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Abstract. We prove that, for the planar Lorentz process with a periodic
configuration of scatterers, the quasi-local CLT of the gaussian {log?n} type
holds for any ¢ > 1. Consequently, for arbitrary ¢ > 3/2, the probabilities that,
at the moment of the nth reflection, this process lies in a square of size log?n are
asymptotically gaussian. This implies that these events occur for infinitely
many values of n (i.e. a weaker form of recurrence).

0. Introduction and Main Results

There is a general belief that the statistical properties of the Lorentz process are
quite similar to those of a random walk. The theoretical support of this belief
becomes interesting from a physical point of view by the fact that the Lorentz
process is an intermediate model between the mechanical Brownian motion and
the random walks of probability theory. Moreover, recent sophisticated techni-
ques like Markov partitions not only make certain important properties of the
Lorentz process rigorously tractable but they are also hoped to become the right
methods for less simplified models.

At present, however, the Markov partition of the Sinai billiard [B-S(1980)]
only enables us to treat the probabilistic behaviour of the planar Lorentz process
with a periodic configuration of scatterers.

In fact, first the central limit theorem was proved by Bunimovich and Sinai
[B-S(1981)] who built a Markov approximation for the Lorentz process and
composed it with Bernstein’s classical method. Later the present authors
approximated the Lorentz process with random walks with internal states and
their method also gives Cramér-Edgeworth-Tchebysheff type expansions in the
central limit theorem [K-Sz(1983)]b).

In 1979 Sinai proposed to study the recurrence properties of the Lorentz
process which are, in general, strongly connected with local versions of central
limit theorems. He conjectured that the Lorentz process also obeys the statement
of Polya’s classical theorem: it is recurrent on the plane and it is transient in higher
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dimensions. The lacunary feature of the Doeblin property of the Markov partition
(cf. Sect. 2), has however, hindered us in obtaining a local central limit theorem for
the Lorentz process which, in general, is the usual tool when studying recurrence
properties.

Here we introduce and prove quasi-local central limit theorems for Lorentz
processes.

Definition 1.2. We say that a sequence {S,} of random vectors satisfies a quasi-local
central limit theorem of the gaussian {a,} type if

(i) there exists a sequence {#,} of random vectors such that 7, has a gaussian
distribution with mean 0 and covariance matrix a2l (I is the unit matrix);

(ii) S,+n, obeys the local central limit theorem.

This definition makes sense if {a,} is an increasing sequence of positive
numbers such that a,— oo and a,= o(‘/;). The case a, =const would mean a local
limit theorem while the choice a,= const]/ﬁ would already change the form of the
global central limit theorem.

The main result of this paper is Theorem 3.1. To formulate it we consider the
symbolic representation (2,1, uoT,) of the Sinai billiard, and we take a nice
bounded function h: 2—R. Then under some additional assumption we have

n—1

Theorem 3.1. The partial sums S,= Y. h(T,w) obey the quasi-local central limit
k=0

theorem of the gaussian {log®n} type for any ¢>1 (d=2).

The proof of this theorem combines the analytic method of characteristic
functions with direct probabilistic ideas.

If the symbolic dynamics will be constructed for higher dimensional Sinai
billiards, then our method will extend the validity of the QLCLT for higher
dimensions, too, and thus we can immediately obtain the transience of the Lorentz
process for d=3. Therefore the paper is formulated in a general d-dimensional
setup.

Since our quasi-local central limit theorems do not imply the local ones, we can
only prove quasi-recurrence in dimension 2.

Definition 4.1. We say that a sequence of random vectors S, is quasi-recurrent of
the {a,} type if
P(S,€Q(ayio)=1,
where
OM) ={1s YD) : il s lydl St}

Theorem 4.2. The two-dimensional Lorentz process is quasi-recurrent of the {log®n}
type for any o> 3.

The presentation of the results is the following. The notions and some useful
properties of quasi-local central limit theorems are treated in Sect. 1. Section 2
contains the necessary information on the Markov partition of the Sinai billiard.
In Sect. 3 we formulate and prove our quasi-local central limit theorem for the
Lorentz process and in Sect. 4 we describe the recurrence properties of Lorentz
processes.



