EXTREME VALUE THEORY FOR RANDOM WALKS ON
HOMOGENEOUS SPACES

MAXIM SOLUND KIRSEBOM

Abstract. In this paper we study extreme events for random walks on homogeneous
spaces. We consider the following three cases. On the torus we study closest returns
of a random walk to a fixed point in the space. For a random walk on the space of unimod-
ular lattices we study extreme values for lengths of the shortest vector in a lattice. For a
random walk on a homogeneous space we study the maximal distance a random walk gets
away from an arbitrary fixed point in the space. We prove an exact limiting distribution
on the torus and upper and lower bounds for sparse subsequences of random walks in the
two other cases. In all three settings we obtain a logarithm law.

1. INTRODUCTION

Let X be a probability space and G a group acting on X. Let m be a G-invariant
probability measure on X and fix also a probability measure p on G. We define a random
walk on X as a sequence of random variables X; = g; - - - g1z where the g,’s have distribution
1 and x has distribution m. Fix a function A : X — R. The focus of our interest is the
random variable

M, = max A(Xj;).

0<i<n

There exists a natural measure on the space of all random walks on X which we denote
by P and define formally in section 3.1. We are particularly interested in the existence of
sequences a, and b, such that the distribution P(M, < a,r + b,) has a non-degenerate
limit and if this is the case, determining the limit. We refer to such a limit as the extreme
value distribution of the random walk. One reason why extreme value distributions are
interesting is that they imply asymptotics for the growth of extreme values of A(X,,). In
many cases this turns out to be a logarithm law, namely we get that almost surely

lim sup AlXn) =

n—soo  logm

for some C' > 0. One result of this kind is Sullivan’s logarithm law for geodesics on hy-
perbolic d-space [23]. Kleinbock and Margulis later generalised this to certain classes of
homogeneous spaces, see [11], and Athreya, Ghosh and Prasad proved ultrametric ana-
logues of this result, see [1], [2].

The general framework for determining extreme value distributions is known as extreme
value theory (EVT). EVT was first applied in dynamics by Collet [10], who studied C?
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transformations 7" of an interval. He was interested in the entrance times of 77z into a
shrinking neighborhood around a fixed point xy and to understand this, he determined
the limiting distribution of the maximum of —logd(7T7z, (). Similar results to Collets
have since been proven for other choices of T" and other types of maps, see for example
[13], [17], [18], [19]. In the context of this paper, recent results by Aytac, Freitas and
Vaienti [3] are particularly interesting as they apply EVT to a setting involving randomness,
more precisely, iterations of a randomly perturbed map. Freitas, Freitas and Todd have
developed a general framework for applying EVT to dynamical systems 7" : X — X see
[14], [15], [16].

Classically, random walks were studied as objects living on R?. However, the concept of
random walks generalizes easily to many other spaces. For example to homogeneous spaces
with a group action which is the case we are particularly interested in. In [12], Eskin and
Margulis studied recurrence properties for random walks on finite volume homogeneous
spaces G/T" where G is a semisimple Lie group and I a nonuniform irreducible lattice. In a
series of papers Benoist and Quint [5], [6], [7], [8], developed this theory further by studying
stationary measures on G/I" while also generalizing their results to p-adic Lie groups.

The main idea of this paper is to apply EVT to random walks on homogeneous spaces.
The level of dependency among the X;’s is the deciding factor in whether EVT can suc-
cessfully be applied to obtain limiting distributions for the maximum of A(X;). The closer
X, is to being an independent sequence the easier it is to apply EVT. EVT provides
independence-like conditions that, if satisfied by X, imply a limiting distribution for M,,.
The idea of this paper is to verify these conditions by rewriting the joint distribution of
the random walk using the averaging operator. The spectral gap property of the averag-
ing operator is the crucial ingredient in showing that the independence-like conditions are
satisfied by the random walk.

Our main results are divided into three different settings. In the following, let S, and
G, denote the semigroup and group generated by the support of ;1 respectively.

1.1. Closest returns on the torus. Let X = T? be the d-dimensional torus with
Lebesque measure m and Euclidian metric d. Let G = Aut(T%) denote the group of
linear automorphisms of T¢ and fix a probability measure x on the G. We assume that
there is no G -invariant factor torus T’ of T¢ such that the projection of G, on Aut(T) is
amenable.

We are interested in the closest returns of a random walk to a fixed point on the torus
and in particular, how these shortest distances distribute. Let zq € X be fixed and define

A(z) = —logd(x,xo).

We see that for small values of d(z, z¢), A(x) becomes large hence we can study the closest
returns of X; by looking at successive maxima of A(X;).

Theorem 1.1. Assume that the support of p is bounded and that det(g — 1) # 0 for all
g€ Sy. Then foru, =r —i—%llogn we have that for a.e. xg € X
1 _—dr

lim P(M,, <u,) = e vat |

n—oo
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where V; is the volume of the unit ball in RY.

The stationary measures of random walks on the torus were recently studied by Bourgain,
Furman, Lindenstrauss and Mozer [9].
The limiting distribution implies a logarithm law. That is,

Corollary 1.2. For P-a.e. random walk and every xo € X we have

) A(X,) 1
limsup ———= = —.
nooo lOgn d
Actually we will see later that we only need a sufficiently good upper bound on the
limiting distribution of M,, to derive the logarithm law.

1.2. Shortest vectors on the space of unimodular lattices. Let X = £; denote the
space of d-dimensional unimodular lattices and let m denote the normalized Haar measure
on Ly. Recall that L4 can be identified with SL(d, R)/SL(d,Z) and thus can be thought of
as a homogeneous space. Let G = SL(d, R) and fix a probability measure p on the group.
Assume that G, is non-amenable. Set

A(A) = max log (L) (1.1)

veA\{0} vl
We see that this maximum will always be attained for the shortest vector in the lattice A.
The function A plays a crucial role in connections between flows on the space of lattices
in RY and Diophantine approximation.
Define for any a € N,

M, ,= A(X g 1.2
na = max A(Xa) (1.2)
Theorem 1.3. Set u, =r + %log n. Let w = %&) where Vy is the volume of the unit ball

in RY. There exist constants w(a) € R such that w(a) — w as a — oo and
e < lim inf P(M,,, < uy,) <limsupP (M, , <u,) < emw(@e™
n—oo n—00

As the reader will notice, we are not able to prove an exact limiting distribution. Instead
we get an upper and lower bound only differing by a constant multiple which goes to zero
as the random walk becomes infinitely sparse. The difference between this case and the
random walk on the torus is that one of the independence-like conditions from EVT is not
fully satisfied in this setup. It is natural to ask what additional assumptions would suffice
to prove an exact limit. This question is answered by the following theorem.

Theorem 1.4. Let {m;} be a sequence in N such that {m;1 —m;} is strictly increasing.
Also, let o, < B, denote sequences in N such that o, — oo and N, = [, — a,, — 0.
Then for u, =1+ élog N,, we have

lim P ( max A (ij) < un) = e_we_dr,

where w is the constant from Theorem 1.3.
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Again we obtain a logarithm law.

