions by using a suitable Holder approximation. (See [14]
Proposition 5.2].)

According to Theorem[A] in general terms, if the system has decay of correlations
against L' observables, then to prove D’(u,) one has basically to show that R,, —
00, as n — oo. Next lemma gives us a sufficient condition for that to happen.
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Lemma 3.1. Assume that ¢ is not a periodic point and that f is continuous at
every point of the orbit of ¢, namely ¢, f(C), f>(¢),.... Then lim, ,o R, = 00,
where R, is as in Theorem [Al

Proof. Let j € N. We will show that if n € N is sufficiently large, then R,, > j. Let
€ =min;—y,__;dist(f*(¢),¢). Our assumptions assure that each f, fori=1,...,7,
is continuous at (. Hence, for every i = 1,...,j, there exists §; > 0 such that
fU(B5,(¢)) C Bepa(fi(¢)). Let U := N]_; Bs,(¢). If we choose N sufficiently
large that U,, C U for all n > N, then using the definition of € it is clear that
i U)NU, =0, for all i = 1,..., 7, which implies that R,, > j. O

3.2. The dichotomy for specific systems. One of the results in [I2] is that for
uniformly expanding systems like the doubling map, there is a dichotomy in terms
of the type of laws of rare events that one gets at every possible centre (. Namely,
it was shown that either ( is non-periodic, in which case one always gets a standard
exponential EVL/HTS, or ¢ is a periodic (repelling) point, in which case one obtains
an exponential law with an EI 0 < ¢ < 1 given by the expansion rate at ¢ (see
[I2, Section 6]). This was proved for cylinders rather than balls, meaning that the
sets U,, are dynamically defined cylinders (see [12], Section 5] or [I1], Section 5], for
details). Results for cylinders are weaker than the ones for balls, since, in rough
terms, it means that the limit is only obtained for certain subsequences of n € N
rather than for the whole sequence.

In [I2], it was conjectured that this dichotomy should hold in greater generality,
namely for balls rather than cylinders and more general systems. As a consequence
of Theorem [A] we will be able to show that the dichotomy indeed holds for balls
and more general systems. We remark that from the results in [8], one can also
derive the dichotomy for conformal repellers and, in [20], the dichotomy is also
obtained for maps with a spectral gap for their Perron-Frobenius operator. In both
these papers, the results were obtained by studying the spectral properties of the
Perron-Frobenius operator.

3.2.1. Rychlik maps. We will introduce a class of dynamical systems considered by
Rychlik in [27]. This class includes, for example, piecewise C? uniformly expanding
maps of the unit interval with the relevant physical measures. We first need some
definitions.

Definition 3.1. Given a potential ¢ : Y — R on an interval Y, the variation of ¢
is defined as

Var(¢) := sup {Z [U(wig1) — 1/)(%)|} )
=0

where the supremum is taken over all finite ordered sequences (z;)i, C Y.

We use the norm ||¢|| pv = sup |[¢| + Var(¢)), which makes BV :={¢: Y - R :
Il pv < oo} into a Banach space. We also define

Snth(x) = (@) + -+ o f7(z).

Definition 3.2. For a measurable potential ¢ : X — R, we define the pressure of
(X, f,¢) to be

P(¢) := sup {h(]P’)+/gz5d]P’:/¢dP<oo},

PeM;y
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where M is the set of f-invariant probability measures and h(P) denotes the
metric entropy of the measure P; see [31]] for details. If P is an invariant probability
measure such that h(Py) + [ ¢ dP = P(¢), then we say that P is an equilibrium
state.

Definition 3.3. A measure m is called a ¢-conformal measure 1f m(./\/l) =1 and if
whenever f : A — f(A) is a bijection, for a Borel set A, then m(f(A)) = [,e?dm.
Therefore, if f™: A — f™(A) is a bijection, then m(f™(A f eS¢ dm.

Definition 3.4 (Rychlik system). (Y, f, ) is a Rychlik system if Y is an interval,
{Y;}; is an at most countable collection of open intervals such that |J,Y; D Y
(where Y; is the closure of Y;), f : |J;Y; — Y is a function continuous on each
Y;, which admits a continuous extension to the closure of Y; that we denote by
fi:Y; =Y and ¢ :Y — [-00,00) is a potential such that

1Y, — f(Y3) is a diffeomorphism;

(1) f

(2) Var e¥ < +00, P = —0 on Y\ {J;Y; and P(¢)) = 0;
(3) there is a y-conformal measure m,; on Y;
(4)

(f.v) is expanding: sup,cy ¥(z) < 0.

Rychlik [27] proved that these maps have exponential decay of correlations
against L' observables. To be more precise, if (Y, f,4) is a topologically mixing
Rychlik system, then there exists an equilibrium state p,, = hmy where h € BV
and m,; and (i, are non-atomic and (Y, f, ity) has exponential decay of correlations,
i.e., there exists C' > 0 and v € (0, 1) such that

(3.2) \ [orm o am— [<au [o duw‘ < Cllelluigun 6l 5v™,

for any ¢ € L'(uy) and ¢ € BV. Note that, in the original statement, instead
of the L'(uy)-norm, the L'(my)-norm appeared. However, we will assume that
h > ¢, for some ¢ > 0, which means that we can write [B2)) as it is. We remark
that h being bounded below by a positive constant is not very restrictive. That
is the case if, for example, h is lower semi-continuous (see [B, Theorem 8.2.3]) or
if the system has summable variations as does uniformly expanding systems with
Holder continuous potentials.

Let S=Y \U,Y: and define A := {x € Y : f*(x) ¢S, foralln € No}. Asa
consequence of Theorem [A] Corollary [C] and Lemma Bl it follows immediately:

Proposition 3.2. Suppose that (Y, f,1) is a topologically mizing Rychlik system,
1 1s Holder contmuous on each Y;, and p = py is the corresponding equilibrium
state such that > ¢, for some ¢ > 0. Let Xo,X1,... be given by ([Z0]), where
@ achieves a global mazximum at some point (. Then we have an EVL for M, and

(1) if ¢ € A is not a periodic point, then the EVL is such that H(7) = e~ and
the REPP N,, converges in distribution to a standard Poisson process N of
mtensity 1;

(2) if ¢ € A is a (repelling) periodic point of prime period p, then the EVL is
such that H(t) = e~V7, where the EI is given by ¥ = 1 — %% and the
REPP N,, converges in distribution to a compound Poisson process N with
intensity ¥ and multiplicity d.f. 7 given by w(k) = ¥(1 — 9)*, for every
Kk € Np.
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Proof. We start by noting that statement (2) has already been proved in [I2, Propo-
sition 2] and [I3], Corollary 3].

Regarding statement (1), first note that for Rychlik maps, ([8:2) clearly implies
that condition (22II) is satisfied. Besides, since U,, must be an interval, then
1y, € BV and |1y, ||y < 2. Moreover, by definition of A, we can apply Lemma 3]
and consequently obtain that lim,,_, ., R, = co. Hence, we are now in a condition
of applying Theorem [Al and Corollary [Cl to obtain the result. O

3.2.2. Piecewise expanding maps in higher dimensions. As a second example, we
will consider multidimensional piecewise uniformly expanding maps for which we
follow the definition given by Saussol [2§]. As pointed out in [I], these maps general-
ize Markov maps which also contain one-dimensional piecewise uniformly expanding
maps.

We need some notation: dist(-, ) being the usual metric in RY, given any £ > 0,
we introduce B.(r) = {y € RV : dist(z,y) < ¢}. Moreover, Z being a compact
subset of RV, for any A C Z and given a real number ¢ > 0, we write B.(A4) =
{x € RN : dist(z, A) < c}; Z° stands for the interior of Z, and Z is the closure.

Definition 3.5 (Multidimensional piecewise expanding system). (Z, f, u) is a mul-
tidimensional piecewise expanding system if Z is a compact subset of RY with
Z°=7,f:7Z— Zand {Z;} is a family of at most countably many disjoint open
sets such that Leb(Z\|J,; Z;) = 0 and there exist open sets Z:  Z; and C'+* maps
fi: Z — R, for some real number 0 < a < 1 and some sufficiently small real
number £; > 0 such that for all i,

(1) fi(Z:i) D Be, (f(Z:));

(2) for z,y € f(Z;) with dist(z,y) <eq,
|det Df; H(x) — det D (y)| < c|det Df; " (x)|dist(2, y)*;
(3) there exists s = s(f) < 1 such that Vz,y € f(Z) with dist(z,y) < &1, we
have
dist(f; e, f;ty) < sdist(x,y);
(4) let us put G(e,e1) := sup, G(x,¢e,21), where

Leb(f; ' Be(0fZ;) U B(1—g)e, (2))
(3.3) G(z,e,61) = Z Leb(B(l_S)sl(:ﬁ)) )

and assume that sup (30‘ + 2sup %50‘) < 1.
0<eq e<§

Now, let us introduce the space of quasi-Holder functions in which the spectrum
of the corresponding Perron-Frobenius operator is investigated. Given a Borel set
I' C Z, we define the oscillation of ¢ € L*(Leb) over I" as

osc(p,I') :==ess sup p — essrinf ®.
r
It is easy to verify that o +— osc(y, B:(z)) defines a measurable function (see

[28, Proposition 3.1]). Given real numbers 0 < a < 1 and g¢ > 0, we define the
a-seminorm of ¢ as

ol = sup e [ osclp, Bul)) dLebo)
RN

0<e<eo
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Let us consider the space of functions with bounded a-seminorm,
Vo = {@ € L*(Leb) : |¢|a < 00},
and endow V,, with the norm

I lla =1l e eny + 1+ la

which makes it into a Banach space. We note that V, is independent of the choice
of £9. According to [28, Theorem 5.1], there exists an absolutely continuous invari-
ant probability measure (a.c.i.p.) u. Also in [28, Theorem 6.1], it is shown that
on the mixing components p enjoys exponential decay of correlations against L'
observables on V,,. More precisely, if the map f is as defined above and if x4 is the
mixing a.c.i.p., then there exist constants C' < co and v < 1 such that

(3.4)

’/ wof”hd,u‘ < C|Y|lpr |l ay™, Vb € LY, where /wd,u =0 and Vh € V,.
z

We refer the reader to [28] for the exact values of the above constants. We point out
that the L'-norm on the right hand side should be intended with respect to Leb.
Whenever the density of 1 is bounded from below and Lebesgue almost everywhere
by a strictly positive constant, such an L'-norm could be extended to p; see also
Appendix C.4 in [I] for a similar derivation.