Recurrence for Lorentz Process 541

1. Quasi-Local Central Limit Theorems

The difference between global and local versions of central limit theorems (briefly
CLT and LCLT)is that they refer to asymptotic probabilities of sets increasing like
W (nis the number of summands) and of constant sets respectively. We introduce
quasi-local central limit theorems (QLCLT) to describe an intermediate case for
sequences of sets increasing not slower than a suitable rate. In the sequel we will
consider random vectors in IR? and ¢ will denote a d-dimensional covariance
matrix.

Definition 1.1. We say that a sequence {S,} of random vectors satisfies the
QLCLT (o) of the bounded {a,} type if {a,} is an increasing sequence of positive
numbers and there exists a sequence {#,} of random vectors such that

P(n,|2a)=1,

and S,+#, obeys the LCLT (o).

In what follows we always suppose a,=o(n'/?), since otherwise the notions
loose their local character.

We recall that a sequence of absolutely continuous random vectors with
densities p,(x), (x €IR? obeys the LCLT(o) if

d/2 1/2

lim sup |n Pn(" x) - q’a(x)l =0 s

where ¢(x) is the gaussian density with mean 0 and covariance matrix ¢. A simple
consequence of this property is that then

lim [ [n*p,(n'/?x)—@,(x)ldx=0
n—>o R4

(cf. [I-L (1965)]).

Definition 1.2. We say that a sequence {S,} of random vectors satisfies the
QLCLT (o) of the gaussian {a,} type if there exists a sequence {#,} of random
vectors such that #, has a gaussian distribution with mean 0 and covariance matrix
a2I (I is the unit matrix) and, moreover, S, +1, obeys the LCLT.

The heart of these definitions is reflected by the following simple propositions.
Since we are considering quasi-local central limit theorems with a definite
application in mind, we do not want to elaborate their detailed theory here.

Proposition 1.3. If the sequence {S,} of random vectors obeys the QLCLT (o) of the
bounded {a,} type, then for every sequence 0<¢,<¢, 4, lim £,= oo and arbitrary

x,€RY,
P(S, € X, +0Q(¢1a,) ~ $o[n™ 1 2(x, + Q(Z,a,)],

where ¢, denotes the gaussian distribution with density ¢,.

Proof. Since
P(S, € x,+ Q(£,a,)) = P(S, + 1, € X, + Q(£,2,) + 1) »
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by Definition 1.1 we have
P(S,+n,€x,+ Q[(£,— Da,]) S P(S, € x,+ Q¢ ,a,))
SP(S,+1,€x,+0[(£,+ Da,]) -

But S,+7, obeys the LCLT(0), and consequently its density tends to ¢, is
variation. Hence the statement.

Proposition 1.4. If the sequence {S,} of random vectors satisfies the QLCLT (o) of
the gaussian {a,} type and 0<¢,<¢,,, with (logn)~*?¢,—co, then
P(S,€ Q(¢a) ~ 4,[n"12Q(¢,a,)].
Proof. We will use the obvious bound
P za,K)<e” ",
where ¢>0. Thus
P(S,€Q(£,a,) =P(S, + 1, = Q) +11,)
=P(S,+1, € Q(01,) + s I £ 4K, + 9,5
where 3, <exp(—cK?2).
Now similarly as in the previous proof we obtain
P(S,+n,€Q[(,—K,)a,])—29,
S P(S,eQ(£,a,)) = P(S, +1,€ 0L, + K,)a,1) +29,.

This chain gives the statement whenever K,=o(¢,) and
3, =0(P(S,€Q(£,a,))

hold. These orders can, however, be easily reached since (logn)~'/?/,— c0.

The next proposition shows the usefulness of Definition 1.2: even without
controlling the behavior of the far tails of the characteristic functions we can have a
QLCLT.

