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Abstract. Under suitable hypotheses we establish a quantitative pointwise ergodic theorem
which applies to trimmed Birkhoff sums of weakly integrable functions.

1. Introduction

Suppose that T is an ergodic measure-preserving transformation of a probability space
(X, n) and that f is a non-negative measurable function on X. If f € LY(X, ), then the
Birkhoff ergodic theorem [13, Theorem 1.14] tells us that

| =l
lim — T"x) = dp  for almost € X.
Nl_r)nooan:;)f( X) /Xf w  for almost every x
Several mathematicians have contemplated, in different contexts, the possibility of
extending this theorem to non-integrable functions. In this more general setup the problem
is to determine whether there is a sequence { Fy} € R such that
| Nl
lim — T"x)=1 for u-almost € X. 1

Nl_r)noo Fy ;f( X) or p-almost every x (1)
Note that since T is ergodic, if the limit on the left-hand side of (1) exists then it must be
constant almost everywhere [13, Theorem 1.6]. Aaronson showed in [1, Theorem 1] that if
T is any ergodic transformation of a probability space and f is a non-negative measurable
function for which (1) is satisfied for some choice of { Fy}, then f must be integrable.

On the other hand it was shown by Diamond and Vaaler [6] that for the special case
of simple continued fractions (i.e. the Gauss map on R/Z), the ergodic theorem can be
extended to weakly integrable functions by removing at most one term from each of the
Birkhoff sums. This result was recently generalized by Aaronson, Nakada, and Natsui
[2, 10, 11]. It is worth mentioning that these advances were preceded by analogous results
due to Mori [8, 9] concerning the classical law of large numbers for independent and
identically distributed (i.i.d.) random variables.
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The goal of this paper is to present a quantitative version of these results which applies
to a large class of well-known dynamical systems. Our results do require estimates on the
rate of mixing of the transformations involved, but such hypotheses are to be expected, as
for many dynamical systems there is no hope of obtaining the types of theorems that we
are presenting (cf. [4, 5, 7]). To strengthen this point we demonstrate in Theorem 4 that
even the hypothesis of strong mixing alone is not enough to guarantee the results in our
first two theorems.

Let A ={A;};cn be a measurable partition of a probability space (X, u) and let T be
a measure-preserving transformation of the space. Further suppose that there is a function
g :N— [0, c0) with g(N) =o(N) and

o~ (1AINT"A)) L J
Z<— - 1> <g(N) foralli, j, NeN. 2)
=\ u(ADu(Aj)

As a special case of one of our main results, we obtain the following.

THEOREM 1. Suppose that (X, u), T, A, and g are as above and that f : X — [0, o0) is
measurable with respect to the o-algebra generated by A. Given € > 0 let

N
F(N):[ fdu and G(N)= gn).
{fSN logl/2+€ N} ’;

Ifg(N) =0o(N'?) and F(N + 1) — F(N) < 1/N then there is a function 8. : X x N —
{0, 1} such that for almost every x € X,

N—1

Z F(T"x)=NF(N) +8:(x, N) - max. F(T"x) + Oc((N + G(N)*310g> 3¢ N).
n=0 -

For a large class of Markov maps and invariant measures this theorem gives an error
term of O(N%/31og>/3*€ N). This will certainly hold for any fibred system with continued
fraction mixing, examples of which can be found in [3] and [11, §3]. However, the reader
should note that exponential decay of correlations is not, a priori, a requirement for (2)
to hold. What we are asking for is analogous to a weak-mixing version of the continued-
fraction mixing property. Furthermore, we obtain a non-trivial error term in Theorem 1
even in cases when the sum of g(n) does not converge. It would be interesting to produce
examples of measure-preserving dynamical systems satisfying (2), which do not possess
the continued fraction mixing property. However, as in the case of weak mixing maps
which are not strong mixing, such examples do not appear to be trivial to construct. We
will return to this in a later paper but for now we maintain focus on the problem at hand.
As a prototypical application of Theorem 1 we give the following quantitative version of
[6, Corollary 1] (see also [12]).

