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Chapter 1

Introduction

1.1 Measurable dynamical systems

Let (X,.A, ) be a probability space. An endomorphism of X isamap T : X — X
such that T71(A) € Aand u(A) = u(T~1(A)) for every A € A. If T is invertible and
T~ is also an endomorphism, then T is called automorphism. A measurable flow
on X is a one parameter group of automorphisms (¢¢):cr, such that the evaluation
map ¢ : R x X — X is also measurable. Any of the above is called a measurable
dynamical system.

Two measurable dynamical systems, say T : X — Xj on probability spaces
(Xg, Ak, pux), k = 1,2, are called measurably isomorphic if there are Tj-invariant
sets Yy € Ay with pk(Yr) = 1, £ = 1,2, and an isomorphism h : (Y1, A1, 1) —
(Ya, As, pi2) such that Tooh =hoTy on Yy and Ty oh™' = h=1 o Ty on Y.

We shall give in this introductory section three examples. Further examples will
be given in later chapters. Let first G be a compact topological group. The Haar
measure p on G is the unique Borel probability measure invariant under left and
right translations of G. For instance, if G is a torus, then the Haar measure is the
normalized Lebesgue measure. Let T': G — G be a continuous group epimorphism.
If v(A) = u(T~1(A)) for any Borel set A C G, then v(T(z)A) = u(aT1(A)) =
v(A). Since T is onto, it follows that v = pu. So T preserves the Haar measure.
In particular, for the case G = S' we have that the map T(z) = 2" preserves the
normalized Lebesgue measure, for any n € Z*.

Let (X, A, 1) be a probability space and (E, F) be a measurable space. A random
variable with values in F is a measurable function from X to E. A stochastic process
with values in £ and parameter space .J, which is usually one of Z™, Z, RT or R,
is a family of random variables f = (f;)jes with values in E. If on the product E7
we consider the product o-algebra F7, which is by definition the smallest o-algebra
that contains 77}1(\7:), j € J, where 7; : E/ — E is the j-projection, then f is just
a random variable with values in the measurable space (E”, F/).

The distribution of a random variable g : X — F is the probability measure
gt = po gt on (E,F). The distribution of a stochastic process f = (f;)jes :
X — EY is the probability measure f,u on (E”, F7). This is the unique probability
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4 CHAPTER 1. INTRODUCTION

measure such that
Fon( (A 0 AT (A5)) = (7 (Ag) 0 0 F2HA))

for every finite set {j1,...,Jjn} C J and Aj,,...A;, € F.
If {pj : j € J} is a family of probability measures on (E,F), there exists a
unique probability measure p” on (E7, F7) such that

(w5 (Ag) N e N 1 (A) = gy (Ajy) it (A5,)

for every finite set {ji, ..., 7o} C J and Aj,,...A;, € F. The measure p” is called the
product measure of the family {yu; : j € J}.
The random variables f; : X — E, j € J, are called independent if

U AR 00 7 (AG)) = 5 (A )£ (A7)

for every finite set {ji,...,jn} C J and A;,,...A;, € F. In other words, they are
independent if and only if the distribution f,u of the stochastic process f = (f;)jes
coincides with the product measure p”, where 5 is the distribution of the random
variable f;. The random variables are called identically distributed if their distribu-
tions are equal.

Let now f = (fx)rez+ be a sequence of independent and identically distributed
random variables and 7 : EZ" — EZ" be the shift, that is 7 is the map defined by
T((xk)k>0) = (k+1)k>0. Then the distribution f,u is preserved by 7. In general we
have the following.

1.1.1. Lemma. The product measure ,uZ+ of a sequence of probability measures
(ur)pez+ on (E,F) is preserved by the shift if and only if py, =  for every k, 1 € Z+.

Proof. If ky,....k, € Z" and Ag,,...,Ag, € F, then
T (Ar) NN N (Ag,y)) = m (Ary) NN b (A
So, if ,uZ+ is T-invariant, we have
pr(A) = g (7 m  (A) = 1 (1 (A)) = e (A)
for every k € Z* and A € F. Conversely, if pp = po for every k € Z™, then
+, _ 1, _
Tept® (i (Ay) 0 e D H(A,)) = 17 (07 g (A NN H(A)) =
(it (A NNty (ARy)) = po(A Ay,) =
e (T (A NN (Aky)) = po(Aky)-opo (A, )
+ _ _
P (o (Ar) N (Agy).-

Since ,uZ+ and T ,uZ+ are equal on cylinders, they are everywhere equal. [J
A stochastic process f = (fi)rez+ is call stationary if its distribution is preserved
by the shift. This is equivalent to saying that

p(f (A 00 (Ar)) = (i (A 00 f 1 (Ag,)



1.1. MEASURABLE DYNAMICAL SYSTEMS )

for every ki,...k, € Z% and Ag,,...,Ax, € F. So every stochastic process of
independent and identically distributed random variables is stationary.

1.1.2. Proposition. Let (X, A,pn) be a probability space, T : X — X be an
endomorphism and (E,F) be a measurable space. For every measurable f : X — F,
the sequence of random variables f, = foT¥*, k € ZT is a stationary stochastic
process.

Proof. For every ki,....k, € ZT and Ay, ,...,Ax, € F we have
w(fi (Ary) 00 f  (Ag,)) = (T (7 (AR)) N N TR (f N (Ag,) =

p(THT (AR N DT (Fo N AR))) = (5 (Ar) 0N fi Yy (AR,)).O

Let (X, A, ) be a probability space, & € N and f, : X — {0,1,...,k — 1},
n € ZT, be a sequence of random variables, where on {0,1,....k — 1} we consider
its Borel algebra as a discrete space. Let the random variables be independent and
identically distributed and suppose that po(l) = p;, [ = 0,1,...,k — 1, where pug is
their common distribution. The shift 7 on the product space {0, 1, ...,k — 1}ZJr with
the product measure is called the one-sided Bernulli shift on the space of sequences
on k symbols with probabilities po,...,pr_1. Similarly, on the space {0,1, ...,k — 1}*
of doubly infinite sequences on k symbols we have the two sided Bernulli shift with
probabilities pg,...,px_1, which is an automorphism.

Note that the product space {0,1,....k — 1}Z+ has a totally disconnected,
compact, abelian topological group structure and the shift is a continuous epi-
morphism. The Haar measure is the product measure coming from probabilities
po =Dpi1 = ... = pk—1 = 1/k. So in this case the Bernulli shift is a particular case of
our first example.

Our third example are the volume preserving vector fields on oriented manifolds.
Let M be a compact, connected, smooth manifold, oriented by a volume element w,
whose integral on M is equal to 1. It follows from the Riesz representation theorem
that there exists a unique Borel probability measure u,, on M such that

[ [

for every continuous f : M — R. If h : M — M is an orientation preserving
diffeomorphism, then from the change of variables formula we have

[ tdno= [ go= [ wiro= [ (fony o= [ (7omduse

It follows from this that
pw(h(A)) 2/ Xh(A) Do =/ (Xn(a) © h)dpnsw =/ XAdpipsw = P (A)
M M M

for every Borel set A C M. Since h is orientation preserving, there exists a unique
smooth function dety, hy : M — (0,400) such that (h*w), = (det,, hy(z)) - w, for
every © € M. From the chain rule we have dety (g o h). = ((dety, g«) o h) - (dety, hy).
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Let now & be a smooth vector field on M. There exists a unique smooth function
div,€ : M — R, called the divergence of £ with respect to w, such that d(igw) =
(divpé)w. If (U,zt,...,2") is a system of local coodrinates on M, then w|U =
fdxt A ... A dx™ for some smooth function f: U — R. If £ = (¢1,...,€") in the local
coordinates of U, then

div &|U =

| =
Q
&
Bl

k=1
Since the Lie derivative Lew = d(igw) + i¢(dw) = (div,€)w, we have

detw (bt* -1

div = iy 8

where (¢¢)ier is the flow of £&. If x € M and ¢, (t) = det, ¢u(z), t € R, then
divyé(z) = ¢, (0) and

(1) = lim S 0+ (@) — deto (@)

s—0 S

lim (detw ¢s*(¢t($))) : (detw ¢t*(x)) — dety, ¢t*(x)

s—0 S

= ) (0) - ().

We conclude that div,& = 0 identically on M if and only if det, ¢ = 1 for every
t € R if and only if ¢pfw = w for every ¢ € R. In other words the divergenceless
smooth vector fields are preciesely the volume preserving ones.

1.2 Poincaré recurrence

It is clear from the definitions we gave that the notion of measurable dynamical
system is too general and in order to conclude useful properties we shall need a
minimum of additional information on the nature of a system. There is however a
general remarkable theorem due to H. Poincaré, which is qualitative in nature. We
prove it first in the measure theoretical setting.

1.2.1. Theorem (Poincaré-Gibbs). Let T be an endomorphism of a probability
space (X, A, p). Let A e A and

Ag={x € A: T"(z) € A for infinitely many n > 0}.
Then, Ay € A and p(Ap) = u(A).

Proof. Let Cp, = {x € A:T™(x) ¢ A for every m > n}. Then, Ag = A\ U,~, Cn.
It suffices to prove that C),, € A and p(C,) = 0 for every n € N. We observe first
that

Co=A\ | T7™(4) =A\T (| T7™(4)).

m>n m>0
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Since T is an endomorphism, T~ (A) € A and thus C), € A. Moreover,

C.c T ™A\ T4

m>0 m2n
and hence
p(Cn) < p(|J T7(A) —u( | T7™(4) =
m>0 m2n
u(|J T7m(4) = (T (| T (A)) = 0.0
m2>0 m>0

We shall give now the topological version of Poincaré’s recurrence theorem in
the case of continuous time. A continuous flow on a metric space X is a continuous
one parameter group of homeomorphisms (¢;)ier of X, that is the evaluation map
¢: R x X — X is continuous. The set

LT (x)={y € X : ¢, (x) — y for some t,, — +oc}

is called the positive limit set of x and is closed and invariant under the flow. The
negative limit set L~ (x) is defined in the obvious way and has similar properties.
Let P* ={r € X :2 € L*¥(2)} and P = Pt N P~. The closure of P is called the
Birkhoff center of the flow. The points of P are called positively recurrent and of
P~ negatively recurrent.

1.2.2. Lemma. A point x € X is positively recurrent if and only if for every
neighbourhood V' of x there exists t > 1 such that ¢i(x) € V.

Proof. Only the converse requires proof. Let {V}, : n € N} be a neighbourhood base
of x. According to the hypothesis, there exist ¢, > 1 such that ¢y, (z) € V,,, n € N.
Then, ¢¢,(z) — z and either t,, — 400 or the sequence (t,)nen has a convergent
subsequence. In the second case there exists some ¢t > 1 such that ¢y (z) = =z,
because of the continuity of the flow, and therefore ¢,¢(x) = x for every n € N.
Hence in any case x € P*. [

1.2.3. Theorem. Let (¢i)ier be a continuous flow on a separable metric space X,
which preserves a Borel probability measure p. Then P contains a Borel set of full
measure.

Proof. For any Borel set A C X, the sets

AT = A\ GAQ%(A) and A~ = A\ GAﬂgb,n(A)

n=1 n=1

are Borel. Obviously, (¢;(A))* = ¢(A*) for every t € R. For every k > 1> 0 we
have ¢p(AT) N g(AT) = ¢ 1(AT) N (A1) = @. Tt follows that

o0 o

DoAY = u(dr(AN) = p(| en(a) < 1.

k=0 k=0 k=0
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This can happen only if u(A%) = 0. Similarly we have u(A~) = 0. Let now
{A, : n € N} be a countable base of the topology of X. Set B* = J, .y AL and
B = BT UB~. According to the above remarks, u(B*) = pu(B~) = 0 and thus
w(X \ B) = 1. So it suffices to prove that X \ B C P. Let x € X \ B and A; be
a basic open set containing z. Then, z € (X \ 4") N (X \ 4;). Thus, there exist
m, n > 0 such that x € A; N ¢, (4;) N d_n(A;). It follows from Lemma 1.2.2 that
rxeP. O

1.2.4. Corollary. Let (¢¢)ier be continuous flow on a separable metric space X,
which preserves a Borel probability measure p. Then the support of u is contained
in the Birkhoff center of the flow.



Chapter 2

Classical mechanical systems

2.1 Hamiltonian systems

A symplectic vector space is a finite dimensional real vector space equiped with
a non-degenerate, antisymmetric, bilinear form w. Every symplectic vector space
(V,w) has even dimension, say 2n for some n € N, and a basis {ey, ..., en, €], ...,€5}
such that w(e;, e}) = d;; and w(e;, e5) = w(ef,ej) =0, for 1 <i,j <n. A linear map
f:V — Vis called symplectic if w(f(u), f(v)) = w(u,v) for every u, v € V. Every
symplectic f is an isomorphism, (det f)? = 1 and is conjugate to (f~1)t. Thus, if
A € C is an eigenvalue of f, then A, 1/\ and 1/ are also eigenvalues.

A symplectic manifold is a smooth manifold P equipped with a smooth, closed,
non-degenerate, 2-form w. Thus, the pair (7P, w,) is a symplectic vector space for
every x € P. It follows that every symplectic manifold is even dimensional. The
simplest and perhaps most important example is the cotangent bundle of a smooth
manifold. Let M be a smooth manifold of any finite dimension and ¢ : T*"M — M
be the cotangent bundle map. Let 6 be the 1-form on T*M defined by 6, = a 0 @xq
for a € T*M and w = —df. We shall describe 6 and w locally. To a system of
local coordinates (U, ¢, ...,q") on M corresponds a local trivialization of ¢, which
gives local coordinates (¢~ '(U),q", ..., q¢", p1,...,pn) on T*M, such that if the local
coordinates of € U are (¢',...,¢"), then the local coordinates of a € ¢~ (U) are

(q17 "')qnaplv "'apn)a where

0
i = ), 1<i<
p a(aqz) i<n
From the definition of 6 we have
0 0 0
ea(aiqi) - a(Q*a(aiqi)) - a(aqi) =D
and 5 9
ea(api) = a(Q*a(@)) = a(O) =0.

This shows that

0= ipidqi and w = idqi A dp;.
i=1 i=1
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In particular, w is non-degenerate and therefore (7% M, w) is a symplectic manifold.
By the theorem of Darboux, every symplectic 2n-manifold (P,w) can be coverd
by local coordinates (W, ¢', ...,¢",p1, ..., pn) such that

w|W = qui A dp;.
=1

In these Darboux local coordinates we have

WA . Aw= (—1)["/2] nl-dgt A ANdg? Ndpy A ... A dpy,

where the wedge product on the left hand side is taken n times.
A smooth map f : P — P is called symplectic if f*w = w. It is evidently a
local diffeomorphism and preserves the volume element Q = ((—1)*/2 /pwA ... Aw.

2..1.1. Definition. Let (P,w) be a symplectic manifold. A smooth vector field &
on P is call Hamiltonian if there exists a smooth function H : P — R, called the
hamiltonian, such that such dH = i¢w.

Since w is non-degenerate, every smooth function is the hamiltonian of a Hamil-
tonian vector field. The integral curves of a Hamiltonian vector field are locally
solutions of Hamilton’s differential equations. Let (W,q',...,¢", p1, ..., pn) be Dar-
boux local coordinates. On the one hand on W we have

—i—Z— dp;

n

dH =

and on the other hand

qu M) (6 ) = ' () - i) =~y
and
bl .
iew(z ) qu Adpk)(f,a ) =dd'(§) - dpi(z ) = d.

Thus, the equation dH = i¢w in the local coordinates of W is equivalent to

dg +Za—pi-dpi = " (=pi)dg' + Y _ d'dp;
i=1 i=1 i=1 i=1
or equivalently
, H H
qz_gpl andpz__gqla 1<i<n,

which are Hamilton’s equations.

It is obvious that the hamiltonian H of a Hamiltonian vector field £ is a first
integral, since dH (¢) = w(¢, &) = 0. Thus, the level sets H!(c), ¢ € R, are invariant
under the flow of ¢ and the qualitative study of its flow falls into the study of the
restrictions on these level sets, the topology of the level sets themselves and the way
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they fill in P. If ¢ is a regular value of H, then H_l(c) is a submanifold of P. The
volume element €2 induces a natural volume element 2 on H~!(c) defined by

Qr(ub "'7“271—1) = Qr(uyuh "'7u2n—1>

where x € HY(c), u1,...,u2n_1 € ToH '(c) = kerdHz, and u € T, P is such that
dH (z)u = 1. The definition is clearly independent of w.

The local flow of the Hamiltonian vector field £ consists of symplectic diffeomor-
phisms of open subsets of P, which therefore preserve the volume element 2. If ¢,
is a diffeomorphism of the local flow of £ for some t € R, then

(37 (1, -y uzn—1) = Qg (1) (1, B ()11, ..., P () t120n—1)

where 2 € H'(c), uy,...,usn1 € TpH '(c), and u € Ty, ()P is such that
dH (¢(x))u = 1. Since ¢y (z) : TpP — Ty, ()P is a linear isomorphism, there is a
unique ug € T, P such that ¢ (x)ug = u. Differentiating the equation H o ¢y = H
we get dH (¢i(x)) o ¢(x) = dH (x). Therefore, dH (x)up = 1 and

(67 Ve (ur, .. uzn—1) = (7 Q)a(uo, 1, .., uzn—1) = Qo (U1, ..., Uzn_1)

which shows that ¢fQ = Q.

2.2 Mechanical systems on Riemannian manifolds

Let M be a n-dimensional Riemannian manifold with metric g. There is a natural
bundle isomorphism £ : TM — T*M, such that if v € T, M then L(v) is the linear
form on T, M defined by £(v)(w) = g(v,w). The inner product g, on T, M is thus
transfered to an inner product g; on 7M. If in local coordinates the matrix of
g is G = (gij), then in the dual local coordinates the matrix of g* is G™1 = (g¥).
If w = —df is the standard symplectic 2-form on T*M, then L*w = —d(L*0) is a
symplectic 2-form on T'M.

2.2.1. Definition. A mechanical system on the Riemannian manifold M is a
Hamiltonian vector field £ on T'M with hamiltonian function of the form

B(w) = 3ol + V(r(v)

where V : M — R is a smooth function, called the potential energy, m : TM — M
is the tangent bundle projection and || - || is the norm on the fibers of the tangent
bundle defined by the Riemannian metric.

We shall find Hamilton’s equations of motion for a mechanical system on a
Riemannian manifold. First we must find local expressions for £*0 and L*w. Let
(U, q",...,q") be a system of local coordinates on M. Since L(x,v) = (z,g:(v,")),

its Jacobian is
I, 0
DL(z,v)=| 0
?gm(vv ) gm(> )

0
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DL(z,v) <Z)> = ((aaxgx(v, -);Lqugx(wW)) '

(£76) o) (00) = B (5900, D)+ 0 0) = g0, ).

or explicitly
It follows that

This means that if (¢!,...,¢", v!,...,o") are the corresponding local coordinates of
(U

7~ Y(U), then on 7 )we have
n . .
L0 = Z giv’dq’
ij=1

and therefore

Lfw = Z gwdq Adv) + Z g” ~vldgt A dg.
}J 1 ?J?k 1

Note that the local coordinates on 7~ 1(U) are not Darboux. Next we have

Z g” vivldgh + Zgzkv’dv +Z

7]7k 1 ’Lk? 1

and

igﬁ* 7 ng]d’l)j Z gz] ]d Z ﬁgka jd

,jl 7,l=1

ie L w( Zglkdq 1<k <n.

If I is an open interval, then (g'(t),...,q"(t),v}(t),...,v™(t)), t € I, is an integral
curve of £ if and only if it is a solution of the system of differential equations

D gnd' = g’
=1 =1

0 0 ov
—ngjvurz g”“— g’”“z Z g” vl + =, 1<k<n.

5,j= 1 wzl 3,j=1

It is obvious that the first n equations are equivalent to ¢* = v*, 1 < i < n. The rest
of them can be written

n b ) oV
ngji}j_ Z ng+z gl]]l Z gkgjl_ qk’ 1<k<n.
i=1 j=1

wl ul
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or equivalently, since G is symmetric,

. ag 6gl oV " :
k 1] z ] % _ k., kl
#= g Z v - Z Vol = o == 2 D' - Z ,
Jq “ aq
=1 zg 1 3,7=1
where Fk are the Christofell symbols, because

1 9gji | Ogui  0gij
koL k[ 9Y; i OYij
b = 2 ;g <8qi * d¢  Oqt

and thus

n n n 89 . 1 89"
ko i,J _ kl J 2

Z Iijv'e? = Z >.9 (aqi T 294 )’UZ“]

i,j=1 1,0=1[=1

So Hamilton’s differential equations can be written locally

q* =",
D DT S A P
i,7=1 =1 q

which are equivalent to the system of second order differential equations

These calculations prove the following.

2.2.2. Proposition. A smooth curve v : I — M in a Riemannian manifold M is
the projection of an integral curve in T M of the mechanical system with potential
energy V : M — R if and only if

V54 = —gradV.

The mechanical system with potential energy V' = 0 of a Riemannian manifold M
is called the geodesic vector field of M. The metric on M is by definition complete if
the geodesic vector field is complete on T'M and so defines a flow, called the geodesic
flow of M. The projected curves on M of the integral curves of the geodesic vector
field are the geodesics.

2.3 Jacobi’s theorem

Let M be a Riemannian manifold with metric g and let V' : M — R be a smooth
function bounded from above. Let e € R be such that V(z) < e for every z € M.
On M we consider the new Riemannian metric g = (e — V')g, called the Jacobi
metric. Let g* be the induced by £ metric on the fibers of the cotangent bundle
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q:T*M — M. If G is the matrix of g in some local coordinates, then the matrix of
g* is G~!. The induced Jacobi metric is thus
1
e—V
The mechanical system with potential energy V is equivalent to the Hamiltonian

vector field on T*M with hamiltonian

ge = - g.

H(a) = 59"(,0) + V(g(a)

and the geodesic vector field of the Jacobi metric is equivalent to the Hamiltonian
vector field on T* M with hamiltonian
1 1

He(a) = 2 e~ Vigla) -g"(a,a).

Observe that H~1(e) = H;(1).

2.3.1. Lemma. Let (U,w) be a symplectic vector space and W be a vector subspace
of codimension 1. Then, the subspace K = {v € W : w(v,w) = 0 for every w € W}
is at most 1-dimensional.