Let S = Z\ |, Z; and define A := {z € Z: f*(x) ¢S, foralln € No}. Asa
consequence of Theorem [A] Corollary [ and Lemma Bl it follows immediately:

Proposition 3.3. Suppose that (Z, f, 1) is a topologically mizing multidimensional
piecewise expanding system and p is its a.c.i.p. with a Radon-Nikodym density
bounded away from zero. Let Xo,X1,... be given by (Z6), where ¢ achieves a
global mazimum at some point (. Then we have an EVL for M, and

(1) if ¢ € A is not a periodic point, then the EVL is such that H(7) = e~ and
the REPP N,, converges in distribution to a standard Poisson process N of
intensity 1;

(2) if ¢ € A is a (repelling) periodic point of prime period p, then the EVL is
such that H(T) = e~V , where the EI is given by 9 = 1 — |det D(f7P)(¢)|
and the REPP N, converges in distribution to a compound Poisson process
N with intensity ¥ and multiplicity d.f. © given by (k) = 9(1 — 9)", for
every Kk € Np.

Proof. Statement (2) has already been proved in [I3], Corollary 4].

For proving (1), we can start by remarking that condition (ZZI)) is satisfied
since we have ([B4). Since U,, corresponds to a ball, by definition of | - |,, it follows
easily that 1y, € V, and |1y, || is uniformly bounded by above. Now, consid-
ering the definition of A, we can apply Lemma [3J] and consequently obtain that
lim,, oo R, = oo. The result then follows by applying Theorem [A] and Corol-
lary O

3.3. The extremal behaviour at discontinuity points. In this section, we go
back to Rychlik maps introduced in Section 3.2.1, but with finitely many branches,
and study the extremal behaviour of the system when the orbit of ¢ hits a discon-
tinuity point of the map.

Consider a point ¢ € Y. Note that here we consider at most finitely many
collections of open intervals such that [J, Y; D Y. If ( € A, then we say that
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¢ is a simple point. If ¢ is a non-simple point, which means that rg(¢) is finite,
then let £ = rg(¢) and z = f(¢). We will always assume that z € S is such
that: there exist ¢7,i~ € N so that z is the right end point of Y;- and the left
end point of Y;+. We consider that the point z is doubled and has two versions,
2t €Yt and 27 € Y-, sothat f(27) := fi+(2) = limys. ey, f(z) and f(27) ==
fi-(2) = limy . sey, f(z). When ( is a non-simple point we consider that its
orbit bifurcates when it hits S and consider its two possible evolutions. We express
this fact by saying that when ( is non-simple we consider the “orbits” of (* and
¢~ which are defined in the following way:
o forj=1,...,0 welet f1(¢F) = f7(¢);
o for j = ¢+ 1, we define f7(¢F) := f=(f771(¢H));
e for j > ¢+ 1 we consider two possibilities:
— if j— 1 is such that f771(¢*F) ¢ S, then we set f7(¢F) := f(fI71(¢TF)),
— otherwise we set f7(¢*F) := fi(f7~1(¢*)), where 7 is such that f7=¢(z*
€y;.
Remark 3.2. Note that for the “orbits” of ¢(* just defined above, there is a sequence
(i;c)jeN such that, for all n € N, we have f(¢¥) € 71% and f"(¢*) = fizoo

. (¢). Also observe that, in the notation above, i* = i*.
fll (C) ’ [RY4

A non-simple point ¢ is aperiodic if for all j € N we have f7(¢t) # ¢ # f7(¢7).

If there exists p* such that fpi (¢*) = ¢ and for j = 1,...,pT — 1 we have
fI(¢F) # ¢, but, for all j € N, we have f7(¢F) # ¢, then we say that ¢ is singly
returning. If ¢ is singly returning and f*(¢*) = ¢*, which means that f”i (%) €
Y+, then we say that ¢ is a singly periodic point of period p*.

+

Jid
FIGURE 1. Singly returning, singly periodic ¢

If ¢ is singly returning and f”i(ci) = (7, which means that fpi(zi) € Y,
then we say that ( is an eventually aperiodic point.

+

fp

FIGURE 2. Singly returning, eventually aperiodic

If there exist p™ and p~ such that f7 ((*) = ¢ = fP (¢7) and for j = 1,...,
pt —land k=1,...,p7 —1 we have f7(¢*) # ¢ # f¥(¢7), then we say that ( is
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doubly returning. In the case  is a doubly returning point and both f?" (¢T) = ¢+
and fP (¢7) = ¢, then we say that ¢ is doubly periodic with periods p™ and p~,
respectively.

+

" fr

FIGURE 3. Doubly returning, doubly periodic ¢ (no switches)

If ¢ is doubly returning, fpi (¢F) = ¢F and 7 (¢F) = ¢*, then we say that ¢ is
doubly returning with one switch.

+

VA i

FIGURE 4. Doubly returning ¢ with one switch

If ¢ is doubly returning, fpi (¢*) = (T and frr (CF) = ¢*, then we say that  is
doubly returning with two switches.

+

fr "

FI1GURE 5. Doubly returning ¢ with two switches

In what follows consider that
U =U, N f A (Y).

The main goals of this section are to compute the EI and also the limit for the
REPP at non-simple points as defined above. In the case of aperiodic non-simple
points, the analysis is very similar to the one held for non-periodic points, in the
previous sections, and we get an EI equal to 1 and the convergence of the REPP
to the standard Poisson process. In the case of singly returning and doubly return-
ing points, we have periodicity and consequently clustering. This means that the
analysis should follow the footsteps of [I2/[I3] with the necessary adjustments. For
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completeness we include a brief review of the results needed in Appendix [A] and in
particular the formulas (B) and (B:2]) in Appendix[Bl that we will use to compute
the EI and the multiplicity distribution of the limiting compound Poisson process.

Proposition 3.4. Suppose that (Y, f,4) is a topologically mizing Rychlik system
with finitely many branches, v is Hélder continuous on each Y ;, and p = ji,; is the
corresponding equilibrium state. Let Xg, X1, ... be given by 20, where ¢ achicves
a global mazimum at some point ¢ € Y\ A. Let uy,, be such that ZI0) holds and U,
be defined as in ZIZ). We assume that u(UE) ~ o pu(U,), where 0 < a™,at < 1
and a~ +at = 1. Then we have an EVL for M,, and

(1) if ¢ is an aperiodic non-simple point, then the EVL is such that H(7) =e™7;

(2) if ¢ is a non-simple, repelling singly returning point, then the EVL is such
that H(1) = e~"7, where the EI is given by ¥ = 1 — aiesviw(ci);

(8) if ¢ is a non-simple, repelling doubly returning point, then the EVL is
such that H(t) = ™7, where the EI is given by 9 = 1 — ateSm ()
a=e¥=YC) when ¢ has no switches; 9 =1 — ozi(esp“p(ﬁ) + essz(c_)),
when ¢ has one switch; ¥ = 1 — a~eSrt () a+esp*w(ci), when ¢ has
two switches.

Remark 3.3. We remark that, in the particular case when g, is absolutely contin-
uous with respect to the Lebesgue measure and the invariant density is continuous
at the points ¢ considered in the proposition above, the formulas for the EI can be
seen as special cases of the formula in [20, Remark 8].

Proof. If  is an aperiodic non-simple point, then we just have to mimic the ar-
gument for non-periodic points in the previous sections. The proof of Da(u,,) is
done exactly as before. Using decay of correlations against L', stated in ([B2), the
proof that D’(u,,) holds for these points follows the same footsteps except for the
adjustments in order to consider the two possible evolutions corresponding to the
“orbits” of ¢t and (™. For example, to prove that R(U,) — oo, as n — oo, in the
argument of Lemma [31] we would define

€ = min {k_nllin ‘dist(fk(('*),g“),k:rrllin .dist(fk(C_),C)} ,

7 -]

and proceed as before.

When ( is a non-simple (singly or doubly) returning point, we just need to adjust
the definition (A of Q,(u,) to cope with the two possibly different evolutions of
(" and ¢~. Everything else, namely the proofs of conditions D?(u,) and D, (uy),
follows from decay of correlations against L', stated in [2), exactly along the same
lines as in the proof of [I3, Theorem 2]. Hence, essentially, for each different case
we have to define coherently @, (u,) and compute the EI using formula (BJ).

Assume first that ¢ is a singly returning (eventually aperiodic or not) non-simple
point. Without loss of generality (w.l.o.g.), we also assume that there exists p such
that fP(¢*) = ¢*. In this case, we should define Q,(u,) = U,; U (U \ f7P(U,)),
as seen in Figure 6.
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Uy Ut \ f72(Un)
4 A
| |
¢
fp

FIGURE 6. Q, = U,y U(U\ f72(U,))

We can now compute the EI:

- _ eSp(¢T) +
9— lim 1 @p(un)) lim pU, )+ (1—e u(U,)
n—oo M(Un) n—00 N(Un)
_ i QRO (=S ENUT) s,
n—co N(Un)

Let ¢ be a non-simple, repelling doubly returning point and p~—, p™ be such that
fP (") =¢and e (¢T) = ¢ . For definiteness, we assume w.l.o.g. that p~ < p™.
First we consider the case where no switching occurs. In this case, we have

two different “periods”, hence we should define Q- ,+ (un) = (UE \f7 (U, )) U
(i wh).

VARV

FIGURE 7. Qp- p+ (up) = ((pJn_ \f‘szf—)) u (Uf[ \ f—P+(Uj[))

It follows that

—(1 — &Sp¥(¢7) (1 — eSp¥(¢h)
g (e Ju(Un) + 0t (1 —e )u(Us)
n— o0 M(Un)
— 1 — aieSPw(C_) — a+eSPw(C+)

Next, we consider the case with one switch. In this case, we also have two dif-
ferent “periods”, and for definiteness we assume w.l.o.g. that fP ((7) = ¢~ and

F7 (¢ =C Then we define Q- e (un) = (U \ 777 W))u(U\ 177 (0;) ]
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_ —p~ _ _pt _
U, \f7 (Uy) U\ 7 (U,)
A A
; |
¢

P~ pt

FIGURE 8. Qp77p+(unj; = (Ug \f"’f(Un_)) U (UZr \f_’ﬁ(Un_))

It follows that
—(1 — eSp¥(¢7) —(1 — &Sp¥(¢T)
9 = lim a (1—e JUn) +a” (1 —e Ju(Uy)
1 eSr¥(CT) oSt

Finally, we consider the case with two switches. In this case, we also have
two different “periods” and we should define Q- ,+(u,) = (U; \ f*pf(UJ)) u

(i W),

U\ f7 (U) U\ f(Uy)
4 )

N/
frr fr
FIGURE 9. Q,- p+(up) = (Un_ \f‘pf(U,J[)) U (U,J{ \ f_p+(Un_)>

It follows that
- _ +
9l (1= U +am (1 VD) u(U,)
n— o0 M(Un)
— 1 ST L teSen(¢T)

O

The next result gives the convergence of the REPP at non-simple points. Note
that, contrary to the usual geometric distribution obtained, for example, in [6]
[I3LT6], here the multiplicity distribution is quite different. In fact, for eventually
aperiodic returning points, for example, we have that 7(x) = 0 for all k > 3.