Corollary 1.5. For P-almost every random walk and every xo € X we have

) A(X,) 1
limsup —— = —.
nooo  lOgn d
1.3. Maximal excursions on homogeneous spaces. Let X = G/I" where G is a simple,
non-compact Lie group with finite center and I' a non-uniform lattice in G. Let m denote
the normalized Haar measure on X and fix also a probability measure p on G. Assume
that G_u is non-amenable.
We are interested in the maximal distance a random walk gets away from some arbitrary
fixed point g € X'. Therefore, define

A(r) = d(z, xo)
where d is a Riemannian metric on X chosen by fixing a right invariant Riemannian metric

on G which is bi-invariant with respect to a maximal compact subgroup of GG. Let M,, , be
defined as in (1.2).

Theorem 1.6. There exists constants k > 0, w > 0 and w(a) € R such that for sufficiently
large a we have w(a) > 0 and such that for every o € X

e < lim inf P(M,,, < wu,) <limsupP (M, , <wu,) < e wlae

n—0o0 n—o00

—kr
)

where u, =1r + %log n.
Remark 1.7. The constant k is explicit and has been computed in [11] (Lemma 5.6).

Again we do not obtain an exact limit and again this relates to the inability to verify
one of the independence-like conditions from EVT. In this setting we also do not prove an
analogue of Theorem 1.4. The reason is that we need to know exact asymptotics for the
tail distribution function of A, a property which we call k-SDL (see definition 3.2). While
this was proven in [11] for the shortest vectors on L4, only a weaker property called k-DL
is known for the Riemannian distance on homogeneous spaces.

As in the previous cases a logarithm law follows from Theorem 1.6.

Corollary 1.8. For P-almost every random walk and for all xy € X we have

) A(X,) 1
lim sup = —.
n—oo lOgn k

Here k > 0 is again the constant from Remark 1.7.

This is a random walk analogue of the logarithm law Kleinbock and Margulis proved
for geodesics. A natural question to ask is whether one could determine the extreme value
distribution for the geodesic flow, since it would be a generalization of the logarithm law
mentioned. One result in this direction is by Pollicott [21]. He determines the exact
limiting distribution for the geodesic flow on SL(2,R)/SL(2,7). However, the proof uses
connections between geodesics on the upper half plane and continued fractions, a connection
that only exists for d = 2.
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1.4. Structure of the paper. We begin by giving a short introduction to extreme value
theory in Section 2. This introduction is short and in no way a complete overview of the
field. However, for the reader unfamiliar with extreme value theory, the section should
be sufficient to understand this paper without having to look elsewhere. In Section 3 we
formally define the random walk and introduce the main tools used in the paper. In this
section we also show how the averaging operator and its spectral gap property is used to
prove quasi-independence for the random walk. We prove various results for the limiting
distribution of the random walk under general assumptions. In Section 4 we finalize the
proofs of our main theorems using the results from the previous section and known results.
For the case of the torus an additional argument is required which we give in this section
as well.

2. GENERAL EXTREME VALUE THEORY

EVT deals with determining the distributional properties of the maximum or minimum
of a sequence of random variables f,, as n becomes large. This task is fairly simple if one
assumes that the random variables are mutually independent. However, in many interesting
cases we have some degree of dependence among the random variables. What we can prove
in the dependent case is related to how strong the dependency among the random variables
is.

In the following we elaborate on the basics of EV'T for stationary sequences of identically
distributed random variables. For a reference on general extreme value theory, see [20].

Let (X,P) be a probability space. Let f; denote a stationary, identically distributed
sequence of real-valued random variables and let M,, := maxo<;<n(f;). We use the notation

Fiogos M =P(fo<r... . faa <) =P{fo<r}n---0{fu1 <7}).

Notice that Fy, s ,(r) = P(M, < r). Also notice that since the f; are identically
distributed we have Fy,(r) = Fy,(r) for all 7, j € N. We denote this common distribution
simply by F'. We are concerned with the limiting distribution of M,, under linear scalings

a, (M, — b,), where a, > 0 and b, are sequences of real numbers. By this we mean the

Mn_bn
limP(—<7").

limit
n—00 Ay, -

The sequences a,, and b,,, known as scaling sequences, are introduced in order to avoid cases
of degenerate limiting distributions, a notion we explain in the following. To understand
why degenerate cases occur, look for example at any independent, identically distributed
(i.i.d.) stochastic process. In this case we easily see that

1 if re{F(r)=1}

P(M”SmZF(’”)n%{o if re{0<F(r)<1}’

We call this a degenerate limiting distribution and we see that such one provides us with
little information about M,,. Later in this section we discuss how to determine a,, and b,,,
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but for now assume these exist such that

P <w < r) — P (M, < ayr+b,) = G(1),
where G : R — [0, 1] is a non-degenerate distribution function. To simplify notation set
Uy = GpT + by,.

As mentioned, the i.i.d. case is the simplest, and in this case the limiting distribution
of M,, is known. When dealing with the dependent case, we are interested in stationary
sequences that only exhibit little dependency. In other words, these are sequences that
in some sense are close to being independent. This notion is formalized through two
independence type conditions denoted D(u,,) and D’(u,,).

Condition D(u,). Condition D(u,) will be said to hold for f; and w, if for any integers
0<i < - <ip < g1 < -+ < Jpy <n for which j; —1i, > 1, we have

Ffil7~~afipaf]'17~~~’fjp/ (un) - Ffz'l,m,fip (un)Ffjlw-yfjp/ (un) < a(n, l)?
where there exists a sequence l,, s.t. a(n,l,) — 0 as n — oo and %" — 0 forn — oc.

Condition D'(u,). Condition D'(u,) will be said to hold for f; and u,, if
(]

limsuanP(fo > Uy, f; > up) =0 as g — oo.
It is a standard result from EVT that if a stationary sequence f; satisfies these two
conditions, then the limiting distribution of M,, is the same as if f; were an i.i.d. process.

This is the content of the following theorem.

Theorem 2.1 ([20], Theorem 3.4.1.). Let u,, = a,r + b, be a scaling sequence s.t. D(u,,)
and D'(uy,,) are satisfied for the stationary sequence f,. If T = 7(r) is a real function such
that nP(fy > u,) — 7, then

lim P(M,, <wu,)=e¢". (2.1)

n—o0

For some cases of dependent stationary sequences, either or both of Condition D(u,)
and D’'(u,) are not satisfied. However, it is possible to weaken these conditions and still
salvage some information about the limiting distribution. For the purpose of this paper we
introduce the following weakened version of Condition D’'(u,,).

Condition D’gm(un). For the stationary sequence f;, let

(5]
Gq(r) := limsuanP(fo > Up, fj > Up).

Condition Dy, (un) will be said to hold for f; and u, if

lim sup g4(r) < g(r),

q—0
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where g : R — R only depends on r € R.
Under this weakened assumption we can prove the following theorem.