Proof. There exists u € U such that U = W @ (u). Since w is non-degenerate,
w(v,u) # 0 for every non-zero v € K. Hence the linear map w(-,u) : K — R is
one-to-one. [J

2.3.2. Proposition. Let (P,w) be a symplectic manifold and Hy, Hy : P — R be
hamiltonians with correspomding Hamiltonian vector fields &1 and &. If ¢; € R is
a regular value of H;, fori=1,2 and S = H; '(c1) = Hy *(c2), then there exizts a
smooth function f: S — R\ {0} such that £&1S = f - (&1]S).

Proof. For every z € S and w € TS we have 0 = dH;(z)w = wy(&(x),w) and so
&1(x) and &(x) are colinear by Lemma 2.3.1, and non-zero because ¢; is a regular
value of H;, i = 1,2. Therefore, there exists a function f : S — R\ {0} such that
&|S = f-(&)|95), which is easily seen to be smooth. [

2.3.3. Lemma. Let M be a Riemannian manifold and & be the geodesic vector
field, which has mechanical energy E(v) = §||v||2

(a) Every ¢ > 0 is a regular value of E.
(b) For every ci, ca > 0 there exists a diffeomorphism h : E='(c1) — E~Y(c2)

such that
_ C2 _
h«(§|E 1(01)) =1/ a -(¢lB 1(62)>-
Proof. (a) In local coordinates (¢!, ..., q.,v!,...,v™) we have
dFE :1 Zn: %vivjqu + Zn: gikvidvk.
2 OqF

i,5,k=1 ik=1



2.4. THE LIOUVILLE MEASURE 15

So for x € M and v € T, M with E(v) = ¢ we have dE(v)(0,v) = gz(v,v) = 2¢ > 0.
(b) If b : TM — TM is the diffeomorphism with h(v) = (, /Z—Q)v, then clearly h
1

satisfies our requirements.[]

Summurizing now we have the following.

2.3.4. Theorem (Jacobi). Let M be a Riemannian manifold and V : M — R be
a smooth function for which there exists e € R such that V(x) < e for every x € M.
Let € be the mechanical system with potential function V. If e is a reqular value of
the mechanical energy E(v) = %Hsz + V(m(v)), then the restricted system on the
level of mechanical energy e is a reparametrization of the restricted geodesic flow on
the unit tangent bundle of M with respect to the Jacobi metric.

Recall that by Sard’s theorem the set of critical values of a smooth function has
Lebesgue measure zero. Thus, if the potential energy is bounded from above, we can
always find an upper bound which is a regular value of the mechanical energy. The
theorem of Jacobi reduces the theoretical study of mechanical systems to the study
of geodesic flows. In the sequel with the term geodesic flow we shall always mean
the dynamical system defined on the unit tangent bundle of a complete Riemannian
manifold by restriction of the geodesic vector field.

2.4 The Liouville measure

Let M be a complete Riemannian manifold with metric g and ¢ be the geodesic
vector field on TM. Let (U,q',...,q") be a system of local coordinates on M and
(==Y(U), ¢, ...,q", v, ...,v™) be the corresponding system of local coordinates on
TM. As we saw in section 2 of this chapter, the symplectic 2-form in these local
coordinates of 7~ 1(U) is

n n
4 . 8gii .
* ) = oAt J ZIY T 40 k
Ew—lg gijdq’ N dv —|—”§ gk vdq' N dq”.
27.]:1 ’L)])kzl
So £ preserves

LXWA .. A LYw = c(det G)dg' A ... Adg™ Advt A ... A do™,

where c is a constant depending only on the dimension of M. Let
1 * *
Q=-LWwN...NLw.
c

The induced volume element  on the unit tangent bundle TP M, defines a Borel
probability measure preserved by the geodesic flow, called the Liouwville measure on
T'M. We shall describe locally the volume element Q on T M. The part of T'M
in the system of local coordinates we consider is described by the equation

n
Z 9ij(q', ..., ¢ v = 1.
ij=1
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For every (q',...,q") this equation describes an ellipsoid in {(¢',...,¢")} x R*. We
shall construct a new system of coordinates on 7~ 1(U), which converts this ellipsoid
to a (n — 1)-sphere. Since the matrix G(q,...,¢") is symmetric and positively
definite, it has positive eigenvalues and can be diagonalized. More precisely, there
exists an orthogonal matrix A(q',...,¢") = (a;j(q',...,q")) such that A'GA = I,.
We consider now coordinates (¢!, ...,q", u',...,u™) on 7=1(U) such that

n
vt = Z aij(qu ceey qn)uja
7=1

and we have

n ) ] n n n
1= Z gijv'v) = Z Gij (Z aikuk> <Z aﬂul> =
=1

ij=1 ij=1 k=1 =
n n n

k, 1 k\2

g < E aikgijajl>u u = (u®)7,
kl=1 “igj=1 k=1

It follows that in 7=1(U) we have
Q= (det G)dg* A ... Adg™ Advt Ao A dv™ =

(det G)(det A)dg' A ... Adg™ Adut A ... A du™ =
Vdet Gdgt A ... Adg™ A dut A .. A du™.

This means that 2 is locally the product of the Riemannian volume element on
M with the euclidean volume element on the fibers of the tangent bundle. Hence
the Liouville measure is locally the product of the Riemannian measure with the
(n — 1)-spherical Lebesgue measure on the fibers of the unit tangent bundle.



Chapter 3

Dynamical systems on compact
metric spaces

3.1 Invariant measures on compact metric spaces

Let X be a compact metrizable space. Every Borel measure p on X is regular, that
is for every Borel set B C X and € > 0 there exist an open set V' C X and a closed
set C' C X such that C ¢ B C V and p(V \ C) < e. Consequently,

w(B) =sup{u(C): C C B, C closed in X} =inf{u(V): BCV, V open in X}.

From the Riesz representation theorem follows that the set M(X) of all Borel prob-
ability measures on X is in a one-to-one, onto correspondence with the set of all
positive linear forms J : C(X) — R with J(1) = 1. The correspondence is defined
by the formula

J(f) = /X fdu, e CX),ue MX).

Since C(X) is separable, M(X) endowed with the weak topology becomes a
compact metrizable space.

3.1.1. Lemma. LetT : X — X be a continuous, onto map. A Borel measure
on X is T-invariant if and only if

oT)du = d
/X(f )dp /Xf 7
for every f € C(X).

Proof. If p is T-invariant, then the conclusion is a direct consequence of the definition
of the integral. For the converse, since the measure is regular and 7T is continuous
and onto, it suffices to prove that u(T~1(A)) = u(A) for every closed set A C X.
Indeed, if A is closed, there exists a decreasing sequence of continuous functions
fn i X —[0,1] such that f, (1) = A, for every n € N, which converges pointwise
to xa. Thus, we have

W1 A) = [ rsondn= [ o Tdn= tim [ (o Ty
X X n—reo Jx

17
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lim /fnduz/ xadp = p(A).0
X X

n—-+o0o

Every continuous, onto map 7' : X — X induces a continuous map T} : M(X) —
M(X) defined by

/ fdT.p = / (foT)dp, feC(X),
X X

and p is T-invariant if and only if T,pu = p.

3.1.2. Theorem. Every continuous, onto map T : X — X of a compact metrizable
space X has a T-invariant Borel probability measure.

Proof. Let po € M(X). The sequence
1 n—1
fin = nkz_%Tfuo, neN,

has a weakly convergent subsequence (un, )ren to some p € M(X), since M(X) is
a compact metrizable space with respect to the weak topology. Then, we have

1
Tetiny, = by, = ;k(Tfkuo — o)

and for every f € C(X) we get

\/deTf’“Mo—/deuo\—}/X<foT"k)duo—/deuo\ < 2| f]-

It follows that 0
\/ de*u—/ fdu| < 21711 — 0,
X X Nk
that is Thp = p. U

In the same way one can prove that every continuous flow (¢;)cr on a compact
metrizable space X has an invariant Borel probability measure. In this case we get
the continuous flow ((¢¢)«)ter on M(X) and the measure p is invariant under the
flow on X if and only if it is a fixed point of this flow on M(X). The proof runs
along the lines of the proof of 3.1.2, considering the sequence

n

n—1
Hn, = / (¢¢)spodt, n € N.
0

It is obvious that the support of every flow invariant measure is a closed invariant
subset of X and is contained in the Birkhoff center, by 1.2.4.

In the sequel we shall denote by Mp(X) the set of T-invariant Borel probability
measures of a continuous, onto map T' and by My(X) the set of invariant Borel
probability measures of a flow (¢¢):cr. In both cases it is evident that we have a
weakly compact convex set.
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3.2 Uniquely ergodic dynamical systems

Let X be a compact metrizable space. A continuous, onto map 7' : X — X is called
uniquely ergodic if there a unique T-invariant Borel probability measure, that is
Mrp(X) is a singleton. Similarly a continuous flow is called uniquely ergodic if it
has a unique invariant Borel probability measure.

3.2.1. Theorem. For a continuous, onto map T : X — X of a compact metrizable
space X, the following assertions are equivalent :

(i) T is uniquely ergodic.

(ii) For every f € C(X) the sequence of continuous functions

1 n—1
ﬁZfoTk, n €N,
k=0

converges uniformly to a constant (the integral of f with respect to the unique in-
variant measure).
(iii) For every f € C(X) the sequence of continuous functions

1 n—1
- Z fo TF, neN,
"o

converges pointwise to a constant.

Proof. Suppose first that T" is uniquely ergodic and p is the unique T-invariant Borel
probability measure. We shall prove (ii) by contradiction. If (ii) is not true, there
exists some f € C(X) for which there are ¢ > 0, n — +oo and points zj € X,
k € N such that

ne—1

1 i B .
oy o= [ il e ke

For every k € N, the combination of Dirac point measures

TLk—l

1
Hi = 7“7;6 Zz; 5Ti(37k)

is an element of M(X). So we may assume that the sequence (uy)ren converges to

some v € M(X). Obviously,
[ g [ ganl = e
X X

and therefore v # p. However, for every g € C(X) we have

2

/X(goT)du: lim 3" (g0 %) ()

k—-+o0o N 4 1
1=
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and

1 . 7 1 N

—> (goT)(ax) = [ gdur+ —[(goT™ (xx) — g(x)],

ng i—1 X ng
while ) 2l

n g
Fk‘(QOT k(o) — 9(@%)‘ < Tk — 0.

Hence

/(goT)dy: lim gduk:/ gdv,
X k—too Jx X

which means that v is another T-invariant Borel probability measure. It remains
to prove that if (iii) is true, then 7' is uniquely ergodic. If (iii) is true, then by the
Riesz representation theorem there exists a Borel probability measure u such that

1n—1
dp= lim — T*
= e

for every f € C(X). Obviously, p is T-invariant. Let now v € Mg (X). For every
feC(X) and n € N we have

/}(fduz/){(i:z_;foTk>dl/.

n—1

=S e m@)| < Al

k=0

Since

for every & € X, by dominated convergence we have

/dey:/X(ngrfmigfoTk)dy:/X(/}(fdu)dV:/deu.D

In the same way, replacing the sums with Riemann integrals and using Fubini’s
theorem one can prove the following.

3.2.2. Theorem. For a continuous flow (¢¢)ier on a compact metrizable space X
the following are equivalent :

(i) The flow is uniquely ergodic.

(ii) For every f € C(X) we have

uniformly on X.
(iii) For every f € C(X) there is a constant ¢ € R such that for every x € X we
have

1 t
Jim /0 F(és(@))ds = c.
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The topological behavior of uniquely ergodic flows can be described as follows.

3.2.3. Proposition. Let (¢¢)icr be a uniquely ergodic flow on a compact metrizable
space X, with invariant Borel probability measure p with support suppu. Then,

(i) suppp C LT (x) N L™ (x) for every x € X,

(ii) suppp is a minimal set, that is it is non-empty, closed invariant and has no
proper subset with these properties, and

(iii) the restricted flow on suppu is uniquely ergodic.

Proof. Let z € suppp and W be an open neighbourhood of z in X. Since u(W) >0
and the measure is regular, there is some C' C W closed in X with u(C) > 0. There
exists a continuous function f : X — [0,1] such that f~'(1) = C and f~1(0) =
X \ W. For every z € X we have from 3.2.2,

lim /f¢s dS—/fdu>/fdﬂ u(C) > 0.

So, for every tp > 0 there are s < —tp < 0 < tg < ¢ such that ¢s(x), ¢(x) € W
This proves (i), while (ii) and (iii) are immediate consequences. [J

A similar proposition is true for uniquely ergodic homeomorphisms. Recall that
a closed invariant set is minimal if and only if every orbit in it is dense. In view
of 3.2.3, uniquely ergodic dynamical systems with dense orbits are of particular
interest.

3.2.4. Theorem. LetT : X — X be a continuous, onto map of the compact
metrizable space X . If

(i) the sequence {T* : k € Z*} is equicontinuous, and

(1) there exists some xg € X such that {T*(zo) : k€ ZT} =X
then T s uniquely ergodic.

Proof. For every f € C(X) the sequence
1 n—1
fn:n;)fOTk, nEN,

is equicontinuous and uniformly bounded by |[|f||. Thus, from Ascoli’s theorem,
there exists a subsequence (fn, )ken which converges uniformly to some g € C'(X).
Then,

Nk

g(T(@) = tim — 3 (foT)(x) = g(a),

k——4o00 N 4 ]
1=

for every x € X. Our assumption (ii) implies now that g must be constant on X.
For every p € Mp(X) we have

nE—1

/X Jelu= kEIJPoo ng, ; / o T')dji = hm / fowdis = g(xo).
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This proves that Mp(X) is a singleton. O

Note that if T is a homeomorphism, the sequence {Tk : k € Z} is equicontinuous
if and only if 7" is an isometry with respect to some metric compatible with the
topology of X. Of course, a similar statement like 3.2.4 is true in the case of
continuous flows.

Let now G be a 1st countable, compact (Hausdorff) topological group. Then
G is metrizable and there is a compatible metric which is invariant under left and
right translations. For instance, in the case of the n-torus 7" = S x ... x S! the
invariant metric is

=1

where x = (21, ...,2y) and y = (y1,...,Yn). So, for any g € G, if T, : G — G is the
left translation Ty(z) = gz, then the sequence {T} : k € Z} is equicontinuous and
leaves the Haar measure invariant.

3.2.5. Corollary. A left translation of a compact, mertizable topological group G
is uniquely ergodic if and only if it has a dense orbit in G.

Proof. If a left translation is uniquely ergodic, then the support of the Haar measure
is a minimal set, by 3.2.3. Therefore, every orbit is dense in G. The converse follows
immediately form 3.2.4. O

Note that if a left translation of a compact metrizable topological group has a
dense orbit, then every orbit is dense and the group must be abelian. In the case
of the torus we have the following.

3.2.6. Theorem (Kronecker). If the real numbers 1, ai,...,ay are linearly inde-
pendent over Q, then every orbit of the translation

g eeey

T(€2mx1’ - 627r2:vk) _ (62m(:v1+a1) 627rz(acn+ak))

1s dense in the k-torus and so T is uniquely ergodic.

We shall give an elementary proof which makes use of a couple of lemmas.

3.2.7. Lemma. If ay,...,a; are irrational numbers, then for every e > 0 there exist
s € N and by,...,by € Z such that |sa; — b;] <€, 1 <i<k.

Proof. Let n € N be such that 1/n < e. We consider the partition of the cube [0, 1]
into n* subcubes with edges of length 1/n. The points (mai —[ma1], ..., may—[maz]),

0 < m < nF, are n¥ 4+ 1, and thus at least two of them belong to the same cube of
the partition, that is there are 0 < mo < mp < n* such that

1
|(m1 —ma)a; — ([m1a;] — [mea;])| < - <e, 1<i<k.

It suffices to take now s = mj — mgy and b; = [mya;] — [mea;], 1 <i < k. O



3.2. UNIQUELY ERGODIC DYNAMICAL SYSTEMS 23

3.2.8. Lemma. If a is an irrational number, then for every e > 0 and x € R there
exist n, m € Z such that |na —m — z| < e.

Proof. By 3.2.7, for every k € N there are s € N and b, € Z such that
limg 400 (Sga + b)) = 0. If ¢, = sga + by, then t # 0 for every k € N, because a
is irrational. Dividing = with t;, we find some [l € Z such that |z — lptg| < |tg]
and therefore limg_, 4 |lgty — x| = 0. Since lxtp = (lxsg)a + (Igbx), we have the
conclusion. [

Proof of 3.2.6. It suffices to prove that the orbit of the point (1,...,1) is dense in
T*. We perform induction on k. The case k = 1 is precisely 3.2.8. Suppose that we
have proved the theorem in dimension £ —1. Our assumption says in particular that
ai,...,a) are irrational. By 3.2.7, for every € > 0 there exist s € N and by,...,bp € Z
such that |sa; — b;| <€/2,1<i<k. If
b
a, =70 <<k,

say — by
then af, = 1 and df,...,a),_,1 are linearly independent over Q. Thus, by the induc-
tion hypothesis, for every x1,...,x; € R there are cy,...c;; € Z such that

€
|ckag—ci—(;vi—xka;)|<§, 1<i<k-1.

Substituting a; we find

‘<Ck +xk >(sai — bl) — C; — Xy

<
saj — by,

€ .
57 1 S 1 S ka
because and for ¢ = k we have cza) — ¢ — (x — xa),) = 0, since aj, = 1. Let now

N € Z be such that
Cr + T

<1
sak—bk ’

-

and set n = sN and m; = Nb; + ¢;, 1 <14 < k. Then,
|na; —m; — x;| = |N(sa; — b;) — ¢; — x4
and

Cr + Tk

[N(sas = bi) = Z—

- (sa; — b;)| < |sa; — b;|.
It follows that

cr + Tg € €

IN(sai — bi) — c; — x| < [sa; — b + (sai —bi) —ci —x; <gtz=¢

saj — by,

for every 1 < ¢ < k. This proves the theorem. [J

3.2.9. Corollary. If a is irrational, then the rotation 74(z) = €™z of the unit
circle S' = {z € C : |z| = 1} is uniquely ergodic.

A rational rotation of the circle is never uniquely ergodic, because every point
is then periodic, and so the normalized sum of the Dirac point measures of the
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points of a periodic orbit is another invariant Borel probability measure, apart from
the Haar measure. In the next sections of this chapter we shall find more general
homeomorphisms of the circle that are uniquely ergodic, not necessarily preserving
the Haar measure.

We end this section remarking that the property of unique ergodicity is invariant
under topological conjugancies. Recall that two continuous onto maps 77, 75 : X —
X of the compact metrizable space X are topologically conjugate if there exists a
homeomorphism A : X — X such that T3 o h = h o T5. The homeomorphism A is
called topological conjugation. If h is only continuous and onto, then the maps are
called semi-conjugate and h is caled semi-conjugation.

3.3 Homeomorphisms of the circle

Let f:S' — S! be a homeomorphism. There is then a homeomorphism F : R — R
such that f(e?™) = ¢?™F (1) for every t € R. Such an F is called a lift of f. Clearly,
any two lifts of f differ by an integer. The original homeomorphism f is orientation
preserving if and only if F' is increasing, and orientation reversing if I’ is decreasing.
It is easy to see that in the later case F(t + k) = F(t) — k for every k € Z, and f
has exactly two fixed points. We shall be concerned exclusively with orientation
preserving homeomorphisms f of S!. Then F(t + k) = F(t) + k for every k € Z or
equivalently F' — id is periodic with period 1. So we have a well defined continuous
function v : ST — R with 1 (e?™) = F(t) — t, the displacement function.

3.3.1. Lemma. Ifa = min{y(z) : 2 € S'} and b = max{y(z) : z € S'}, then
b—a<1.

Proof. If s, t e Rand s <t < s+ 1, then
P(e¥) — (™) = F(s) —s — F(t)+t <t —s <1,

because F is increasing. Therefore, 1 (e2™) < 1 + ¢(e*™) for every t € [s,s + 1).
Consequently, 1(e2™) < 1+ a for every s € R, and so b < 1 4+ a. O

3.3.2. Proposition (Poincaré). There ezists a constant p(F) € R such that

lim L(F" —id) = p(F)

n—+oo N

uniformly on R.
Proof. Let u € M(S*) and ¢, : S' — R be the induced continuous function

%(F"(t) _ 1),

wn(€2m‘t) —

Then, 1 =1 and
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n—l n—1
%Z (F - Zd)(Fk(t)) = %ZFk-i_l(t) _ Fk(t) _ %(Fn(t) o t) _ @Z)n(eQMt).
k=0 k=0

Thus, the integral of v, is equal to the integral of 1 and

/31 <n¢nn/51¢)du)d,u20.

Applying now 3.3.1 for f™, which lifts to F™ with displacement function ni,, we
get

min{ny,(z) — n/ Ydp sz € ST} > ||y, — n/ bdul|| — 2,
Sl St
and )
o [l < .
St n
for every n € N. Hence

lim wn—/sl i

n—-4o00

uniformly on S'. O

3.3.3. Remarks. (a) As the proof of 3.3.2 shows, for every u € M(S1) we have

p(F) = [ ddu.

S1

(b) ||F™ —id — np(F)|| < 1 for every n € N.
(c) If a = p(F), there exists some ty € R such that

F™(tg) — to — na = nap, (e*™0) — n/ Ydp = 0.
S1

So F™(ty) = Rya(to), or in other words R_,, o F™ has a fixed point g, where

R, : R — R is the translation R, (t) =t + na.

(d) For every a € R we have p(R,) = a.

(e) Since Ry o F = F o Ry, for every k € Z, we have
(RpoF)" —id  RppoF™ —id F"—id+nk

— p(F) + k.
n n n

It follows from 3.3.3(e) that the number p(f) = e2™?(F) ¢ S! does not depend
on the particular lift F' of f. It is called the Poincaré rotation number of f.

3.3.4. Proposition. An orientation preserving homeomorphism f : S* — S' has
a periodic orbit if and only if p(f) € Q/Z.

Proof. Let F be a lift of f. If 2y = e?™0 is a periodic point of f of period ¢, then
29 = fa(e*mh0) = 2miF(o) "and therefore p = F4(ty) —to € Z. So we have
Fmi(ty) — to np _p

p(F)= lim —~—= = lim =
n—-+oo nq n—-+4oo nq q
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Conversely, if p(F') = p/q € Q, then from 3.3.3(c), R_, o F' has a fixed point ty € R
or equivalently F(tg) =ty + p. O
As in the case of flows, if f: X — X is a homeomorphism of a metric space X,
the set
LT (z) ={y € X : f™(z) — y for some ny — +o0}

is called the positive limit set of the point x € X, and is a closed invariant set.
Similarly, the negative limit set L~ (x) is defined and has the same properties.