Proposition 1.5. If
@) (logn)~'?a,— oo,
(i) n~ /28, satisfies the CLT (o),
(iii) there exist positive constants A, ¢, ¢ such that for everynand A< ||t|| < en?
(teR),

/2’
|Eexp(in™'3(t, S,)| =9(t),
where Tg(t)dt< 0, then S, obeys the QLCLT (o) of the gaussian {a,} type.
A

Proof. We show that, in Definition 1.2, the gaussian variables #, can be chosen
independent of S,. Then, by classical knowledge, it is sufficient to prove that

2
lim f1,(0) exp( — 2= lel ) —,(0ldt=0,
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where f,(t) = E exp[in~'/%(t, S,)] (cf. [I-L (1965)]). The expression on the left-hand
side can be bounded in the usual way by the sum

a2
[VA() exp<— 5, 2) —0,(1)

Ilelf <4

+”tIJ lpo(Dldt + fs lf,,(t)exp< |lt|12>dt

dt

+ lﬁ(t)lexp( Itnz)dt— L+ I+,
]l >eV/n

By (i) and (ii) I, =0 if n— oo for fixed 4. On the other hand I,—0 if A— c0. In view
of condition (iii)
Ls b o 1 g

A<|lt]l <eV/n
Finally s ,
0 ll
L | CXP(——H Ilz)dt< fe *du
el >eV/n an gan
a2 _& ,
Snd e+
=4

and by (i) the right-hand side tends to 0.

2. Prerequisites: Properties of the Markov Partition of the Sinai-Billiard

First we recall the necessary information on the Lorentz process and the Sinai
billiard. The main notations will be adapted to [B-S (1981)].

Consider in IR? a Z%periodic set of disjoint, smooth, strictly convex, closed
scatterers. We suppose that there is no infinite line disjoint from the set of scatterers
(i.e. the Lorentz process or the corresponding Sinai billiard has finite horizon). We
label the congruent finite sets (%) of the scatterers by x e Z¢: &,. The Lorentz
process is the uniform motion of a point particle with elastic collisions at the
scatterers. In other words, by considering it with the Liouville measure as an
invariant measure it is a billiard system with a non-compact phase space (for a
formal definition see [C-F-S (1982), Chap. 6]).

It is convenient to discretize the time and to study the Poincaré map of the
original, continuous time dynamical system. This map T is defined on the 2(d — 1)-

dimensional phase space u; = J &%,= |J boundary of #.® angle (in moments

xeZ? xeZd

of relections). In a point g of the boundary of & the angle v can be identified with an
element of S~ ! (d — 1-dimensional unit surface) which satisfies (v, n(q)) = 0, where
n(q) is the outer normal to & in g € 0. T, has a Z*-periodic invariant measure y;
of the form 6® fi, where & is the uniform measure on Z¢ and

di((g, v)) = (v, n(q))d¢(q)dw(q) ,

where d/(q) is the Riemannian volume on 0% and dw(q) is the Lebesgue measure
on $471,



544 A. Kramli and D. Szasz

By taking the Lorentz process modZ‘ we obtain a Sinai billiard on the
d-dimensional torus. In [B-S (1980)] a Markov partition is constructed for the
Poincaré map of the planar Sinai billiard and we will use its properties. Let us
denote this discrete dynamical system by (M ,, ¢, o, Tp), Where My, u,, and T;, are
just My, pu;, and T, taken modZ? and p, is also normed (uo(M,)=1), P is the
natural o-algebra.

The Markov partition 7 is a countable partition of

M:M,= U A,,
weW

where W is a countable index set. Let Q be the space of sequences w={w;}*
where ;e W. We consider the map ¢: M, —»Q, where p(x)=0w if Tyxe A, ,
— oo <n<oo. Two rank functions r,,r_: W—Z, are also introduced. We shall
briefly write r . (w) and r _(w) instead of r . (4,,) and r_(4,,). The measure p*y, is
defined on the natural g-algebra of subsets of 2, and it is shift invariant. We will
denote it by u,, too. Next we recall from [B-S (1981)] the Tail Bound, the
Markov Approximation and the Doeblin Properties of the Markov partition,
which are there proved for d=2.