Theorem 2.2. Let u, = a,r + b, be a scaling sequence s.t. D(u,) and D;(T)(un) are
satisfied for the stationary sequence f;. If 11 = 1 (r) and 19 = To(r) denote real functions
such that
71 < liminf nP(fy > u,) < limsupnP(fo > u,) < 7. (2.2)
n—oo

n—oo

Then
e <liminf P(M,, < wu,) <limsupP(M, <u,) < (-1,

n—00 n—o0

The proof of Theorem 2.2 is essentially similar to the proof of Theorem 2.1. Notice
that we also made a weakening of the assumption that nP(fy > u,) — 7. This is to
accommodate cases where the limit cannot be determined or does not exist.

Until now we have assumed the existence of scaling sequences a,, and b,, such that the
limit of P(M, < a,r + b,) is non-degenerate. However, such scaling sequences do not
necessarily exist. In the case of Theorem 2.1, the assumption that nP(fy > w,) — 7
provides the most straightforward way to determine if suitable a,, and b,, exist and, if this
is the case, what they are. Namely, we see that if the limit function 7 is either 0 or oo,
then the limit in (2.1) becomes a degenerate distribution. Thus in order to obtain a non-
degenerate limit, we must choose a,, and b,, such that the limit nP(fy > u,) — 7 is not 0
or 0o. In specific cases writing out the expression for nP(fy > wu,) often provides an easy
way to see how a,, and b,, must be chosen in order for the limit to exist and be non-trivial.

Similarly for Theorem 2.2, if 75 = oo then we get a trivial lower bound on the lim inf of
P(M, < u,). So again, by looking at the expression for nP(fy > u,) we can often see how
a,, and b, must be chosen for the upper bound on the lim sup to be less than oco.

3. EVT FOR RANDOM WALKS IN A GENERAL SETTING

In this section we define random walks on a general probability space with a group
action. In this general setting we show how the averaging operator can be used to prove
extreme value distributions and logarithm laws for random walks. First we introduce the
setup and define notation.

3.1. Notation and setup. Let (X, m) denote a probability space and G a group acting

measurably on X preserving m. Fix also some probability measure g on GG. The product

space G*N naturally inherits the product measure u®~ which is also a probability measure.
We define the probability space (), P) by

(V,P) = (GC"N x X, u®N @m).

We denote elements in G*N by g and write these as § = (g1,. .., i, )-

By a random walk on & generated by G we mean a sequence of the form X; = g¢g;--- g1
where x € X has distribution m and the g; € G each have distribution p. Define the map
L' G*N — G by Li(g) = g; -+~ g1- Then for each i, L*(§)z represents the i’th position of
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the random walk along the path g starting at x. We use the convention that L°(g) = e,
i.e. the neutral element in G. We define the sequence of random variables X; : Y — & by

Xi(g,z) = L'(g)x.
We see that ) can be thought of as the space of all possible random walks on X. Let
A X — R. We define the sequence of real random variables §; : Y — R by

&i(,2) = A(L'(9)).
and define a new sequence of random variables M,, : Y — R by

It follows from G-invariance of m that &; is a stationary sequence with respect to P.
Stationarity in particular implies that the random variables are identically distributed and
we let F' denote the common distribution function of the &;.

We denote by

The natural probability measure on G* is the convolution measure defined as the push-
forward measure of p® under the map Lf. That is p* = p®N((LH)™1). It is a useful
observation that

@) ) - 0= [ [ Horaduta) - dulo)

for any function f: G* — R.

3.1.1. Awveraging operator. As previously mentioned, the so-called averaging operator plays
a very important role in this work. Denote by A : L?*(X,m) — L*(X,m) the averaging
operator with respect to G given by

Af = /G f(g) dulg),

where f € L*(X,m). We get the n’th iterate of A by straightforward calculation, this is

Arf = . flg'x)dp™(g").

Since m is G-invariant we also get

Jaran=[ [ son)dugyam@) = [ [ fge)dm@yinto) = [ am. @1

Notice that A is linear.

Definition 3.1. We say that the averaging operator has spectral gap in L?*(X,m) if there
exists constants A € (0,1) and ¢y > 0 such that for all f € L*(X,m) and all n € N

o= s,

< coA" [ £l - (3.2)
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3.1.2. Distance-like functions. We are going to characterize the function A according to
the asymptotic behavior of its tail distribution function. We define the tail distribution
function of A as

OPa(z)=m{z:Ax) >2}) , zeR.
Notice that
(I)A(un) = P(fO > un)

Definition 3.2. For k£ > 0, we say that A is k-DL ("Distance-Like”) if it is continuous and
satisfies

Jvy,v9 > 0 such that vie ** < Pa(z) < we * | VzeR. (3.3)
For k > 0, we say that A is k-SDL ("Strong-Distance-Like”) if it is continuous and satisfies
Jwv; > 0 such that ®a(z) =vie ™™ +o(e™) asz — oco. (3.4)

The notion of distance-like functions was introduced in [11].

Throughout the paper we will make use of big O notation as well as Vinogradov symbols
when appropriate. So for a set S and functions f,g on S we write f(s) = O(g(s)) if
there exists a constant ¢ such that |f(s)| < clg(s)| for all s € S. We sometimes write
f(s) < g(s) meaning the same as f(s) = O(g(s)) and we write f(s) < g(s) if f(s) < g(s)
and g(s) < f(s).

3.2. Bounds on the limiting distribution of M,.

Theorem 3.3. Assume that A is k-DL for some k > 0 and that A has spectral gap on
L*(X,m). Set u, =1+ +logn. Then for allr € R

e2¢ " < im inf P(M,, < u,) <limsupP(M, <u,) < efre™ ,

n—00 n—00

where

)
DY

and where v, vy and cy, A are the constants from Definition 3.2 and 3.1 respectively.

O

CoU2 — 1y,

Remark 3.4. We see that for A close to 1, we get 8\, > 0 rendering the upper bound on
the limiting distribution trivial. However, for small values of A we get 6, < 0, hence a
non-trivial upper bound.

Naturally, the strategy of the proof will be to verify the assumptions of Theorem 2.2.
We begin by determining the correct scaling sequences a,, and b,. Assume that A is a
k-DL function. Then there exists constants vy, v9 > 0 such that for all n € N

vie Fim < Da(uy,) < vge Fn,

Easily, we see that

vy lim inf (ne_k“") < liminf n®a (u,) < limsup n®a (u,) < vy limsup (ne—kun) )

n—00 n—00 n—00 n—00
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Since Pa(u,) = P(& > u,), the upper bound on (2.2) will be non-trivial if we can find
sequences a,, and b, such that the limit of ne=*(@n7+b2) exists and is non-trivial. By writing
ne Fanrtbn) — pe—kanto=kbn it i5 easy to see that for a, = 1 and b, = %logn we get

k(anr+bn) kr

lim ne™ =€

n—oo
Obviously for this choice of scaling sequences we also get a non-trivial lower bound. We
formulate this conclusion as a lemma
Lemma 3.5. Suppose A is a k-DL function and set u,, = r + %log n. Then

vie " < liminf nP (& > u,) < limsup nP (& > u,) < vae ™",
n—oo

n—oo

where vy, v9 > 0 are the constants from Definition 3.2.

