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Large-deviations estimates for the autocorrelations of order k of the random
process Z, = ¢(X,,) +¢,, n >0, are obtained. The processes (X,,), >0 and (£,),=0
are independent, &,, n>0, are iid. bounded random variables, X, =T"(X,),
neN, T: M - M is expanding leaving invariant a Gibbs measure on a compact
set M, and ¢: M — R is a continuous function. A possible application of this
result is the case where M is the unit circle and the Gibbs measure is the one
absolutely continuous with respect to the Lebesgue measure on the circle. The
case when 7 is a uniquely ergodic map was studied in Carmona ez al. (1998).
In the present paper 7T is an expanding map. However, it is possible to derive
large-deviations properties for the autocorrelations samples (1/n) Zj’.‘:_ol VAV
But the deviation function is quite different from the uniquely ergodic case
because it is necessary to take into account the entropy of invariant measures
for T as an important information. The method employed here is a combination
of the variational principle of the thermodynamic formalism with Donsker and
Varadhan’s large-deviations approach.

KEY WORDS: Level-2 large deviations; expanding maps; Gibbs states;
entropy; Markov process; additive white noise.

1. INTRODUCTION

Suppose that (V,),-, 1S a random process in the probability space
(2, #, P) where each V, takes values in a locally compact metric space S
(the phase space of the process). Let .#;(S) be the space of probability
measures on #(S), endowed with the weak topology; the set #(S) is the
o-field of the Borel subsets of S.

! Instituto de Matematica, UFRGS, Porto Alegre, RS, CEP 91500-000, Brazil.
1311

0022-4715/00/0300-1311$18.00/0 © 2000 Plenum Publishing Corporation



1312 Carmona and Lopes

The empirical means for (V,),, are

L, Z e weQ (1.1)

y=1"
n

The level-2 large deviation theory for (V,,), -, deals with estimates of the
type

— 1
lim - P(L,eF)< —inf I(v) (1.2)
n—>+o N veF
and
. 1 :
lim —-InP(L,eG)>= — inf I(v) (1.3)
n—+o N veG

for all closed F and open G, subsets of .#,(.S). The functional I(v) is lower-
semicontinuous in the weak topology; it is called “rate functional” or
“level-2 entropy function.” One says that the process satisfies a level-2
Large Deviation Principle (LDP) with rate functional I(-).

The level-1 LDP for (V,),s, deals with means (1/n) X%Z¢ V. The
analogous to (1.2) and (1.3) have F and G as subsets of S.

In a recent work, Carmona et al.’V’ proves the existence of a level-2
LDP for a class of Markov processes (V,,),=o given by

V=X, &0y Cngr)y 120 (1.4)

where &, &,,... are i.1.d. random variables with common distribution # and
X,=T"(X,) (1.5)

T" is the group of the iterates of a bijective uniquely ergodic transforma-
tion on the unit circle, preserving the Lebesgue measure A, X, being the
random variable describing the position on the circle and distributed
according to A. The processes (X,,),s0 and (&,), s, are independent.

In the above mentioned article, the final goal was to investigate large
deviation properties of the autocorrelation of order k of the process Z,=
¢(X,) + &, where ¢ is a continuous real function on the circle. We refer the
reader to A. Lopes and S. Lopes® for example where such kind of model
appears and for general results.

By assuming k=1 (in order to simplify the arguments), the method
employed in ref. 1 consists, as a first step (and the more difficult one), in
obtaining a LDP for the empirical means of (1.4). The second step is to use
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the contraction principle to obtain a LDP for the autocorrelations of
order 1

1 n—1

Mn Z ZjZ]‘+17 n=1
=0

n

J
by noticing that Z,Z,,, is a continuous functional of V,. At level 1
analysis we assume that the measure # has compact support.

Under the above assumptions, the Markov process in (1.4) is ergodic
in the sense of having a unique stationary distribution, which is 4 x# x .
In this case, Carmona et al.!) established a level 2 LDP for (V,),5, in the
probability space (S™, o(%), P,,.) where S=M x Rx R is the phase space
of the process, o(%) is the o-field of the cylinder sets of S™, and P,,.(-) is
the distribution of the process when the initial distribution is o, ,, (),
(x, ¥, z) e S. The upper and lower bounds in (1.2) and (1.3), respectively,
were obtained by employing Donsker and Varadhan’s® approach.