+
Proposition 3.5. Let a* := et Under the same assumptions as Proposi-
tion B4, we have:
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(1) if  is an aperiodic non-simple point, then the REPP converges to a standard
Poisson process of intensity 1;
(2) if C is a non-simple, singly returning point
(a) not eventually aperiodic, then the REPP converges to a compound
Poisson process of intensity U, given in Proposition B4, and multi-
plicity distribution defined by:

C(1_ o+ +_ o+ +y—(r—1)
7(1) = =U=)d=a?) a 1913(1(1), w(n):a(la)zﬁ(a) 17 k> 2.
(b) eventually aperiodic, then the REPP converges to a compound Pois-
son process of intensity 9, given in Proposition B4, and multiplicity
distribution defined by:

(1) =2 7(2)=2 7(k)=0, k>3.

(8) if C is a non-simple, repelling doubly returning point
(a) with no switches, then the REPP converges to a compound Poisson
process of intensity ¥, given in Proposition B4, and multiplicity dis-
tribution defined by:

’/T(].) _ 21971+a_(a:9)2+a+(a+)2

)

(k) = ‘f(1—a7)2(a7)’(“’1);;07(1—a+)2(a+)7("7”’ K> 9.

(b) with one switch, then the REPP converges to a compound Poisson
process of intensity ¥, given in Proposition B4, and multiplicity dis-
tribution defined by:

+
7(1) = 219—1+(:9 (1—19)7

)= (1=9)(a®)**(1—a*)?
9

(K , K> 2.

(¢) with two switches, then the REPP converges to a compound Poisson
process of intensity ¥, given in Proposition B4, and multiplicity dis-
tribution defined by:

- —atVi—1((1— —at)—2a—at

71_(1): 172(17’(39)4’(1 a+’ 7T(2]) _ (a”a™) ((1 "9)&;""1 a’)—2a"a ),

. a”at) (1-2(1—9)+a"at .
7r(23+1):( r( 21(91 )+ ),]21.

Proof. When ( is an aperiodic non-simple point, then as we have seen in Proposi-
tion B4 condition D’(u,,) holds. Clearly, Ds(u,) follows from decay of correlations
and, by [I0, Theorem 5], we easily conclude that the REPP converges to the stan-
dard Poisson process of intensity 1.

When ( is a non-simple (singly or doubly) returning point, we just need to adjust
the definition of the sets U*) given in (&), which ultimately affects the sets Q% (u),
given in (&), in order to cope with the two possibly different evolutions of (T and
(™. Everything else, namely the proofs of conditions DP(u,,)* and D} (u,)*, follows
from decay of correlations against L', stated in ([B2)), exactly along the same lines
as in the proof of [I3, Theorem 2]. Hence, essentially, for each different case we
have to define coherently the sets U*) and compute the multiplicity distribution
using formula (B2).

In all cases, U") = U, = U; UU;F.

Let ¢ be a singly returning non-simple point which is not eventually aperiodic.
We assume w.l.o.g. that there exists p such that fP(¢*) = ¢t and f7(¢7) # ¢, for
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all 7 € N. For every k € N, we define

Ut = (ﬂ f‘”’(UJ)) :

i=0
Using (A4, we can now easily define Q* := U") \ U+ for all kK > 0. We have

P(Q%) ~ P(U,) — a*P(U,}) ~ P(U,)(1 — ata™). The same computations would
lead us to P(Q") ~ P(U,)(a™(1 —a™)(a™)"). Using formula (B2), it follows that

_ o PRYD-P(QY) _ (a—atat)—(at(1—at)at) _ 9-(1-9)(1-a*)
(1) = lm = 5m (—avat) TR

. P(Q 1) —P(Q") + + r—1 + +V(at
7(k) = lim ( P(g)o) — o)) (e ) @)

onr(l—aJr)z(aJr)'{71
= —_—

Let ¢ be a singly returning non-simple point which is eventually aperiodic. We
assume w.l.o.g. that there exists p such that fP(¢*) = ¢~ and f/({™) # ¢, for all
j € N. For every k € N, we define

U0 = (UF ), U =0, k22

Note that Q° = U, \ UM, Q' = UM and Q* = 0, for all x > 2. We have
P(Q°) ~ P(Un) — a*P(U,,; )NP(U )(1—a~a"), P(Q") ~ P(Un)a~a®, P(Q~) =0,
for all k > 2. Using formula (B2), it follows that

(1) = lim H)E@)

n—oo  E(QY)

(lfa_a"')f(a_a'*') 29—1

- (1—a—a™) -9
. P(QY)—P(Q? a—at
m(2) =nlgrgo ( IP’)(QU)( ) - (I—a—at)

=12 7(k)=0, k>3

Let ¢ be a doubly returning non-simple point with no switches. Let p~,p™ be
such that fP (¢7) = (¢~ and fP" (¢*) = ¢*t. For every k € N, we define

U . (ﬂ fip_(Un)) U (ﬂ fi”+(UJ)> :
i=0 =0

Note that using (&), we can now easily define Q" := U®) \ U+ for all x > 0.
We have P(Q°) ~ P(U,,) —a P(U,) —a™P(U}) ~P(U,)(1 —a~a” —atat). The
same computations would lead us to
P(Q") ~P(Up)(a™ (1 —a™)(a™)" +a™ (1 —a*)(a")").
Using formula (B2), it follows that
. P QO)—P(QI (1—a~a” —ata™) 1—a Ja +at (1—at)a™
n(1) = Jim @) - e o )

_ 20—14a (e )*+at(a™)?
- v

)

. P(Q~"! P(Q" ) - 170,_)2 a ) trat(1—at)?(at)* 1
”("E):nlinéo( P(%O ( G e 2 € 30 G
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Let ¢ be a doubly returning non-simple point with one switch. We assume
w.l.o.g. that there exist p~,p™ such that f? ((7) = ¢~ and fp+((+) = (~. For
every k € N, we define

U = (m f""’(Un‘)> U (U: nFr N f-P*-MU;)) .
i=0 1=0
Using (A4, we can now easily define Q" := U") \ U*+1 for all k > 0. We have
P(Q%) ~ P(U,) —a P(U,; ) —a™PU,) ~ PU,)(1 —a"a~ —a~a"). The same
computations would lead us to
P(Q") ~P(U,)(a (1 —a )(a )" +a (1 —a )at(a)" ).
Using formula (B2), it follows that

P(Q°)-P(Q") _ (1—a~(a~+at))—(a~(1—a")a"+a~(1-a")a®)
(1—-a—a=—a—a't)

m(l) = nhﬁngo 5o

_ 29—1+a~ (1—9)
==,

. P(Qn_l)*P(QH) a (1—a )*(a )" '+a (1-a)%at(a")"?
m(R) = i e = 5
_ (=9 *(1-a")?

o .

Let ¢ be a doubly returning non-simple point with two switches. We assume that
there exist p~,p* such that f7 (¢7) = ¢+ and fP" () = (. For every j € Ny,
we define

j+1 J
Uit . (Un_ N ﬂ f—ip*—(i—l)w(U:) n f—ip—ip+(UTL_)>
1

1=1 i=

Jj+1 J
U (Ui nO) 7w n N f—ip*—““(UJ)) :

i=1 i=1

J J
U .= (Un N7 =W n N f“’“”*(U,J)

i=1 i=1

J J
U (Un+ N 7 = ) n ) f”’””(UJ)> :
=1

i=1

Using (&), we can now easily define Q" := U\ U+ for all k > 0. We have
P(Q°) ~ P(U,) —a PUS) — a*P(U,) ~ P(U,)(1 —aTa™ — a~a™). The same
computations would lead us to P(Q¥) ~ P(U,)(1 — ata™ —a~at)(a"a™)? and
P(Q¥) ~ P(U,)(aTa™ + a~a™ —a~a")(a"a’)/. Using formula (B2), it follows
that, for every j € N,

P(QO)—P(Ql) _ (1—ata " —a"a")—(aTa " +a"at—a"a™) _ 1-2(1—9)+a"a’

7T(1) - nh—>néo P(QY) (1—ata=—a~at) - ) )
) . P(QYTY)-P(Q¥) _ (a~a*)Y(ata~(14+a”at)ta"at(1+a”at)—2a"a*t)
71-(2]) = n11_>1r010 D) — a a L a a ’
. . ]P’(Q2j>—P(Q2j+1) (a"at)(1—2ata” —2a " at+a"a™)
™2+ 1) = Jim =gy — = 7 :

Not for print or electronic distribution. This file may not be posted electronically.



Prepublication copy provided to Jose Antonio O Freitas. Please give confirmation to AMS by November 3, 2014.

LAWS OF RARE EVENTS FOR DYNAMICAL SYSTEMS 27

4. EXTREMES FOR RANDOM DYNAMICS

In this section we will start with the proof of Theorem [DI which states that
the dichotomy observed in Section [ vanishes when we add absolutely continuous
noise (w.r.t. Lebesgue) and for every chosen point in the phase space we have a
standard exponential distribution for the EVL and HTS/RTS weak limits. We will
also certify that the REPP converges to a Poisson Process with intensity 1. Next,
we will give some examples of random dynamical systems for which we can prove
the existence of EVLs and HTS/RTS as well as the convergence of REPP.

In what follows, we denote the diameter of set A C M by

|A| := sup{dist(z,y) : =,y € A},
and for any © € M we define the translation of A by z as the set A+ z:={a+x:
a€ A}.

4.1. Laws of rare events for random dynamics.

Proof of Theorem [Dl Firstly, we want to show that, as in the deterministic case,
the condition Dy(uy) can be deduced from the decay of correlations.

From our assumption the random dynamical system has (annealed) decay of
correlations, i.e., there exists a Banach space C of real valued functions such that
for all ¢ € C and ¥ € L'(pe),

@y | [ouwn du - [odu [van.

where C' > 0 is a constant independent of both ¢ and .
In proving Ds(U,), the main point is to choose the right observable. We take

< Clollellllz uyt™,

O(@) = Lixo>un} = L{p@)>un}s
Y(@) = /1{</>(w)7v°f@1(w)7---as00f£’1(w)§un}degil@)'

Substituting ¥ in the random evolution operator, we get

(utw // {pofl(x),. gpof[ 1oft(x)<u }dee 1( )det( )

Since all w;’s and @;’s are chosen in an i.i.d. structure, we can rename the random
iterates, i.e., we lose no information in writing

N
o) (@ / {poft (), .., pofb™ @) <uny 40 (w).