Remark 3.6. It follows immediately that if A is assumed to be k-SDL, then the lemma
holds with the same choice of u,,.

The next lemma verifies Condition D}, (u,) under the assumptions of Theorem 3.3.

Lemma 3.7. Assume that A is k-DL for some k > 0 and suppose A has spectral gap
in L*(X,m). Set u, = r+ +logn. Then Condition Dy (un) holds for & with g(r) =
ﬁcovze"‘”’, where vy and co, A are the constants from Definition 3.2 and 3.1 respectively.

Proof. We can rewrite the joint probability of §y and {; in terms of integrals of characteristic
functions. Set W := (up,00), Vo ={r € X : A(z) € W}and V) = {x € X : {(g,2) € W}.
Notice that V5 = V{ and

Lys(z) = Ly, (L'(9)2).
We then get

P(& > un, & > uy) = /GXN/ lvdamvja(:v) dm(z) du®~(g)

X

_ /G N /X Ly, (2) Ly (I (5)) dm(z) du® (g)
= [ 1) [ @@ 4n ) dmia)
_ /X 1y, () / i (g') die(g") dm(a)

- /X Ly, (2) A7 (Ly, (2)) dm(z).

Set 1 := 1y, to get

P(& > up, & > uy) = /X@Z)Aj(l/z) dm.
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Recall the Cauchy-Schwartz inequality stating that || fg|l, < ||f]l, llgll, for f,g € L*(X,m).
We proceed by estimating the difference |P(§y > up, & > w,) — P(& > u,)P(§ > wy)|.

Written in terms of integrals we have
/ P (A](ﬂ}) — / ¢dm> dm’
X X

/X@zJAj(w)dm—/dem/dem‘:
< [Jo(w- [ van)|an
ol o)
<ol |#(w) = [ wam

< N [l

(3.5)

1

2

The Cauchy-Schwartz inequality was used to get the second last inequality while the spec-
tral gap property of A was applied to get the final estimate. It follows that

2
P(& > un, & > uy) < (/ W dm) + coN ||1/J||§
X
Since v is a characteristic function we know that

ol = [ v*am= [ wim.

We also notice that
/ Y dm = Pa(uy).
X

Using that A is k-DL and that u,, = r + %logn we get

2
. v -V
P (& > n, & > n) < (vpe™™m)2 + coMvge ™M = L™ 4 g\ Zemhr,
n n

We do the summation from Condition D}, (un) to get

H H»
v -V
nZP(& > Un,fj > un) < nz (n_ze—%r + CO/\]EZG_IW)

=1 j=1
n
02 [E]
< 2T 4 cquge R g M.
q

j=1
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Recall that since A € (0,1) we have 3% N = 725 so when we take the limsup,,_,,, we
get
3 UQ
gq(r) = lim supnz P(& > up, & > u,) < 272 4 covae ™.
n—00 =2 q 1—A
Finally taking the limsup,_, ., gives
lim sup g, (r) < . )\covge_kr
q—0o0 -
So Condition Dy, (u,) holds with g(r) = 25 covae ™. O

Remark 3.8. Notice that g(r) vanishes as the spectral gap A goes to zero.

3.2.1. Verifying Condition D(u,). To verify Condition D(u,) we need to rewrite the joint
distribution function of the &; using the averaging operator. The idea is the same as the
one we used to rewrite the joint distribution in the proof of Lemma 3.7. Now we essentially
do the same calculation in higher generality.

Throughout the following computation let 7 = (ni,...,n;) denote a fixed t-tuple of
integers where ny < .-+ < n;. Let W = (—o0,u,] and again use the notation Vj =
{reX Alx) e W}and V! = {r € X : &(g,2) € W} introduced in the proof of Lemma
3.7. Furthermore, set

Ap={y el :&uy) eW,... &, (y) € W}.

Using this notation we rewrite the joint distribution function of &,,,...,&,, in terms of
integrals of characteristic functions.

P(Aa) = /mexx Ly, d(p®Y @ m)
- /G /XH% () dm(x) dp® (g)
[ H 14, (L (9)2) dim(x) dyi™ ()

t
= [ [ o @) du(g) dm(a), (3.6)

XN
where again v := 1y,. It is practical to introduce the notation g = g;---g; for ¢ > j.

We now look at the integral with respect to u®N in (3.6). We can rewrite this integral
using the averaging operator in the following way. First we write

(g ON/Zy e ) e 1). .
/| NICEORIERT [ [[¥60n 0 dugn) e (7
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Now, on the right hand side of (3.7), look only at the integrals with respect to g,,, - - ., gn,_,+1-
We get

/C;. .. /C; E@/}(gni .. -glx) d,u(gm) T dlu(gntfl"l‘l)

t—1

= H¢(g[nz,1]x) /G” e 77D<g[nt,7"015—1-%1]9[7%—1,1]'I‘> d:u*(m_ntil)(g[nt,nt—1+1])
1 t—np_
t—1

= [T ¢ 1) A" (g, )
=1

Inserting this in (3.7) we get
t
| e @)
GXN 7

t—1
:/;.../;Hw(g[ni,l]x)Antnz—lw(g[nt1,1]$>du<gnt1)...du(gl>.
=1

We repeat this step by looking at the integrals in (3.7) with respect to gn, 1y- -+ Gny_ot1-
These integrals, rewritten in terms of the averaging operator as done above, become

t—2

Hw(g[m,l]x)Ant_lint_Q (w<g[nt72,1}x)‘4ntint_lw(g[ntﬂ,l]x)) .

i=1

Again we can insert this in (3.7) and repeat the procedure. Doing this ¢ times eventually
gives that the integral with respect to u®N in (3.6) is

A (p(2) A2 ((x) . AP (()) )
By integrating again with respect to m and applying (3.1) we finally get

P(An) = /XAT“ (W(z) A" (YP(x) ... A" (P(2))) ... ) dm()
= ; Y(x) A" (P(x) .. AT (YP(2) . L) dm(x).

We can simplify notation by defining the following sequence of operators. For the sequence
n = (ny,...,n;) and the fixed function ¢ := 1y, we define E. : L®(X,m) — L®(X,m)
recursively by

E

E

() =,
(p) = ES (A1 (),

Sl =

3 S,
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where ¢ € L*(X,m). Notice that E; is linear since A is linear. Using this notation and
setting ¢ = ¥ we get

P(\:) = [ ELw)dm. (3.8)
X

Having rewritten the joint distribution, we proceed by demonstrating how to apply the
spectral gap property of the averaging operator. More explicitly, we look at how we can
split (3.8) into a product of two integrals at the cost of an error term when A has spectral

gap. Let 7 = (n1,...,np, Nps1, ..., 1) and also set ¢ = (nq,...,n,) and 5 = (Np41,..., 7).
Again assume that n; < --- <n, <ny <--- <n,.. We want to estimate the difference

[P (A7) = P(Ag)P(As)] .