COROLLARY 1. Forany € > 0 there is a function 8 : R x N — {0, 1} such that for almost
every x € R (with respect to Lebesgue measure),

N 1
L O

n<N log1/2+e N
+8c(x, N) - max a,(x) + Oc(N?/?1log”3*€ N),
1<n<N
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where x = [ag(x); ai1(x), ax(x), . ..] denotes the simple continued fraction expansion
of x.
One interesting feature of these results is that the main terms vary with € in a subtle
way. For example, in the continued fractions result the first main term starts off as
NlogN (1/24€)Nloglog N
log 2 log2 ’

but the error term is of much smaller order. The explanation is that this dependence on € is
balanced by the choice of the cutoff function §.

To state our main results in full generality, for any increasing function ¢ : RT — R¥
we define L?% = L®* (X, 1) to be the collection of measurable functions f : X — R for
which

Ky (f) Ziur())qﬁ()») ~ufx € X 1| f(0)] > A} < oo0.

If ¢ (1) = A then LY is the usual space of weakly integrable functions.

THEOREM 2. Suppose that (X, u), T, A, and g satisfy (2) and suppose that f € LV
is non-negative and measurable with respect to A. Given € >0 set t4(N) =¢!
(N log'/?*€ N), and let

Fi(N) = f fdp, Fy(N)= / frdu,
{f<tp(N)} {f<tp(N)}

N
G(N)=) gn) and F3(N)=Fi(N)*(N + G(N)) + F2(N).
n=1
If
(N+DF(N+1)— NF(N) < F3(N+ 1) — F3(N) < F3(N)??

then there is a function ¢ : X x N — {0, 1} such that for almost every x € X
N-1
S0 S =NFIN) +8e(x, N) - max f(T"2) + Oc(F3(N)?? log!/ ¥ Fy(V)).
<n<
n=0 -

In practice, the hypotheses on F; and G are easy to check. The main differences
between our results and those in [2, 10, 11] are that ours are quantitative and, although
our hypotheses on g(N) are in general stronger than those in [2, Theorem 1.1], we only
require the removal of at most one term from each Birkhoff sum.

Theorem 2 will be derived from the following quantitative result for sums of Birkhoff
sums.

THEOREM 3. Suppose that (X, ), T, and A are as above and that (2) is satisfied. Let
{ fulnen be a sequence of non-negative functions in L, measurable with respect to A, and
foreach N € N let

N N 2
AW = [ 3 fudu, )= [ (Z fn) m
n=1 n=1

N
GIN)=Y_gm) and F3(N)=Fi(N)*(N+G(N))+ Fa(N).

n=1
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If

then for any € > 0 and for almost every x € X we have that

N—1 N
DY fT7x) =N FIN) + Oc(F3(N)* log!*+¢ F3(N)).

m=0 n=1
From Theorem 3 we also obtain a quantitative version of the classical ergodic theorem.

COROLLARY 2. If (2) is satisfied, if f € L* is measurable with respect to A, and if
g(N +1) < (N + G(N)?3, 4)

then for almost every x € X we have that

N-1
% DT = /X fdu+ Oc(N"H (N + G(N)* log! P (N + G(N))).
n=0
We conclude with a discussion of how our hypotheses on T compare with the usual
notions of ergodicity and mixing. On the one hand it is easy to see that if 4 is finite, then
(2) will be satisfied whenever T is ergodic. On the other hand when A is infinite, then even
strong mixing is not enough to ensure that (2) is satisfied. Furthermore, as the following
theorem demonstrates, the hypothesis of strong mixing by itself is not strong enough to
draw the conclusion in Theorem 2.

THEOREM 4. For any choice of {Fy} SR and § : R/Z x N — {0, 1}, the quantities

LS| | s !
E(,;)L{NMJ_ . ).OgiXNL{Z”x}J>

either diverge for almost every x € R/Z or they converge to zero almost everywhere (with

respect to Lebesgue measure), as N — 00.

This example shows the importance of the uniformity in hypothesis (2).