Property TB. There exists 4, €(0, 1) such that for all sufficiently large k,
Ho(@ 71 (@0) Z k) + po(@: 7 (o) ZK) S 4 .
For any constant 1,4, 15, 4,, €(0, 1), 1, < 4,,, we introduce the subsets of M ;,
U,={x:dist(x,0M,)<A%,}, meZ,,
Vo={x: Tox¢ Uy, m=[n*>], [k|<n; T¥x ¢ U, [jl>n},
Z,={x: po(|Cy-(x))> 1~ 243}

Here ™ is the partition of Q arising if we fix all w;, —o0 <i=<0, and C,-(x) the
element of #~ containing ¢(x). It is easy to see that

po(Un) <230, ﬂo(V;n) < 2”'}-[2"3“] +450/(1=230)
po(Z) < 2n (@)Wn]'
o — 220 \ 422

Property MA. Suppose that C;- corresponds to wg, ®_y,...,@0_p41, 0L,
0% ,_1,..5T=1,2, and C;- € (Z,). Then one can choose A,y, 4,5, 4,,, and
A, €(0,1) in such a way that

S lto(@1lCy)— ol CE )| S 157

Consider the conditional distributions

T(O3n4 15 s Dan) = Ho(@3n+ 15 -+ s Danl @G5 -, O 41) 5
t=1,2 on the space of words w3, 1, ..., Vap

Property D. Suppose that r . (w})<n, 1 £i<n, t=1,2. Then there exists a constant
A3 €(0,1) such that for all n large enough

Var(nl,nZ)z% Z |7T1(603n+1, ...,604,,)—7'52(603,,4. 1 "~’w4n|§’13 .

W3n+1s.. ,W4an
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3. Quasi-Local Central Limit Theorem
for the Lorentz-Process

Suppose that his a bounded function on €(||h| s,, = C,), and there exists a constant
24 €(0,1) such that, for every sufficiently large n, one can find cylindric functions
h(0)=h(w_,, ..., 0,), | h,du,=0 depending only on the coordinates w,|i|<n
and satisfying

” h((l)) - hn(a)) Hsup = ’1"

In [B-S (1981)] the following CLT was proved: if d=2 and
o,= Y E(T§h-h)>0,
then for every a, b, a<b,

n—1 b 2
lim po(w:a<(om)™ 2 ¥ h(ﬂ‘w)<b)=(2”)_lfe"p<_ %)du.
n— o k=0 a

Under the same assumptions we have

n—1
Theorem 3.1. If g, then the partial sums Y. h(Tyw) obey the QLCLT of the gaussian
k=0

1+0

{log" *°n} type for arbitrary 6>0.

Applying this general theorem one easily obtains a corollary giving interesting
inference on the Lorentz process. For xoe M, put x,=Tx, and hY(x,)
=q(x,)—q¥(x,), 1<j<d. 1t is easy to see that Eh =0 and hY satisfies the
conditions formulated at the beginning of this section (1 <j<d). Moreover, in
[B-S (1981)] it is also shown that the covariance matrix o, of the problem is non-
degenerate.

Corollary 32. If d=2 and h=(h'Y, ..., kD) are as defined above, then the partial
sums Z h(T¢w) obey the QLCLT(c,) of the gaussian {a,=log'*°n} type for
arbltrary 0>0. In particular, for any sequence {¢,}, 0={,<{,,, Wwith
(log)™"/*¢,— o0,

o1 WTE0) €0t ) ~ bl 0],

Proof of Theorem 3.1. Our starting point is the proof of Lemma § in [B-S (1981)]
and we use the notations of that paper. We consider the characteristic function

n—1
Y, (t)=Eexp [i(ahn) EDY h(Té‘w)] :
k=0
We decompose the interval [0,n— 1] into disjoint subintervals
A=APuAPuAP AP .. udP  uAPuAD

in such a way that the length |4{"] of each 4" except the last one is equal to 4,
while the length of each 4 except the last one is equal to B,=0(4,). To use
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Bernstein’s classical method we will focus on
14
p(t)=Eexp [i(ahn)'”zt NP h(Té‘w)]-
s=1 ked®

Thus we have omitted a term with

i > W(Tg¢w)| <const-p-B,. (3.1

s=1ked?