Written as integrals this is

[ Eswam~ [ Ewyan [ B dn

Ef(p) = Bj (A7 (B (9)).

Assume now that A has spectral gap in L*(X,m). Let o := EL ?(¢). Using the linearity

of EY we get
N B (¥) dm — /X Eq(¢) dm/X E5P(y) dm‘

- /Eg (Y A"+ (5)) dm — Eg (¥) ( adm) dm‘
x
- /XE_ (YA (5)) dm — /XEq w/)(adm) dm‘

[ (s e )
i e
e fro)

Continuing the calculation, set p := A"+ " (g) — [,,odm. Also, recall the Holder in-
equality for L® functions, that is, for f € L' and g € L> we have

IFglly < Wf1 gl

Notice that

Q

(3.9)

1
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We then get
|EZ(wp)||, = [[wA™ (. A "= (p) ),
< Wll [JA™ T (A T2 (L AT ()|
= [[ ]l [ A™ (. A" (yp)) |

-1
< 9l el

< 1915 el
< [lpll; -

Here we alternated between using the Holder inequality to split into products of norms
and equation (3.1) to get rid of the averaging operator. The last inequality holds since 1
is a characteristic function on a probability space. We can now continue the calculation in
(3.9) by applying the spectral gap property of A:

(s o)

(A”P“_"p(a) — [ o dm)
X

< A" ol

S COATLP“Fl_nP’

Iz, =]

1

<

2

since it is easily seen that |||, < 1. All together we have shown that
P(An) — P(Ag)P(As)] = O (A1) (3.10)
Lemma 3.9. If A has spectral gap on L*(X,m) then Condition D(u,) holds for the se-
quence & for any choice of scaling sequence u, and any choice of A.
Proof. Set W = (—o00, u,] such that for n = (ny,...,n;) we have
P(As) = P&y <, .., &, < up).

We rewrite the distribution function using the averaging operator as demonstrated earlier.
Let 1 <my <--- < np <npyp < --- < ng <n be integers such that n,4 —n, > 1. Set
n=(ny,...,0pNpi1,...,0¢), ¢ = (n1,...,mp,) and § = (npy1,...,n:). By definition

F&”q7-~~:£np7£np+1v~~:£nt (r) = P(gnl S T’ e 75774]3 S T’ £Hp+l S r... 7€nt S r)?
which means that
Fe vy sy onting (Un) = Feo e (Un) Fe, e, ()
can be written as

[P(Az) = P(Ag)P(As)], (3.11)
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which by (3.10) is bounded by O (A™+1~"r). Since A"»+'~" — ( for any sequence [, — 00
satisfying l,, < n,+1 —n,, we conclude that Condition D(w,,) holds for any choice of u,, and

A. g

We can now conclude on the proof of Theorem 3.3. In Lemma 3.5 we determined that
the inequalities in (2.2) are non-trivial for the scaling sequence u, = r + 7 logn and in
Lemma 3.7 we proved that Condition D/, (u,) is satisfied for § with g(r) = 5 Cola — V1.
In Lemma 3.9 we proved that Condition D(u,,) is satisfied for &; for any choice of u,, and A.
This means that all assumptions of Theorem 2.2 are satisfied and so Theorem 3.3 follows

from Theorem 2.2.

Corollary 3.10. For any a € N, Theorem 3.3 holds with M, substituted by M, , =
maxXo<i<n §ai AN

)\a
=T
Proof. Set n; = &,; and fix a € N. First notice that & being stationary implies that 7; is
stationary. This also means that the common distribution of & and 7; is the same and so
nothing is changed in the proof of Lemma 3.5. The appropriate scaling sequence for 7; is
therefore also u,, = r + %log n.

In Lemma 3.7 replace j by aj throughout the proof to obtain

—kr - aj )\a —kr
g(r) = vee™* jzl)\] = T3 Covze k

Col2 — U1 (3.12)

In Lemma 3.9, equation (3.11) is bounded above by A"+1="». The equivalent equation for
n; is bounded by A*™+17™%) and so Condition D(u,) holds as well. Again all assumptions
of Theorem 2.2 are satisfied and so the corollary follows from Theorem 2.2. O

3.3. Proving Theorem 1.4 in the general setting.

Theorem 3.11. Assume that A is k-SDL for some k > 0 and that A has spectral gap on
L*(X,m). Let {m;} be a subsequence in N such that {mj1 —m;} is strictly increasing.
Also, let o, < [, denote sequences in N such that o, — oo and N,, := [, — a, — 0.
Then for u, =r + %log N,, we have

—kr
i )<y | =e e
Jin P (s, () < 1) ="
where vy > 0 1s the constant from Definition 3.2.

We first prove a lemma.

Lemma 3.12. Suppose A is k-SDL for some k > 0 and let u, = r + %log n. Then

lim P(& < uy)" = e ¢
n—oo
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Proof. Notice that P(§ < u,) =1 — ®a(u,). Using that A is k-SDL and u, = r + 7 logn
we get

(1= Pa(u))" = (1= (n'vre ™) — o(nfl))n
= nlos(1- (T ere™ ) o) (3.13)
We approximate log (1 — (n"*v;e7*") — o(n™")) by its second order Taylor expansion around
0 to get
log (1= (n'vie™) —o(n™)) = —ntve™ + o(n71).

Inserting this in (3.13) we get

(1= Paluy))" = e e "ol
Taking limits gives
-

lim (1 — ®a(uy))" =e ¢

n—o0

g

Proof of Theorem 3.11. Let W = (—o0,u,] and m(n) = (Mma,, Ma,+1,---,Ma,—1). Using
the notation from section 3.2.1 we get that

P < max ({m,) < un> =P (&, Stny o 6mg, < Un) = P(Amn))-

an<j<fBn

Set ¢ = (My,) and § = (Mma,41,...,Mmp,—1). Recall that ¢ = 1y,. It then follows from
(3.10) that

1= ([ i) P8y 0 ) "
Now set @1 = (Ma,+1) and §; = (Ma, 42, ..., mg,—1). We then apply (3.10) again to get

(/ (G dm> 5) + O (Amens2—mans1)

Inserting this in (3.14) while using that [, ¥ dm < 1 gives

2
P(Am(m) = (/X ?/Jdm) P(As,) + O (AMent2=Mantt 4 \Mant1=Man )

Repeating this process (3, — a,, times eventually gives

(Bn—an) Bn—2
P(Amn) = (/X@Z)dm) +0 <Z /\mi“‘mi) . (3.15)

1=Qn

Recall the notation N,, = 3, — «,, and notice that fx dm =P(& < u,). Since N,, — 00
for n — oo it follows from Lemma 3.12 that

Nn )
lim (/ wdm) =e e,
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Also, as A € (0,1) and {m;1 —m;} is strictly increasing, we see that

Bn—2

Z (A1) = Q(AMentiTMen) — 0, for n — o0.
So taking limits in (3.15) gives
kr

lim P(Am(n)) = e 1

n—o0

3.4. Logarithm law for random walks.

Corollary 3.13. Assume that A is k-DL for some k > 0 and that A has spectral gap on
L2(X,m). Then for P-a.e. y € Y we have

n(y) l

lim sup —== = —.
n_mp logn k

Proof. We prove limsup,,_, % < % and limsup,, 51;‘?(2’2 > % for P-a.e. y € ).