3.3.5. Proposition. If the orientation preserving homeomorphism f : S — 81
has irrational rotation number, then there exists a compact f-invariant set K C S*
with the following properties.

(i) Lt (z) = L™ (z) = K for every x € S', and in particular K is minimal.

(ii) Either K = S* or K is a Cantor set.

(iii) suppu = K for every f-invariant Borel probability measure.

Proof. Let x € S' and K = L*(z). Since K is closed and invariant, we have
L*(y) UL (y) C K for every y € K. The connected components I,,, n € Z, of
S1\ K are permuted by f. Let now y € S'\ K. If LT(y) N (S'\ K) # @, there
are some n, k, | € Z with k > [ such that f*(y), f'(y) € I,. This means that y €
f7*(1,) 0 f74(I,) and therefore f*~!(I,) NI, # @. Then, f*=!(I,) = I, and from
the intermediate value theorem f*~! must have a fixed point in I,,. This contradicts
3.3.4, since f is supposed to have irrational rotation number. Hence LT (y) C K
and similarly L~ (y) C K for every y € S'. In other words, we have shown that
LT (y) U L~ (y) C LT (z) for every z, y € S! and similarly L*(y) UL~ (y) C L™ (z).
Thus LT (y) UL~ (y) C LT (x) N L~ (x) for every x, y € S, and symmetrically we
get

LT (x)UL™(z) C LY (y)NL™(y) C LT (y) UL (y) C LT (x) N L™ ()

for every z, y € S1. Hence K = L™(y) = L~ (y) = L*(z) = L™ () for every z,
y € S'. It is clear now that K is a perfect set. If K is not totally disconnected,
it contains an open interval J C S'. Then, for every x € S! there exists n € Z
such that f*(x) € J, that is € f~"(J) C K. This shows that K = S, if it is
not a Cantor set. Obviously, K = {x € S' : 2 € L*(x)}, and so from Poincaré’s
recurrence theorem we have suppp C K for every p € My (S 1), Since K is minimal,
we must have equality. [J

3.3.6. Lemma. Let f : S' — S' be an orientation preserving homeomorphism
with irrational rotation number, F be a lift of f and a = p(F). Ift € R and
C(t) = {F"(t) +m : n,m € Z}, then the function F; : C(t) — Z + aZ with

F(F"(t) +m) =m+an
1s strictly increasing, onto.
Proof. If F™(t) +m < F¥(t) + 1, then F**(t) < t +1 —m and therefore

FA=R() < F*F 41 —m) = F* %)+ (1 —m) < t+2(1 — m).



3.3. HOMEOMORPHISMS OF THE CIRCLE 27

Inductively now we have
FIU =P (t) < F*75(t) + (¢ = 1)1 —m) < t+q(l —m)

for every ¢ € N. Dividing by ¢ and taking the limit for ¢ — 400, we find
(n —k)a <1 —m. Since a is irrational, we must have (n — k)a <l —m. O

3.3.7. Theorem (Poincaré). If f : S' — S is an orientation preserving
homeomorphism with irrational rotation number p(f) = e*™, there exists an
orientation preserving, continuous, onto map h: S* — S' such that ho f =1, o h.
If f has a dense orbit in S*, then h is a homeomorphism.

Proof. Let K be the unique minimal set of f given by 3.3.5, and let zy = ™0 ¢ K.
Let F be a lift of f. If C is the orbit of zg, the function H : p~*(C) — Z + aZ with
H(F™(tg)+m) = m+an is a bijection, by 3.3.6, where p : R — S' is the exponential
map p(t) = e?™. Moreover, H(F"(tg) +m+1) = m+1+an = H(F"(to) + m) + 1,
and

H(F(F™(to) + m)) = H(F" L (to) + m) = m + (n + 1)a = R (H(F™(to) +m)),

or in other words H o F = R, 0o H. We extend H to p~1(C) setting

H(s) = tep_}l(rcl'l),t—ns H(t).

The right and left limits exist due to the monotonicity of H, and they are equal
because Z + aZ is dense in R, since a is irrational. The function H is continuous
and increasing, but not necessarily strictly. Indeed, if I is a connected component of
R\ p~1(C), then H takes the same value at the endpoints of I. We can extend now
H continuously on R requiring H to take on a connected component I of R\ p~1(C)
the value it takes at its endpoints. Thus, we get a continuous, onto, increasing map
H :R — R such that H(t +1) = H(t) + 1 for every t € R and Ho F = R, 0 H.
Therefore, h : S — S defined by h(e?™) = 2™ () is continuous, onto, preserves
the orientation of S' and h o f = r, o h. Moreover, h(K) = h(f(K)) = r.(h(K)),
from which follows that h(K) = S!. It is evident from the construction of H that
if K = S', then H is strictly increasing and hence h is a homeomorphism. [

3.3.8. Theorem. An orientation preserving homeomorphism f : S' — S is
uniquely ergodic if it has irrational rotation number.

Proof. Let p € Mz(S'). According to 3.3.7, there exists an orientation preserving,

onto, continuous map h : S* — S such that ho f = r, o h, where p(f) = >, For
every g € C(S') we have

/S1 (gora)dh*MZ/Sl (goraoh)d,u:/Sl(gohof)d'u:

/51 (goh)dﬁu:/s1 (goh)dMZ/Slgdh*M
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which means that h.pu is invariant under r,. Hence hy,p is the normalized Lebesgue
measure, by 3.2.9. If K = S!, then h is a homeomorphism and so p is unique.
Suppose that K # S'. and py, pz € M¢(S*). According to the above, hyuy =

1
hapto = hyep, where p = 5(;11 + p2). It suffices to prove that pi(I) = pe(I) for every

open interval I = (t,s) in S'. First we observe that for every Borel set B C S we
have
p1(hH(B)) = hupir (B) = hupa(B) = pa(h™1(B)) = u(h™(B)).

The set J = h(I) is an interval or a singleton. If I’ = h=1(J), then I’ is an interval
with endpoints ¢’ < s’ containing I. Since h(I) = h(I’) and h is monotonous, we
have h(t) = h(t') and h(s) = h(s’), which implies that (¢,t) U (s,s') C S'\ K.
Consequently,

W'\ T) = ((#,6) U (5, 5)) = 0,

and therefore p1 (I’ \ I) = po(I' \ I) = 0. It follows that

pi(I) = p(I') = p (A1) = pa(h™H(J)) = po(I') = pa(I). O

3.4 Denjoy’s theorem

In this section and the next we shall study the bevavior of sufficiently smooth dif-
feomorphisms of the circle. Let f : S! — S! be an orientation preserving C?
diffeomorphism and F' be a lift of f. Then, DF(t) > 0 and DF(t — [t]) = DF(t) for

every t € R. Let

2
c= sup{|DDFF((:))| 1t e [0,1]}.

3.4.1. Lemma. Ift, se R andt < s, then

n n—1
8 D ]| < S IR0~ )

for every n € N.

Proof. From the chain rule we have

DF"(t) = ﬁDF(F"“(t)),
k=0
and by the mean value theorem
DF"(t)| _ A A o .
log DF”(S)‘ < kzzollogDF(F (t)) —log DF(F¥(s))| < ¢- kZ_O|F (t) — F¥(s)|.0

The goal of this section is to prove the following.
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3.4.2. Theorem (Denjoy). An orientation preserving C? diffeomorphism
f St — S with irrational rotation number p(f) = e*™@ is topologically conjugate
to the rotation r,.

Proof. In view of the results of the preceding section, it suffices to prove that the
unique minimal set K of f is equal to S*. We proceed to prove this by contradiction.
So suppose that K # St and let I = p((to, 0)) be a connected component of S*\ K,
where p is the exponential map. Let [,, be the length of the interval p~(f™(1))N[0, 1].
For every t, s € [to, so] we have

-1
DF™(t) <
1 < Iy <
OgDF”(s) _Ckz_ok c

from 3.4.1. It follows that DF™(t) < eDF"(s) for every t, s € [to, So]. By the mean

value theorem we get
ln

I

for every t € [to, so]. Since f has no periodic point, the intervals p=*(f*(I)) N[0, 1],
n € Z, are disjoint and therefore

DF"™(t) < e°

Zlngl.

neZ

Hence lim,, 1000, = 0 and lim, 10 DF™ = 0 uniformly on [tg,sp]. Let d =
lo/ cet!. Then for every n > 0 and every tg — d < t < ty we have

DF"(t) < eDF"(to).

Indeed, this is trivial for n = 0. By induction, suppose that we have proven it for
all 0 < k <n. By 3.4.1, for all tg —d <t < ty we have

n n—1
% Bty < > IR0 - Pl

From the mean value theorem, there exist uy € (¢, ) such that

n—1
DF™"(t) ‘ K

log ————=| <cd Y DF*(uy),

‘ gDFn(t(]) — port ( k)

and by the induction hypothesis,

n—1 n—1
DF™(t) ‘ K by _ 1
log ———%| < cde E DF*(ty) < edettt E £ < Zedettt =1,
‘ S DF(to)| = Py (fo) < —lo "l

from which the inequality follows. The above imply now that

DFn(t) < ec—i—llﬂ
lo



30 CHAPTER 3. DYNAMICAL SYSTEMS ON COMPACT METRIC SPACES

for every n € N and t € [tg — d, 5|, and thus DF™ — 0 uniformly on [tg —d, sg]. Let
2o = e?™ and nj — 400 be such that fm (z0) — 20. There exists some k € N such

d
that DF™(t) < 1/2 for every t € [to — d, s|] and f™(zp) € p((to — 5 s0)). Then,

d
[F8(t) — F™*(to)] < 5

for every t € [tg — d, tp], by the mean value theorem, and there exists m € Z such
that

d
|Fnk(t0) +m—t0| < 5

Thus, |F™(t) + m — to| < d for every t € [tg — d,tp]. This means that if J =
p([to — d, to]), then f™(J) C J. Since J is an interval, f™ must have a fixed point
in J. This contradiction proves the theorem. [l

3.5 (! diffeomorphisms of Denjoy

In this section we shall show that 3.4.2 is not true for C' diffeomorphisms by con-
structing an orientation preserving C' diffeomorphism f : S' — S! with irrational
rotation number which is not topologically conjugate to a rotation.

Let a € R\ Q and tp € R\ (Z+ aZ). Since Z+ aZ is dense in R, the same is true
for tg 4+ Z + aZ. Let I, > 0, n € Z, be such that } I, = p, where 0 < p < 1. For
instance, I, = %(arctan(n + 1) — arctann). We consider the functions ¢ : R — R*
with

{0 Htdt+Z+al
N = ln, ift=1tyg+m+ an for some m,n € Z.

and J : R — R defined by

J(t) = {(1 = PEF D o<s<t 4(5), %f t>0
(1—p)t - Zt<s§0 q(s), ift<0.

3.5.1. Lemma The function J is strictly increasing, continuous except at the points
of the set tg + Z + aZ, where it is only right continuous and from the left has jump
Iy at the point tg + m + an. Moreover, it has the following properties.
(i) J(0) =0, J(t+1)=J(t)+ 1 for every t € R, and so J(k) =k for k € Z.
(i) The set C = J(R) is closed, perfect, totally disconnected and Ry (C) = C,
where Ry : R — R is the translation Ry(t) =t + 1.

(i5i) u(C N [0,1]) =1 — p, where p is the Lebesgue measure.

Proof. Firstly J is strictly increasing, because if t; > to > 0, then

Jt)=0=pti+ Y als)>(L—plta+ Y als)=J(t2),

0<s<t; 0<s<ty
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since tg + Z 4+ aZ is dense in R and so there exists s € ty + Z + aZ, with t; > s > to.
Similarly, if t; < to < 0, then

Jt)=(—pti— 3 als) < (L=p)ta— Y als) = J(ta).

t1<s<0 ta<s<0

Finally, if £; < 0 < t9, then

J(t)=(1—pti— > q(s) < (1—p)ts < (1—p)ta < (1=p)ta+ > q(s) = J(ta).

t1<s<0 0<s<tg

For the continuity of J, let ¢t > 0. If ¢, \, ¢, then

Jte) =L =p)ts+ D als) \(L=p)t+ Y als)=J(),

0<s<ty, 0<s<t

which shows that J is right continuous at t. If ¢ ¢, then

Jt)=1—-pte+ > qls) S A=p)t+ Y qls)=J(t) —qt).

0<s<ty, 0<s<t

Thus, if ¢ ¢ to + Z + aZ, then ¢(t) = 0 and J(t;) — J(t), while if ¢t = to + m + an,
then ¢(t) = I, and therefore J(t;) — J(t) — l,. This shows that J is left continuous
at every t > 0 with t ¢ to + Z + aZ, but at t = tg + m + an has jump [,, from the
left. Similarly for ¢ < 0.

(i) Obviously, 0 ¢ to + Z + aZ, and so ¢(0) = 0. Hence J(0) = 0. Observe that
for every t € R and for every n € Z, there exists a unique m € Z such that
to +m + an € (t,t + 1], because (t,t + 1] has unit length. Consequently, for every

t € R we have
Z Q(S):Zln:p'

t<s<t+1 nez
If t > 0, then
JE+1D) =1=-p)t+1)+ >  qls)=
0<s<t+1
A=pt+ > a&)+0=p)+ > als)=JE)+1—p+p=J(t)+1.

0<s<t t<s<t+1
If -1 <t <0 then
JE+1)=1=p)t+1)+ > qls)=

0<s<t+1

A=pt— > a&)+A=p)+ > aqls)=JE)+1—p+p=J(t)+1.

t<s<0 t<s<t+1

Finally, if t < —1, then t + 1 < 0 and

JE+1)=1-p)t+1)— > als)=

t+1<s<0
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A=pt— > a&)+0=p)+ > aqls)=JH)+1—p+p=J(t)+1.
t<s<0 t<s<t+1

(ii) To show that C' is perfect let ¢t € R. Since tg + Z + aZ is dense in R, there are
ty € to + Z + aZ such that t; \, t and t; # t. By the right continuity of J we have
J(tg) \, J(t) and J(tg) # J(t), since J is strictly increasing. Thus every point of
C' is an accumulation point. If C' contains an open interval I, then I N J(R) # @.
Let t € R be such that J(t) € I and t; € ty + Z + aZ such that t; \, t. Then
J(tr) \\ J(t) € I, and so there is some ko € N such that J(t;) € I for every k > k.
Let k > kg. Since ti € tg+ Z + aZ, there exist m,n € Z such that ty = tg +m + an.
Then @ # (J(tg)—ln, J(tx))NI C (R\C)NI, contradiction. Finally, from (i) we have
J(t+1)=J(t)+1, that is JoR; = RjoJ and hence J(R) = J(R1(R)) = Ri1(J(R)).
Thus,

C=JR)=Ri(J(R) = Ri(J(R)) = R:(C).
(iii) We have
p(CN[0,1) = u([0,1]) = p([0,J\NC) =1~ > q(s) =

0<s<1

1-— Z q(s)zl—Zlnzl—p. O

0<s<1 neZ

Recall that

JR) =R\ | J [J(to+m+an) —ln, J(to + m + an))

n,me”Z

and
C=JR) =R\ |J (J(to+m+an) —ln, J(to + m+ an)).

n,meZ

Let Iy m = [J(to + m + an) — I, J(to + m + an)|, n,m € Z. Then,

R\C = | int(Inm).

n,meZ

Let H : R — R be the function defined by

H(z) = {t’ if x = J(t) for some t € R

to+m+an, ifxecl,n,

3.5.2. Lemma. The function H continuous, increasing, HoJ = id and H(C) = R.
Moreover, the following hold.
(i) H(0) =0, H(x+ 1) = H(z) + 1 for every x € R, and so H(k) =k for k € Z.
(ii) For every x € J(R™) we have u(C' N [0,z]) = (1 — p)H(z).

Proof. From the definition of H it is clear that H o J = id. Therefore, H(C) =
H(J(R)) D H(J(R)) = R. The continuity of H follows easily from the definitions
and the fact that tg + Z + aZ is dense in R.
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(i) From the definition of H we have 0 = J(0) € J(R) and so H(0) = 0. To show that
H(x+1)=H(z)+1 for every z € R, we consider cases. If z € J(R), and x = J(¢)
for some ¢ € R, then H(x +1) = H(J(t) +1) = H(J(t+ 1)) =t +1 = H(x) + 1.
Consequently, H(x + 1) = H(x) + 1 for every x € C, by the continuity of H.
If 2 € R\ C = U, ez nt(Inm), there exist n,m € Z such that x € int(lnm),
and so H(z) = tp + m + an. The open interval R (int(l,,)) has right endpoint
J(to+m+an)+1 = J(to+ (m + 1) + an), and is the connected component of
R\ C which contains = + 1. Since & + 1 € I, s, 41, from the definition of H we have
Hxz+1)=to+(m+1)+an=to+m+an+1=H(xz)+ 1.

(ii) If z € J(Z*), then from 3.5.1 we have u(C'N[0,1]) =1 — p and Ry (C) = C and
so u(CNJ0,z]) = (1 —p)z = (1 — p)H(x), because H(z) = z. If z € J(RT) with
0<z<1andz=J(t) for some ¢t > 0, we observe that

Z I, = Z ln = Z Q(S)v

{nmEZ:Ip ;m C[0,2]} {nme€Z: Iy ,mC[0,J (1))} 0<s<t

because I, ,, C [0, z] if and only if [J(to+m+an) —1,, J(to+m+an)] C [J(0), J(t)]
or equivalently 0 < tg + m + an < t. Therefore,

w(C N[0, z]) = p([0, z]) — u([0, 2]\ C) =

T — > =J() = Y als) =

{n,meZ:I mC[0,x]} 0<s<t
(L=p)t+ > als) = Y als)=(1—p)t=(1-p)H(x)
0<s<t 0<s<t

if z € J(RT), then
p(CN0,2]) = w(C N[0, [2]]) + p(C N [[], z]) =

(1=p)z]+u(C N[0,z —[z]]) = (1 = p)[z] + (1 — p)H(z — [2]) =

(1 - p)H(ja] + 2 — [¢]) = (1 - p)H(z). O

3.5.3. Proposition. If FF : R — R is an increasing homeomorphism such that
F(z+1)=F(x)+1 for every x € R, the following are equivalent.

(i) Ho F = R, 0 H, where Ry : R — R is the translation Rq(z) = = + a.

b) F(x) = J(H(x) + a) for every x € J(R).

Proof. Suppose that H o F' = R, o H, that is H(F(z)) = H(z) + a for every z € R.
Let zp € J(R) be such that H(zg) ¢ to+Z+ aZ, and so xg ¢ I, m, and in particular
xo # J(to+m+an) for every n,m € Z. Then H(F(xo)) = H(xo)+a ¢ to+7Z+ aZ.
So F(zp) € J(R) and F(x0) = J(H(xo)+ a). Since H o F = R, o H, inductively we
have H o F* = (R,)* o H = Ry, 0 H, that is H(F*(z)) = H(x) + ka for every x € R
and k € Z. For every k, A\ € Z we have H(F*(xo))+\ = H(xo)+ka+\ & to+Z+aZ
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and therefore F¥(xq) + A € J(R). Moreover, F*(x¢) + A = J(H(xo) + ak + \) for
every k,\ € Z. Let now x = J(t) for some t € R. The set

H(z0) +Z+ aZ = {H(z0) + N+ ak : k,\ € Z} = {H(F*(zo) + \) : k,A € Z}

is dense in R. Since J is everywhere right continuous, the set {F*(zo)+\ : k, A € Z}
is dense in J(R), and so in C' also. Thus, there are k,, A\, € Z, n € N, such that
H(xo) + \p + ak, \ t, and then

FFo(20) + A\ = J(H (x0) + M + akn) \ .

By the continuity and the monotonicity of H, the right continuity of J and since
H o J = id we have

J(H(z) +a) = JH( lim (FF(z0) + X)) +a) =

n—-+o00

J( lim H(F™ (x0) + \y) +a) = lim J(H(F* (x0) + \n) +a) =

n—-+o0o n—-+00

lim J(H(xz) + \p + akyp +a) = lim J(H(xo) + A+ (kn + 1)a) =

n—-+4oo n—-+oo
lim (FF 1 (xo) + Ap) = lin F((F* (z0) + \p)) =
F( lim (F* (x0) + \p)) = F(z).
Conversely, suppose that F(x) = J(H(z) + a) for every z € J(R). If

z € JR), then H(F(x)) = H(J(H(x) + a)) = H(z) + a, and the same is
true for every x € C by continuity. If x € R\ C, then = € I,,,, for some
n,m € Z. We observe that F(J(t)) = J(t + a) for every ¢ € R and therefore
F(J(R)) = J(R). Since F' is a homeomorphism we have F(C') = C. We also have
F(Inm) = Int1,m. Indeed, if x = J(tg +m + an), then H(z) =ty + m + an and so
F(z) = J(H(z) +a) = J(to +m+ (n+ 1)a), which is the right endpoint of I, 1 .
Hence H(F(x)) =to+m+an+a= H(x)+a= Ry(H(x)) for every x € I, p,. O

3.5.4. Corollary. If F: R — R is an increasing homeomorphism with F(x + 1) =
F(x)+1and HoF = R, 0 H, then

(i) F(C)=C, and

(i1) the set {F*(x) 4+ \: k,\ € Z} is dense in C for every x € C.

Proof. The first claim was proved in 3.5.3, where we also proved that if x € J(R)
and H(z) ¢ to+7Z+aZ, then the set {F¥(x)+\: k, A € Z} is dense in C. Tt remains
to examine the following two cases. First, if x = J(top +m + an) for some n,m € Z,
then form 3.5.3 we have

FFa)+ = J(H(z)+ka+)\) = J(H(J(to + m+ an)) + ka+ \) =

Jto+m+an+ka+ ) =J(to+ (m+ AN+ (n+ka) € J(to+Z+ aZ).