Next we take a cylindric function h,, according to the introductory words of this
section, and thus we have [ h, du,=0 and

) (h(ﬂi‘w)—hn,(ww))( <constni. (32)

s=1 ked(®

We will consider

W)= Eexp[l(ahn) vy > hnl(Té‘w)}

s=1ked

Lemma 3.3. The sums S,= i Z h,u(T"co) satisfy conditions (ii) and (iii) of

s=1 ked

Proposition 1.5 and if (logn) ™ />a,— oo but a?=o(n), then S, obeys the QLCLT (a})
of the gaussian {a,} type.

Proof. Condition (ii) is just the main part of the proof of Lemma 5 of [B-S (1981)].
To show that (iii) is true we should follow its steps more carefully. The main steps
are certain approximations.

I) The calculation of p{?(¢) is restricted to sequences w_,,,, ..., W, +,,, Where
ri(@)=2n,+1=n,, (—n, Zi<n+n,). By Property TB, the probability of these
sequences is not less than 1—(n+n,)A}> and the new integral is

PIO)= X exp [l((f n)~ 12 Z 2 h,.l(Té‘w)] Ho(@—pys ooy Dyt py) -
ri(wi)<n; s=1 ked
It is then an easy exercise to show that
[w3(£) —p3)(£)| £ const (n+n,) A%

ITI) Now p, is substituted by a Markov measure u{’ of memory n, while the
characteristic function p{3)(t) goes over to w(*(t). From Property MA, [B-S
(1981)] obtains the bound

W) — (O] < Var (o, 1)
Se,=nlog(l+43")—2nlog(1—pe(7,,)- (3.3)
III) Finally, by using Property D, one approximates p)(r) by the character-

istic function y{>(¢) of a product of p independent, identically distributed random
variables, namely

p
v(0)=11 E‘”eXp[i(Ghn)"”zt 2 hnl(Té‘w)}
r=1 3

ked)
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where the expectation is taken with respect to uf. According to [B-S (1981)]
WO —wPO|<p- [ + 02 puy(V,,)] (34

with some 45 €(0, 1).
We first claim that there exist positive constants ¢ and ¢ such that for every n

1/2
and i <en™ WOOIse . ()
Indeed, [B-S (1981)] proves that

|[E®h, (0_y,s ..., 0, )| Sconstn?iy",

3.6
E(1)< Z hn1(Tgcw)>2 NahAn9 ( )
ked(D)

and
Em( > hnl(ﬁ‘w))“_ﬁ_constA,f.
kA

Consequently, by using the Taylor expansion and Holder inequality one obtains
(3.5) easily.

In order to obtain possibly sharper results our choice for 4,, B,, and n, differs
from the standard one. Put 4,=nlog™ *n, B,=log’n, n, =log’n with 0<y<§p.
Then p=Ilog*n and by (3.3) and (3.4),

lp{M(6) — (1) < constlog*n[(43)"** "+n*2log’nAz§™"],

;PO SconstnlT-+logrnigg
an
[p@(t) — (1) < constnie™". (3.7)

Reminding ourselves that 4,, €(0, 1) can be chosen arbitrarily, we can see that all
these differences tend to zero faster than any power of nonly if y>1 and f—y>1.

Now from (3.5) and (3.7) we obtain by a simple calculation that there exist
constants 4 and D such that for

D
Aslgen',  wPO= .