Therefore, we get

/ 6(x) (UlD) () dpse

:/Ma(gp(x)>un,<pof;(x)§um o [ w) < ) A6 ).
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On the other hand,
[o@hdne = neXow) > wn) = [ ne(Xo(e) > un) (),
/ b(z)dpe = / ( / L0190y (21 0 )y B ) A0 (@2)

/,Ue (gp(x) < U, 90 fur () Sttn, .0 fé_l(x) < un>d9§(ﬁ)-

Now, the decay of correlations can be written as

’/NE(XO(JJ) > Uy, P O f;(:c) < Up, ... ,gpofzrzfl(m) < un) d9§(g)
- [ nelet@) > un) a6

< [ (@) < 90 s @) S o0 (@) < ) )

< Cllpllell el prgut 2

which leads us to the conclusion that the condition Da(u,) holds with
(4.2) v(nt) =~(t) = C*t~*

for some C* > 0 and t,, = n®, with 1/2 < 8 < 1.

For proving D’(u,), the basic idea is to use the faci@f we have decay of
correlations against L' as in Theorem [A] and then to sho t except for a small
set of w’s, R¥(U,,) grows at a sufficiently fast rate. Hence, we split € into two parts:
the w’s for which R%(U,,) > «a,, and for which R¥(U,,) < «,,, where (a;, ), is some
sequence such that

(4.3) oy, — 00 and ay, = o(log k),

which is designed, on one hand, to guarantee that for the w’s for which R<(U,,) >
o, the argument using decay of correlations against L' is still applicable and, on
the other hand, the set of the w’s for which R4(U,,) < a, has 6% small measure. To
show the latter we make an estimate on the w’s that take the orbit of ¢ too close
to itself.

First, note that since f is continuous (which implies that fJ is also continuous
for all j € N) and 7 is the highest rate at which points can separate, the diameter of
f2(U,) grows at most at a rate given by 77, so, for any w € Q we have |fZ(U,)| <
77|U,|. This implies that

(4.4) if dist(f2(C), ¢) > 20’ |Un| > |Un| + 7’ |Usl, then f(Un) N Uy = 0.
Note that, by equation @), if for all j = 1,...,a, we have dist(f}(¢),¢) >

27 |Uy|, then clearly R%(U,) > a,. Hence, we may write that {w : R%(U,) <
an} C U?ﬁl {c_u : fi(() € 327;J|Un|(o}- It follows that, there exists some C' > 0
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such that

08 ({w: R2(U,) < an}) Z/ ff 1(4)) +wj € BQ,MU”'(O})dQSN
= i_n:/es({wj OIS B277.7‘|Un|(<) —f (fé_l(g)) })d@EN
- i// - g-(z)dLeb doY

By (O—=F(L71(Q)
_ N
< j;gELeb By, (€ jzlgsanLeb( U,) < CgELeb(Un)Fna .
Now, observe that
Ln/knJ I."/knj )
n Z (Un N f7(Un)) < Z P({(x,g):xEUn, fi(x)GUn})
j=an
[n/kn]
+n Y ]P’({(m,g) L2 € Up, R2(U,) < an}> =1+ 1I.
j=1

Let us start by estimating I, which will be dealt with as in Section Taking
Y =¢ =1y, in [@I) and since |1y, |lc < C’, we get

P({(z,w): x € Un, fi(x) € Un}) < (1e(Un))?* + Clllu,llc 110, 11 oy 772
(4.5) < (1e(Un))? + C* e (Un)j 2,

where C* = CC” > 0. Now observe that by definition of U,, and (ZI0)), we have
that pe(U,) ~ 7/n. Using this observation together with the definition of Ry and
the estimate (X)), it follows that there exists some constant D > 0 such that

Ln/kn] [n/kn]
n Z P({(z,w) : & € Un, fl(x)€ Un}) < nLﬁJ,uE(Un)2 +nC"u:(Uy) Z 2
Jj=an Jj=an
(npe(Un))? * 2
ST-FTLO,ug Z] <D fﬁ-TZj mo.
Jj=an Jj=an

For the term II, as p.(U,) ~ 7/n and since du./dLeb is bounded below and above
by positive constants, there exists some positive constant C* > 0 so that

Ln/knj 2
n — «
n Z 2 € Up, RE(U,) < a}) < Eua(Un)ngLeb(Un)%n "
0

Proof of Corollary [l The only extra step we need to do is to check that Ds(u,,)
also holds. To do that we just have to slightly change the definition of ¢ that we
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used to prove Da(u,) by using ([@1l). Let A € R. We set

P(z) = / 1,y 7 () Sy 402 ().

The rest of the proof follows exactly as in the proof of Ds(u,) in the proof of
Theorem [Dl (I

4.2. Laws of rare events for specific randomly perturbed systems.

4.2.1. Ezpanding and piecewise expanding maps on the circle with a finite number of
discontinuities. We give a general definition from [30] of piecewise expanding maps
on the circle which also includes the particular case of the continuous expanding
maps:

(1) there exist £ € Ny and 0 = ag < a; < --- < ap =1 =0 = ap for which the
restriction of f to each Z; = (a;_1,a;) is of class C!, with |Df(x)| > 0 for
all z € 5; and i = 1,..., £ In addition, for all i = 1,...,¢, g=, = 1/|Df]z,|
has bounded variation for i =1, ..., (.

We assume that (f|z,) and g=, admit continuous extensions to Z; = [a;_1, a;], for
each?=1,..., /. Since modifying the values of a map over a finite set of points does
not change its statistical properties, we may assume that f is either left-continuous
or right-continuous (or both) at a;, for each i = 1,...,¢ (possibly for all i’s at the
same time). Then let P™) be some partition of S* into intervals Z such that = C Z;
for some i and ( f|Z) is continuous. Furthermore, for n > 1, let P(™ be the partition
of S such that P (z) = P (y) if and only if PM(f7(z)) = P (f7(y)) for all
0 < j <n. Given Z € P("), denote g(En) =1/|Df"|=z|. Then

(2) there exist constants C7 > 0,A; < 1 such that Supg(En) < C1 A} for all
Ze P and all n > 1;
(3) for every subinterval J of S, there exists some n > 1 such that f"(.J) = St.

According to [30, Proposition 3.15], one has exponential decay of correlations
for randomly perturbed systems derived from maps satisfying conditions (1) — (3)
above, taking C as the space of functions with bounded variation (BV); i.e., given
¢ in BV and ¢ € L!(Leb),

4 | [engates — [vau [paten] <X lelo vl e,
where 0 < A < 1 and C > 0 is a constant independent of both ¢, 1.

Hence, in the particular case of f being a continuous expanding map of the circle,
@), Theorem [Dl and Corollaries [El and [H allow us to obtain

Corollary 4.1. Let f : St — S be a continuous expanding map satisfying (1) —(3)
above, which is randomly perturbed as in 22)) with noise distribution given by
@I). For any point ¢ € M, consider that Xo, X1, ... is defined as in (M) and
let u,, be such that ZI0Q) holds. Then the stochastic process Xo, X1, ... satisfies
Ds(uy), D3(uy) and D' (uy,), which implies that we have an EVL for M,, such that
H(T) = e~ 7 and we have exponential HTS/RTS for balls around (. Moreover, the

REPP N, defined in (Z20) is such that Ny, 4, N, as n — oo, where N denotes a
Poisson Process with intensity 1.
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In the proof of Theorem [D] we used the continuity of the map, in particular, in
([#E4). However, we can adapt the argument in order to allow a finite number of
discontinuities for expanding maps of the circle.

Proposition 4.2. Let f: S' — S be a map satisfying conditions (1) — (3) above,
which is randomly perturbed as in ([22) with noise distribution given by 2. For
any point ¢ € M, consider that Xo, X1,. .. is defined as in Z) and let u, be such
that Q) holds. Then the stochastic process Xg, X1, ... satisfies Da(uy,), Ds(uy)
and D'(u,), which implies that we have an EVL for M, such that H(T) =e™" and
we have exponential HT'S/RTS for balls around (. Moreover, the REPP N,, defined

in Z20) is such that N, 4 N, as n — oo, where N denotes a Poisson Process
with intensity 1.

Proof. The proof of Ds(u,,) follows from (@) as in the continuous case. Regarding
the proof of D'(u,), in order to use the same arguments as in the continuous case,
we want to avoid coming close to the discontinuity points along the random orbit
of ¢ (up to time «y,). Since there are finitely many discontinuity points, say &;’s for
i =1,...,¢, we can control this by asking for some “safety regions” around each
of them. By doing so, we ensure that the random orbit of ( is sufficiently far away
from the &;’s so that the iterates of U,, consist of only one connected component.
We can formulate these “safety regions” as

(4.8) dist(f2(¢),&) > 207 |Uy| for all i =1,... L.

Now, we make an estimate on the w’s that take the orbit of ¢ too close to the
discontinuity points as well as close to ( itself, and our aim is to show that the
0 measure of this set is small. Let us set & = ¢ to simplify the notation. Then,

{w: RU,) <an} c Uiz, Uiy {w: f3(C) € Bayiyu, (&)} Thus, we have

GEN({Q : Rg(Un) < O‘n})

< iazn/gs({wj o f (fifl(C)) twj € BQnuUﬂ\(&)})desN

i=0 j=1
L an L ap
<N G Boysio (€)= D05 g U] < 4(0+ 1>g—E|Un|%n%
i=0 j=1 i=0 j=1

The proof now follows the same lines as the proof of Theorem [Dland Corollary [l
O

4.2.2. Ezxpanding and piecewise expanding maps in higher dimensions. Let us now
consider the multidimensional piecewise expanding systems defined in Section [3.2.2]
but only with a finite number, K, of domains of local injectivity; moreover, let
us restrict ourselves to a mixing component which, for simplicity, we will take
as the whole space Z; we will take p as the unique absolutely continuous in-
variant measure with density h. In addition, we ask each 0Z; to be included
in piecewise C'' codimension-1 embedded compact submanifolds and for Z(f) =

sup, Zfil #{ smooth pieces intersecting 0Z; containing x}

4s YN-1
Z(f)— <1
AT <

(4.9) 5%+
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where 7y is the N-volume of the N-dimensional unit ball of RY. Then, we know
that by Lemma 2.1 in [28], item (4) in Definition is satisfied | Notice that
formula () gives an exponential decay of correlations for the adapted pair: L!
functions against functions in the quasi-Holder space V.