But since the set tg + Z + aZ is dense in R and J is right continuous, it follows that
{FF(x)4+ X : k,\ € Z} is dense in C. Let now z € C'\ J(R) = {J(to +m+an) — 1, :



3.5. C!' DIFFEOMORPHISMS OF DENJOY 35

n,m € Z}. Since lim,_, 100 l,, = 0, the set {J(to+m-+an)—1, : n,m € Z} is dense in
C and since F is a homeomorphism with F(C) = C, the set {F¥(x) + \: k,\ € Z}
is dense in C'. 0

For the rest of the section we make the additional assumption that

ln ln 1
lim l+1 =1and l+1 > 3 for every n € Z.

n—too

This is true for I, = L (arctan(n + 1) — arctann).

3.5.5. Lemma. There exist C' diffeomorphisms Foo:Ino — Int10, n € Z, with
the following properties.
(i) FAO(J(to +an) —1,) = FAO(J(to +an)) = 1.

(i4) 0 < Fy g(z) <1+ 6|l’}—:1 — 1| for every x € I, 9, n € Z, and

liI:Itl (sup{|F}, o(x) — 1| : z € I 0}) = 0.

Proof. For simplicity in notation we set a, = J(to + an) — I, b, = J(to + an) and
Cp = 6(l”—Jrl —1) > —4. Let F 0 : Ino — Int1,0 be defined by

ln

T cn
Fuol@) =ansa + [ [+ 50 - a) b, ~ ).

n
Then F;,  is obviously ct, Foo(an) = any1 and

Cn bn

by,
Foo(bn) = ansr + / dy + (5 — an) (b — )y =

2
ln an

n bn_ n3
an+1+(bn_an)+;2(6a):

ln+1
ln

n+1 + ln + ln+1 - ln = Qap+1 + ln-l—l = bn+1~

An+1 +ln + (

~ 1), =

Also, F, ¢ is strictly increasing, because for every x € I,, o we have

Cn 4 4 12
njo(x)zl—i-—(x—an)(bn—w)>1—E(ac—an)(bn—x)21—g-zz

Since F}, o is continuous and strictly increasing,
Fn,O(In,O) = Fn,[)([an7 bn]) = [an+17 bn—i—l] = In+1,0,

that is Fj, o is a C" diffeomorphism onto Int1,0- We also have

Fr/L,O(J(tO +an) —1,) = ;L,O(bn —ln) = F;L,O(an) =1+
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and similarly, F}, o(J(to + an)) = F}, o(b,) = 1. Finally, for every x € I,, o we have

C C C
Fpo(a) ~ 11 = 2w a0~ ) < Sl a2 = 12 e
n n n
and hence sup,¢;, o[£}, o(¥) — 1] — 0, for n — Foo. O

3.5.6. Theorem. There exists an increasing C' diffeomorphism F : R — R such
that Ho F = R, 0 H and F(x 4+ 1) = F(x) + 1 for every x € R.

Proof. For every n € Z let Fy, o : Ino — Iny1,0 be the C" diffeomorphism of 3.5.5
defined by

T
c
Fao@) = ansa + [ (14 50 - a)0n ~ ).
an n
For every m € Z, define Fy, ., : Inm — Iny1,m by
Fom=RnoF,p0R_,.

Then F, ,, is an increasing C! diffeomorphism and F}, ,,,(x) = F}, o(x —m) for every
x € Inm. Let G: R — (0,400), be defined by

1, ifxeC
G(x) =9 :
(), ifz € Lym,n,m € Z.

Since sup,¢;, , [£7,0(¥) —1| — 0 for n — oo, by 3.5.5, G is continuous and bounded.
Let M > 1 be such that 0 < G(x) < M for every x € R. Let now F': R — R be

defined by
—I—/ G(s)ds
0

Then F is an increasing C'! diffeomorphism onto R, since G > 0. Moreover,
F(z)=J(H(z) +a)

for every € J(R). Indeed, let x € J(R) and = > 0. If I, ,,, C [0, z], then

G(s)ds —/ / T/MD(S) =
[nm [n'm In,()

b Ca)?
/an[HP( an) (b — 8))ds = I +l2(b”6>=

ln + (Z?H = Din = lpt1 = q(to + m+ (n+ 1)a).
Consequently, '
/ G(s)ds = p(C' N [0,2]) + / G(s)ds —
[0,2)\C
w(C N[0, ) + > G(s)ds =

{n,meZ:I mC[0,x]} Tn,m
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w(CN[0,2]) + Z q(to+m+an+a) =
{n,meZ:In mC[0,z]}

(1-pH@)+ Y. qls+a).
0<s<H(z)
Therefore,

F(z) = J(a) + xG(s)ds =

0
I=pla+ > a&)+0—pH@)+ > qls+a)=

0<s<a 0<s<H(z)
A—p)(H(z)+a)+ Y as)+ > als)=
0<s<a a<s<H(z)+a
(L=p)(HE)+a)+ > qls)=J(H@)+a),
0<s<H(z)+a
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since ¢(a) = 0. Similarly, F(z) = J(H(z) + a) for every x € J(R) with z < 0.
Because of 3.5.2, it remains to prove that F(z 4+ 1) = F(z) + 1 for every z € R. We
consider cases. If x € J(R), then F(x +1) =J(H(x+1)+a)=J(H(z)+1+4a) =
J(H(x)4+a)+1= F(z)+1 and from the continuity of F' the same is true for z € C.

If z € I, , for some n,m € Z, then

—ln

J(to+m+an)
F(J(to+m+an)ln):J(a)+/ G(s)ds
0

J(to+m+an)
J(a)—i—/ G(s)ds —
0

H ot mran)+a)~ [ B (o)ds =Tt tmransa)- [ F(s)ds
In,m

In,m
Jto+m+an+a) —lyr1 = ang1

and so

It follows that

F(.’E + 1) = Fn,m—l—l(x + 1) = Rm+1 (@) Fn,O o R_m_1<l‘ + 1) =

Foole—m)+m+1=F,,(z)+1=F(z)+1. O

The C! diffeomorphism F : R — R of 3.5.6 is increasing and F(z + 1)

G(s)ds = F(J(to+m+an)) —/ Fy (s)ds

In,m In,m

F(x)+1 for every z € R. Moreover, the set C' is F-invariant, perfect, closed, totally
disconnected, has Lebesgue measure p(C' N[0, 1]) = 1 — p and every orbit of F in C

is dense in it.

If we define f: S' — S' by

f<e2m't) _ e27riF(t)
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then f is an orientation preserving C' diffeomorphism with lift ' and has rotation
number p(f) = €2™@ since H o F = R, o H. The set K = p(C), is a minimal
Cantor set of f, because {F"(x) +m : n,m € Z} is dense in C for every z € C.
The normalized Lebesgue measure of K is u(K) = u(C N [0,1]) = 1 — p, but p is
not f-invariant.



Chapter 4

Ergodicity

4.1 FErgodic endomorphisms

Let (X, A, ) be a probability space. An endomorphism 7" : X — X is called
ergodic if for any A € A such that u(AAT1(A)) = 0 we have u(A) =0 or 1.

4.1.1. Proposition. Let (X, A, ) be a probability space. For an endomorphism
T: X — X the following assertions are equivalent.

(i) T is ergodic.

(ii) u(A) = 0 or 1, for every A € A such that T™1(A) = A.

(i1i) For every A, B € A such that u(A) > 0 and u(B) > 0 there exists n € Z™
such that W(T~"(A)N B) > 0.

Proof. 1t is trivial that (i) implies (ii). For the converse, let A € A be such

that u(AAT~1(A)) = 0. It suffices to find B € A such that u(AAB) = 0 and
T~1(B) = B, because then from our assumption we have p(A) =0 or 1. Set

B= ﬁ fj T (A).

n=0k=n
Then clearly T-(B) = B, and
k-1 ‘ ‘ k=1
THA) LA C | T A)AT™(A) = | T7(T7H(A)LA).
i=0 i=0
Thus,
k-1 '
W(THA)AA) < 3 p(THTH(A)AA)) = ku(T~(A)AA) = 0
=0

for every k € Z*. Moreover,
o) o0
(U T‘k(A)> NAC T HA)LA
k=n k=n

39
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and therefore

L < (g T‘k(A)> AA) =0

for every n € ZT. Tt follows that

u(AAB) = nEToo M<<k@1 T"“(A)) AA) =0.

To prove that (i) implies (iii) let A, B € A be such that p(A) > 0 and u(B) > 0, but
w(T~(A)N B) =0 for every n € Z*. If C = U, T "(A), then T~1(C) C C and
u(CNB) = 0. Hence u(C) = 0 or 1, because u(CAT(C)) = u(C) — u(T~HC)) =
0. On the other hand, u(C) > u(T~(A)) = u(A) > 0, and we must have u(C) = 1.
But now u(C'U B) =1 also, and therefore

1=p(CUB)=uC)+u(B)—u(CnNB)=1+uB),

that is u(B) = 0, which contradicts the assumption. Finally, we prove that (iii)
implies (ii). Let A € A be such that T7'(4) = A with 0 < u(A) < 1. If (iii)
is true and since p(A) > 0 and u(X \ A) > 0, there exists n € Z* such that
w(T™(A) N (X \ A)) > 0. This is impossible, because T7"(A) = A for every
neZt. O

Let (X, A, ) be a probability space and T': X — X be an endomorphism.
A measurable function f : X — R is called T-invariant p-almost everywhere if
f = foT p-almost everywhere. If f = f o T everywhere on X, then f is called T'-
invariant. If f is T-invariant u-almost everywhere, there is a measurable T-invariant
function g : X — R such that g = f p-almost everywhere. Indeed, define g = f on
the set

T *{zeX: fx) = f(T(x))})
k=0

and g = 0 everywhere else. If T is an automorphism, we take the intersection from
—0o0 to +o0.

4.1.2. Proposition. Let (X, A, u) be a probability space and T : X — X be an
endomorphism. The following are equivalent.

(i) T is ergodic.

(ii) Every measurable T-invariant p-almost everywhere function is constant -
almost everywhere.

(iii) Every measurable T-invariant p-almost everywhere function in L*(u) is
constant p-almost everywhere.

Proof. To prove that (i) implies (ii) let f : X — R be a measurable T-invariant
p-almost everywhere function. For every k € Z and n € Z™, let

E+1

2n b
By the invariance of f, we have u(A(k,n)AT-*(A(k,n)) = 0, and therefore
u(A(k,n)) = 0 or 1, by the ergodicity of T. Since for every fixed n € Z* the

A(k:,n):{xeX:%gf(x)<
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family {A(k,n) : k € Z} is a partition of X, there exists some k,, € Z such that
w(A(kp,n)) = 1. Y = N9, A(kn,n), then u(Y) = 1 and f is constant on Y,
because for any x, y € Y we have |f(z) — f(y)| < 27" for every n € Z*. It remains
to prove that (iii) implies (i). Let A € A be such that u(AAT!(A)) = 0. Then,
xa € L*(u) and is T-invariant p-almost everywhere. If (iii) is true, then x4 is
constant p-almost everywhere, which means exactly that pu(A4) =0 or 1. O

In the above we have fixed a probability space and defined when an endomor-
phism will be called ergodic. Suppose that X is a compact metrizable space and
T : X — X is a continuous onto map. An element p € Mp(X) is called ergodic if
T is ergodic with respect to p.

4.1.3. Proposition. If T : X — X is a continuous, onto map of the compact
metrizable space X, then the ergodic measures are precisely the extreme points of

Mz (X).

Proof. Let u € Mp(X) be non-ergodic. Then, there exists a Borel set A such that
T~ 1(A) = A and 0 < u(A) < 1. The Borel measures i and pus defined by

_ WANB) ~ wm(X\A)nB)
m(B) = ) p2(B) = WX\ A)

belong to Mr(X), are different, and p = p(A)p1 + (1 — p(A))pe. Hence p is not an
extreme point of Mp(X). For the converse, suppose that u € Mp(X) is ergodic,
but is not an extreme point, that is there exist pi, puo € My (X) such that g # ue
and p = tpy + (1 — t)ug, for some 0 < ¢ < 1. Obviously, u; is absolutely continuous
with respect to p, and so the Radon-Nikodym derivative duy /du exists. Let

Alz{xeX:%(az)<1}, Ag:{xeX:%(a})>1}.

dp dp
Since J J
/ Whanr | L = i (Ar) =
ANT-1(Ay) Al ANT-1(4,) Ap
- dp dp
1
pa (T (Ax )—/ du+/ ——dp,
( ) ANT-1(A;) A T-1(A\A;, A1
we have J 4
/ dim gy, / di gy,
ANT-1(4A) Ap T-1(A\A;, A
Moreover,

p(A\ T (A1) = (A1) — (A N T H(AY) =
p(T~H (A1) = p(A N T~ (A) = (T (A1) \ Ab).
If now pu(A; \ T71(41)) > 0, then

WA\ TH(A)) > / dn g, = /T

d
- T > (T~ (A \ Ay
Al\T_l(A1) M

“la\a, dp
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This contradiction shows that we must necessarily have p(A; \ T71(A4;)) =
w(T71(A1) \ A1) = 0 or in other words (A3 AT (A;)) = 0. Hence u(A;) = 0
or 1, since p is assumed to be ergodic. If u(A;) =1, then

d
1=u1(X)=/ %du<u(z41)=1-
A, dp

This contradiction shows that p(A;) = 0. Similarly, p(Az2) = 0. It follows that

dim _

dp

p-almost everywhere, and therefore u = p1, contradiction. [J

4.1.4. Corollary. If the continuous, onto map T : X — X of the compact metriz-
able space X is uniquely ergodic, then it is ergodic with respect to the unique T -
tnvariant Borel probability measure on X.

This gives our first example of an ergodic endomorphism. Namely, a left
translation of a compact, metrizable topological group, which has a dense orbit is
ergodic with respect to the Haar measure. In particular, from Kronecker’s theorem
we have the following.

4.1.5. Corollary. If the real numbers 1, aq,...,ar are linearly independent over Q,
the translation

T(eQﬂ'ixl €2m‘xk) _ (eQm'(m +a1) 627ri(xn+ak))

g eeey g ooy

of the k-torus is ergodic with respect to the Haar measure.

Recall that if X is a non-empty set, a class S of subsets of X is called a
semialgebra if (i) @ € S, (ii)) ANB € S for every A, B € S and (iii) for every A € §
there exist mutually disjoint Fi,...,E, € S such that X \ A= Fj U...UE,. A class
of subsets of X is called an algebra if it contains @ and is closed under finite unions
and complements. The intersection of algebras is an algebra. The smallest algebra
which contains a class C of subsets of X is called the algebra generated by C. The
algebra generated by a semialgebra S consists of sets of the form A; U ... U A,,
where Aj,...,A, € S are mutually disjoint. If (X, A, ) is a probability space and
the o-algebra A is generated by an algebra £, then for every A € A and € > 0 there
exists E € € such that u(AAE) <.

4.1.6. Lemma. Let (X, A, u) be a probability space and T : X — X be an en-
domorphism. Then, T is ergodic, if there is a semialgebra S which generates the
o-algebra A such that

. 1
lim —
n—-+oo N

n—1
> T (AN B) = p(A)u(B)
k=0

for every A, B € S.
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Proof. 1t suffices to prove that the hypothesis extends to all members of A, because
then the conclusion is an immediate consequense of 4.1.1. Let £ be the algebra
generated by S. It is clear that the hypothesis is extended to all members of £. It
is also clear that £ generates A. Let A, B € A and € > 0. There exist £, G € £
such that u(AAFE) < € and u(BAG) < e. For every k € Z* we have

(T HA)NB)ATME)NG) c (TFA)AT(E) U (BAG),
and therefore
(T~ (A) N B) — w(T™ME) N G)| < u((T~*(A) N B)ATHE)NG)) < 2e.
It follows that o
E > WIHA)N B) ~ w(A(B)] <

n—1

n—1 n—1
S wr AN B) = S aT M E NG| + |5 S T HE) N 6) - w(EIE)]
k=0 k=0 k=0

+|u(B)u(G) — p(A)u(B)| <
n—1
24 |13 T HE) N1 Q) — w(EYE)| + [m(E)(G) ~ m(Au(O)|
k=0
+|u(A)u(G) — p(A)u(B)| <

2 + | 37 W HE) 1 6) — WEW(E)| + HALBWG) + w(BAGI(A) <
k=0

n—1
de |3 T HE) N G) — p(B)(G)].
k=0
Hence

n—+oo ' N

n—1
lim |57 u(T*(4) N B) - p(A)u(B)| < 4e. O
k=0

Let now (E,F, u) be a probability space and 7 : EZ" — EZ' be the shift. The set
S of all cylinders Wil(Ail) N ...ﬁwi;l (Ai), Aiy e Ai, € Fyn € ZT is a semialgebra.
If A= W;I(Ail) N...N W;f(Ain) and B = szl(Bj )N ...N W;W}(Bjm), there exists
some ko € ZT such that

max{j1, ..., jm} < ko +min{iy, ..., i},
and for every k > ko we have

TRA)NB =7 () NNt (A

A )N, (Byy) NN L (By,,)-

J1
Obviously, %" (r7*(A) N B) = pZ" (A)p%" (B), for every k > ko. Hence

n—1 ko—1 n—1
1 0

S AN B) = 2 Y A N B) Y () (B) =

k=0 k=0 k=ko

SEES
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ko—1

_ n —k
> HE A N B) + T () (B),
k=0

1
n

from which follows that

n—1

1 + + +
lim — L7~k Ay N B) = 4% (A% (B).
Wlmng_ou (T (A) N B) = u~ (A)u™ (B)

From 4.1.6 we conclude that the shift 7 is an ergodic endomorphism of the product
probability space (EZ+ FLT ,uZ+).

4.2 The ergodic theorem

In physics the orbit of a point under an endomorphism 7" : X — X of a probability
space (X, A, u) represents the history of a phase of the studied physical system. The
o-algebra A describes all the observable events and u the probability of occurence
of each event. The measurememt of a physical parameter is represented mathemati-
cally by a measurable function f : X — R. The measurement is carried out in many
succesive times and the time average

n—1

S F(TH ()

k=0

1

3|

is of interest for large n. A basic problem is whether this average has a limit for
n — —+oo. If the limit exists, it is taken as the central value of f. In this section
we shall prove the celebrated ergodic theorem of G. Birkhoff, which assures the
existence of the limits of the time averages p-almost everywhere.

4.2.1. Theorem (Ergodic theorem of Birkhoff). Let (X, A, ) be a probability
space and T : X — X be an endomorphism. Then, for every f € L'(u) the limit

n—1
Fa) = tim =3 (T @)
k=0

n—-+oo N

exists and is T-invariant pu-almost everywhere. Moreover, f* € L*(p) and

/Xf*du:/deu-

In particular for ergodic endomorphisms we have the following corollary, known
as the ergodic hypothesis in 19th century physics.

4.2.2. Corollary. Let (X, A, ) be a probability space and T : X — X be an ergodic
endomorphism. Then, for every f € L*(u),

n—4+oo N

1 n—1
lim — %" f(T"(z)) = | fd
. rre = [ g
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w-almost everywhere.

For convenience in the sequel we set

n—1

Suf(@) = 3 F(T (@),

k=0
Sof =0and S} f = max{Skf:0 <k <n}. We shall need the following.
4.2.3. Lemma (Maximal ergodic theorem). Let (X, A, ) be a probability

space, T : X — X be an endomorphism and f € L' (u). Then, for every n € Z* we
have

/ fdp > 0.
{zeX:S; f(x)>0}

Proof. Obviously, S,,f, Sif € L'(u), and for every 0 < k < n we have S’ f > Sif
and S3f(T(x)) > S f(T(2)) = Sigr f(x) — f(x). Thus, if 3 f(z) > 0, then

Srf(T(x)) + f(x) > max{Skf(x): 1 <k <n} =S8 f(x).

It follows that

/ fin= [ Sufdn- | (S5f) 0 Tdp =
{zeX:S} f(x)>0} {zeX:S} f(x)>0} {zeX:S} f(z)>0}

| sisdn- | (sif)oTdnz [ Sipan- [ (sip)eTdu=0. O
X {2€X:5% f(2)>0) X X

4.2.4. Corollary. Let (X, A, ) be a probability space, T : X — X be an endomor-
phism and f € L*(p). If

1
B,={reX: sup{ﬁSnf(a:) :n>1} > a},
then for every A € A such that T"'A = A we have

ap(AN B,) < / fdp.
ANB,

Proof. Suppose first that A = X. If g = f —a and G, = {x € X : S}g(z) > 0},
then G,, C Gj41 and B, = U;2 | G),. From 4.2.3 we have

/ gdp >0
Gn

/ gdp = lim gdu > 0.
B, n—+o0o G

for every n > 1 and therefore
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The general case follows by applying the above to T|A. O

Proof of 4.2.1. Let

f*(z) = limsup lSnf(a:) and  fi(z) = liminf lSnf(ar;).

n—+4oo N n—+oo N

Let also F = {z € X : f*(z) # f«(x)} and for every a, b € Q with a > b let
E(a,b) ={z € X : fu(z) <band f*(x) > a}. Then

E= |J E(ab)

a,beQ,a>b

and to prove that the limit of the averages exists p-almost everywhere, it suffices to
prove that u(E(a,b)) = 0 for every a, b € Q with a > b. Since

%’Snﬂf(a:) — Spf(T(z))| = |f(x)|,

n

it is obvious that f*oT = f* and f,oT = f,. It follows that E(a,b) = T~ (E(a,b))
and from 4.2.4 we have

ap(E(a,b)) = au(E(a, b) N B,) < /E Lz

where B, is defines as in 4.2.4, since E(a,b) C B,. Applying this to —f and —b,
—a, we also have

—byu((E(a,b)) < / (—f)dp.

E(a,b)

Therefore, (a — b)u(E(a,b)) < 0 and so necessarily u(E(a,b)) = 0. That f* € L'(p)
follows now from Fatou’s lemma, since

* o1
J A= [ 1 ddn = [ (it 21, 1) do <
X X X notreen

n—+oo N

n—1
1 1
liminf/ Snf|du§hminf2/ |f o T*|dp = || f|)1.
X n—-+00 nk’:O X

It remains to prove that the integral of f* is equal to the integral of f. For k € Z

and n € N let L 1
Allyn) = { € X 2 < (@) < %}.

Then, for every € > 0 we have A(k,n) C Bx__, and from 4.2.4,
k
fp > (5~ ) Ak, n)).
A(k,n) n

It follows that L
[ sz Zutagn)
A(k,n) n
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On the other hand, from the very definition of A(k,n) we have
. k+1 1
[ raws S uamm) < [ fdut LuAon))
A(k,n) n A(k,n) n

Summing up over all k € Z, we get

/Xf*dué/xfdwr:l

/X frdp < /X fdp.