For Markov processes having a unique stationary distribution,
Donsker and Varadhan’s method consists, roughly speaking, in proving
that

denw

11
I(v)= — inf j m2 0 veus) (1.6)
s ¢
is the level 2 entropy function of the process. In (1.6)

119(v) = [ _g(u) (v, du) (1.7)

N

II(v, du) is the transition function given by

I((x, y, z), d(x1, y1, 21)) =5T(x)(dxl) o.(dy,) n(dzy) (1.8)
and

W ={¢: S—> R: ¢ is continuous, Ja, b such that
0<a<¢(v)<b< +o0, YeS} (1.9)

In the present paper we use the same approach as in ref. 1 but now
assuming that 7' is not uniquely ergodic anymore. Consequently, (V,),=
is a Markov process with more than one stationary measure and the
natural question to ask for is in what extent is still possible to have large
deviations results. Since the lack of ergodicity of V, comes from X,, we
must specify the class of transformations 7: M — M we are going to deal
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with as well as the class of initial distributions of (V,,), =, for which we are
able to derive large deviations estimates.

The concept of “equilibrium state” or “Gibbs state” is closely related
with the question raised above. One says that a 7T-invariant probability
measure i, is an equilibrium state for the continuous function y: M — R if
it attains the supremum

P(Y)= sup {jlpd,u +hﬂ(T)} (1.10)

ne MT(M)

where .#7(M ) is the class of all T-invariant probability measures with sup-
port M, h,(T) is the Kolmogorov-Sinai entropy (see ref. 12) of the map T’
with respect to the T-invariant probability measure u. The functional 2(-)
is called the “topological pressure” of Y (see refs. 12 and 9). It is worth to
point out that, in the case of large deviations of a bijective uniquely ergodic
transformation 7 and an absolutely continuous invariant measure of the
circle, Kolmogorov-Sinai entropy does not play any role. Note that there
exists uniquely ergodic transformations (not bijective) with positive entropy.

The existence of equilibrium states for any y € C(M ), C(M ) being the
space of real continuous functions in M, is a consequence of the upper-
semicontinuity of /,(7) as a function of 4. However, an equilibrium state
i, is not unique for many continuous functions (see ref. 12). For expanding
maps (therefore, not bijective anymore), the uniqueness of x, holds for
Holder continuous functions. A continuous transformation 7 in a compact
metric space M is an expanding map, if there exists e>0 and 1 <A< + 0
such that for all x, y with d(x, y)<e, d(T(x), T(y))=2d(x, y). Rele-
vant examples of expanding maps are the shift in the Bernoulli space
{1,2,..,d}"N and one-dimensional maps obtained from the foliations of
certain hyperbolic dynamical systems (see refs. 7, 9, and 11).

By using the variational principle of Thermodynamic formalism,
Kifer®® and Lopes‘® proved relations (1.2) and (1.3) for the empirical means

C::Z Z 5Tk(x)7 XGM (1.11)

with P=m e .4, (M) satisfying some conditions to be specified later. Notice
that m is the distribution of Xj,.

In Kifer’s® approach, roughly speaking, this method consists in
proving that

n— + oo

2 (y)= lim %m fMexp{njgdefc} dm(x) (1.12)
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exists for all continuous function y; 2,() is called the “m-generalized
pressure” of . The next step is to show that the level-2 entropy function
is the Legendre transform of the generalized pressure in the space .#,(M ).
It is possible to show that the topological pressure 2() is equal to 2,,(})
when m is the “maximal entropy measure” (the one that maximizes the
entropy /,(T')); this measure may also be seen as the equilibrium state of
Y =0.

Kifer assumed that m satisfies condition

(K1) 3peC(M),¥5>0,Yn>0,V¥xe M,

(A4) ! <, MY exp { = [ et < Ay

where As(n)>0, lim, , , o, (1/n)In A5(n) =0 and
Us(x,n, M)={yeM:d(T’(x), T'(y))<d,V0< j<n—1}.

Note that m is coupled to the chosen ¢. If m satisfies condition (K)
and it is a 7-invariant probability measure, then | ¢ dm+h,(T)=0
whence m is an equilibrium state for ¢ and 2(¢) =0 (see basic properties
of equilibrium states in ref. 9, Chapter 3).