We perturb again this kind of map with additive noise by asking that the image
of Z be strictly included in Z. We will also require that the density h is bounded
from below by the positive constant h,,. We will now prove the exponential decay of
correlations for the random evolution operator U., by using the perturbation theory
in [21], which we will also quote and use later on in Section[5:2l This theory ensures
us that the perturbed Perron-Frobenius operator P, is mixing on the adapted pair
(L', V,,) whenever we have:

(i) a uniform Lasota-Yorke inequality for P, i.e., all the constants in that in-
equality are independent of the noise ¢,

(ii) the closeness property (see also hypothesis H4 in Section below): there
exists a monotone upper semi-continuous function p : © — [0,00) such that
lim. ,op. =0 and Vo € V,,, Ve € Q : [|[Py — P-¢||l1 < pell@l|a-

Condition (i) follows easily by observing that the derivatives 0@ original
and of the perturbed maps are the same, which does not change the contraction
factor s, and the multiplicity of the boundaries’ intersection, Z(f), is invariant too.
Finally we invoke the observation written in the preceding footnote. Therefore
the Perron-Frobenius operators P, associated to the perturbed maps f,, verify the
same Lasota-Yorke inequality and therefore the same is true for P..

Our next step is to prove condition (ii); in particular, we have

Proposition 4.3. There exists a constant C' such that for any ¢ € V, we have
[P = Peglls < Ce®l[e]]a-
Proof. We have

1Pe=Pepls < [ [ [Pupla) = Pola)ldd. ()i
Putting G(2) = gz pygy» We can write
[Pop(x) — Pp(z)]
< Y e )G )Lz, (2) — (o ta)G(fT )1y, 2, ()]

Zii=1,...K
+ Y e iIGf e) = G(f ) 1, 2, (2)
Z;ii=1,...K
=1+1,

(4.10)

where f,(z) = f(z) + w and w is a vector in RY with each component being less
than ¢ in modulus. Moreover, f_ 1 denotes the inverse of the restriction of f, to
Z;, which is denoted by f, ; itself. We now bound the first sum, 7, in (ZI0) by
considering two cases:

3The inequality () ensures that for the unperturbed map the quantity n(e1) < 1; see the
definition of this quantity after the formula (B23). The value of n(e1) is one of the constants in
the Lasota-Yorke inequality (see item (i) below), and we will require that it be independent of the
noise. This will be the case for the additive noise since the determinant of the perturbed maps will
not change, and this is what is used in (33)) to control the Lebesgue measure of f;lBs(afZi).
The other factor in the Lasota-Yorke inequality is also given in terms of the quantity (B3)).
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(i) Let us suppose first that « € fZ; N f,;Z;. Then since both f and f,;
are injective, there will be two points, y; and v, ;, in Z; such that = f(y;) =
Jw.ilWw,i) = f(Yw,i) + w. This immediately implies that dist(y;, yw) < sV Ne,
if dist is the Euclidean distance. For such an x we continue to bound the first
summand, 7, in (@I0) as:

< Y GUiwose(p Byyw.(fi @)1z ().
Ziyi=1,...,K
By integrating over Z we get

/Z< Z G(fi_lx)osc(%Bs\/ﬁe(fi_l(l‘)))lfzi(x)>da:

Z;i=1,.. K

= /Z P(osc(p, B, /x.(7)))dz

= [ oscl, B, . @)de < (VN Tl

(ii) We now consider the case when z € fZ;Af, ;Z;; the Lebesgue measure of
this last set is bounded by e times the codimension-1 volume of 0fZ;: let r denote
the maximum of those volumes for ¢ = 1,--- | k. Thus we get

(412) [ 1Pupt@) - Pet@)lds < rellolo P

z
We notice that the inclusion V,, < L2° is bounded; namely, there exists ¢, such
that ||¢]leo < cull@|la. We therefore continue (I as

[l
hm

We now come to the second summand, 77, in (EI0). We begin by observing that

h
@I < 7”5C7JH<PHDA||PEHOO <recyllolla

1 1
|det Df(fx)|  |det Df(f )]

— [l det D (&) ~ | det DF(2)
< | det Df[l(x) — det Dfiil(z)‘v

G(f 1) = G(fow)] =

where z = f(y,,;) and dist(z, 2) < v/Ne. By using the Holder assumption (2) in
Definition B8] we have

I <e(VNe)* Y le(foi)lldet DfH(2)|1y, 2, (x)

Zii=1,....K
1
< ¢(V/Ne)® § ~! 15 7 (2).
= Ve ZiieT...., K|(p(fw"2x)||deth(fJ,%(33))| so2:(@)

By integrating over Z we get the contribution
(VN2 [ Pulleldn < o(VNe)" [ folds < (VN lellor
z z

In conclusion we get [Py — Pe|l1 < Ce®||¢lla, where the constant C' collects
the various constants introduced above. O
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As a consequence of Proposition 3] we obtain exponential decay of correlations
of quasi-Holder functions (in V,,), against L' functions, in particular, for uniformly
expanding maps on the torus T?¢. Since 1y, € Vi, ||[1v, ||« is uniformly bounded
by above, then it follows by Theorem [D] and Corollary [El that

Corollary 4.4. Let f : T — T% be a C? uniformly expanding map on T¢, which
is randomly perturbed as in [22) with noise distribution given by 2I). For any
point ¢ € M, consider that Xo, X1, ... is defined as in 220 and let u,, be such that
@IQ)) holds. Then the stochastic process Xo, X1, ... satisfies Do(uy,), Ds(u,) and
D'(uy,), which implies that we have an EVL for M, such that H(t) = e~ and we
have exponential HTS/RTS for balls around . Moreover, the REPP N,, defined in

@20)) is such that N, 4, N, as n — oo, where N denotes a Poisson Process with
intensity 1.

As in the previous case of maps on the circle, we may adapt the argument
used in the continuous case to consider more general piecewise expanding maps of
Definition B3] as long as there is a finite number of domains of local injectivity.

Proposition 4.5. Suppose that (Z, f, 1) is a topologically mixing multidimensional
piecewise expanding system as in Definition BEl, and p is the a.c.i.p. with a Radon-
Nikodym density bounded away from 0. We assume that there are K € N domains
of injectivity of the map and there exists n > 1 such that for alli=1,..., K and
all x,y € Z; we have dist(f(z), f(y)) < ndist(xz,y). Consider that such a map is
randomly perturbed with additive noise as in 22l with noise distribution given by
@) and such that the image of Z is strictly included in Z. For any point ( € M,
consider that Xo, X1,... is defined as in [Z0) and let u,, be such that [ZI0) holds.
Then the stochastic process Xo, X1, ... satisfies Da(uy), D3(uy,) and D'(uy,), which
implies that we have an EVL for M, such that H(T) = e~ " and we have exponential
HTS/RTS for balls around ¢. Moreover, the REPP N,, defined in [220) is such

that N, 4, N, as n — oo, where N denotes a Poisson Process with intensity 1.

Proof. Previously, for maps on the circle, by putting some “safety regions” around
the discontinuity points we guaranteed that the iterates of fJ(Un), j =0,1,..., ap,
had one connected component. Since in this case the border of the domains of
injectivity are codimension-1 submanifolds instead of single points (as in the one-
dimensional case), we must proceed to a more thorough analysis. To that end, for
each w, for j = 1 let 1 < I3 < K be the number of intersections with non-empty
interior between f,(U,) and Z;, with ¢ = 1,..., K. For each £ = 1,... .14, let 4,
denote the index of the partition element Z;, for which such intersection has non-
empty interior, define Ut = fu(Un)NZ;, and let (1 ¢ be a point in the interior of
9 For any j = 2, ..., an, given the sets UY ") with k= 1,..., lj_1, let I; be
the total number of intersections of non-empty interior between fgi-1(y) (Ursj —1:k)
and Z;, with ¢ = 1,..., K. For each ¢ = 1,...,l;, let i; denote the index of the
partition element Z;, and k¢ the super index of the sets U,(L] 1K) for which the

intersection between f,i-1(y) (Uy(zjil’ké» and Z;, has non-empty interior, define

Uy(Lj’e) = fa-jfl(ﬁ) ( fljfl’k"')) N Z;, and let (j, be a point in the interior of UT(LM).

Not for print or electronic distribution. This file may not be posted electronically.



Prepublication copy provided to Jose Antonio O Freitas. Please give confirmation to AMS by November 3, 2014.

LAWS OF RARE EVENTS FOR DYNAMICAL SYSTEMS 35

In order to avoid the first return time to U,, occurring before o, in a similar way
to the previous proofs, we require that

(412) diSt(fU-j_l(g)(ijl,Z% C) > 2n]|Un| for all J=2,...,an, t=1,..., lj71~

Note that, as in the proof of Theorem [D] for any w € §2, we have |Uy (3:¢ )| < |Up|.
This implies that

(4.13) i dist(fri-1() (G-1.0),C) > 207 |Un| > |Un| 4+ 77 |Uy), then US N U, = 0.

Note that, by equation (I3, if (£I2]) holds, then clearly R2(U,,) > «,,. Hence,
letting lp = 1 and (p,1 = ¢, we may write that

[

n li-1
C U U {w: frim1(w)(Cj=1,6) € Bayiv,|(€)}-
j=1 =1

Recalling that [; < K forall j =1,...,a,, it follows that there exists some C' > 0

such that
an L1
0 ({w: RU,) < an}) < ZZ/‘%({ f(Gi—1,0) +wj € Baysju, \(C)})d@]
j=1/4=1
a, lji—1
< gz=Leb (Bayiu,,(€))
j=1 =1
\- Kig=Cn — nk an
< K7g:Cn’Leb(U,,) < Cg:Leb(U,,) (nK)“.

nkK —1

j=1
Now, the proof follows in exactly the same way as the proof of Theorem [D| and
Corollary [F] except that in the final estimate [@8]), n should be replaced by nK,

which will not make any difference by the choice of «, defined in ([@3]). O

5. EXTREMES FOR RANDOM DYNAMICS FROM A SPECTRAL APPROACH

In this section, we want to prove our results for the random case using another
approach introduced by Keller in [20]. His technique is based on an eigenvalue per-
turbation formula which was given in [2I] under a certain number of assumptions
that we recall in the first subsection and adapt to our situation. We check those
assumptions in Section [5.3] for a large class of maps of the interval whose properties
are listed in the conditions (H1-H5). Possible generalisations deserve to be investi-
gated, and we point out here a major difficulty in higher dimensions. In this case one
should control (any kind of) variation/oscillation on the boundaries of the preim-
ages of the complement of balls (the set Uf, in the proof of Proposition 5.2 below;
it is important that such variation/oscillation grows at most sub-exponentially).
To sum up, the direct technique introduced in Section 4 and the spectral one in
this section are complementary. The direct technique is easily adapted to higher
dimensions but it requires assumptions on the noise in order to control the short
returns (see the quantity R2(U,,) in Proposition 4.5), which follows easily for ad-
ditive noise. The spectral technique is an alternative method and for the moment
particularly adapted to the 1-D case, and, as we will see in a moment, the noise
could be chosen in a quite general way to prove the existence of the EI, formula
BT). Instead, if we want to characterise such an EI and show that it is always
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equal to 1, we need to consider special classes of uniformly expanding maps, and
particularly the noise should be chosen as additive and with a continuous distribu-
tion (Proposition [53]). The fact that the existence of EI follows for general classes
of noises is clear by looking at the proof of Proposition (2l Indeed, what is really
necessary is that the derivatives of the randomly chosen maps are close enough to
each other in order to guarantee the uniformity of the Lasota-Yorke inequality for
the perturbed Perron-Frobenius operator. This could be achieved quite widely and
with discrete distributions as well. Nevertheless, in order to make the exposition
simpler and coherent with the previous sections, we will consider additive noise,
together with any kind of distribution to prove Proposition and with absolutely
continuous distributions to prove Proposition