Applying this to —f we also have

Joervin= [ roan= [ rrans [ nan

‘[;j*du::t[;fdu. O

If in the ergodic theorem we start with a function f € LP(u), p > 1, then
f € L'(p) and the limit

for every n € N, and hence

and therefore

F@) = lim ~

n—4+oco N

n—1
S A(TH(a))
k=0

exists and is T-invariant p-almost everywhere. According to the following, the limit
exists also in LP(u) and is the same p-almost everywhere.

4.2.5. Corollary (L? ergodic theorem of von Neumann). Let (X, A, u) be a
probability space, T : X — X be an endomorphism and f € LP(u), p > 1. Then
there exists a T-invariant p-almost everywhere f* € LP(u), such that

n—1

1
lim |- % — f*||, = 0.
I 2 o = F =0

n—-+o0o

Proof. Suppose first that f € L°(u). Then, f € LP(u) for every p > 1, and by the
ergodic theorem, there exists f* € L(u) such that

lim LS, f = f*

n—+oo N

p-almost everywhere. Of course, f* € L°(u). From the bounded convergence
theorem of Lebesgue we have

o1 o
im |80 f — £l =0.
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Thus, for every f € L(u) and € > 0 there exists some N (e, f) € N such that

1

— msn-&-kf”p <€

1
H*Snf
n

forn > N(e, f) and k € ZT. Let now f € LP(u) and € > 0. There exists g € L>(u)
such that ||g — f||, < e. For n > N(e/3,g) and k € Z* we have

1

I1580f - ——

n+/€f||p <

1

1 1
||55n9 — manrkng + ;HSnQ = Sufllp + m”sn-l-kf — Sntrgllp <

€ 1
3Tl =gl +1f =gl <e

By completeness of LP(u), there exists f* € LP(u) such that

n—-+4oo

1 n—1
1 _ ko — )
m |23 fot — =0
k=0
The T-invariance follows from the observation that

1 1
lSus1f = Saf 0Tl =~ I/l

for every n € N, and so the sequences ( Snf)nen and (1 SnfoT)pen must have the
same limits in LP(p). O

4.2.6. Corollary (Strong law of large numbers). Let (X, A, u) be a probability

space and f, : X — R, n € ZT, be a sequence of independent and identically
distributed random variables. Then,

w-almost everywhere.
Proof. Let v = (fo)«ut be the common distribution of f,, n € Z*. The product

measure 2" on (RZ+, BZ+) is invariant by the shift, where B denotes the o-algebra
of Borel subsets of R. From the ergodicity of the shift and the ergodic theorem, if

n—-+o0o

n—1
o 7+ . . l k o 7+
K={yeR” : lim - l;)ﬂ'o(T (y)) = /Rz+ modv”™ },

then v%" (K) = 1, where m; is the projection to the i-th term. But 7o 7% = m;, and

/ mod?" = / idpdy = / idrd(fo)sp = / fody.
RZF R R X
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Hence

1n—1
K = RZ" . lim - mi(y) = du.
{y e go k(y) /Xfo )

n—+oo N

If now f = (fn)nez+, then f: X — RZ" is measurable and

n—+oo N

fUK) = {reX: lim 17§fk(:c) :/ fodu},
=0 X

while (7' (K)) = (fop)(K) = "7 (K) =1. O

There is a class of homeomorphisms of compact metrizable spaces, which satisfy
a strong form of the ergodic theorem for continuous functions. Let X be a compact
metrizable space and d be a compatible metric on X. A homeomorphism h : X — X
is called regular if its iterates {h™ : n € Z} form an equicontinuous family. This
property is independent of the choice of metric, since X is compact, and is equivalent
to saying that h is an isometry with respect to some compatible metric on X. Such
a metric can be defined by

& (2,y) = sup{d(h" (), " (y)) : n € Z}.

It is obvious that if h is regular, then y € LT (z) if and only if z € L™ (y). This
implies that the orbit closure of each point z € X coincides with LT (z) and L™ (),
and is a minimal set. It follows from 3.2.1 and 3.2.4 that the time averages of every
continuous function converge pointwise. In fact more is true.

4.2.7. Theorem. Let X be a compact metrizable space and h : X — X be a
reqular homeomorphism. Then for every continuous function f : X — R, there
exists a continuous function f*: X — R such that

*

=1 hk
n:ffngfo

uniformly on X.

Proof. As we observed above, there exists a function f*: X — R such that

ff= lim Zfohk

n—-+oo N

pointwise on X. Since h is regular, the time averages form an equicontinuous family
of functions, which is also uniformly bounded by || f||. Thus, by Ascoli’s theorem,
some subsequence converges uniformly to f*. In particular f* is uniformly continu-
ous. It remains to prove uniform convergence. Let ¢ > 0. By the uniform continuity
of f* and the equicontinuity of the time averages, there exists § > 0 such that if
d(z,y) < 0, then

50 f() — Suf ()] < e
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and |f*(z) — f*(y)] < €. Since X is compact, there are zi,...,x,, € X such that
X = 5(x1,0) U...US(xm,0). There exists some ny € N such that

}%Snf(%‘) — fH(z)| <€

for every 1 < i < m and n > ng. If now x € X, there exists some 1 < i < m such
that x € S(z;,0) and therefore

28, f(2) = (2| <

%‘Snf(l‘) — Snf(xi)| + ‘%Snf(xi) — [ ()| + [ () — ()] < 3e

for every n > ng. O

4.3 Ergodic decomposition of invariant measures

Let X be a compact metrizable space and T : X — X be a continuous onto map.
A Borel set E C X is called of zero probability if p(E) = 0 for every pu € Mrp(X)
and of maximum probability if u(E) = 1 for every u € Mp(X). A point z € X is
called quasi-regular if for every f € C'(X) the limit

s Zf (T

exists in R.

4.3.1. Theorem. The set (Q of all quasi-regular points is Borel, T-invariant and
of mazimum probability.

Proof. The T-invariance of @) is obvious, since

—_

1 ¢ 1 1 2
)~ S| = L1 @) - ) < 2

Let {f, : n € N} be a countable dense subset of C'(X) and for every n € N let

E,={reX: lim 1§ Fn(T*(z)) does not exist in R}.
r—+oo 1 £~
For every n, m, | € N, the set
Byt = {a € X : \mzl FuTH @)= S STH@)] < - for every nmy > 1)
no m

k=0

is closed and

(e} o
X\E,= () UEwm:

m=11=1
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Thus, F, is Borel for every n € N. It is also clear that if £ = U2, F),, then
@ C X \ E. From the ergodic theorem we have u(E,) = 0 for every n € N and
uw € Mrp(X), and therefore E is a set of zero probability. So, it suffices to prove
that X\ F C Q. Let x € X\ E, f € C(X) and € > 0. There exists n € N such that
lf — fnll < €/3. Since x € X \ E,, there exists | € N such that

ni—1 no—1

k(o k(o ¢
},’77 g fn T - Z fn T g
for every ni,no > [, and then
ni—1 1 no—1
!f Z fTH @) = = 3 f(TH@)] <
k=0
1 ni—1 nyi—1 1 nyi—1 1 no—1
!* Z f(T*(= Z Fa(TH@)] 4= Y flTH@) = — Y fulTH@))|+
k=0 "o "2 120
no—1 1 no—1
|7 Z FulTF (x > F(TH@)| <
n2 n2 1=

this shows that the limit
k(o
S Z Fr

exists in R. O

It is obvious that for every x € @) the formula

po(f) = lim ZfT’“

n—-+oo N

defines a T-invariant positive linear functional p, : C(X) — R with p,(1) = 1. In
other words p, € My (X) for every x € Q. We shall examine how p,, € Q, are
related to each other and to the other elements of Mp(X). Of course, i, = 1y, if
y = T*(z), for some k € Z7.

4.3.2. Lemma. If f € C(X) and p € Mp(X), then

[sn= [ (/s )

Proof. The function g : @ — R with g(z) = u,(f) is measurable, as it is the
pointwise limit of continuous functions. For every n € N we have

/deu:/X<;:§_:foT’“>d,u
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and by 4.3.1 and dominated convergence

/Q</xfd“$)d“:nﬁrfw Q(igfoTk>du:/deu. O

Let p € Mp(X). By the ergodic theorem, for every bounded measurable func-
tion f: @Q — R, the limit

f(z) = lim 1

n—+oo n

n—1

> S(THa)

k=0

exists p-almost everywhere. The set E(u) of all bounded, measurable functions

f @ — R such that
/fd,uz—f(x>
X

p-almost everywhere is a vector space and contains C'(X), by 4.3.1. In order to
extent 4.3.2 to bounded, measurable functions, we shall need a series of lemmas.

4.3.3. Lemma. If (fu)nen is a uniformly bounded sequence of elements of E(u)
and fn, — [ pointwise, then f € E(u).

Proof. By dominated convergence we have

/fdﬂz_ lim /fndﬂx_ lim .]En(x)
X n—-4oo X n—-+4o0o

and from the ergodic theorem
J V= duldn< [ 17 Rldn = [ 15~ fulda— 0
X X X

as n — +oo. Hence fn — fin L'(u) and there exists a subsequence (f,, )ren such
that f,, — f p-almost everywhere. It follows that

[ e = tim [ e = i ()= o)
p-almost everywhere. [J
4.3.4. Lemma. If A C X is closed, then x4 € E(u).

Proof. Since A is closed, there is a sequence of continuous functions f, : X — [0, 1],
n € N, such that f, — x4 pointwise and the conclusion is immediate from 4.3.3. [J

4.3.5. Lemma. If A C X is a Borel set, then x4 € E(u).

Proof. By the regularity of u, there is a sequence of closed sets A1 C Ay C ... C A
such that

p(A\ [J An) =o.
n=1
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Thus, x4, — x4 p-almost everywhere, and the sequence (x4, Jnen is dominated by
xA. From the ergodic theorem

/ XA, — Xaldp S/ IXAn —XA!dM_/ x4, — Xxaldp — 0
X X X

as n — +oo. Hence Y4, — X4 in L'(x) and there is a subsequence (X4,, Jken such
that x4, — Xa p-almost everywhere. By dominated convergence we have

/ XAdpy > lim sup / XA, dpte = limsup x4, (z) > xa(z)
X X

n—-+o00 n—-+o00

p-almost everywhere. Similarly we have

/X Xx\Adpe > Xx\a(Z)

p-almost everywhere. Hence

/X xadpy =1— /X Xx\Adiz <1 —xx\a(z) = xa(r)
p-almost everywhere. [J

4.3.6. Proposition. If p € Mp(X) and f : X — R is a bounded, measurable
function, then

/X fdpe = f(x)

p-almost everywhere on X.

Proof. 1Tt suffices to prove that E(u) coincides with the space of all bounded
measurable real functions. Indeed, every positive, bounded, measurable function is
the pointwise limit of a sequence of linear combinations of characteristic functions
of Borel subsets of X, and therefore belongs to E(u), by 4.3.3 and 4.3.5. Finally,

every bounded, measurable function is the difference of two positive, bounded,
measurable functions. [

4.3.7. Corollary. If p € Mp(X) and f : X — R is a bounded, measurable

function, then
/X fp = /Q ( /X fdux>d/i-

4.3.8. Proposition. If p € Mrp(X) and f € C(X), then
[\ = F@)Pds =0
X

u-almost everywhere on Q.
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Proof. Since g, € M7 (X) for z € ), we have
1 n—1
fdu, = li - T Vdp, = 1 « = f(z).
/deu Jim | (n kzzofo >du n;rfoo/deu f(=)
Therefore,
[V = F@ Pl = F@)? =20 [ Fauat [ Pl = [ P~ flo)
X X X X
Integrating with respect to u, we get

/Q</X ’f—f@r)\Qdu:v)d#:/Q(/XdeMm>du—/Qf2du.

Since f: Q — R is bounded and measurable, so is f2. Thus, from 4.3.7 we have

/Q (/X 7~ f(f”)|2d#x>dﬂ —0

/ 1 — F(o)Pdps = 0
X

p-almost everywhere on Q. [J

and therefore

Let now U = {x € Q : f1z = pty, pp-almost for every y € Q}. Then,

U={ze@: / |f — f(2)|?dp, = 0, for every f € C(X)}.
X
4.3.9. Theorem. The set U is T-invariant, Borel and of mazximum probability.

Proof. The T-invariance of U is obvious. Let {f, : n € N} be a countable dense
subset of C(X). The set

En:{er:/X|fn_fn(x)|2dﬂx>O}

is Borel and of zero probability, for every n € N, by 4.3.8 and so is the set £ =
U Ey,. Clearly, U C Q\ E and it suffices to prove that Q\ E C U. Let z € Q \ E,
f € C(X) and € > 0. There esists n € N such that ||f — f,|| <e. Since z € Q\ E,,
we have

[ Vo= PPz =0,
X
while
’JE_ J;(x)‘Q < ‘JE_ fn‘Q + ‘fn - fn(x)‘z + |fn(x) - f(:c)|2
It follows that
/ F— F(a)dps < 2. O
X
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4.3.10. Theorem. If x € U, then u, is ergodic.

Proof. Let x € U. For every bounded, measurable function f: X — R we have

f(a) = /X Fe = /X Fduy = F(y)

pz-almost for every y € Q. Let now A C X be a Borel set with A = T~1(A). Then,

Fla)a(4) = /X af(@)dpg = /X afdis =

n—1 n—1
1 1
lim — oTH)du, = lim = / o TFY(f o TF)du, =
/)(XA(”—’+°°nk§_0f )du n_>+oonk§_0 X(XA )(f o T")dp

n—1
1
lim — du, = dg,
ngrfoonZ/XXAf u /Af m

k=0

because x4 o T = xa. In particular, for f = x4 we get
(1A = Ra(@)as(A) = [ xadies = 4,

Hence pz(A) =0or 1. O

4.3.11. Proposition. The set D = {z € Q) : © € supppy} is T-invariant, Borel
and of maximum probability.

Proof. The T-invariance of D follows immediately from the continuity of 7" and the
T-invariance of p,. Let d be a compatible metric on X. For every m € N there exist
T1myeeesThym,m € X such that

1 1
X = S(x1m—) U ... ).
S(x1, m) U...US(z,,, m)

There are continuous functions f, », : X — [0, 1] such that

Frta(0) = X\ St =) and iy (1) = Sanm, ),

for 1 <n < kp,. Each set By, = {xreq: fmm(aj) = 0} is T-invariant and Borel,
because fp,m @ @ — [0, 1] is T-invariant and measurable. For every p € Mp(X) we
have

n,m n,m

n—1
~ 1
0:/ nomdp = lim — / ande :/ nmdp >
- Famdp n%oong:o n,m(f’ Y= | fnmdp

1
Enm n,my ___)):
#(Brn O S @nms )
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Consequently, the Borel set

oo km
E=Q\ U U B N S(@pm, %)

m=1n=1

is of maximum probability. We shall prove that D = E. First let x € D. If
z € S(Tnm, %) for some 1 < n < k,, and m € N, there exists ¢ > 0 such that
S(x,e) C S(xn,m, %) and p15(S(x,€)) > 0. Therefore,

fn,m(x) = /X fn,md,U/:r > ,U:L"(S(ajn,ma %)) > #x(s(xa 6)) > O>

which means that x € Q \ Ep m N S(zn,m, %) This shows that D C E. Conversely,
if x ¢ @, there exists € > 0 such that u,(S(z,€)) = 0. There is some m € N and
some 1 < n <k, such that

1 2
x € S(xn,m, E) C S(n,m, E) C S(z,e€).

Hence

fn,m(f) = / fn,md/lx < Mx(S(-T)E)) =0,
X
which means that « € E, , N S(2nm, %) O
So far we have proved that the set R = U N D is T-invariant, Borel and of
maximum probability. The points of R are called reqular. So, if x € @ is a regular
point, then pu, is ergodic and x € supppi,.

4.3.12. Theorem. If u € Mp(X), then every f € L'(u) is py-integrable for

w-almost every x € R and
/ fdp = / </ fdﬂm> dp.
X X \JXx

Proof. If f € L'(u) is non-negative, then it is the pointwise limit of an increasing
sequence (fy)nen of bounded, measurable functions. Moreover,

/fdﬂx: lim /fndﬂxz lim fn(x)
X n—-4oo X n—-+4o0o

p-almost everywhere on X. The sequence (f,,)nen is also increasing and from 4.3.7
and monotone convergence we have

/X</deum>du—nglfw/){fndu—ngrfw/xfndu_/deu,

If f is not non-negative, it is the difference of two non-negative elements of L' (u)
and the theorem follows. [J
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4.3.13. Corollary. If A C X is a Borel set and u € Mp(X), then

n(A) = [ e

4.3.14. Corollary. A Borel set E C X is of mazrimum probability if and only if
w(E) =1 for every ergodic u € Mp(X).

Proof. If u(E) =1 for every ergodic u € Mp(X), then u,(E) =1 for every z € R.
For any u € Mp(X) now we have

M) = [ By = 1.
by 4.3.13. O

4.3.15. Corollary. If u € Mp(X) is ergodic, there exists a T-invariant, Borel set
E C R such that u(E) =1 and p = p, for every x € E.

Proof. The set F' = suppu is closed, T-invariant and pu(F) = 1. Let {f, : n € N}
be a countable dense subset of C(X). The function f, : R — R is measurable and
T-invariant for every n € N. Thus, f, is constant p-almost everywhere, since p is
ergodic. This means that there is a T-invariant, Borel set E, C F' N R such that
w(E,) = 1 and fn is constant on E,. The set E = N2 E, is also T-invariant,
Borel and u(E) = 1. Let now f € C(X) and € > 0. There exists n € N such that
lf — full < €/2. For every z, y € E we have

[F(@) = F)l < 1f(@) = fa(@)| + | F(y) = faly)] < e

So, f is constant on FE, and since p is ergodic, for every x € E we have

/deuxzf(fv)Z/deu- O

4.3.16. Example. Let T : [0,1] — [0, 1] be the continuous onto map defined by

1
T(x)= 5(37 + z?%).
For every 0 < z < 1 we have lim,,_, 1+ 7" (x) = 0 and 7(0) = 0, T'(1) = 1. So, for
every f € C([0,1]) and 0 < z < 1 we have
~ 1
f(z)= lim —

n—1

k
i 3 ) = 50
and obviously f(1) = f(1). Therefore, Q@ = [0,1] and p, = dy for every 0 < z < 1,
while p; = 01. Moreover, U = [0,1] and R = {0,1}. From 4.3.15, the Dirac point
measures dp and 0 are the only ergodic elements of M([0,1]). The latter is thus
the line segment in M (][0, 1]) with endpoints dyp and d;.
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4.4 FErgodicity of flows

A measurable flow (¢¢):cr on a probability space (X, A, u) is called ergodic if for
every A € A such that u(AA@(A)) = 0 for every t € R we have p(A) = 0 or
1. The theory of ergodic flows is similar to the theory of ergodic automorphisms.
A technical difficulty we face now is the fact that the time parameter varies in an
uncountable set.

A measurable function f : X — R is called ¢-invariant p-almost everywhere, if
for every t € R we have f o ¢; = f p-almost everywhere, and is called ¢-invariant if

f(ée(z)) = f(x) for every z € X.

4.4.1. Proposition. Let (¢1)icr be a measurable flow on a complete probability
space (X, A,p). If f: X — R is a ¢-invariant p-almost everywhere function, then
there exists a ¢-invariant, measurable function g : X — R such that g = f p-almost
everywhere.

Proof. Let E = {(t,x) e Rx X : f(¢1(x)) # f(x)}. If we denote by dt the Lebesgue
measure on R, then

/X</RXEx(t)dt>d,M:/R</XXEt($)d,u>dt:0,

by Fubini’s theorem, where E, = {t e R: (t,2) € E} and E; = {z € X : (t,z) € E}.
So, there exists some N € A such that p(N) =0 and

/ o ()t = 0
R

for every z € X \ N. It follows that for every z € X \ N there exists a Borel
set N; C R of Lebesgue measure zero such that xg(t,z) = xg,(t) = 0 for every
t € R\ N,, or in other words f(¢¢(x)) = f(z). Let now z, y € X \ N be such that
y = ¢¢(x) for some t € R. The Borel set (N, —t) U N, has Lebesgue measure zero
and so there is some s € R\ (N, —t) UN,.. Then,

f(x) = f(¢sri(2) = f(Ds(y) = f(y)-

We define the function g : X — R as follows. If z € X \ N, we put g(z) = f(x).
If the orbit of x € N is contained entirely in N, we put g(z) = 0. If x € N and
there exists some ¢ € R such that y = ¢,(x) € X\ N, we put g(x) = f(y). From the
above follows that in this case the definition of g(z) does not depend on the choice
of y. Evidently, g is ¢-invariant and it is measurable since the measure is assumed
to be complete. [

The proof of the following characterization of ergodic measurable flows is the
same as of 4.1.2.

4.4.2. Proposition. Let (X, A, u) be a probability space and (¢¢)ier be a measur-
able flow on X. The following are equivalent.

(i) (¢1)ter is ergodic.
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(i) Every measurable ¢-invariant p-almost everywhere function is constant p-
almost everywhere.

(iii) Every measurable ¢-invariant ju-almost everywhere function in L?(u) is con-
stant p-almost everywhere.

There is also a version of the ergodic theorem for flows, which is actually a
consequence of the ergodic theorem for endomorphisms.

4.4.3. Theorem (Ergodic theorem of Birkhoff for flows). Let (X, A, ) be a

probability space and (¢¢)icr be a measurable flow on X. Then, for every f € L' ()
the limit

f*@) = tim /f¢s

t—+oo t

exists and is ¢-invariant pu-almost everywhere. Moreover, f* € L'(u) and

/Xf*du:/xfdu-

If f € LP(u) , p > 1, then we have convergence also in LP(p).