Hence the lemma.
Return to the proof of Theorem 3.1. Fix 6> 0. Denote

o= i[ 3 Mo+ 3 () ~h(THo))], (3.8)
kedA® ked®)

and observe that y,(t) is the characteristic function of S, +#,. By (3.2) the second
sum in (3.8) is bounded by a sequence tending to 0 since y > 1. Concentrate on the
first sum. If we used (3.1) and our forthcoming argument based on Lemma 3.4, then
we could immediately obtain the QLCLT of the gaussian {log?*°n} type. To
obtain a better result observe that the first sum is the sum of p almost independent
random variables. Indeed, the word by word repetition of our approximation used
to treat S, gives us that we can define a new measure such that (i) its distance in
variation from p, on the wordsw_,, , ..., @, 4, tends to zero faster than any power

of n, and (ii) the bounded summands 3, = Y /h(1;jw), 1 £s<pbecome independ-
ked?)
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ent and identically distributed. Thus, with respect to the new measure the
summands satisfy the conditions of Bernstein’s exponential inequality [I-L

(1971)] and
g

since by (3.6), EV9Z ~ ¢,B,. We can choose o= g, p=1+ g, and we obtain again
that the exponential bound tends to zero faster than any power of n. Consequently
we can conclude that except for a negligible set |n,|<log!*%?n. In fact, sets of
probabilities tending to zero faster than any power of n can be neglected in our
cox;siderations, since we are interested in sets where probabilities are larger than
n~42,

Finally we introduce independent pairs of gaussian random variables {, and ,
with variance a?=logn, say, and b2=log?*?°n—a? respectively, and we also
assume that the pairs (¢,,,) and (S, ,) are independent.

By Lemma (3.3) T, =S, + {,, obeys the LCLT (). The statement of Theorem 3.1
is a straightforward consequence of the following lemma.

10g2+6—a—ﬂn> ,

i .9k| >log1+5/2n) gexp<—i
k=1 20

h

Lemma 3.4. Suppose that
(i) the random variables Ty, T,, ... satisfy the LCLT(0), 0 >0;
(ii) n, is a sequence of random variables with P(n,|<d,)=1;
(iii) £, is a sequence of gaussian random variables, independent of T, and n,, such
that EC,=0, E?=b2,
(iv) 3n = 0(5,,), En = 0(n1/2) :
Then Z,=T,+n,+ &, satisfies the LCLT(0), too.

Proof. Denote the distribution of n~ /2T, by F,, and let b,=n"'/2b,, d,=n"'/2d,.
Decompose the real axis into intervals J,=[7d,, (¢ + 1)d,), of length — 00 </ < c0.
With no loss of generality we shall prove that for the probability density p,(x) of
n- 1/2 Zn
Pi(0)—>¢,(0).
A simple thought shows that
X F(U)0u(¢ +2)d)
+J=Z_ F (I D@pa((£ — 1)d,)) = ,(0)
S(FJ- 1)+ F,(J0)9s(0) +£§1 F,(J )opy((¢ — 1)dy)

+ X FU)en(C+d).

We claim that the difference of the two bounds given for p,(0) tends to zero. In
fact, this statement follows from

lim { (0(9) = @u00-+ 4F,0)=0.
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Fix an w>0. This integral equals to

wb2dn 1
(270_1/2( | by te” @RV 1 —exp[ —b, *yd,—(2b7) " d;1}dF ()
0

0

+ | by tem yz{l—eXp[—bJZydn—(be)_ldf]}dF..(y)> =I+1I,.

wbZd; 1
In the domain y>wb?d, ! the gaussian density
(2m)~'b, ' exp[(—2b7) " 'y*]

becomes exponentially small and I, -0. To bound I, we first use the fact that the

dF,(y)
d

densities are uniformly bounded since n~ /2T, obeys the LCLT(o).

Consequently, by taking the integral with respect to dy we obtain an upper bound.
Then, by the substitution u=b, 'y, this bound becomes
®,(wb, 'd,)—®,(wb, 'd,—b, 'd,)+P,(0)—P,(—b, 'd,),

which tends to zero in view of (iv).