In Proposition 3.2, it was proved that, for m satisfying (K1) and for
any y € C(M),

2 (y)= lim l1nj exp {nj wdg;}dm(x)zgf(ww) (1.13)
n— +o N M M
where 2(-) was introduced in (1.10).
The operator 2,,(-) is convex and weakly continuous. Its Legendre
transform 7,,(u), e #,(M), is convex and weakly lower-semicontinuous.
From the duality property,

= s ([wde-tyn). vecon
e (M)
Hence, the definitions of 2(-) in (1.10) implies that

_ _fqadﬂ—h,,(T), if wed™(M)

L, (1) (1.15)

+ o0, otherwise

where ¢ is the one associated with m in (K1). Notice that, if me .#7(M)
then 1,,(m)=0.
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Since .#;(M) is compact and 7,,(-) is weakly lower-semicontinuous
(T is such that /,(T) is upper-semicontinuous) then, for each y e C(M),
there exists , ,,€.4"(M) such that Qm((p)zj&pdu,,,,m—lm(ul,,,m) or,
equivalently,

P p+0) = [ (@+0) iy, b, (T) (1.16)

Such measure z,, ,, is called an equilibrium state for y with respect to the
generalized pressure 2,,(-). Note that such measure depends on y and m.
When m is the maximal entropy measure, then x,, ,, = u, according to the
previous notation of equilibrium state associated to .

In the variational method, the existence of the limit in (1.12) is enough
for obtaining the upper bound (1.2) with rate functional 7,,(-). The lower
bound is more delicate: assumptions on the uniqueness of equilibrium
states are necessary.

Lopes® 7 studied, specifically, level 1 and level 2 large deviations for
(X,)n>0 When M is compact, 7" is an expanding map of degree d and X,
is distributed according to the “maximal entropy measure;” it is a special
case of Gibbs measure (} is constant). Among the possible invariant
measures for an expanding map T of the circle there is one that is
absolutely continuous with respect to the Lebesgue measure (see ref. 9 for
reference). This measure is sometimes called SBR measure and it is mixing.
In most of the cases of expanding maps the maximal entropy measure is
not the SBR measure.

In this paper, in order to study level-2 large deviations for (V,),s, in
(1.4), the main assumptions are that 7" has upper-semicontinuous entropy
and satisfies condition

(K2) T: M — M is such that for each g e.#7 (M), for all, § >0, there
exists a 7-invariant probability measure x,, weakly close to u, and a
Holder continuous function s such that

h, (T)>h,(T)—0

and g, is the unique solution of

14m+h$@=w%.

Moreover, m € .4, (M) satisfies condition (K1), and the equilibrium states
with respect to the generalized pressure 2,,(-) are unique for Holder con-
tinuous functions. The initial distributions for (V,),~, are assumed to be
of the type m xd, ., with y, zeR.
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It is worth to remark that expanding maps satisfy the above assump-
tions as well as condition (K,) (see Theorem 8§ in ref. 7). So, in this paper,
one can regard T: M — M as expanding. The method employed here is a
mixture of the variational principle and Donsker and Varadhan’s
approach.

Let P,(-), pe . #/(S), be the probability measure on the measurable
space (S™, (%)) induced by the transition function I7 in (1.8). The
measure y is the initial distribution of the Markov process (V,), > . In par-
ticular, if u=mxé, ., we have P,=P,, , .. The corresponding expecta-
tion is denoted by E,, ,, ..

The main result in this paper is the level-2 Large Deviation Principle
for (V,),=o in the probability space (S™, a(%), P,, , .(-)). The explicit
form for the rate functional is

v)=1,(mv)+1(v) (1.17)

I,(-) given in (1.15) and [(-) is the functional in (1.6) which, in Section 3,
is proved to be equal to

lnidv, VE My

I(v): S aqis (118)
+ o0, otherwise
where
,ﬂo={ve/%1(5):nlve,ﬂT(M),v<<7r1v><17><;7, (1.19)
7[12‘}:77:13VT_1’J |1na/a12| dV< +CD}
S
(3= (wnn) ap(x) =] alx 2 dn(z)
ax’y’z_d(nlvxnxn) X, Y, Z alzx,y—Rax,y,z n(z

n;v, m;v are the i- and ij-marginals of v, and
VI Y AxBxC)=wWTYA)xBxC),

for any measurable rectangle A x B x C.