Proof. First observe that by Fubini’s theorem

/X (/Ot ’f(d)s(l'))dS)du = t||£]1

for every ¢ > 0. Thus for every n € N there exists A,, € A such that p(A4,) =1 and

/0 " |F (bu())ds < +oo

for every x € A,,. If now A =N, A, then

! [ +1
0 0

for every x € A. This shows that

/ ' F(gula))ds

is well defined for every ¢t > 0 and x € A. Let F': X — R be defined by

1
_ / F(ds(x))ds
0

for x € A, and F(z) =0 for z € X \ A. Then,

Jiman< [ ([ s )an =11,
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and thus F' € L'(). From the ergodic theorem for endomorphisms, the limit

f(z) = lim ZF¢k = lim /qus

n—+o0o N n——+oo N

exists p-almost everywhere and f* € L'(p). Similarly, the limit

(@) = lim / F(6s(a))lds

n—4+oo N

exists p-almost everywhere. For every ¢ > 0 we have

t [t] [t]+1 [t]
/0 F(a())ds — /0 F(6a(x))ds| < /0 1 (6s(a))ds — /O 1 (6s(2))ds.

It follows that

n—-+oo N

t
f(x) = lim /fqﬁs = hm1 F(ds(z))ds.

For the ¢-invariance of f* we observe that for every 7 > 0 we have

< /\fass )|ds,

which tends to zero as t — 400, p-almost everywhere. Hence

t+1
‘/ f¢s+‘r ))ds— 0 f((z)s dS

t t+1

F(0r(@) = tim ~ [ f(barr(@)ds = tim = [ f(gu(@))ds = f*(2),

t—+oo t 0 t—+oo t 0

p-almost everywhere. Similarly for 7 < 0. It remains to prove that if f € LP(u),
p > 1, then we have convergence in LP(y). From this it will follow that f* and f
have the same p-integral over X, because for p = 1 we will have

/Xf*duz/x<til?oot/f¢s ds) p=lim / (/f% ds)d,u—
dim L[ ([ soonan)is= v L[ ([ sau)as= [ gan

the second equality being due to L'(u)-convergence. To prove LP(u)-convergence,

we observe that
(L|[ stonas pdﬂ>;§ [ (/. \f(@f)s(x))lpdu);ds:ufup

by the generalized Minkowski inequality, and therefore F' € LP(u). From the LP
ergodic theorem for endomorphisms we have

i - [ (70 6.ds = 171, = 0.

n—-+0o00
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However,

(1]
‘ /f¢s —7 f(ps(x))ds| <
0

[f([]il/oﬂ“ ))lds — /!f¢>s as) +

1 1 [t]+1
e [ s a - I s

Using the Minkowski inequality we have

1 /[t 1l
15 [ rovgds— g [7(ross), <

1 [t]+1 1
Uit [ 1roadas— o [ 150 ouasl+

tl+1Jo 1t Jo
[t]+1
% [t] ]:i‘ 1 /(; ‘f0¢s‘d8Hp+ (1 _[t H / ’f ¢s|d8Hp.

It follows from the above that

. 1 ft 1
t3+moo\|t/o <fo¢s>ds—m/0 (f 0 65)dsll, = 0.

This completes the proof. [J
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Chapter 5

Geodesic flows of hyperbolic
surfaces

5.1 The hyperbolic plane

Let H? = {z € C : Imz > 0} be the upper half plane. We shall use complex numbers
to denote the points of H?, as well as its tangent vectors. The hyperbolic metric on
H? is the complete Riemannian metric of constant negative curvature —1 defined by

(u+iv)(u' — ')
(Imz)2 ’

(u+iv,u' + '), = Re

where u + iv, v/ + v’ € T'H? and z € H2. Thus,

lu + iv]) = (u? +0%),

(Imz)?
and angles in the hyperbolic sense are the same as the euclidean. The hyperbolic
geodesics are either euclidean half lines orthogonal to the real axis or euclidean
semicircles with center on the real axis.

For every a, b, ¢, d € R with ad — bc = 1, the Md&bius transformation of the
Riemann sphere defined by

az+b
T(2) =
(2) cz+d
has complex derivative
1
T (2) = ——s
(2) (cz + d)?

and ImT'(2) = |T'(z)|[Imz. Hence T(H?) = H2. Moreover, T is a hyperbolic isometry,
because for every z € H? and u + v, ' + iv’ € T'H? we have

T'(2)(u+ )T (2)(u + ') _

(T'(2)(u+ i), T'(2) (v +iv"))7(z) = Re (ImT(2))?

T'(2)T'(2) Re (u+ ) (u — i)
T"(2)? (Imz)?

= (u+iv,u +iv'),.

63
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The group of real M&bius transformations is precisely the group of the orienta-
tion preserving hyperbolic isometries or in other words is the connected component
of the identity of the group of isometries of H? endowed with the compact-open
topology, and is isomorphic as a Lie group to PSL(2,R). Apart from itself, it has
only one other coset in the group of hyperbolic isometries, the one represented
by the reflection through the imaginary semiaxis. We shall identify the group of
orientation preserving hyperbolic isometries with PSL(2,R).

5.1.1. Proposition. (a) If I is the imaginary semiaxis, then for every hyperbolic
geodesic C' there is some T' € PSL(2,R) such that T(I) = C.

(b) For every zo € H? and every v € Ty, H? with |[v|,, = 1 there is some
T € PSL(2,R) such that T(i) = zg and T'(i)i = v.

Proof. (a) If C = {z € H? : Rez = b}, for some b € R, it suffices to take T'(z) = z+b.
Suppose that C' is a hyperbolic geodesic with endpoints x, z + r € R. The Md&bius

transformation .

z+1

maps I onto the hyperbolic geodesic with endpoints 0 and 1. Thus, if T5(z) = rz
and T5(z) = z + x, then it suffices to take 7' = T3 0 Ty o T7.

(b) There exists a unique parametrized hyperbolic geodesic C' through zy with
velocity v at zg. By (a), there exists T € PSL(2,R) such that T7(I) = C. Let
a > 0 be such that Ti(ai) = zp. Then (T, ") (20)v = +ai. If (T 1) (20)v = ai,
let To(2) = az. Then Ty(i) = ai and T)(ai)i = ai. If (T; 1) (20)v = —ai, let
To(z) = —a/z. In both cases it suffices to take T'= Ty o Ty. O

Thus, PSL(2,R) acts transitively on the unit tangent bundle T H? = H? x S,
and as we see easily, the isotropy group of (i,%) is trivial. It follows that the smooth
map ¢ : PSL(2,R) — T'H? defined by (T) = (T(i),T"(i)i) is one-to-one, onto,
and the proof of 5.1.1 shows that it is a diffeomorphism. An analytical formula of
its inverse can be given using the Iwasawa decomposition of SL(2,R). We consider
the following one parameter subgroups of SL(2,R) :

Tl(Z) =

cosf sinf
—sinf cos6

K:{k9:< ):0§9<2n}251,

t
A:{at:<% el) teR} R,

N—{nt—<(1) i):teR}%R.

Observe that nyas = asng—2s for every t, s € R. Therefore, NA = AN is a subgroup
of SL(2,R) consisting of upper triangular matrices and N <« NA. Obviously, ANN
and K N N A are trivial.

5.1.2. Lemma. For every g € SL(2,R) there exist unique kg € K, as € A and
ng € N such that g = niasky.



5.1. THE HYPERBOLIC PLANE 65

Proof. The equation
a b 1 t\ (e 0 cosf sinf
9= <c d> - (O 1) <0 e_s> (—sin@ cos@)
is equivalent to the system of equations
a=e’cosf —te ®sinf
b=e’sinf + te”®cos
c=—e ®sind
d= e *cosf.
From the last two we get s = —% log(c? 4 d?), and then from the first two we have

ac + bd

2s
t=e (Ca+db):m

and
d . c
costW, &n@z—W.
For the uniqueness, if nak = n’a’k’, where k, k' € K, a,a’ € A and n,n’ € N, then
Kk~ = (n’a’)"Y(na) € K N NA which is trivial. Hence k = k" and na = n’a’. But
then a’a™! = n(n’)~! € AN N which is also trivial, and so a = @’ and n = n/. O
From 5.1.2 follows that the map x : T'H? — SL(2,R) defined by
X(Za (Imz)ew) = NRez * a% log Imz * ko

is a smooth diffeomorphism. The quotient map p : SL(2,R) — PSL(2,R) is a
double covering. If p(g) = T, then

_ -1 0
AGEYIG ]
For g = naky, 0 < 0 < 2m, we have p~1(T') = {nakg,nakg,}. Consider now the
smooth, one-to-one, onto map ¢ : T'H? — PSL(2,R) defined by
¢(Z7 (Imz)ele) = p(nRez : a% logImz * kG/Q)'

Let zo =2 +iy, v € Rand y > 0, and T = ¢(zp, €?), that is

(cos Q)z + sin =

(—sin 5)2 +cos§
and Y
1(,) —
T(z) = 7 iy

[(—sin i)z + cos 5]

Therefore, T'(i) = zp and

T'(i)i = y[cos(0 + g) + isin(f + g)]

It follows that T = 1~ (z20, ye'®*T2)) and so (¢ 0 ¢) (20, ye™?) = (20, ye'®*2)). Hence
1 and ¢ are smooth diffeomorphisms.
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5.2 The Haar measure on PSL(2,R)

The positive linear functional u : C.(SL(2,R)) — R defined by

1
un =[5 (5 7) asas,

where § # 0 and therefore o = %, defines a Borel measure on SL(2,R). If

5w aC )

then )
(9,7, = (@ + 00, TP 054 5a),
The Jacobian matrix of this transformation is
a 0 b
cy B _cd+5y)
c 0 d
and has determinant equal to
cf8 _cB+od 0
(?-Fd)(ad—bc)— 5 =5
Consequently,
1 1
mdﬂ’dv'dé’ = mdﬁdvdé

and p is invariant by left translations in SL(2,R). Similarly, it is invariant by right
translations also. Hence p is the Haar measure on SL(2,R), modulo a constant, and
SL(2,R) is a unimodular connected Lie group. Moreover, p projects to the Haar
measure on PSL(2,R), which we shall also denote by p. If f: PSL(2,R) - Ris a
continuous function with compact support, then the p-integral of f over PSL(2,R)
is the integral of f o p over a fundamental domain of the double covering map
p: SL(2,R) — PSL(2,R). Considering the Iwasawa decomposition of SL(2,R),
such a fundamental domain consists of all the elements of the form

(1 w) <y1/2 0 ) cos% sin%
01 0 3/71/2 —sin% cos 5

where z, y € R, y > 0 and 0 < 0 < 2w. Then,

172 cos Q)

0 0 0
(8,7,6) = (y1/2 sin ) + 33?/_1/2 cos 9 _y_1/2 sin S,y 5

2

and the Jacobian determinant of this transformation is (— cos g) . %y_5/ 2. Tt follows

that /2
1 Y 0 1
COS 5

1
dxdydf = — dxdydf.
4yy?
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This means that the Haar measure on PSL(2,R) is transformed by the smooth
diffemorphism ¢! : PSL(2,R) — T'H? of the preceding section to the Liouville
measure on T'H?, modulo a constant. In the rest of this section we shall give
alternative descriptions of the Haar measure on PSL(2,R) using other coordinate
systems on T'H? = H? x S*.

Let z +iy € H2, 0 < 0 < 27 and £ € RU {00} ~ S! be the positive end of the
parametrized hyperbolic geodesic C through x + iy, whose velocity at this point is
the unit tangent vector making angle # with the vertical half line at x + iy. Then,

Yy
tan — =
an o pr:

0
and fzm—ycoté.

Therefore,

1 0 1
— dxdydf = 2sin” - - —drdyd¢ = dxdyd€.
Y Yy

2 yl(z +iy) — ¢

Let now 1 be the negative end of C' and s be the signed hyperbolic distance of x + iy
from the highest point of C'. Obviously,

T™—0 0
n=x+ycot(——) =z + ytan —.
2 2
Let T = ¢(x + iy, ye'?), that is
0 .0
(cos =)z +sin =
T(z)=y- 2 20 +z

.0 )
(—sin 5)2 + cos B
and in particular T'(0) = n, T(i) = = + iy and T'(co) = £ Thus, 7" maps the
imaginary semiaxis onto C' and for every z € C' there is a unique ¢ > 0 such that
T(it) = z. The hyperbolic distance of z from z + iy is equal to the hyperbolic
distance of it from ¢, and therefore equal to |log¢|. If

_az+f3

then & = /v, n = /0 and

(ayt? + B5) + it
’)/2t2 + 52

T(it) =
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Hence
t

~2¢2 1 52
which takes its maximum value for t = |0/7|. It follows that s = log|d/7| and so

/B 1 B 0
(77a§,5)—(57%+5710g‘;|)'

ImT'(it) =

The Jacobian matrix of this trasformation is

o T
and has determinant —2/83v2. Consequently,
;dndéds = 3dﬁd’ydé.
In—¢&[? 0]

Finally, consider the horocycle that passes through £ and = + iy. Let » > 0 be its
euclidean radius and w be the signed hyperbolic length of the arc on the horocycle
from z + iy to the highest point of the horocycle.

Since T'(i) = x + iy and T'(c0) = &, the horocycle is the image of the horocycle
{z € H? : Tmz = 1} by T. In other words, the horocycle is the set {T'(t+1) : t € R}.

Now
1

(vt +0)2 +~%’
which takes its maximum value 1/42 for t = —§/v. Therefore r = 1/29%. On the
other hand, since T is a hyperbolic isometry, u is equal to the signed hyperbolic

ImT'(t + i) =

length of the euclidean line segment from ¢ to i — —, and this is 6/7. Thus,
Y

1+ py 10
(f,T,U)—( ")/(5 ’2’)/2”}/)
and the Jacobian matrix of this transformation is
1 1 _14py
) 6’{2 762
0 —= 0
v
0 -9 1
72 v
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which has determinant —L. Hence
oyt
4 4 1

mdﬂd”yd(S = 4y d¢drdu = — d&drdu.
r

5.3 The geodesic flow of the hyperbolic plane

Using the notations of section 5.1, the set p(A) is a one parameter subgroup of
PSL(2,R). For every t € R we have p(a;2)(z) = €'z for every z € CU {oc}. The
formula

gi(z, (Imz)e?) = ¢~ (p(z, (Imz)e®) op(ays)), tER, (z (Imz)e?) € THH?

defines a smooth flow on the unit tangent bundle of HZ2. If we set T' = ¢(z, (Imz)e?),
then T(0) = n, T(oc0) = € and T(i) = z, according to the notations of section
5.2. Thus, g:(z,(Imz)e) defines the same parametrized hyperbolic geodesic as
(2, (Imz)e?). Moreover, the hyperbolic distance of (T o plays))(i) = T(e'i) from z
is |t|. This means that the point of application of the tangent vector g(z, (Imz)e®)
is the point on the parametrized geodesic defined by (z, (Imz)e?) after time ¢. This
shows that (g;)ier is the geodesic flow of H2. It is clear that in the coordinates
(n,&,s) for T'H? of section 5.2, the geodesic flow is the parallel flow given by

gt(naga 8) = (77767 s+ t)

and has global section the set of points of the form (7, &, 0), n # &, which is smoothly
diffeomorphic to a cylinder.

On PSL(2,R) there is also the one parameter group p(N). For every ¢ € R we
have p(ny)(z) = z + t for every z € CU {oco}. The formula

hi(z, (Imz2)e) = ¢ (d(z, Imz)e) o p(ny)), teR, (z (Imz)e?) e TTH?

defines a smooth flow on the unit tangent bundle of H?. Now (z, (Imz)e) and
ht(z, (Imz)e?) determine parametrized hyperbolic geodesics which are positively
asymptotic at £&. Moreover, since (T o p(n))(i) = T(i + t), the points of application
of the tangent vectors (z, (Imz)e®) and hy(z, (Imz)e?) are on the horocycle

T({w € H? : Imw = 1})

and the vectors are orthogonal to the horocycle. The hyperbolic length of the arc
on the horocycle from z to the point of application of h:(z, (Imz)e™) is equal to the
hyperbolic length of the euclidean line segment from i to i + ¢, which is [¢|. Thus,
h¢(z, (Imz)e™) is taken by translating (z, (Imz)e?) along the horocycle it determines
with £, keeping it orthogonal to the horocycle, by a signed hyperbolic length ¢. The
flow (h¢)ier is called the horocycle flow of the hyperbolic plane. It is clear that in
the coordinates (£, r,u) of section 5.2 the horocycle flow is the parellel flow given by

he(§,ru) = (&, r,u+t)



70 CHAPTER 5. GEODESIC FLOWS OF HYPERBOLIC SURFACES

and has global section the set of points of the form (£, r,0) which is diffeomorphic
to a cylinder. Since nias = asng—2s, we have

gs © he = h’te*S 0 3gs

for every ¢, s € R.

On PSL(2,R) there is also the one parameter group p(K), which de-
fines on the unit tangent bundle of H? the smooth flow Ry(z,(Imz)e?) =
&~ H(o(z, (Imz)e?) o p(ky2)) = (2, (Imz)e!@*), ¢ € R, (z, (Imz)e?) € T'H2. The
three flows are related as follows.

5.3.1. Proposition. Ift € R, then

hs = Rn—aOQtOsz—ay
s ..t
where cota = 3 0<a<mands= 251nh§.

t
Proof. Since sinh 3= cot a, we have

tanQ%—i—(et/Q—e_t/Q)tan%—l =0

—t/2

from which follows that tang =e , because 0 < a < 7. On the other hand, since

(]~27r_a)_1 = Ri4a, it suffices to prove that R4 0 hs = g1 © Rog—q. Now Ryq, 0 hy
is represented by the matrix

(1 s> (—sing cos% > B <—sing —scos% cos%—ssin%)
a CN - a CO
0 1 —cosg —sing —Cos g —sin g

and gy o Ro,_, is represented by
—cos§ sing et/2 B —el/2 cos g e~ t/2sin g
—sin§ —cos§ 0 e t2) 7 \ —et/?sin g —e Y2 cos g)

a s
Since tan 5= e 2 and cota = 2 the two matrices are equal. [J
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5.4 The Poincaré disc model

Let D? = {z € C : |z| < 1}. The Cayley transformation

] 1
F(z) = 12 + .
zZ+1
maps H? onto D? and has inverse
—1z +
F7l(2) =
(2) = ——
with complex derivative
-2

F ()= —%3.
(FYO) =5
If we trasform the hyperbolic Riemannian metric on H? by F, we get on D? the
Riemannian metric

4 _
<'U,U}>z = WRQ(U’LU)
where v, w € T,D? and z € D?. The unit disc equipped with this metric is an
alternative model for the plane hyperbolic geometry. The hyperbolic area of a Borel

set A C D?is A
— dzdy.
/A<1|z|2>2 e

The hyperbolic geodesics in D? are the images by the Cayley transformation of the
hyperbolic geodesics in H?, and are either diameters of D? or euclidean circular
arcs orhogonal to the boundary circle 9D?. The orientation preserving hyperbolic
isometries of D? are of the form F o T'o F~!, where T is an orientation preserving
hyperbolic isometry of H?. This is precisely the set M of Mdobius transformations
that preserve the unit disc. Thus, the elements of M are of the form

az + ¢

S(z) =

cz+a

where a, ¢ € C are such that |a|? — |¢|> = 1. The fact that S is a hyperbolic isometry
of D? is expressed by the equality
') 1
1-[S(z)]?  1— 12

which is easily verified. The elements of M have the following useful properties.

5.4.1. Proposition. If S € M, then
?Z:),)‘S(Z) — S(w)| = 18" (2)['/2[8" (w)|"/?|2 = wl, for every z, w € C, and
i
—1y/ 1- ’S(O)P
S—1 =
(571 = = 5ae

for every € € OD?.
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Proof. (i) Since

we have

15() - S(w)| = — 2=

ez +al - Jew +al B ]S’(z)|1/2\5’(w)\1/2|z ~ul

(i) Applying (i) for z = S71(¢) and w = 0, we have

€ = SO = |S"(STHENI - 1S"(0)] - [STHE)* = (1= [S(0)),

(S ()]

since |S’(0)| = 1 — |S(0)|?, because S is a hyperbolic isometry of D?. [J

The elements of the unit tangent bundle 7'D? are determined by triples
(z,y,e?), where 2 + iy is the point of application and 6 is the angle the tangent
vector forms with the horizontal axis. The derivative of the Cayley transforma-
tion transfers the geodesic and horocycle flows of H? to those of D?. The invariant
Liouville measure on T'D? is

TR yz)]zdxdydﬂ.

5.5 Ergodicity of geodesic flows of hyperbolic surfaces

A hyperbolic surface M is the quotient space of H? by a subgroup G of PSL(2,R)
which acts freely and properly discontinuously by hyperbolic isometries on H?2.
Then, M is an orientable, connected 2-manifold, and can be equipped with a
Riemannian metric that makes the quotient map ¢ : H? — M a local isometry.
Moreover, ¢ is the universal covering of M and m(M) = G. Recall that any ori-
entable, connected, complete Riemannian 2-manifold of constant negative curvature
—1 arises in this way.

The action of G on H? induces an action on T'H? in the obvious way, which is
also free and properly discontinuous. The quotient space of T'H? by this action is
precisely T'M and the quotient map is the derivative of ¢. It is clear that T M is
smoothly diffeomorphic to the homogeneous space G\PSL(2,R) of right cosets of
G in PSL(2,R).

The geodesics in M are images of the hyperbolic geodesics in H? by ¢. Since
the geodesic flow of H? is invariant under hyperbolic isometries, it projects by ¢ to
the geodesic flow of M. Similarly, ¢ maps the horocycle flow of H? to a flow on
T'M, which we shall call horocycle flow of M. In terms of PSL(2,R), the geodesic
and horocycle flow of M can be described as follows, using the notations of section
5.1. The right action of the one parameter subgroup p(A4) on PSL(2,R) commutes
with the left action of G on PSL(2,R), and therefore induces a smooth flow on
G\PSL(2,R), which is precisely (conjugate to) the geodesic flow of M. In the same
way, the horocycle flow of M is (conjugate to) the smooth flow on G\PSL(2,R) that
is induced by the right action of the one parameter subgroup p(N) of PSL(2,R).
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The Liouville measure p on 7'M is obtained from the Liouville measure on
T'H2. If P is a Dirichlet polygon of G, then u(A) is the Liouville measure of
(Dg)~Y(A) N (P x S') in T'H?, for every Borel set A C T'M. If M is compact,
then P is a finite hyperbolic polygon, and so it has finite hyperbolic area. Thus, in
this case the Liouville measure on T M is finite.