4. Quasi-Recurrence of the Planar Lorentz Process

The techniques developed in the preceding section enable us to prove a weaker
result than Polya’s classical recurrence theorem, only. As we shall see in the course
of the proof, the principal obstacle in proving the exact recurrence is caused by the
“lacunarity” in property D of the Markov partition: as we have no inference about

n—1

probabilities that > h(T¥w) lies in regions of size log*n, k< 1. Therefore we
k=0

introduce the notion of quasi-recurrence. Suppose {a,} is an increasing sequence of
positive numbers.

Definition 4.1. We say that a sequence S, of random vectors is quasi-recurrent of
the {a,} type if
P{S,eQ(a,)i.0.}=1.

Theorem 4.2. The two-dimensional Lorentz process is quasi-recurrent of the {log®n}
type for every g>3.
Proof. The idea of the proof consists of two ingredients formulated as two lemmas.

Lemma 4.3. The sequence of events

4= {2 h(T(;fw)eangen)}
k=0
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fulfills the conditions of Lamperti’s theorem [S (1964), p. 317],
3 ()=, @1

> Uo(4 jAk)
lim mfil——— , (4.2)

> <C
( > #o(Ak)>

consequently |
Uo{4, 1.0} > <
Lemma 4.4. The event

9q, = {V£,0<s< zh(Tgw)eQ((v+e)1og n)lo}

0
is T, invariant, therefore by the ergodicity of Ty, po(,)= { o

Proof of Lemma 4.3. First observe that condition (4.1) is an obvious consequence of
the following rough estimate, derivable from Corollary 3.2: there exist two positive
constants C, and C, depending on the function h only such that

C,log*® <G log*en

{ 2 h(Tgw) € Q(log® n)} (4.3)

n—

To prove (4.2) we have to repeat the Markov approximation of Z h(T}w) to

obtain ii.d. random variables as was done in the proof of Theorem 3. 1 and to apply
estimate (4.3).

If, in (4.2), h(T¢w) is substituted by h, (T¢w), n, =log’n, 0>y >1, then the
orders of the probabilities P(4,), P(4;4,) do not change.

The same is true when the calculation of these probabilities is restricted to
Sequences W_,,, ..., W,+n,, Where ry(w;)<2n,;+1=n,, and the measure p, is
substituted by a Markov measure u" of memory n,.

Now we decompose the sum in the numerator of (4.2) as follows
Z #O(A iAy) = Zk:q #O(Ak)+2k 2 . Ho(4;A4y)

1=5j,k=

The first and second terms can be bounded by

4loghn po(4,) <4C,loghn

15k<n 1<k<n kK

o C2 log2etf*1p, 4.4)
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If k—j>2logn, then B
Bo(4;4)= o ({ > h(Tiw)e Q(IOgej)}

i=0
k-1 )
N { h(Tyw) e Q(lOg"’k)})
i=0
can be bounded from above by

o523 o { £ Tt = Qo)

n{ 5 h(TJw)eQ(log“n)D-

i=j+[logen]
Property D of the Markov partition provides that the events
-1 . k .
{ )y h(Téw)} and { > h(Téw)}
i=0 i=j+[logen]

are almost independent, i.e. the transition to an independent measure does not
change the order of g,. So by (4.3),
1 1
+<C3log*n. .~ —.
g=0L3210g8"n i k=)

11 1(1 1 > -
—.—— =—| -+ —— it is easy to check that
Jj k=j k\j k-—j

Y gup<Cilog**n. 4.5)

1<j<kzZn

The bound (4.3) gives that

n 2
.

is a lower bound for the denominator of (4.2). It follows from (4.4), (4.5), and (4.6)
that the numerator and denominator of (4.2) have the same order when
n—o. Q.ED.

The statement of Lemma 4.4 is a straightforward consequence of the definition
of 9,

Obviously the proof of Lemma 4.3 can be carried out for every

Using the identity

o {"z h(Tw) € O(v log?n) i.o. }

consequently for every v, uo(2,)>0. On the other hand

ie Wy )y Uy U,

O<p(Ay)S1=p(Uy).
This last inequality proves Theorem 4.2.
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