The proof of the upper bound is an application of the classical Borel-Cantelli Lemma.
For completeness we give the proof. Recall the Borel-Cantelli Lemma stating that for any
sequence A,, C Y we have that

ZP(AH) <oo = P{ye)Y:ye A, for infinitely many n}) = 0.
n=1

Let £ > 0 be given. We look at the sequence of sets

A, = {(g,x) 2 &6n(g, ) > (% —|—€) logn}.

Since &, is stationary we have that
1
P(A,) =P <§n > <E + 6) logn>

1
=P (50 > (E +5) logn>

Since A is k-DL we get
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where vy > 0 is the constant from Definition 3.2. So > 07 P(A,) < v > 07|~ < 00
implying that for P-a.e. y € ), the inequality

Enly) > @ + 8) logn

only holds true for finitely many n. So by taking the limsup,,_,., and dividing by logn we
get

1
lim sup () < - +e.
n—oo lOgmn k

Since this holds true for every € > 0 we have proved the desired inequality for P-a.e. y € ).
We now prove the lower bound. Assume for contradiction that the lower bound does not
hold, i.e. assume that there exists € > 0 such that

1
P ( lim sup &n < ——¢] >e.
nooo logn — k

Let

B = {limsup o<z —6}
nooo logn = k

For each y € B we can find sufficiently large ng € N such that
fj < 1 g

sup TS
j>no 10g ] ko2

This implies that

§j

1 ¢
Bc || <= -
{J‘S;laglogj_k 2}

np>1

Since P(B) > ¢ there must be some n; € N for which

& 1 5})
P A >0 3.16
({?BE logj ~ k 2 (3.16)

for some 0 > 0. For any ny > n; and any a € N we have

5<P(max S <l—§>§P(max 3 <l_§>

m<j<ny logj — k 2 m<j<n: logne — k2

1 ¢
<P (nlgif{@] (§aj) < (E - 5) logm) . (317

We now apply Corollary 3.10 with the goal of obtaining the opposite inequality. For any
a € N we have

1 —kr
limsup P (max (&oj) <7+ %logn> < efre B

n—00 0<j<n
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where 0, = 1’\ @ Cov2 — v1. For simplicity we make a change of variables. Set r = 1 . log s
where s € (0,00). Then

1 _
lim sup P (max (&a5) < —log(sn)) < e

n—00 <j<n

o

Pick a € N sufficiently large to ensure that 6, < 0. Let 6 > 0 be as in (3.16). Then for
s > 0 sufficiently small we get that s < g. Also by picking n € N sufficiently large we
get

1 6)\871 5
P (0@]@;(5@) < Elog(sn)) <e + 3 < J.

Since &,; is stationary, we see that

p ( max (&) < llog(sn)> <4,

n1<j<ni+n
Since (3.17) holds for any ny > n; we can set ny := a(n; +n). Inserting this in (3.17) gives

1
P (n1SI§l<a7i§+n (&h5) < (E — —) log(ny + n)) > 4.

Set ng := ny +n. It is a simple calculation to show that if we choose n large enough we get

<% _ g) log(ns) < %log(sn).

This inequality implies the following sequence of inequalities,

o< (e (€)= (1 5) lostnn) ) < P max () < Jlogon)) <

n1<j<ns n1<j<ns

which is a contradiction.

4. PROOFS OF MAIN RESULTS

At this stage we are almost done with the proofs of the main results concerning maximal
excursions and shortest vectors. The only part that remains is to combine the results of
the previous section with known results from other papers.

For the closest returns on the torus we still need some additional arguments specific to
this setup.

4.0.1. Proofs of main results for shortest vectors on the space of unimodular lattices. In
the setup of Subsection 1.2 it was proven by Kleinbock and Margulis [11] (Proposition 7.1)
that A as defined in (1.1) is d-SDL. In the proof of the same proposition the explicit value
of the constant w is derived as well. Furthermore, we know from Shalom [22] (Theorem
C) that in the same setup the averaging operator has spectral gap in L2. Notice that the
theorem applies to £, since we can identify this space with SL(d, R)/SL(d, Z). So Theorem
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1.3, Theorem 1.4 and Corollary 1.5 follow from Corollary 3.10, Theorem 3.11 and Corollary
3.13 respectively. Using the d-SDL property of A and (3.12) we see that
)\CL

w(a) = ~Cow — W,

1—-A

so indeed, w(a) — w for a — oo.

4.0.2. Proofs of main results for maximal excursions on homogeneous spaces. In the setup
of Subsection 1.3 it was also proven by Kleinbock and Margulis [11] (Proposition 5.1) that
A(x) = d(x,z0) is a k-DL function for some k& > 0. The spectral gap property of the
averaging operator in L? in this setup also follows from Shalom [22] (Theorem C). So
Theorem 1.6 and Corollary 1.8 follow from Corollary 3.10 and Corollary 3.13 respectively.

4.1. Proofs of main results for closest returns on the torus. We recall the setup
of Theorem 1.1. Let X = T equipped with Lebesque measure m and Euclidian metric
d. Also, let G = Aut(T?) equipped with a probability measure pu. Assume that there is
no (,-invariant factor torus T such that the projection of G, on Aut(T') is amenable. We
know from Bekka and Guivarc’h [4] (Theorem 5) that the averaging operator has spectral
gap in L2(X,m).

Let xg € X be a fixed point and set A(z) = —logd(z, xy). The random variables &; are
then given by

The strategy for proving Theorem 1.1 is to verify the assumptions of Theorem 2.1. Notice
that Lemma 3.9 verifies Condition D(u,) for & with any choice of u,, and A. This means
that we are left with the task of determining the scaling sequence u,, such that the limit
of nP (& > u,) is non-trivial and, for this w,,, verifing Condition D’(u,).

First we determine w,,. Let B,(x¢) C X denote the ball of radius r around xy and V; the
volume of the unit ball in R¢. Then

nP (& > u,) = nm ({—logd(x,zo) > u,})
— 1 (B (20))

Since X is locally Euclidian we get that for sufficiently large n,
nm (B (20)) = nVye .

As in the case of Lemma 3.5 we now see that if we set u, = r + élogn we get
nhi& nP (& > uy) = Vye .

We collect this conclusion in a lemma.