2. Proofs of Theorem 3 and Corollary 2

Foreach N € N let
N-1 N

On() =D D fulT").

m=0 n=1

Since T is a measure-preserving transformation we have that

/ ®y du=NF(N).
X

For the second moments we have

N N—1
[ @han= Y X [ pamosas )

n,n'=1 mm'=0
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Now for each i, n € N let us denote the value of f,, on A; by «,, ;, so that

N—-1 N-1

> X [ Ao d

m=0 m'=m

N—1N—1-m
—Z Z ffn<x>fn(T’"x>du
00 N—1N—-1-m ,
=D iy, Y wANT A (6)
i,j=1 m=0 m'=0
i#]
00 N—1N—1-m ,
+ ) anio, Z Y wANT A, ™
i=1 m=0 m'=0
Using (2) in (6) gives
N—1 N—l-m /
Zan,an iYL Y mANT ™A
i,j=1 m=0 m'=0
i#]
=3 an o Ay )M(A)Z(N m+ 0(g(N —m))). ®)
i,j=1
i#j

It is worth pointing out that here we have also used the fact that the summand corresponding
tom = N — 1 is zero, since i # j. For (7) we have that

N—1I N—-1-m

Zan,an,zo ZO WA N T A
=Y (A Z_(N—m+ O(g(N —m)) + / I dpe
i=1 m=0

)
Combining (8) and (9) gives

N1N1

[ Fo(T"2) for (T™ x) dpa

m= Om—m

NZLN
=/ fndM-/ fn/du-< h +0<G<N>>)+/ Fofu dis,
X X X

and adding this to the complementary sum in (5) (i.e. with m’ < m) we have that

/ (Oy — NFL(N)) du

: Z ( Z Z )/ Fa(T"2) for (T ) dpt = N*Fy(N)?
n,n'=l1 Wlm—O mm =0

m<m

m <m

&L FI(N)*(N + G(N)) + F2(N) = F3(N).
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Now for each j € N let N; be the smallest integer with
F3(Nj) > j* log™(j +1).
By Chebyshev’s inequality and hypothesis (3) we have that

o0
Y ulx e X :|@y;(x) = NjFi(Np| > j>log"(j + D} <

o
—_— <X
i ,; jlogte(j +1)

and the Borel-Cantelli lemma allows us to conclude that for almost every x € X
Dy, (x) = NjFI(N)j) + Oc(j* log'*“(j + 1)) as j — oc. (10)

Since the functions f, are non-negative we have that & N; < by < ¢>N/ 41 Whenever
N; <N < Nj41. Using (3) we see that

Njt1F1(Njy1) — NjFi(Nj)

KL F3(Njy1) — F3(Nj)

=+ 17 log"te(j +2) — j2 log" € (j + 1) + 0 1og? > + 1))

< jPlog'te(j + D).
Thus, we can interpolate between N; and N in (10) to obtain

Dy (x) =NFI(N)+ Oc(j* log'*“(j + 1)), Nj_1 <N <N,
for almost every x € X. Finally for N > N;_; we have that
Jog e + 1) « F(N)Y3 10g! 3¢ Fy(N),

which finishes the proof.
Corollary 2 follows directly from Theorem 3 by setting f; = f and f, =0 for n > 2.
In this case F(N) is constant and thus (3) is satisfied if and only if (4) is.

3. Proofs of Theorems I and 2 and Corollary 1
The proof of Theorem 2 requires one more important piece of information.

LEMMA 1. Assume that the hypotheses of Theorem 2 are satisfied and that f ¢ L'. Then
for almost every x € X there are at most finitely many N € N for which

#HO<n<N:f(T"x)>r15(N)}> 1.

Proof. Foreach N € N let

2N—1
By = Z wlx € X1 f(T"x) > 14(N), fF(T"x) > 16(N)}.

m,n=0

m#n

Alsoif N € N, then let {i;} jen be the sequence of distinct integers for which

(xeX:f(x)>1(N)}= U Ay,

j=1
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By our hypotheses on T we have that

2N—-2 2N-1

By=2) Y wlf)>5W), f(T""x) > 16(N))
m=0 n=m+1
00 2N—-22N-—1-m

2 ) D wlANT Ay
k=1 m=0 n=1

k=
o0 2N-2
=2 ) u(AiDu(Ai) Y N —m—1+ 02N —m))
Jok=1 m=0

L p{f(x) > 15 (N)}* N2,
Since f € L?* we deduce that
By < (log N)~(1+9),

Now since
o
E sz < 00,
k=1

the Borel-Cantelli lemma guarantees that for almost every x € X there are only finitely
many k € N for which f(T"x) > 7y (2%) and f(T"x) > 1y (2% for two distinct integers
O0<m<n< 2k+1 Now the proof is finished with the observation that if 2k <N < 2k+1,
then 74(N) > 74(25). O

Note that the proof of Lemma 1 used both (2) and the hypothesis that f € L#*. 1t
appears that neither of these conditions can be weakened. For the proof of Theorem 2 we
now apply Theorem 3 with

fx) ifpg(n—1) < f(x) S tp(n),
0 otherwise.