5.1. The setting. Given a Banach space (V,||-]|), and a set of parameters E which
is equipped with some topology, let us suppose there are A\, € C, p. € V, v. € V’
(V' denotes the dual of V) and linear operators P., Q. : V — V such that

(5.1) MIP. = ¢, @v. + Q. (assume \g = 1) ,
(5'2) Pe(@e) = A, VP = Mg, Qa(@a) =0, v:.Q. =0,
(5.3) > sup|QL| = Cy < oo,

n:OEeE
(5.4) 3Cy > 0,Ve € E: vg(p:) = 1 and ||| < Cy < o0,
(5.5) lim [lvo(Po — F2)l| = 0,
(5.6) [vo(Po — Fo)ll - [[(Po — Pe)eol| < comst - [Ac,
where

Ac = vo((Po — P:)(0))-

Under these assumptions, Keller and Liverani obtained the following formula as
the main result in [21]:

(5.7) 1 =X =A9(1+0(1)) in the limit as ¢ — 0,

where ¥ is said to be a constant to take care of short time correlations, which is later
identified as the extremal index in extreme value theory context as mentioned in
[20, Section 1.2]. Actually ¢ is given by an explicit and, in some cases, computable
formula, and, in fact, we will be able to compute it for our random systems. This
formula is the content of Theorem 2.1 in [2I] and states that under the above
assumptions, in particular when A, # 0, for £ small enough, and whenever the
following limit exists,

Vo((Po - Pg)Pk(PO — PE)(@O))

B9 == I S ,
we have

1= >
(5.9) lim A= Vi=1-— kz—%qk'

We now state equivalent ways to verify assumptions (5I)-(56); we refer to [20] for
the details.
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(A1) There are constants A > 0,B > 0,D > 0 and a second norm | - |, < || - ||
on V (it is enough to be a seminorm) such that:
(5.10) Ve € E,Y¢ € V,Vn € N: |PM)|y, < D[y,
(5.11) Ja € (0,1),Ve € E,V¢ € V,Vn € N: [|[PlY|| < Aa™||Y|| + Bl|ew-

Moreover the closed unit ball of (V,||-]|]) is | - |-compact.
(A2) The unperturbed operator verifies the mixing condition

P=p®v+ Qo (assume \g = 1).
(A3) 3C > 0 such that

(5.12) Ne := sup /(PO — P)Ydvg| — 0, ase — 0
ll11<1
(A4) and
(5'13) Ne ||(PO - Ps)QOO” <CA..

Keller called this framework Rare events Perron-Frobenius operators, REPFO.
We will construct a perturbed Perron-Frobenius operator which satisfies the previous
assumptions and which will give us information on extreme value distributions and
statistics of first returns to small sets.

Before continuing, we should come to our extreme distributions, namely to
the quantity { M, < um} = {T{¢>u,.} CDb where Uy, := {¢ > u, } is a topological
ball shrinking to the point ¢ (see ; we changed U, into U, here). Now we

consider the first time r%m (z) where the point z enters U,, under the realization
w, namely under the composition --- o fy, o fu,_, ©--- 0 f,, (). For simplicity we
indicate it by ri% () and consider its annealed distribution:

(5.14) (pe x 95)((?57&) () >m) = (ke x 95)(Mm < U).
Let us write the measure on the left hand side of (BI4]) in terms of integrals: it is
given by
(5.15)

e x 62 = [ [ hetvg 010 o)+ 10, 000 fuyi) dLeb gt
{rim>m}

which is in turn equal to
(5.16) / P he(x) dLeb,
M

where we have now defined

(5.17) Pemth(@) := Pe(Lug, ) (@).

m

Let us note that the operator ﬁg,m depends on m via the set U,,, and not on
¢ which is kept fixed, and that P ,, “reduces” to P. as m — oo. It is therefore

tempting to consider P ,, as a small perturbation of P, when m is large and to
check if it shares the spectral properties of a REPFO operator. We will show in a
moment that it will be the case; let us now see what that implies for our theory.
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5.2. Limiting distributions. We now indicate the correspondences between the
general notation of Keller’s results and our own quantities:

Py = Pg,

P, = ﬁe,m; Qe = QE,TYH
Pe = Pe,m; (PS = he,
Ae = Aem,

Ve = Ve m; Vo = Leb,

A. = Ay = pe(Up) = Leb((P. = Pen)he).

The framework for which we will prove the assumptions (A1)-(A4) for our REPFO
P-,m are those behind the system and its perturbations which we introduced in the
previous sections and which we summarize here:

Hypotheses on the system and its perturbations. We consider piecewise
expanding maps f of the circle or of the interval I which verify:

H1 The map f admits a (unique) a.c.i.p. which is mixing.

H2 We will require that

(5.18) inf |Df(2)] > 6> 1
and

D*f(z)
(5.19) 5;12 W‘ <y < o0,

whenever the first and the second derivatives are defined.

H3 The couple of adapted spaces upon which the REPFO operators will act are:
the space of functions of bounded variation (as in Definition Bl we will indicate
with Var the total variation), and L'(Leb), with norm ||-||,. This time, we will
write ||-|| g, = Var(-) + ||-||; for the associated Banach norm.

H4 There exists a monotone upper semi-continuous function p : £ — [0, c0) such
that lim. o pe =0 and Vf € BV, Ve € Q: ||Pf — P.f||1 < p5||f||BvH

H5 The density h. of the stationary measure is bounded from below Leb-a.e.
and we call this bound A,.

Extreme values. Let us therefore write Pem@em = Aem@ems VemPem =
-1 p _
Ae,mys,ma and Ag,m’P&‘,m = Pem QO Vem + Qs,m-

4This condition can be checked in several cases. We did it, for instance, in the previous section
in 4.2.2. A general theorem is presented in Lemma 16 in [I9] for piecewise expanding maps of the
interval endowed with our pair of adapted spaces and with the noise given by a convolution kernel.
This means that 6. is absolutely continuous with respect to Lebesgue on the space Q2 with density
se, and our two operators are related by the convolution formula Peg(z) = [(,(Pg)(z—w)se (w)dw,
where g € BV. In the case of additive noise, it is straightforward to check that the previous formula
is equivalent to Peg(z) = [ (Pwg)(z)se(w)dw, where Py, is the Perron-Frobenius operator of the
transformation f,.
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Then formula (57) implies that 1 — A, = Az m9-(1 4 0(1)). We can therefore
write

(pe x 9N ) (Mo, < )
:/ P:Tm x)dLeb = A\, /h dve m + A" /Qs mhe dLeb
M

— e e ) [ v+ OOy Qe

Remember that we are under the assumption that

m (,ug X 9?)((;5 > um) = mug(qi) > Um) = mUE(Um) — T,

when m — oo; moreover, it follows from the theory of [21] that [ h.dv., —
J hedLeb = 1, as m goes to infinity. In conclusion we get

(/’[’E X 05)(Mm < um) = 677-195(1 + 0(1))

in the limit m — oo and where 9. will be the extremal index, and this will be
explicitly computed later on for some particular maps thanks to formula (59]) and
shown to be equal to 1 for any point (; see Proposition below.

Random hitting times. Let us denote again with 7 (z) the first entrance into
the ball U,,. A direct application of [20, Proposition 2|, and which is true for
REPFO operators, allows us to get the following result, which we adapted to our
situation and which provides an explicit formula for the statistics of the first hitting
times in the annealed case. Notice that this result strengthens our Corollary [Elsince
it provides the error in the convergence to the exponential law.

Proposition 5.1. For the REPFO 735,m which verifies the hypotheses H1-H5, and
using the notation introduced above, there exists a constant C > 0 such that for all
m big enough there exists &, > 0 s.t. for allt >0,

w t
e X 9}5 {’F_ > 7} —
’< ) Um Em te(Unm)
where 6, = O(Nyy 10g M)

Nm = Sup {

and &, goes to V. as m — oo.

U< OOtV )e

} — Leb(Uyp)

5.3. Cheking assumptions (A1)-(A4).

Proposition 5.2. For the REPFO 75577,1 which verifies the hypotheses H1-H5, the
assumptions (A1)-(A4) hold.

Proof. Condition (A1) means to prove the Lasota-Yorke inequality for the oper-

ator ﬁgﬂn. We recall that the constants A and B there must independent of the

perturbation parameter which in our case is m. We begin with the total variation.
The structure of 755 m S iterates is

(5.20)

me / /Pwn 1ye Pu, . (Lye -+ Pu, (¥ 1ue ) dO:(wr) - - - dOe (wn).
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Let us call A4, the [-domain of injectivity of the map f,, and call fl;lj the
inverse of f, restricted to A;,,,. We have:

T"le--wwn = P"‘Jn (1U¢Cn7jwn71 (1U¢Cn U Pwl (w 1Uc )))(.73)

_ Z ('(/) ' 1U,,”;L . 1U,,”;L © fw1 T 1U,,";L o fOJn—l 0--0 fw1)((fk_1}w1 ©---0 k;_nl,wn)(x))
L Dur o0 fu (Uil 00 J @)

k1yeooskn
X 1fw-,LO"'ofw1 lel’)n_'wn (.73)

The sets

kiyooskn . p—1 —1 -1 —1
Qw17-~»7wn T fk17w1 °© °© fk'rn—17wn—1Ak"7w" N fklawl © © fknf%wn*?Ak"_l’wn_l
—1
n---N fkl)wlAkz,UJQ N Ak17w1

are intervals and they give a mod-0 partition of I = [0, 1]; moreover, the image
Hppeekn o= f, 0w fo, QF1-kn for a given n-tuple {ky,...,k1} is a connected