Lemma 4.1. Set u, =r + élog n. Then for the stationary sequence & we have

lim nP (& > uy,) = Ve ™.
n—o0
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Having determined wu,, we proceed to verify Condition D’(u,). This is the step which
requires the most work. Fix § € (0,1). Recall the Hardy-Littlewood maximal operator M,
which for a function f: X — C is given by

1
Vi) = s s [ @l

The Hardy-Littlewood maximal inequality then states that for any f € L'(X) and any
£ > 0 we have

m({z: Mf(x) > B} =0 (B fll,)

This version of the Hardy-Littlewood maximal inequality for functions on T¢, which we
shall use in the proof of the following lemma, follows easily from the classical version for
functions on R?. Let

B={0.): a@ea < 1},

S

The next lemma gives sufficient assumptions for Condition D’(u,,) to hold.

Lemma 4.2. Suppose that for constants a € (0,d) and k > 0 we have that for all s > 0,

5°]
Z P(E) =0 (s"). (4.1)

Then Condition D'(uy,) holds for & and u,(r) =r + Slogn for a.e. o € X.
Proof. Using that P = u®N ® m we can rewrite the estimate as

> [ o({rerawmen <) ueg <2 42

i=1
for some B > 0. Define the function ¥, : X — R by

[s°]
00 =3 [ Levawana @i @)
=1

and apply the Hardy-Littlewood maximal operator to ¥, to get

1
L) = 0 R g 0 470

Set MV, (z) := M(x). Using (4.2) and the Hardy-Littlewood maximal inequality we get
that for every g >0

m({z: My(z) > B =0 (B T,) =0 (B 's7").

Let € > 0. Set v = 1+—HQE and notice that vk —e = 1+ ¢ > 1. Let n be an integer and
substitute s with n” and set 5 = n~¢°. Then

m ({z: Mpi(z) >n~°}) =0 (n°77%).
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Since € — vk < —1 we see that

Zm ({z: Mp(z) >nc}) =0 (Z ns_“’”> < 0.
n=1 n=1
The classical Borel-Cantelli Lemma then tells us that for a.e. g € X
zo & limsup {z : My (z) > n "},

n—oo

So there exists a number N(xg) such that for all n > N(zg) we have M~ (x¢) < n~¢. That
is

1
M, (xg) = sup —/ W, (z) dm(x) < n~°.
o) = o Baloo)) g )

Choose n so large that = € (0,6) and set R = —. Then
Va

We want to switch back to the real variable s instead of the integer variable n while
preserving the inequality above. Let s € (n,n+1). On the right hand side of the inequality
we can clearly substitute n with s — 1 and the inequality will still hold. The left hand side
written out is

Z /GXN ( 1 (20) 0 {:c - d(Li(g)r,7) < %}) aoN(3).

We see that by changmg n to s inside the integral, the measure of the intersection becomes
smaller. However, to ensure that we are not summing over more terms we need to change
n to s — 1 in the upper limit of the sum. All together we get

Z /G (Bt {esaw@ea < S o < i 6

We aim to connect the left hand side of (4.3) with the sum in Condition D'(u,). To do
this we derive as follows using the triangle inequality for the inclusion:

{xeX &> un & > ut

1
= {xGX . —logd(z,zg) > 1+ =

d

. 1
logn, —logd(L'(g)x,x¢) > r + p log n}

rEX : d(rm) < o, d(Li(g)r,a0) < & }

1 1
nd d

N

=

3

=
H,_/

n

{ n
{:1: Cd(z, 1) < 2 (L) x) < 2
rex

reX  d(m ) < — d(Li(G)r, ) < l},

I

o~
2
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1

)2. Notice that the last line is exactly the set inside the integral in (4.3)

1
nd
2e~"
above with s substituted by [. Using this gives

where [ := (

[(=1)7]

S P& > un, & > uy)

=1
[(1=1)79] 1 1
_ i - QN [~
< 3 [ (e < pawemmn < 1) 0
Va
S e —
= (I — D)+
_ Va
e’

In the last line above we replaced [ — 1 with [ for notational simplicity. We can do this
since we are only interested in the behavior as n — co. Inserting the expression for [ gives

Ly,

[vdte it
hence
[((—1)7¢] .
no > PG> un& > ) =0 (n ) (4.4)

=1

Since (I — 1) = O(n4) and & < 1, we see that for sufficiently large n, [(I — 1)7*] < [ﬂ

for any ¢ € N. This means that the left hand side of (4.4) does not necessarily account for
the entire quantity that we need to estimate to verify Condition D’(u,). To obtain this we
need to add

oY PG> un & > )

i=[(1-1)72]+1

to the left hand side of equation (4.4). To find an upper bound on this sum we apply the
averaging operator exactly like in Lemma 3.7. This gives

(7] (7]
Z P(g(] > Up, Sz > un) < Z (P(&) > un)2 + P(fO > Un>0()‘z))

=[(I-1)72]+1 i=[(I—1)7%]+1
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where A\ € (0, 1) comes from the spectral gap property of the averaging operator. From the
proof of Lemma 4.1 we see that P(&§y > u,) = %V:ie*dﬁ Inserting this gives

5]
Yo PG> un & > un)

i=[(I—1)7]+1

) e CR

< ([ -10=v) (Grae) + v 3- o
q n " i=[1=1)7e]+1

2
S E (lvde—dr> + l‘/de—dro(A[(l—l)"’aH-l)
qg \n n

_oL L e

gn - n
Consequently,

n Z P(& > up, & > uy,) = O (q—1 + )\[(Z—I)W]H) .
i=[(-1)7e]+1

Adding this to (4.4) we get
(5] 5
" Z P (& > un, & > un) = O (”_W +q '+ A[(l—mam) .

i=1
Taking the limsup for n — oo gives
7]

limsuanP(&) > up, & > u,) =0 (¢71),

and finally by letting ¢ — co we obtain

(5]
limsuanP(fo > Up, & > uy) — 0 for g — oo,
n—o00 i1

We conclude that Condition D’(u,,) has been established. d

In the following set 2 := supp(u). To complete the proof of Condition D’(u,) we need
to show that the estimate in (4.1) holds for the setup of Theorem 1.1. This is the content
of the next lemma.

Lemma 4.3. Assume that there exists T > 1 such that |w|| < T for all w € Q. Assume
also that det(w — I) # 0 for allw € S,. Let o < d. Then there exists k > 0 such that for
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all s >0

Proof. The strategy of the proof is to derive two different upper bounds on

P(E;) =P ({(w,m) c XN x X . d(LY@)r,2) < 1}) :

S

using two different methods. One method generates a bound that is good for small values
of ¢ while the other method gives a good bound for large values of . Using the two in
combination gives the upper bound in (4.5).