Sax) =

Then the functions F1(N) in the statements of both theorems are the same. If f € L!, then
Theorem 2 follows directly from Theorem 3. If f ¢ L!, then Theorem 2 is a consequence
of Theorem 3 together with Lemma 1.

For the proof of Theorem 1 first note that under the hypotheses there,

N(log'?*¢ N) - u{N log/*** N < f < (N + 1) log"/***(N + 1)}
<F(N+1)—F(N)
< 1/N.

It follows easily from this that f € L** and that

/ fdu <log N
{fSN 10g1/2+€ N}

and

/ f2du < Nlog'/>*¢ N.
{fSN log1/2+e N}
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These observations together with the assumption that g(N) = o(N!/?) easily imply that
both inequalities in (3) are satisfied. Theorem 1 then follows directly from Theorem 2.
Corollary 1 follows Theorem 1 by considering the Birkhoff sums of the function
fe :R/Z — R, fg(x) =ai(x) with respect to the Gauss map T, : R/Z — R/Z, Ty (x) =
[0; ax(x), a3(x), . ..], which is ergodic with respect to the absolutely continuous Borel

measure (g defined by
1 dx
ug(E) = /
E

log2 Jp 1+x°
In this case it is well known that g(N) < 1, and the result follows immediately.

4. Proof of Theorem 4
Let X = R/Z be equipped with Lebesgue measure, and let 7 : X — X be the map 7' (x) =
2x. This is a strong mixing measure-preserving transformation of R/Z [13, Theorems 1.10,
1.28]. Let f = f, be the function defined at the end of the previous section and note that
this function is in weak-L! but not in L'. Therefore, by Aaronson’s theorem [1, Theorem
1], for any {Fy} € R* we have that
N-1
o non
lllvrri) 101:)f F_N n;) f(T"x) =0 almost everywhere or

(11

1 Nl
lim sup — Z f(T"x) = oo almost everywhere (or both).
N—oo Fn n—0
Now suppose that {Fy} C R and § : R/Z x N — {0, 1} are chosen so that
1 /Nl
— n _— . n
o (Z_:,) S(T") =8, Ny - max f(T x)) (12)

converges almost everywhere to f*: R/Z — R, as N — oco. Then f* is measurable and
T invariant and it follows from [13, Theorem 1.6] that f*(x) = ¢ almost everywhere for
some ¢ € R. Suppose that ¢ # 0, and let B € R/Z be the set of x for which (11) holds
but (12) converges to ¢c. Then B is a set of measure one and since ¢ # 0 it must be the
second of the two options from (11) which holds for all x € B. Choose x € B and let
1 < N; < N2 < --- be the sequence of positive integers N for which §(x, N) takes the

value one. Then we must have that
. maxo<n<N; f(T”)C)
lim sup =00
j—o0 FNj

Since Fy > N we have that
max f(T"x)>2

0<n<N;

for all sufficiently large j. Thus, if we let 0 <n; < N; denote the integer for which
Tn_/- — T}’l
f(T"x) omax, f(T"x)
we have that

F(T %) =(1/2) , max F(T"x).

<n<N;
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Finally it is not difficult to show that n; < N; — 1 for infinitely many j (otherwise, we
would have to have that ¢ = 0). This means that for infinitely many j € N,

N;—1
l J
— T"x) —8(x, Nj) - T"x) ) =
FNj(n=0 J(T7x) = 8(x, Nj) Osnr}:gvjf( x)>_

However, the right-hand side tends to infinity as j — oo, and this is a contradiction.
Therefore, if (12) converges almost everywhere, then it must converge to zero.

maxo<p<N, f(Tnx)
2Fy. '
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