Wiy, Wn © W1yeeny

interval. We also note for future purposes that we could equivalently write:
gn = 1Ufn . 1U7Cn o fwl e 1U,Cnfwn71 0--+0 fw1 = 1U$nﬁfu711U&,ﬁ"‘ﬁfillo"‘ofi,},lUﬁz,'
Now we observe that the set

Us(n) :=Us 0 [0SO oo flUS N0 folomo fo Us nQitn

Wi, ,Wn

is actually given by

o -1 -1 —1 —1 —1 T
U7(1:1 (TL) T Uﬁlmfkl,wl Ufcnmfkl w1 Ofkg,wg U?slm ’ .mfkl,wl o 'Ofkn,l,wn,1 Uﬁlmﬂwlly---ﬁwn :
Since Uy, is the disjoint union of two connected intervals, the number of connected
intervals in US,(n) is bounded from above by n + 1 and it is important that it
grows linearly with n. We now take the total variation Var(Y., . .. ). We begin
to remark that, by standard techniques,

(gn) ((fi o 00 it ) (@) —_— )
Vi L1 nWn 15, oof, QELkn
ar <D(fwn O"‘Ofw1)((fk71%w1 O.”Ofl;nl,wn)(x)” fun for s n(x)

( ($gn)(fiyiwr © i) @) )
[D(fun @0 fu)((fry © 0 fro ) (@)

n,Wn

S 2VarH§1 ..... kn

1sewn

2 1 /
T B Teb(E Ygn| dLeb,
B Leb(Qikr6n ) Jalkyhn [¥9n|

w1
where  is given by (EI8) in H2.
The variation above can be further estimated by standard techniques:
n 2 1
ttn W)Y B o)

|D2(fwn ©---0 fw1)(C)|
| dLeb.
T2 D, o0 Fa) QP /Qggll ----- ., [VonldLe

..... wn

/Qk,w |¢/gn| dLeb

W1 wn

(5.21)
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‘We now have:

|D2(fwn o---0 f,,)(Q)]
[D(fe, © 0 fu (O

= Dfos ("1 1)

o (T )] e ()

By (E19) in H2 and again using (&I8]), the previous sum will be bounded by C}
times the sum of a geometric series of reason S~1; we call C' the upper bound thus
found. Our variation above is therefore bounded by

2 1
(E:ZU) S Var 1 n —/ ¢ n dLeb
I T (¢g ) Bn Leb(Qle’}',',"’fffl) QF1kn | 9 |

(5.22) DS
+ 20/ [thgn|dLeb.
Quinin
Now:
Var ... (¢gn) < Var Qb (W) +2(n+1) sup. ]
RO O S o Qb
(523) S [2(77/ + 1) + l]VarQEII .......... IU:L (1[))

1 /
t Leb(F 1| dLeb,
Leb(@ ) Josotn ¥

where 2(n + 1) is an estimate from above of the number of jumps of g,. We
now observe that for a finite realization of length n, wi,...,w,, the quantity
,,,,, w, = i0fg, ok, Leb(le’ or ), where each k; runs over the finite branches
of fu,, is surely strictly positive and also implies that W' := [w 1~ doY > 0.
We now replace (523) into (22]), we sum over the kl, ..., kn and we integrate
w.r.t. 6; finally we get

~ 2 4
V. " < —(2 3)V.
(L) < 520+ 3)Var() + [ g
In order to get the Lasota-Yorke inequality one should get a certain ng and a number
B8 > Kk > 1 and such that

+20] / 1| dLeb.

(5.24) —(2n9 +3) < k"

Bn
the Lasota-Yorke inequality (BI0) will then follow with standard argumentsﬁ
We now compute the L'-norm of our operator. We have to compute ||PZ,, | 1;

by splitting ¢ into the sum of its positive and negative parts and by using the
linearity of the transfer operator, we may suppose that 1 is non-negative. This

5By defining A = 2(2ng + 3) and B = [ + QC} —=_— we have

*"O ’

Var(PZ,,1) < Ax~"Var(y) + B/ 4| dLeb.
I
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allows us to interchange the integrals w.r.t. the Lebesgue measure and 6% and to
use duality for each of the P,. In conclusion we get

1Pl < / [Ylh1ug, (2)1ug, (fur ) -+ Lug, (fuo, 1 © -+ - © fu, @) dLeb <[]y

m m

This concludes the proof of the Lasota-Yorke inequality, (A1l). We now have to
show that the operator P., which is the unperturbed operator w.r.t. ﬁg,m, verifies
the mixing condition (A2). Now the Perron-Frobenius operator P for the original
map f, which is in turn the unperturbed operator w.r.t. P., is mixing (1 is the only
eigenvalue of finite multiplicity on the unit circle), since our original map f was
chosen to be mixing (hypothesis H1), and therefore, by the perturbation theory in
[21] and the closeness of the two operators expressed by assumption H4, P, is also
a mixing operator. Let us discuss the assumption (A3).

Let us bound the following quantity, for any ¢ of bounded variation and of total
variation less than or equal to 1:

[ Peamtt@) — Pevta)) dteb(a)

I

— ‘ /I P:(1v,,¢)(x) dLeb(z)

< ’ / ( | Pt 0) dLeb) cws(w)‘ < [¥lloe Leb(Up),

where ||[¢]|oo < [|¥||pv and Leb(U,,) goes to zero when m goes to infinity.
We now check assumption (A4) under the hypothesis H5.
We have:

[(Pem = Po)bellsy = [P-(Lu,, he)llsv < Ak~ |10, hell sy + B0, hellr-
The right hand side is bounded by a constant C* which is independent of m. We

recall that in our case A, ,,, = pc(Uy,) and that

Ne,m =  SUpP
lYllsv <1

/ (Pemth(z) — Potp(z)) dLeb(z)| < Leb(U)

I
(see the computation above). Then

Me(Um) < O* Ae,m )

~ B < ox _He\Em)
I(Pem =Pelhellav < O 7@y < o

O

5.4. Extremal index. In this part, we investigate the quantity (see (5.8) and
B3)):

_ Leb((Pe = Peyn) Pk (Pe = Pein) (he))

B Ua(Um) .

We recall that U, := U,,(¢) represents a ball around the point ¢. Our result is the
following.

qk,m

Proposition 5.3. Let us suppose that f is either a C? expanding map of the
circle or a piecewise expanding map of the circle with finite branches and verifying
hypotheses H1-H4. Then for each k,

lim gy m =0,
m—roo
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i.e., the limit in the definition of qy in (B.8) exists and equals zero. Also the extremal
index verifies ¥ = 1722020 qr = 1, and this is independent of the point (, the center
of the ball Uy,.

Proof. Let us define Gy, = [(P: — 7587m)75§m(77E — ﬁg,m)he dLeb.
As (P — Pen )t = P-(1y,,1), we may write

Gion = [ 11, (@B (P, = P deb
By using (5:20) we get

Grym = // 1Um(fwk+1 ° fwk ©---0 fwlx)lUf,‘l(fwk ©---0 fwlx)
- 1ye (fur )1y, (2)he(z) dLeb doY.
In order to simplify the notation let us put

’(/}k>Um,£(x) = 1Um(fwk+1 Ofwk O 'ofwlx)lUf;L(fWk O 'ofw1 ) Aye (fw1 ) Um (3?)

Now let us prove that g, converges to 0. Our approach is very similar to what
we did to prove D’(u,,), and we now split the proof according to the regularity of
the map.

(i) Suppose that f : St — S'is a C?, expanding map, i.e., there exists | D f(z)| >
A > 1, for all z € S'. First, note that since S' is compact and fis C?, there exists
o > 1 such that |Df(x)| < o. Hence the set Uy, grows at most at a rate given by
o, so, for any w € Q" we have |fJ(Up)| < 07|U,,|. This implies that

(5.25)  if dist(f(¢),¢) > 207 |Upn| > |Um| + 07 |Up|, then f3(Up) N Up, = 0.
Note that, by inequality (28], if for all j = 1,...,k + 1 we have dist(fi((),() >
207Uy, |, then clearly ¥y g, () = 0, for all z. We define

k+1
(5.26) Wiom = ﬂ {w e (—e, )" dist(£2(¢),¢) > 207 |Upnl }.

Note that on Wy, we have ¢y y,, o = 0. We want to compute the measure of
Wim:
Observe that W C UlCJrl {w: [ e Bogiu,,|(¢)}. Hence, we have

OI(W,) < Z / (HO) + ) € Bagsi, (O} o
k41 k+1 )
<Y G |Booiy, (O] = D 52407 |Un| < 472 ottt
j=1 j=1

Using this estimate we obtain:

Grom = / / k.U, w(2)he(x) dLeb dot + / / Ur.0,, w(2)he () dLeb doY
Wi,m we

k,m

70+/ /m Uy () he(x) dLeb doY
WC

k,m
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and because ¥, v, w(z) < 1y, (z), we have:

/ / 1y, (2)he(z) dLebdl < po(Uy,) 05 (WK ,,)

O'k+1.

< Ne( m)4g_s ]

Now recall that gy ., = pf(kiUTn) It follows that

pe(Um)4ge|Upn| 525 0" o
Qo < ————— 0 <AG|Upy | —— 0!
NE(Um) o

—1 m—s00

(ii) Using the same ideas as in the previous section, we can extend this result to
the piecewise expanding maps with finite branches. Recall that we need to define
some ‘safety boxes’ in order to use the same arguments as in the continuous case.
So, if forall j =1,...,k+1and ¢ = 1,...,¢, where ¢ stands for the number of
discontinuity points, we have

(5.27) dist(f3(C), &) > 207|Unl,

then the set U, consists of one connected component at each iteration, and also we
have fJ ' (Upn) NU,y, = 0 which means ¢y, o(z) =0, for all z. Now let us define

k+1 ¢

(5.28) = {we (o) dist(f4(0). &) > 207 [Upn |}

j=11i=0

Observe that in this case W C UkJrl Ul ofw: J5(C) € Bagiu,,| (&)} Hence,

we have
¢ k+1
W) <35 [0 ({u 7 (£700) + 0y € B €0 )62

=0 j=1
0 k+1 0 k+1 .