4.1.1. Method 1. Let w € Q>N and for notational simplicity set
L'(w) =we 0.
For s > 0 we look at
EY = {x €eX :wx e B%(x)}.
A point x € X can be written as x = y + Z? for some y € [0, 1]¢. Multiplication by w gives
wr = wy + 7%
Assume that x € EY. Then
wy €y + B + 77, (4.6)
where Bé is the ball of radius % at 0 in R%. We see that
m ({x eX:wxe B;(x)}) = v0lRa ({y c[0,1]:wy €y + Bé +Zd}> )
Rearranging (4.6) we get
Y€ (w— [)_13% + (w— 1)1z,
where we used that det(w — I) # 0. So

m<{xex:wxeB§(x)}> :mQ(w—I) B+ 1Zd} /Zd>

We see that (w — I)7'Z? can at most have finitely many points in [0, 1]¢ so the measure

must be bounded from above by a scalar multiple of m ((w i )_1B;>. To estimate the

)W<i>

Since det(w — I) # 0 and w has integer entries we see that |det(w — I)| > 1. Then

(s 17) < (1) =016~

measure we first see that

m <(w -N'B

w |
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To find an upper bound on the number of copies of (w — I)™'B1 in [0, 1]¢, first notice that
1

R R —— |
(w=1) det(w—1) 7
where A is some integer matrix. This implies that
- 07727t ¢ ——7%)7".
(w=1) /7" C det(w — 1) /

So the integer lattice Z? will at most be contracted by the factor det(w — I) in all d
directions. This means that

# (w— 1022 < |det(w —1)|*.

By assumption [[w| < T for all w € Q. So for w € Q' it follows simply by multiplying
matrices that [|w| < (dT)". Set T = dT. By definition of the determinant we then see that
det(w — I) = O(T%) for all w € Q. Consequently,

# (w— 1)7'74)78) = O(T) = O(T™).

Multiplying the number of sets by the measure of each set we get

m (E®) = m ([(w ~D7By 4 (W J)*lzd] /Zd> ) <Td2i> .

5d

Finally, as the upper bound is independent of w = L!(@), integrating over Q*N is trivial

and so
P(E;) = /QXN m ({x € X d(' (@), z) < %}) du®™ (@) = O (T;> :

4.1.2. Method 2. Let again @ € QN and LY(0) = w. Again, for s > 0 we look at the set

E;’:{xEX:wxEB;(as)}.

The idea of how to estimate its measure is to find a set, which contains E¥, and whose

measure is easier to compute. Think of X as the d-cube [0,1]¢ and partition this into
sub-cubes of the form

X |~

k=1 S S

<[]

where ji, € {0,...,s —1}. Clearly, as each vector j = (ji,...,ja) € {0,...,s —1}* = J
uniquely determines one such sub-cube, we have s? cubes of volume (%)d in the partition.

Let C; denote the cube corresponding to the vector j. Clearly

{:176./"(:wxEB%(x)}:U{x:xEC';,wxEB%(x)}.

jeJ
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Notice that this is a disjoint union up to measure zero. Let

d . .
1 +1 1

k=1
Obviously C; C C’;’ . We claim that

s s s S

{x:xECj,wxEB;(:p)}C{x:xGCj,wxeCf}.

B

This is easy to see. Set x = (x1,...,24) and wx = (y1,...,yq). If wr € Bi(z), then

At 2) = V/os = g2+ o G — g < 5

In particular this means that |z, — y,| < I for all k € {1,...,d}. Assume further that
x € C;. Then for every k, z; € [J;’“, J’“TH} so we must have y, € [7;’“ — %, ngH + %] implying
that wx € C;“. So we have

{xeX:wxeB%(x)}CU{x:xEC;,wxeC’f}.
jeJ

Taking measures we get

m({l’EX:WJ?EB%(I)})Sm U{x:xEC’;,wxECf}

jeJ

§Zm<{x:x€03,wx60f}>

jeJ

- /X L ey anccs (@) dm(a)

Integrating over N we get,
/me m({x cX: L () GB%(x)})d,u@N(@)
< [ 3 [ o @ie E@nan@ine)

jeJ
J

=¥ [ 16 @4 (16 ) dm(z).

=X 1@ [ 1@ @0a @)
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where A is the averaging operator. Performing the analogous calculation as in (3.5) we get

/1(;in (11Cj> dm—/ 1dem/ Lo+dm

X J X X J

_ /ILC], (Ai (1@) —/ ILdem) dm’
X J X J

< ||Lc; (Ai (ILCf> _/ ILCJ.rdm>
J X J 1
<[], |4 (1) = [ s
72 j x I 9
<

11 1,000,
where A € (0,1). This gives us

[ 16 (1 Y < [ e [ (1 Y+ sy .00
x j x x N j

'+ (3) o

Now, recall that there were s? sub-cubes in the partition of [0, 1]¢ so instead of summing
over all j € J, we may multiply by s? to finally get

P(E,) = /Qm m ({x €X : Li(w)r e By (x)}) 4N (@) = O (; + x‘) .

4.1.3. Combining method 1 and 2. The idea of combining method 1 and method 2 is that

for small values of 7
Td%‘

is relatively small as s becomes large. Conversely, since A € (0, 1),

1 i
O(E+A>

is small for large values of i as s grows. Thus if we use the first bound for the first values
of 7 and add the second bound for the last values of ¢ we are optimizing the total upper
bound.

We can write the above idea as

[SlIsH

5] K 5]
Y P(E)=) P(E)+ > P(E)
=1 =1 i=K+1

K Tin [s°] 1 )
<Yt (E+A’).

i=1 i=K+1
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for some integer 1 < K < [s%]. Since T'> 1 we can estimate the first sum by

K pdi Td*K
Z 5d =0 |-

=1

For the second sum we have

G N
> <E+)‘Z) <> (Ejt)ﬁ) -3 (E—F)\l)
i=K+1 i=1 i=1
< o=+ A"
S

Choose K = §log s where § > 0 is some constant to be determined. Inserting this we get

[s°]

Z P << Tvd2 (61og s) + 1 + )\5 log s

<s (510g’f)—d_’_8610g)\_|_8a—d'

The estimate as a whole must be polynomially decreasing in s, so we need all exponents to
be negative. @ — d < 0 by assumption and dlog A < 0 since A € (0,1). Also, by choosing
§ > 0 sufficiently small we get that d?(dlog T) —d < 0. Pick 6 such that this inequality is
satisfied and set x := min(|ja — d|, |6 log A|, |d?(6log T') — d|). We then conclude that

g

We can now conclude the proof of Theorem 1.1. In Lemma 4.1 we proved that the correct
scaling sequence was u, = r + élog n. Lemma 4.3 and 4.2 together prove that Condition
D'(uy,,) is satisfied under the assumptions of Theorem 1.1. Condition D(u,) was proven
already in Lemma 3.9. This means that all assumptions of Theorem 2.1 have been satisfied
and so Theorem 1.1 follows.

Proof of Corollary 1.2. We want to prove the logarithm law without the assumptions on
2 and S, made in Lemma 4.3 hence we cannot apply Theorem 1.1 directly. However, the
proof of Lemma 3.7 works for the random walk on the torus as well. In this case the role
of the k-DL assumption is played by the fact that P(§, > u,) = %Vde_d’“ which we derived
in the proof of Lemma 4.1.

The analogue of Lemma 3.7 for closest returns on the torus implies that the conclusion
of Theorem 3.3, Corollary 3.10 and Corollary 3.13 holds for closest returns on the torus.

In particular, Corollary 3.13 then implies Corollary 1.2.
O
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