In the sequel, we shall assume that M is compact and we shall denote by (g¢)ter
the geodesic and by (hy)ier the horocycle flow of M. Note that giohgs = hg,—t0gs, by
the corresponding property of the geodesic and the horocycle flow of H?. We shall
also assume that y is the normalized Liouville measure on T* M, that is u(T' M) = 1.

5.5.1. Lemma. Let f : T'M — R be in L*(u). If f is invariant by the geodesic
flow, then it is p-almost everywhere invariant by the horocycle flow.

Proof. Let s € R. Since C(T'M) is dense in L'(u), there exists a sequence of
continuous functions f, : T'M — R, n € N, such that

lim |frn — fldp = 0.
n—+oo Jpipg

Thus, for every € > 0 there exists ng € N such that for n > ng we have

€

L1t pldu < §

and so

€
/ \fnohsetogt—fohsetogﬂdu:/ o — fldp < &
TIM 1M 3

for every t € R. Since T'M is compact, there exists tg > 0 such that

€

/ |fnoohse—togt_fnoogt|d/i<
T1M 3

for every t > tg. It follows from these that

/ |fohge—tog— fogldu<e
TM

for every t > tg. But fohg-—tog = fogiohs = fohg, because f is invariant by
the geodesic flow. So we get

/ |fohs— fldu <€
T'M

for every € > 0, and the conclusion follows. [J

Let now f : T'M — R be a measurable, invariant function by the geodesic flow,
and therefore p-almost everywhere invariant by the horocycle flow too. The same
are true for f o g, : T'H? — R, which is moreover invariant by the action of G. Let
¢ € RU{oo}. For every xq + iyo € H? there exists a unique hyperbolic geodesic
passing through x¢ + iyp, having positive end &, and a unique horocycle passing
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through xg +iyp and £. The hyperbolic geodesic passing through an arbitrary point
2’ + iy’ € H? and having positive end ¢ intersects the horocycle at a point x 4+ iy,
which depends only on z’ and y'. Then,

(fog)(@,y,&) = (foaq)(z,y,8) = (f o q)(x0,%0,)

p-almost for every xo + iyo, =’ + iy € HZ, since f is invariant by the geodesic
flow. Thus, we have a measurable function f : R U {00} — R defined by
f(&) = (f o q«)(0, Y0, &), which is invariant by the action of G on RU {oo}.

5.5.2. Proposition. If the action of G on RU {0} is ergodic with respect to the
Lebesgue measure, then the geodesic flow is ergodic with respect to the Liouville
measure.

Proof. Let f : T'M — R be a measurable function, invariant by the geodesic flow.
Let f be the measurable function defined above. If the action of G' on R U {co} is
ergodic, then f is constant almost everywhere with respect to the Lebesgue measure.
As we saw in section 5.2 the Liouville measure has the form

2
yl(z + iy) — &J?

modulo a constant. Consequently, f o g, must be almost everywhere constant with
respect to the Liouville measure on 7'H? and so must be f on T'M. [

dxdyd&

Thus, the ergodicity of the geodesic flow is reduced to the ergodicity of the
action of G on RU {oo} ~ S!. To study this, it is more convenient to work with
the Poincaré disc model. Thus, in the sequel we assume that G is a subgroup of M
which acts freely and properly discontinuously on D?, and its orbit space is compact,
that is it has a Dirichlet polygon which is a compact subset of 2.

For every &£ € S' = 9D?, one can define the harmonic function P(.,¢) : D? — Rt
by

1|22
PZ')g =T 9
&8 = e
which is called the Poisson kernel. For every g € M we have
1—|g(2)]? J(2)|(1 = |z|? 1
P(g(2).g()) = oW NG D P,

g(z) = g(©OF g Alg©)llz — &> 1g'(©)]
If f:S! — Risin L' of the Lebesgue measure, the function F : D> — R defined by

1
o

2m
F(z) /0 P(z,e%)f(e?)db

is the Poisson integral of f and is harmonic, because it is the real part of the function

, 1 [ 2 .. 1
i0 . 6 60 _
f(e®)ae /0 7 C f(e?)do — —

1 (2™ 4 2
J o 271' 271' 0

27

10
— db
2 Jo e —z J(e7)

which is holomorphic in D?. For every g € M and z € D? we have

1
o

27
Fg(2)) /0 Pg(2), ¢) f(e?)d8 =
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21 27
L e, g e)) (671 ()] £ (e%)db = - / Pz, ¢*) f(g(¢))db.

2 Jo S 27
It follows from this that if fog = f, then Fog=F.
For every 0 <7 < 1let F, : S' — R be the function defined by F,.(¢) = F(r€).
Then, [[Flly <[ flly and
tim |17, — £ =0.

5.5.3. Theorem. Let G be a subgroup of M, which acts freely and properly
discontinuously on D?. If the orbit space of the action is compact, then G acts
ergodically on S' = OD? with respect to the Lebesque measure.

Proof. Let f : S' — R be a measurable function, invariant by the action of G.
Then, the Poisson integral

1

T or

2
F2) /0 P(z, ) f(c)dp

is a harmonic function on D? invariant under the action of G. Since the orbit space
of G is compact, G has a compact Dirichlet polygon @ in D?. It follows that F' takes
on extreme values on @, and therefore in D?, because it is invariant under G. By
the Maximum Principle, F' must be constant and so

[ 1P© = 1=t |F, — fla =0,
g1 r—1
Hence f = F(0) almost everywhere with respect to the Lebesgue measure. [

5.5.4. Corollary. The geodesic flow of a compact hyperbolic surface is ergodic with
respect to the Liouville measure.

We shall now investigate the ergodicity of the horocycle flow. We shall need the
following.

5.5.5. Lemma. If f € L'(p), then lim,_o||f o Ry — f|1 = 0.

Proof. Since C(T'M) is dense in L!'(u), there exists a sequence of continuous
functions f, : T'M — R, n € N, such that lim, ., ||fn — f|][1 = 0. Let € > 0.
There exists ng € N such that ||f, — f|l1 < €/3, for n > ng. Since T'M is compact,
each f, is uniformly continuous, and therefore lim,_o || f, © Ry — fn| = 0. Let § > 0
be such that || fn, 0 Rq — fnol| < €/3 for |a| < . Then,

”fORa _le < HfORa — fno ORaHl + ano o Ry — fnoHl + ||fno _le <

€
I(f = fro) © Rall1 + | fng © Ra — froll1 + 3 <

2¢
||f_ fno”l + 3 <e. O
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5.5.6. Theorem. The horocycle flow of a compact hyperbolic surface is ergodic
with respect to the Liouville measure.

Proof. Let f € L'(u) be invariant by the horocycle flow (hs)ser. Then, f = fohg =

foRz_qogio Rog_q, where cota = s/2, 0 < a < 7, and s = 2sinh(¢/2), by 5.3.1.
Thus, foR,09_+ = f o Ryx_,. For every | € L'(p) we have

[ GoRetdu= [ (foR)-(og)dn
TIM

M

and taking the limit we get

lim f-(log)du= / (foRz)-ldu,
t=+oo Jpipg TiM

because lim;—, o, a = 0. Therefore,

1 t
lim / ( f-(logs)d,u>d82/ (foRy)-ldpu.
t——+oo t 0 TN T M

Since the geodesic flow is ergodic, by Fubini’s theorem and dominated convergence,

we have
1 t
lim / < f-(lo gs)du> ds = (/ fdu) (/ ld,u>.
t=+oo t Jo \Jrim TIM T'M

It follows that
/ l-(foRﬂ—/ fdu>dM=0
T M TIM

for every I € L'(p). Consequently,

foRn=/Tledu

p-almost everywhere, and f is p-almost everywhere constant. [



Chapter 6

Horocycle flows of hyperbolic
surfaces

6.1 Horocycle flows and discrete subgroups of SL(2,R)

Let M be a compact hyperbolic surface, that is M is the quotient space of H?
by a subgroup G of PSL(2,R), which acts freely and properly discontinuously by
hyperbolic isometries on H?. As we saw in section 5.5, the unit tangent bundle 7' M
is smoothly diffeomorphic to the homogeneous space G\PSL(2,R) of right cosets
of G in PSL(2,R) and the Liouville measure is the projection of the Haar measure
on PSL(2,R), modulo a constant. If p : SL(2,R) — PSL(2,R) is the double
covering map, then I' = p~1(G) is a discrete subgroup of SL(2,R) and I'\SL(2,R)
is smoothly diffeomorphic to G\PSL(2,R), and the Liouville measure corresponds
to the induced by the Haar measure on SL(2,R). The latter is the unique Borel
measure on I'\SL(2,R) which is invariant by the right action of SL(2,R) such that
if f € C.(SL(2,R)) and f!' € C(I'\SL(2,R)) is defined by

fF(Tg) =" fvg),

~yel'

then the integral of fI over I'\SL(2,R) is equal to the integral of f over SL(2,R).
The above diffeomorphism gives an isomorphism of the geodesic flow of M with
the right action of the one parameter subgroup A of SL(2,R) on I'\SL(2,R) defined
by
9:(l'g) ='(gas2), teR

and an isomorphism of the horocycle flow with the right action of the one parameter
subgroup N of SL(2,R) on I'\SL(2,R) defined by
hi(Tg) =T'(gny), teR.

Recall that g, o hg = hg.—t 0 g; for every t, s € R.

In the next section we shall prove that the horocycle flow of a compact hyperbolic
surface is minimal. The compactness assumption is essential for minimality. If M
has merely finite hyperbolic area, but is not compact, then GG contains at least one

7
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parabolic element of the form p(gn:;g~!), for some t € R, ¢t # 0, and g € SL(2,R),
and then

hi(Tg) = T'(gnig'g) =Tg.

In other words, I'g is a periodic point.

The geodesic flow is not minimal, even when M is compact. If T is a hyperbolic
element of G, it has two different fixed points &, € OH? and it leaves the hyperbolic
geodesic with positive end & and negative end 7 invariant. It follows that for every
s € R the point (£, 7, s) in T'H? projects to a periodic point of the geodesic flow on
T'M.

6.1.1. Lemma. Let g € SL(2,R). The orbit of I'g under the horocycle flow is dense
in T\SL(2,R) if and only if the orbit of gN under the left action of T' on the ho-
mogeneous space SL(2,R)/N of left cosets of N in SL(2,R) is dense in SL(2,R)/N.

Proof. We observe that I'g has a dense orbit in I'\SL(2,R) under the horocycle flow
if and only if TgN = SL(2,R), because the quotient projection of SL(2,R) onto
I'\SL(2,R) is a continuous, open map. For a similar reason, gN has a dense orbit
under the left action of " if and only if TgN = SL(2,R). O

Thus, the horocycle flow is minimal if and only if the left action of I' on
SL(2,R)/N is minimal. We examine this action more closely. The natural ac-
tion of SL(2,R) on R? by evaluation has only two orbits, namely {(0,0)} and
R? \ {(0,0)}. The isotropy group of the vector e; is N. Therefore, the map
¢ : SL(2,R)/N — R?\ {(0,0)} defined by ¢(gN) = g(e1) is smooth, one-to-one
and onto. Actually, it is a diffeomorphism, since its inverse 1 is defined by

€T Q;yQ
Y(z,y) = TN,
Y o

Moreover, ¢ is an isomorphism of the left action of SL(2,R) on SL(2,R)/N to
the action of SL(2,R) on R?\{(0,0)} by evaluation. Thus, we arrive at the following.

6.1.2. Proposition. The horocycle flow is minimal if and only if the natural action
of T on R%2\ {(0,0)} by evaluation is minimal.

6.2 Dynamics of discrete subgroups of SL(2,R)

Let T be a discrete subgroup of SL(2,R) such that —I, € T', where I is the identity
2 x 2 matrix, and I'\SL(2,R) is compact. The first condition implies that if g € T,
then —g € T" also. We shall denote by p the normalized measure on I'\SL(2,R)
which is induced by the Haar measure on SL(2,R).

6.2.1. Lemma. For every g € SL(2,R) and every open neighbourhood V' of Iy in
SL(2,R) there exists n € N such that TNV g"V~1 £ &.

Proof.  Since the quotient map ¢ : SL(2,R) — T'\SL(2,R) is a continuous,
open, onto map, and the Haar measure is positive on open sets, we have
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w(q(Vg®)) = u(q(V)) > 0 for every k € Z. Hence there are k, | € Z with k > [ such
that ¢(Vg*) N q(Vg') # @, because p is finite. This means that there are some z,
y € V such that z¢g*y~t e T. O

6.2.2. Lemma. For every e > 0 and t > 0 there exists an open neighbourhood V' of
Iy in SL(2,R) such that for every s >t every element of asV has real eigenvalues
A > 1 and Ay = 1/\; with respective eigenvectors x1 and xo such that ||z;|| = 1
and ||z —ej]| <€, j=1,2.

Proof. For every é > 0 we consider the set

vs—{(a Z) € SL(2,R) : max{la — 1],[b], ], |d — 1]} < &},

The family {V5 : 0 < é < 1} is a basis of open neighbourhoods of I» in SL(2,R).

Let
(et —1)2 et —1

<
e2t +1 et +1

a b
g_<C d>e%a

0<d< <1,

so that 1+ 4 < e(1 —4). If

then a, d > 0 and

1
for every s € R, which has eigenvalues A\ o = i(aes +de™® £ \/(aes + de=5)2 — 4).

The quantity ae® + de™? is increasing with s > ¢, because

\/‘ [1+6 Jl+d
T-6°1-06°

So, for every s >t we have ae® +de™* > ae' +de™t > (1—-0§)(e' +e7t) > 2. It follows
that \j2 € Rand A\; > 1, 0 < A2 = 1/A; < 1. An eigenvector of asg corresponding
to A1 isy1 = (A —de *,ce™®). If 21 = y1/||y1||, then
A —de” ) <
VO de Pt (e
A1 —de”* ) = 2|cle™* 2|¢|
(A —de=5) +|cle=s” (A1 —de %) +|cle=s’ T es(\; — de~5)’

1
21 —er]]* =2(1 — ——(y1,e1)) = 2(1 —
w1

2(1 —

1
because \; — de™® > 5[(1 —0)e* — (1+d)e”®] > 0. But

1
e’(A\1 —de™ %) = ies(aes —de™% 4 \Jaes + de=5)2 — 4) > ~(ae* —d) >

N

1

S(ac —d) > [(1 - 0)e* — (1+9)] = %[(e% ) S e > 1.

l\DM—~
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Hence

2|¢] < 20
et—1 et -1
It is obvious now that for every € > 0 there exists § > 0 such that ||z1 —e1]| < € for
every g € Vs and s > t. Similarly, there is a unit eigenvector xo for Ao such that
”1'2 — 62” <e O

21— e1]]* <

6.2.3. Lemma. Let g € SL(2,R) be an element with two real eigenvalues Ay > 1
and 0 < A2 = 1/A1 < 1 with corresponding unit eigenvectors z1 and zo. Then
for every € > 0 there exists an open neighbourhood V of Is in SL(2,R) such
that for every n € N every element of g™V has two real eigenvalues A > 1 and
0 < 5\2 = 1/5\1 < 1 with corresponding unit eigenvectors z1 and Zo such that

Iz = Zjll <€, 5 =1,2.

Proof. Let 0 < € < 1. We observe first that there are 7' € SL(2,R) and ¢t > 0
such that TgT~! = a;. Thus, z; = ¢;T"!(e;), where ¢; = [T (e;)|| 71, j = 1,2.
Let ¢ = max{cy, ca}. There exists 0 < § < € such that || T (y) — T 1(e;)|| < €/2c,
whenever y € R?\ {(0,0)} and |ly —¢;]| < 8, j = 1,2. By 6.2.2, there exists an
open neighbourhood W of I3 in SL(2,R) such that for every n € N every element of
(Tg"T~1)W has eigenvalues M >land0< Ay = 1/5\1 < 1 with corresponding unit
eigenvectors y1 and yo such that ||y; —ej|| <4, j =1,2. Theset V =T 1WT is an
open neighbourhood of Iy and (Tg"T~Y)W = T(¢g"V)T~! for every n € N. Thus,
for every h € g"V there exists some h' € (T'g"T~')W such that h = T~'h/T, and
h has the same eigenvalues as h' with corresponding eigenvectors z; = CjT_l(yj),
j =1,2. Therefore,

lzj — 2|l = 1T (y;) = T Hej)| < ¢j— <

£ €
2c — 2
If now 2; = x;/||zjl|, j = 1,2, then

125 — 2|l <2[|zj — 25| <e. O

6.2.4. Lemma. Let g € SL(2,R) be an element with two real eigenvalues
A > 1and 0 < Ag = 1/\1 < 1 with corresponding unit eigenvectors z1 and z3.
Then for every € > 0 there exists an open neighbourhood W of Iy in SL(2,R)
such that for everyn € N every element of W g"W ~! satisfies the conclusion of 6.2.3.

Proof. Let § > 0 be such that §(||z;|| +0) + 3 < €/2, j = 1,2, and let V be the
open neighbourhood given by 6.2.3 for §. Let W be an open neighbourhood of I5 in
SL(2,R) such that W = W=1 W.W C V and |h— I3|| < § for every h € W. If now
h € Wg"W~—1!, there are hi, ho € W such that h = hlg"hgl = hl(g"hglhl)hfl, and
h has the same eigenvalues with g"hy Lhi € g"V. If y; and yy are corresponding unit
eigenvectors of g"h;lhl, then ; = hi(y;), j = 1,2, are corresponding eigenvectors
of h, and

[ = 23l < WP (yz) = ysll + 115 = 21l < lh=Lalllly;ll +6 < (llzjll +6) +6 < e/2. O
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6.2.5. Proposition. For any pair of non-empty open sets Wi, Wo C R%\ {(0,0)}
there exists v € I' having two real different eigenvalues with corresponding eigen-
vectors x1 € W1 and xo € Whs.

Proof. There are z; € Wj, j = 1,2, such that {z1, 22} is a basis of the linear space
R2. Let € > 0 be such that S(zj,e) C Wj, j = 1,2. For every r > 1 there exists
g € SL(2,R) with eigenvalues r and 1/r, and corresponding eigenvectors z1, zo.
Let W be the open neighbourhood of I given by 6.2.4. From 6.2.1 there exists
v € TNWg"W~=! for some n € N. Therefore v has two real different eigenvalues
with corresponding eigenvectors x; and xg such that ||z; — z;j|| <€, j = 1,2. Hence
z1 € Wy and 29 € Wy, O

6.2.6. Theorem. The set D = {g € SL(2,R) : gTg~ ' N A # {I}} is dense in
SL(2,R).

Proof. The map v : GLT(2,R) — (R%\ {(0,0)}) x (R%\ {(0,0)}) defined by
P(g) = (g(e1),g(e2)) is a topological embedding of GL*(2,R) onto an open
subset of (R?\ {(0,0)}) x (R?\ {(0,0)}). Let Wy, Wo C R%\ {(0,0)} be two
non-empty open sets such that Wi x Wy C ¥(GLT(2,R)). By 6.2.5, there exists
v € I having two real different eigenvalues with corresponding eigenvectors
x1 € Wi and zo € Wa. Let ¢ € GL(2,R) be such that g(e;) = z;, j = 1,2.
Then ¢ 'vg has the same eigenvalues with + and corresponding eigenvectors
e1 and es. Therefore g~'vg € A. Consequently, Do N (W1 x Wa) # &, where
Dy = {g € GLT™(2,R) : gTg7' N A # {I,}}. This shows that Dy is dense in
GL'(2,R). Recall now that the homomorphism r : GL*(2,R) — SL(2,R) with
r(g) = (det g)~'/2¢ is a retraction. Hence D = r(Dy) is dense in SL(2,R). O

6.2.7. Corollary. The geodesic flow on T\SL(2,R) has a dense set of periodic
orbits.

Proof. A point I'g € T\SL(2,R) is periodic with respect to the geodesic flow if and
only if there exists ¢ # 0 such that gat/zg_l € T or equivalently g7 'T'g N A # {I>}.
According to 6.2.6, the set of all such g is dense in SL(2,R). Therefore its image in
I'\SL(2,R), which is the set of periodic points of the geodesic flow, is dense. [J

By 6.2.6, for our purposes we may assume that I' N A # {I»}. Indeed, there
exists some g € SL(2,R) such that gTg~! N A # {5}, and T" = gI'g~! is a discrete
subgroup of SL(2,R) which contains —I5. Obviously, the action of I" on R?\ {(0,0)}
is minimal if and only if the action of I" is.

As a first step to the main theorem of this section, we shall prove that I" acts
minimaly on S'. As action of I' on S' we mean the restriction of the action of
SL(2,R) on S* defined by

o @)
lg ()]l

Concerning this action we make two remarks. Let 21, 2o € S! be linearly indepen-
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dent. If we consider them as columns and d = det(z1, 22), then g = (z1, ng) €
SL(2,R) and g-e; = 21, g+ eg = +25.

If 2 = (z,y) € S' with y > 0 and t = —x/y, then n; - z = ea. If y < 0, then
niz = —es.

6.2.8. Lemma. If Wi, Wy C S' are two non-empty open sets, then for every y,
yo € S! there exists g € SL(2,R) such that £g-y1 € W1 and g~ -y € Wh.

Proof. There exists a rotation g1 such that e; € g1 - W5 and g1 - y1 # +e;. From the
second remark above, there exists go € N such that (g2g1) - y1 = %es. Since ey is
fixed by N, we also have e; € (g291) - Wa. Applying the first remark to y2 and any
other point z € Wi, which is linearly independent to y2, there exists g3 € SL(2,R)
such that g3 - ey = y2 and (g3g291) - y1 = *z. It follows that yo € g - Wy and
+g-y1 € Wi, where g = g3g2g1. U

6.2.9. Proposition. The action of I' on S' is minimal.

Proof. Let z € S' and W C S be a non-empty open set. The set
1 1
J={(a,b) € S :a,b>§}

is an open interval. By 6.2.8, there exists some g € SL(2,R) such that +g-e; € W
and z € g-J. Hence z = a(g-e1) + b(g - e2) for some a, b > 0. By continuity,
there exists an open neighbourhood Vj of g - e; in S1 such that every z; € V; and
z9 € Vo are linearly independent and z = cz; + dzy for some ¢, d > 0. From 6.2.5,
there exists v € I' with real eigenvalues A > 1 and 0 < 1/\ < 1, and corresponding
eigenvectors z; € Vi, 29 € V5. Thus, there are ¢, d > 0 such that z = cz; 4+ dz3 and
for every n € N we have v"(z) = cA\"z1 + dA™"z2. Therefore

. n cA"z1 + dA "z
lim ~" .z =

li =
n—+o0 n—l>r—|r—loo ||C)\n21 + d)\fnZQH b

because ¢ > 0 and A > 1. If g-e; € W, then choosing V; C W we have
Y-z € W eventually. If —g-e; € W, then we choose —V; C W, and so
limy, 400 (—") - 2 = —21 € W, while =" € T, since —I, € T'. O

6.2.10. Lemma. If for every pair of non-empty open sets Wy, Wo C R?\ {(0,0)}
there exists v € T' such that v(W1) N Wy # &, then there exists a dense orbit of T’

in R2\ {(0,0)}.