<D D T Besiu, (6] = YD G407 Unl
i=0 j=1 i=0 j=1

<4(0+1)gz 4 T

Using this estimate we obtain:

= / / Ur.v,, w(2)he(x) dLeb doY + / / V.U, w(2)he(2) dLeb dOY
Wk,'m B W)S’m/ B

=0+ / / kU, (%) he (x) dLeb oY
W}s,m

and because ¥, v, w(z) < 1y, (z), we have:

ms

/ / 1y, (2)he () dLebdol < pe (U )08 (Wi )

< us<Um) (t+1)g: ottt

-1
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. _ Gim
Since g m = Uy We get

tie (U )A(0 + 1)Ge|Upn | 725 05 o

Qo < U <40+ 1)z | Ul AL —

c—1 m— oo

O

Remark 5.1. Let us note that D’(u,,) implies that all ¢z’s are well defined and

equal to 0. Assume that there exists k& € N and a subsequence (m;);en such that
Gr,m;

lim; o0 U] = a > 0. Let us prove that D’(u,,) does not hold in this situation.
Recall that if D’(u,,) holds, then
[m/km |
n}i_l)lloo m Z pre X ON(Xo > U, Xj > Up) = 0,
j=1

where k,,, (which should not be confused with k, here) is a sequence diverging to
oo but slower than m, which implies that |m/k,,| — oo, as m — oco. Hence, let
My be sufficiently large so that for all m > My we have |m/k,,| > k. Hence, for ¢
sufficiently large so that m; > My, we may write
Lmi/km, ]
j=1
> my pre X 02 (Xo > Umys X1 > Unm;)

T Glom,
Zmin,miNﬂ%Ta>0, as i — 00,
since By, is such that mpu.(Uy,) — 7, as m — oo. This implies that D’(u,,) does

not hold.

APPENDIX A. CLUSTERING AND PERIODICITY

Condition D'(u, ) prevents the existence of clusters of exceedances, which implies
that the EVL is standard exponential H(7) = e~7. However, when D’(u,,) fails,
clustering of exceedances is responsible for the appearance of a parameter 0 < ¥ < 1
in the EVL, called the EI, which implies that, in this case, H(7) = e~ ?7. In [12],
the authors established a connection between the existence of an EI less than 1
and periodic behaviour. This was later generalised for REPP in [13]. Namely, this
phenomenon of clustering appeared when ( was a repelling periodic point. We

assume that the invariant measure P and the observable ¢ are sufficiently regular
so that besides we also have that

(R2) If { € X is a repelling periodic point, of prime periocﬁ p € N, then we

have that the periodicity of ¢ implies that for all large u, {Xo > u}N

fP({Xo > u}) # 0, and the fact that the prime period is p implies that

{Xo >utNf7({Xo >u}) =0 forall j =1,...,p— 1. Moreover, the

fact that ¢ is repelling means that we have backward contraction which

means that there exists 0 < ¢ < 1 so that ﬂ;zo f797(Xo > u) corresponds

to another ball of smaller radius around ¢ with [P (n;‘:() [77(Xo > u)) ~

(1 —9)'P(Xy > u), for all u sufficiently close to up.

SThat is, the smallest n € N such that f(¢) = ¢. Clearly f?(¢) = ¢ for any i € N.
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The main obstacle when dealing with periodic points is that they create plenty
of dependence in the short range. In particular, using we have that for all
u sufficiently large, P({Xo > u} N {X, > u}) ~ (1 — ¥)P(Xo > w), which implies
that D’(u,) is not satisfied, since for the levels u, as in (ZI0) it follows that
nzgnz/lk"] P(Xo > un, Xj > u,) > nP(Xo > up, X, > u,) —— (1 —9)7. To

n—oo
overcome this difficulty around periodic points we make a key observation that
roughly speaking tells us that around periodic points one just needs to replace the

topological ball {Xy > u,} by the topological annulus
(A1) Qp(u) :=={Xo >u, X, <u}.

Then much of the analysis works out as in the absence of clustering. Note that
Qp(u) is obtained by removing from U(u) the points that were doomed to return
after p steps, which form the smaller ball U(u) N f~?(U(u)). Then, the crucial
observation is that the limit law corresponding to no entrances up to time n into
the ball U(uy,) is equal to the limit law corresponding to no entrances into the
annulus @, (uy,) up to time n.

In what follows, for every A € B we denote the complement of A as A¢:= X'\ A.
For s < ¢ € Ny, we define

s+6—1

(A2) psé m f v

which corresponds to no entrances in the annulus from time s to s+¢—1. Sometimes
to abbreviate we also write Zy(u) := 2, 0,0(u).

Theorem G (|12 Proposition 1]). Let X, X1,,... be a stochastic process defined
by 28) where ¢ achieves a global mazimum at a repelling periodic point ( € X,
of prime period p € N, so that conditions and above hold. Let (up)n
be a sequence of levels such that RI0) holds. Then, lim, .o P(M, < u,) =
limy, o0 P(Z (up)).-

Hence, the idea to cope with clustering caused by periodic points is to adapt
conditions Ds(u,) and D’(u,), letting annuli replace balls.

Condition (D?(u,)). We say that DP(u,) holds for the sequence Xy, X1, Xs,... if
for any integers ¢, t and n, |P(Qp.o(un) N Zp1.e(un)) — P(Qp.o(un))P(Zypo.e(un))| <
~(n, t), where y(n,t) is non-increasing in ¢ for each n and ny(n,t,) — 0 as n — oo
for some sequence t,, = o(n).

As with Ds(uy,), the main advantage of this condition when compared to Lead-
better’s D(u,) (or others of the same sort) is that it follows directly from sufficiently
fast decay of correlations as observed in [I4, Section 5.1], contrary to D(uy,).

Assuming DP(u,,) holds, let (k,)nen be a sequence of integers such that (ZI3))
holds.

Condition (D) (uy,)). We say that D}, (u,) holds for Xo, X1, X, ... if there exists
a sequence (ky,)nen satisfying (Z13) and such that

[n/kn]
nl;rrgo n Z P(Qp0(un) N Qpj(uy)) = 0.
j=1

One of the main results in [12] is:
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Theorem H ([I2 Theorem 1}). Let (un)nen be such that [ZI0Q) holds. Con-
sider a stationary stochastic process Xo, X1,... to be a stochastic process defined
by ([Z0) where ¢ achieves a global mazimum at a repelling periodic point ( € X,
of prime period p € N, so that conditions and above hold. Assume
further that conditions DP(uy) and D) (u,) hold. Then lim, o P(M, < u,) =
limy, 00 P(2p,0.n(un)) = e VT,

Regarding the convergence of the REPP, when there is clustering, one cannot
use the aforementioned criterion of Kallenberg because the point processes are
not simple anymore and possess multiple events. This means that a much deeper
analysis must be done in order to obtain convergence of the REPP. We carried this
out in [I3] and describe below the main results and conditions needed. First, we
define the sequence (U (k) (u))ﬁ>0 of nested balls centred at ¢ given by

(A3) U9 =U(u) and UW(u)=fPUFD(u)NU(u), forallxeN.
For i,k,0,s € NU {0}, we define the following events:

(A.4) palw) =7 (U @) - U ().

Observe that for each r, the set Qi o(u) corresponds to an annulus centred at
¢. Besides, U(u) = U,_, @} o(u), which means that the ball centred at ¢ which
corresponds to U(u) can be decomposed into a sequence of disjoint annuli where

2,0(“) is the most outward ring and the inner ring Q;tl(u) is sent outward by f?

to the ring Q% o(u), e, f7(Q5h (W) = Qfo(u)

We are now ready to state:
Condition (Dp(uy)*). We say that Dy (u,)* holds for the sequence X, X1, Xo, ...
if for any integers ¢, K1, ..., ke, nand any J = | J;_, [; € R with inf{z : 2 € J} > ¢,

P Qplo(un) N ﬂ,/Vun(Ij):nj —P(QF}(un)) P ﬂ%n(fj):nj
j=2 J=2

<(n,t),
where for each n we have that v(n,t) is non-increasing in ¢ and ny(n,t,) — 0 as
n — oo, for some sequence t,, = o(n).

This mixing condition is stronger than DP(u,) because it requires a uniform
bound for all possible integer values of ki; nonetheless, it still is much weaker
than the original D(u,) from Leadbetter [25] or any of this kind. As with all the
other preceding conditions (Dq, D3, DP), it can be easily verified for systems with
sufficiently fast decay of correlations (see [I4, Section 5.1]).

In [I3], for technical reasons only, we also introduced a slight modification to
Dj,(uy,). The new condition was denoted by Dj,(u,)* and the difference is that we

require that lim,,_, . n ZE”Z/{C] P(Qp,0(un) N{X; > un}) = 0 holds.
We can now state the main theorem in [I3].

Theorem I ([I3, Theorem 1]). Let X, X1, ... be given by (Z6]), where ¢ achieves a
global mazimum at the repelling periodic point ¢, of prime period p, and conditions

(R1)| and hold. Let (up)nen be a sequence satisfying (ZI0). Assume that

conditions Dy(un)*, D) (u,)* hold. Then the REPP N, converges in distribution
to a compound Poisson process N with intensity ¢ and multiplicity d.f. © given by
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m(k) = 91 — 9)", for every k € Ny, where the extremal index ¥ is given by the

expansion rate at ¢ stated in

APPENDIX B. COMPUTING THE EI AND THE MULTIPLICITY DISTRIBUTION

In order to prove the existence of an EI around a repelling periodic point, we may
use Theorem [Hl and, basically, observe that, once conditions DP(u,) and D, (uy,)
are verified, by the EI may be computed from the formula

B.1 Y= lim ——2 "
(B-1) A T R(U,)
In order to compute the multiplicity distribution of the limiting compound Poisson

process for the REPP, when ( is a repelling periodic point, we can use the following
estimate:

Lemma B.1 ([I3] Corollary 2.4]). Assuming that ¢ achieves a global mazimum
at the repelling periodic point ¢, of prime period p, and conditions and
hold, there exists C' > 0 depending only on ¥ given by property h that for
any s,k € N and u sufficiently close to up = ¢(¢) we have for kK > 0

[P(A0" = r) =5 (P(Qpo" (u) = P( ;,o<u>>)|

< 4s Z P(QY o(u) N{X; > u}) + 20 P(Xo > uy),
j=p+1

and in the case Kk =0
AT =0) = (1= 5P o(u)]

<252]P’ u) N {X; > u}) + CP(Xy > u).
Jj=p+1

The idea then is to realise that in the proof of Theorem [lone splits the first n r.v.
Xo,...,Xpn—1 into blocks of size |n/k,| with a time gap of size t,, between them.
Then using the asymptotic “independence” obtained from DP(u,)* and Dj,(u,)*
we get the compound Poisson limit with multiplicity distribution determined by
the distributional limit of the number of exceedances in each block of size |n/ky],
given that at least one exceedance occurs. Hence, we need to compute, for all

k €N, lim, o P (e/l/w/k"J+1 |e/VLn/anl > 0) Since, by D}, (u,)*, we have

that [n/kn] S5 P(QY o (wn) N {X; > un}) = 0(1/kn), then by Lemma B we
have that, for every k € N

(k) = lim P (f/VLn/k I /ﬁ|f/VLn/k"J+1 > 0)

— 00 U7“O
(B.2) i (P55 () ~ P(Q5o(un)))
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