Proof. Let {V,, : n € N} be a countable basis of open sets of R?\ {(0,0)}. A
point z € R%\ {(0,0)} has a dense otbit under T' if and only if x € N, U,,
where U, = Uyery(Vs). Since U, is non-empty, open, invariant by I' and dense in
R?\ {(0,0)}, by our assumption, it follows from the Baire theorem that N, U, is
dense in R?\ {(0,0)}. O



6.2. DYNAMICS OF DISCRETE SUBGROUPS OF SL(2,R) 83

6.2.11. Proposition. There exists at least one dense orbit of T in R?\ {(0,0)}.

Proof. Because of 6.2.10, it suffices to prove that for every pair of non-empty open
sets Vi, Vo in R? \ {(0,0)} there exists some v € T such that y(V3) N Vo # .
With no loss of generality we may assume that Vj, Vo are open discs. Let
r:R%\ {(0,0)} — S! be the retraction. Let y € Vo. From 6.2.9, there exists some
70 € I such that r(70(y)) = r(70(r(y))) € r(V1), and so r(0(y)) € (V1) Nr(10(V2)),
which means that »(V1)Nr(v9(V2)) # @. Applying 6.2.5, there exists v € I with two
real eigenvalues A > 1 and 0 < 1/X < 1 and corresponding eigenvectors xy, x3 € Vi,
such that {txy : t > 0} N~(V2) # @. Denoting by [z1, 2] the straight line segment
with endpoints 1 and x9, we have v"([x1,z2]) = [Y"(21),7"(x2)] = [A"z1, A\ "x2]
for every n € N. It follows that every point of the halfline {tx; : ¢ > 0} is the
limit of some sequence (yn)nen, Where y, € [Nz, A" "x2], n € N. Since vy(V2) is
open, this implies that there exists some ng € N such that vo(V2) Nv"([x1, 22]) # @
for every n > ng. Since [z1,z2] C Vi, because Vj is convex, we conclude that

('Y (Vi)NVa #£ 2. O

6.2.12. Corollary. There exists at least one point in S' whose orbit is dense in

R?\ {(0,0)}.
Proof. If x € R?\ {(0,0)} has a dense orbit, then so does z/||z||. O
6.2.13. Lemma. The vector e; has a dense orbit in R?\ {(0,0)}.

Proof. By 6.2.12 there exists some z¢ € S with a dense orbit in R?\ {(0,0)}, and by
6.2.9 there exists a sequence (7, )nen in I' such that lim,, 4~ 7(7n(e1)) = xo. Since
we assume that I' N A # {I3}, there is some diagonal vo € I' N A with eigenvalues
A>1land 0 <1/X < 1. For every n € N, there exists some k,, € Z such that 1 <
M|y (e1)]] < A, or in other words 1 < [|y,75" (e1)|] < A. Passing to a subsequence
if necessary, we may assume by compactness that there is some y € R?\ {(0,0)}
with 1 < |jy|| < X such that lim, . o0 V278" (e1)) = y. It follows that

y=lim M|y, (e)]r(valer)) = [lyllzo.
n—-+00

Hence ||y||zo € T'(e1), and by linearity R? \ {(0,0)} = T'(||ly||zo) C T'(e1). O
We consider now a 0 < 6y < 7/6, and for every 0 < € < 1 we set

Je = {(cosf,sinf) € S* : |0] < ebp}.

The family {J. : 0 < ¢ < 1} is a neighbourhood base of open intervals of e; in S*.

6.2.14. Lemma. Ify € ' N A, v # I3, then for every e > 0 there exists k(e) € N
such that r(v*(z)) € J. for every x € R2\ {(0,0)} with r(z) € J1 and k > k(e).

Proof. This follows easily, since « is diagonal with eigenvalues some A > 1 and
0 < 1/X < 1. Indeed, if r(x) € Jy, then r(z) = (cos#,sinf) for some |0] < 6,
and 7¥(x) = ||z|[(\Fcos@, A\"*sin@) = (t,cosb,tysinby), where ¢, > 0 and
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tanf, = A2 tanf. Therefore, |0 < |tanf| = A~%[tand] < A~2¥|tan 6.
Consequently, there exists some k(¢) € N with |0;| < €y for every k > k(e), and
then r(7*(z)) = (cos Oy, sinby) € J.. O

6.2.15. Lemma. Let xz € S' and L, = {||y(x)| : v € T is such that 7(y(x)) € J;}.
There exists a compact set K, C (0,400) such that (0,+00) = {ts:t € L,,s € K, }.

Proof. By 6.2.9, the action of I' on S! is minimal and so S' = Uyery - Ji.
By compactness of S', there is a finite set F = {v,...,7,} C I such that
Sl =y -JU..U~v,-Ji. Let D(z,h1) = {y €T : v-2 € J1}. For every
v € T there is some v; € F such that y(z) € ~;(J1), that is v € vD(z, J1).
Thus, I' = FD(z,J;). On the other hand, since I'\SL(2,R) is compact, there
exists a compact set C C SL(2,R) such that SL(2,R) = CI' = CFD(z,J).
The set Cp = CF is compact, and for every g € SL(2,R) there are 0 € Cy and
v € D(x,J1) such that g = ov. So |g(2)|| = [v(z)| - [lo(r(v(z)))ll. From the
definitions ||y(x)|| € Ly, the set K, = {||o(y)|| : ¢ € Cp and y € J;} is compact,
and we have ||g(z)|| € L,K, for every g € SL(2,R). Observe now that for ev-
ery t > 0 there exists g € SL(2,R) such that g(x) = tx andsot = ||g(z)|| € Ly K . O

6.2.16. Corollary. For every x € S' and every e > 0 there exists v € I' such that
r(y(z)) € J1 and 0 < ||y(x)]| < e.

Proof. From 6.2.15 we have R = log(L,) + log(K,) and log(K,) is compact. Hence
inf L; = 0 and the conclusion is immediate from the definition of L,. [J

6.2.17. Theorem. The natural action of T on R?\ {(0,0)} by evaluation is
manimal.

Proof. By linearity of the action, it suffices to prove that T'(z) = R?\{(0, 0)} for every
x € S!. Let 49 € 'NA, v # I, be diagonal with eigenvalues A > 1and 0 < 1/\ < 1.
For every = € S and € > 0 there exists k(¢) € N such that r(y4v(x)) € J. for every
v € T with r(y(z)) € J1 and k > k(e), by 6.2.14. From 6.2.16, there exists some
~ € T such that 7(y(x)) € J; and 0 < ||y(z)|| < A~*€). Moreover, there exists k € Z
such that 1 < M ||y(z)|| < X\. We have now 0 < klog A + log ||y(z)|| < log\ and
log ||v(z)|| < —k(€)log A, and therefore

— log [ly(=)||
_— < k.
k(e) < log A <k

If e = 4§, then r(ve(2)) € Je and |ye(@)|] = [l7(2)]l - 17§ (r(v(2)))]l. On the other
hand, if r(vy(x)) = (21, 22), then 1/2 < z; < 1 and |29| < 1/2, from the definition of
J1. Now

1 1
SN <z < @) = A2+ A2 < [ <A,

and therefore

11 ke
5 < N @I < e@)ll < [r@ A +1) <A+ A MO <A+ 1L
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This shows that for every ¢ > 0, the point ~.(z) lies in the compact set
{(tcosO,tsinf) : 1/2 < t < A+ 1,|0] < €|fp]}. So there are ¢, \, 0 and
1/2 < s < A+ 1 such that lim, o007, (x) = se;. It follows that se; € T'(x),
and consequently

®2\ {(0,0)} = Tex) = - F(sen) € - T(2),

by 6.2.13. Hence R?\ {(0,0)} =T'(z). O

From 6.1.2 and 6.2.17 we get the main result of this section.

6.2.18. Theorem. The horocycle flow of a compact hyperbolic surface is minimal.

6.3 Inheritance of minimality

In this section we shall make a small digression to topological dynamics. More
precisely, we shall examine whether the minimality of a continuous flow is inherited
by some homeomorphism of its one parameter group. Let X be a compact metrizable
space carrying a continuous flow (¢¢)icr. Let to > 0 and S = tyZ. Then, R =
S+ [—to,to]. If x € X, the set

Se = {s € R: ¢5(x) € Sz},

where Sz = {¢i(x) : t € S}, is a closed monoid and S C S,. Actually, S, is
a subgroup of R. Indeed, if s € S,, there exist sy € S and |t1| < tp such that
—s = s1+1t1. Inductively, there exist sequences (sp)nen in S and (&, )nen in [—to, to)
such that —s + t, = sp41 + tp+1 for every n € N. By compactness, there is a
convergent subsequence (t,, )ren. Now

=8+ 1ty — tm€+1 = Snp4+1 + 85+ Spp2+ o 5+ 8n -1,
and therefore

—s= lim 8y, 41+ 8+ Snp42+ ... +8+5p,,,-1€ S,
k—-+o0

because S, is closed. Note also that S,z = Sz.

6.3.1. Lemma. If the flow is minimal, then Sz is minimal under ¢y, for every
e X.

Proof. Let z, y € X be such that y € Sz. Since the flow is minimal, we have x €
C(y) = ¢([—to,to] x Sy), where ¢ is the flow map. By compactness and continuity
of the flow, we have

d([—to, to] x Sy) C d([—to, to] x Sy) = ¢([—to, to] x Sy) = ¢([—to, to] x Sy)

C ¢([—t0,t0] X Sy)
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It follows that = € ¢([—to,to] X Sy) and there exists s € [~tg, ] such that ¢s(x) €
Sy C Sx. In other words, s € S, and S¢s(z) C Sy C Sz. But

S¢s(x) = ¢s(Sr) = (bs(%) = ¢s(Szx) = ps(Szx) = Sz = Sw.

Hence Sy = Sz. O

6.3.2. Theorem. If (¢1)icr is a minimal flow on a compact metrizable space X,
there exists some t > 0 such that ¢ is a minimal homeomorphism of X .

Proof. Suppose that ¢; is not minimal for every t € R. By 6.3.1, for every t5 > 0
and z € X, the set

A (x) = {pnso(x) : n € Z}

is minimal under ¢;, and by our hypothesis A (x) # X. The family of A, (x),
x € X, is a decomposition of X into uncountably many ¢;,-minimal sets. Indeed,
for s1, so € R we have Ay (¢s,(x)) = Ay (¢s,(x)) if and only if s1 — s9 € S, that
is 1+ Sy = s2+ S, in R/S,. Since Ay, (z) # X and S, is a closed subgroup of R,
there exists sop > 0 such that S, = s¢Z, and therefore R/S, is homeomorphic to S L
which is uncountable. If now s > 0 and Ag(x) = Ay, (), then s € S, and so s is a
rational multiple of tg. Moreover, all such s are bounded away from zero. Thus,

so =min{s > 0: As(z) = A (z)} >0
and Agy(z) = Agy(z). Let fs, : C(x) — S be the function defined by

oo (b7 (2)) = €2™T/50,

If y € X and (t4)nen, (Th)nen are such that

y= lim ¢y (x)= lim o7, (),

n—-+o0o n—-+o00

T, —ty

S0
passing to a subsequence if necessary, that y = ¢,(z) = ¢/(2') for some z, 2’ €
As,(x), where

then the fractional part of tends to 0 or 1. For otherwise, we may assume,

7= lim So(& - [&}) and 7' = lim_so(2 [tﬂ})’

n—+oo S0 S0 n—+00 S0 S0

so that 0 < 7—17' < sp. But then, ¢,_,/(z) = 2/, which means that 7 —7' € S, = S,
and S,z = S,z. This contradicts the choice of sg. Since S' is compact, we may
thus extend fs, to a continuous function f : X — S! such that

F(@e(y)) = fy)er it/

for every y € X and t € R. Note that f(y) = 1 for y € A (z). Conversely, if
fly) =1and y = lim,, 4 ¢1, (z), then
tn Itn

I =[] =0ors0.
Jm 80(30 5 ) or Sp
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It follows that
lim ¢50[tn/50]( ) =yor ¢—SO (y)

n——4oo

Therefore, f~(1) = A (x) = As,(z). In this way, we have associated to each set
Ay, () an eigenfunction of the flow, and from the above, in a one to one manner.
Note that sp depends on z, but the set of all such so(z), x € X, is countable, as it is
a subset of {to/n : n € N}. If f; is the eigenfunction associated to Ay (x;), j = 1,2,
then

If1 = foll = sup{|fi(z1)e™ ot 5021t — fy ()| - t € R}.

If so(x1) # so(x2), then || fi — fa]| = 2. So far we had a fixed ¢y9. Varying now tg in
an uncountable set I C R such that tQN#'Q = & for ¢, t' € I with ¢ # t/, we get an
uncountable set of eigenfunctions of the flow with different eigenvalues. From the
above, this set is discrete. This however contradicts the separability of C(X). O

6.4 Unique ergodicity of horocycle flows

Let M be a compact hyperbolic surface and (h:)icg be the horocycle flow on
T M, which is minimal by 6.2.18. In this section we shall prove that it is uniquely
ergodic, the Liouville measure being the unique invariant measure. Since a
continuous flow on a compact metrizable space is uniquely ergodic if and only if
some reparametrization of it by a positive constant is, we may assume with no loss
of generality that the time one map h; is a minimal smooth diffeomorphism of
T'M, by 6.3.2. Recall that if (g;)icr is the geodesic flow, then g; o hy = hy—t 0 g;
for every t, s € R.

6.4.1. Lemma. Lett, — +oco and R, : C(T*M) — C(T*M), n € N, be the
sequence of operators defined by

1 [

Buf(z) = o ; f(hs(g-,, (x)))ds,
for f € C(T*M) and x € T*M. If for every f € C(T*M) the sequence (Ryf)nen
has a subsequence which converges uniformly to a constant, then the horocycle flow

1s uniquely ergodic.

Proof. Let f € C(T'*M). According to the hypothesis, there exist a constant ¢ € R
and ny — +o00 such that R, f — c uniformly on T'M. Thus for every € > 0 there
is a ko € N such that |R,, f(z) — ¢| < € for every z € T*M and k > ko. For every
x € T'M and n, m € N we have

m—1

%ZRnf(gtn(hQ" = Snm Z/ f(hanjys(x))ds =

J=0

1 m-l 2"(j+1) 1 2" m
> / f(hs(z))ds = /0 f(hs(x))ds.

n . n
2mj:0 2 j 2"m
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Let k > ko. For every t > 2™ such that 2™ || f|| < te, there exists 0 < r < 2™ such
that t = 2™ m + r, for some m € N. Now we have

‘1/Otf(hs(:v))ds—c‘ < ‘1/02nkmf(h (z)) S—C‘ —l—‘t /anmf(hs(m))ds =

m—1

2"k r
T2 B g (s 01~ )= |+ ZI7ll <
1 o
’EG - E Z Ry, (gt (homej(2))) —C‘ +es
7=0
1 m—1 1 rmfl
LS Ry £t (g ) = el = - £ 3 (R g, (s )] + ¢ <
=0 =0

1 1r
—me+ —-m| f]| + € < 3e.
m mt

This shows that

t—+oo ¢ Jo

uniformly for every x € T'M. Therefore, (h;)icr is uniquely ergodic. [J

In the sequel we take t,, = log 2", and so t,4+m = ty, + t,, for every n, m € N.

6.4.2. Lemma. For everyn, m € N and f € C(T'*M) we have

2m—1

1
Ryimf = 27771 Z Rnfohj O G—tp,-
=0

Proof. From the definition of R,,, for every x € T'M we have

1 271/ 1 2”

Ruf(z) = op | F(9-ta(hse-ta(2)))ds = o /. f(g-t, (hsp-n(2)))ds =

1
/0 F(g1, (hs(2)))ds

Ruf (500 (20) = [ 506-1, a0, ) =

and

j+1

j+1
[ Hotatttas@ds = [ Flhoen (91,1000 (@))ds =

J
12 G

on F(hs(9—(tn+tm)(T)))ds.
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Consequently,
L 2l (R CARY
g 2 Baf (o, @) = g S [ bl a0 (@))ds =
j=0 j=0 72"

2n+m

g [ 01, @))s = R (@), D

6.4.3. Proposition. If for every f € C(T*M) the sequence (R, f)nen is equicon-
tinuous, then the horocycle flow of M is uniquely ergodic.

Proof. By 6.4.1, it suffices to prove that for every f € C(T'M) the sequence
(Rpnf)nen has a subsequence which converges uniformly to a constant. Let ¢, be
the minimum value of R, f on T*M. Then, ¢, < ||f|| and R, 1mf(x) > ¢, for every
n, m € Nand x € T'M, by 6.4.2, that is ¢, m > ¢,. This means that the sequence
(¢n)nen is nondecreasing and bounded from above, hence converges to a limit ¢ € R.
The sequence of continuous functions (R, f)nen is obviously uniformly bounded by
If|l. Tt follows from this and the equicontinuity that there are F' € C(T'M) and
ny — +oo such that R, f — F uniformly on T*M, by Ascoli’s theorem. Thus,
for every € > 0 there exists kg € N such that F(z) — e < Ry, f(z) < F(x) + € for
every € T'M and k > ko. In particular, ¢,, < F(z) + € for every x € T'M and
k > ko, which implies that ¢ — min{F(z) : + € T'M} < e. On the other hand,
min{F(z) : x € T'M} — € < R, f(z) every x € T'M and k > kg, and therefore
min{F(z) : x € T'M} — ¢ < ¢. Hence |c — min{F(z) : # € T'M}| < e for every
€ >0, and so ¢ = min{F(z) : x € T*M}. If now m € N and

2m—1

1
Fu= o 3 Fohjogy,
§=0

then Ry, 4mf — Fn uniformly on TP M. Consequently,

min{F,,(z) : x € T'M} = kEToomin{RnHmf(x) cxeT'M} =c.

So, Fp(ym) = c for some y,, € T'M. This implies that F(h;(g—¢,,(Ym))) = ¢ for
every 0 < j < 2™ — 1. Let o, = g_¢,, (ym). By compactness of T' M, the sequence
(Zm)men has at least one limit point z € T'M. Then, F(h;(z)) = c for every
j € Z7F. Since now hq is a minimal homeomorphism of the compact space T*M, it
follows that F is constant on T'M. This proves the proposition. [

Using the notations we have introduced above, in order to prove that the horo-
cycle flow is uniquely ergodic, it suffices to prove that for every f € C(T'M) the
sequence (R, f)nen is equicontinuous, by 6.4.3. We shall prove this using a conve-
nient local reparametrization of the horocycle flow, which we introduce first.

Let z, y € T'H? and for every z € T'H? let H, denote the horocycle through the
point of application of z, that is tangent to OH? at the positive end of the hyperbolic
geodesic determined by z. The hyperbolic geodesic with positive end this point of
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tangency and negative end identical with the negative end of the hyperbolic geodesic
determined by y yields a unique element [y, z] € T'H? with point of application its
intersection with H,, and such that [y, z] = hy(z) for some unique ¢ € R.

In this way we get a function k,y(s) deternined by

Py (s) () = [hs(y), 2].

We shall examine the properties of k,,, if y is close to . First of all we see that
kyy(S) = vgy(s) + Agy and vy (s) is strictly increasing. Conjugating with a suitable
orientation preserving hyperbolic isometry, we may assume that the ends of the
hyperbolic geodesic detremined by y are £, the positive, and 1, the negative. Let a
be the negative end of the hyperbolic geodesic determined by hg(y).

The hyperbolic isometry
(a+1-8(z—-1)+1-¢
z—=§

maps § to oo and fixes 1 and a. It also maps the horocycle H, at £ with euclidean
radius r > 0 to the horocycle

T(z) =

(1-8(a—¢)

I =
me 2r

and the two hyperbolic geodesics determined by y and hs(y) to vertical lines at 1
and a, respectively. It follows that

a—1
(1=&(a—8)

§=2r-
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Similarly,
a—1

(1=mn)(a—mn)
where 7 is the positive end of the hyperbolic geodesic detrmined by x and ¢ > 0

is the euclidean radius of the horocycle at 1 through the point of application of x.
Solving with respect to a in the first and substituting in the second we find

Vay(s) = 21— &% _2r(l-m)
== —n)s —2r(1 —n)?’ E—n-¢°

Of course t, 7, £ and n depend only on x, y and not on s. It is now evident from
this expression of vy (s) that lim, . [k}, (s) — 1| = 0 and lim, ., |kyy(s) — s| = 0,
uniformly for every —1 < s < 1.

Since kuy(s) = Ky (z)y(y) () for every y € T and z, y € T'H?, it follows that if x,
y € T'M are sufficiently close to each other then k. (s) is well defined and has the
above properties. We are now ready to proceed with the proof of the main result
of this section.

Uzy(s) =2t -

s #

6.4.4. Theorem. The horocycle flow of a compact hyperbolic surface is uniquely
ergodic.

Proof. Using the notations as above, let f € C(T*M), x € T*M and € > 0. If y is
sufficiently close to z, then

£ (g9-t(hs(y))) = f(g—t(Pky,(5) ()| <€

for every |s| < 1 and t > 0. Moreover, we may assume that |k, (s) — s| < € and
|k, (s) — 1| < e for all [s| < 1. Note that

1
Rof(y) - /0 F (gt (i o) (@)))ds] < €

and

1 1
| / F (gt (B o)) — / K () F (9t (i) ()| < el 1]

From the change of variables formula we have
1 kay(1)
/ Koy (8).f (91, (P, () (2)))ds = / f(g-t,(hs(x)))ds
0 kay (0)

and

kay(1)

I/k o f(g-t.(hs(x)))ds — R f ()] < | FI|([Fay (0)] + [Key (1) — 1]) < 26| f].
Ty

It follows that
|R.f(y) — Ruf(x)] < (1+3||f)e. O