It follows from uniqueness of equilibrium states that when me .# (M)
and ¢ is Holder continuous then the infimum of 7,,(-) in a compact set not
containing u x 7 X 57 is positive (see Lemma 3.3(b)). Therefore, the probabil-
ity of such compact sets decays exponentially fast.
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In Section 2 we prove the upper bound by taking into account the
limit in (1.13) and the fact that (V,),-, is a Markov process. We use
Donsker and Varadhan’s®® approach but keeping in mind that the process
is not uniquely ergodic (has more than one stationary distribution).

In Section 3 we prove the lower bound. The main property we shall
use there is condition (K2). We also use results contained in ref. 1; again
Donsker and Varadhan’s method is used.

2. UPPER BOUND

In this paragraph we shall prove the upper bound in (1.2) for the pro-
cess (V,)uso in (1.4). The map T: M — M is assumed to be expansive and
M a compact metric space.

Clearly, for each n,

L, Z O X & &y ) )s we SN (2.1)

3\'—‘

is a random probability measure in the space (SN, a(%)). In this space we
shall consider the family of probability measures P,, , .(-), with y, ze R,
and m e .#,(M ) satisfying condition (KT1).

For each we SN, L (w, -) e .4(S). Let Q"
L, on B(A(S)), i.e

(-) be the distribution of

m, y,z

oy A) =P, [L,eA], A e B(A(S)). (2.2)

m,y,z

Theorem 2.1. Let me.#(M) satisfy condition (K1). Then, for
any closed F < . /(S),

fim Lin 0r | (F)< —inf I"(v)

n—+oo N veF

where

a
—|od h, (T)+ | In—dy, € M
J(p TV —hy, f ™ v Ve My (23)

+ o0, otherwise

I"(v)=

Mo being the set in (1.19). The function A, ,(T) is the Kolmogorov-Sinai
entropy of the T-invariant probability measure 7, v.
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Proof. Let ¢ (this set is defined in (1.9)) and Yy e C(M). Let
e =¢/u, u=II¢. Let E9m » be the expectation associated to the distribu-
tion introduced in (2.2). Then

E<m ».: {exp {—nf (W—x//)d,uH
N
:[Em,y,z|:exp {_nJS(W_‘//)dLn(Wa d(xla J/1,Z1))H

=[ ew] ; U} Eeenp Y m S

k=0

The Markov property implies that
[Ev{exp(_[W(VO)+ +W(Vn—l)])HVn—1}:¢(U)a VUESa n>1

Since ¢ € #°, AK > 0 such that

w[or{- g wow] <x

and we get

n—1 n—1
b | X X0 fexp | = 3 w7}
k=0
<[ o { T wrtn)dm)
k=0

M

Then, for F< . #,(S),

exp{ —nsup ([ w—wyau)} 5, )

<K ew { io w(T’%x))} ()

and, by taking into account (1.13), we may write

im o (Fr<s ([ (wondd) o G

n—>+oo N ueF
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The above inequality holds for all ¢ € #" and € C(M ). Then

i ~in 0y, (F)<int | sup [ (W= dut 2,00)
n—+o N [ peF

Up to now, F is any measurable subset of .#(S). Let F= (J*_, F,, F,
measurable. In this case

m 71anyz( )

n—+owo N

< inf  sup inf [sup j (W—) du+gm(¢)]
Fy,..F, 1<i<k ¢,y LueF, *S
Fc Uz 1 F;
If F is compact, one can prove as in ref. 2, where a closely related
situation is considered, that the right hand side of the above inequality is

less or equal to
sup inf| [ () d-+ 2,0
peF ¢y L°S

On the other hand,

sup inf{ [S(W— W) du +£zm<w)}

HEF ¢,y

= —inf {—igf L Wdy+s1;prdnlu—£m(lﬂ)H

ueF

= —3325 [I(p)+ L (7 )]

where 1,,(-) and I(-) are defined in (1.15) and (1.6) (or (1.18)), respectively.
Therefore, we have proved the upper bound for compact sets.

For going from compact to closed sets, we observe that the family of
distributions in (2.2) is exponentially tight because, for all xe M,
(0% .(+)),>1 1s exponentially tight (see Lemma 4.1 in ref. 1) and

:zn, y,z(A)z[Em(Qxyz(A))r AE%(%I(S)) I

3. LOWER BOUND

In this part we shall prove the inequality in (1.3) for the process
(Va)aso In (1.4) satisfying the conditions specified in Section 1. The proof
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of the lower bound is much more delicate. We shall use the uniqueness
condition for equilibrium states given by (K2) as well as Donsker and
Varadhan’s approach® as was employed by Carmona et al.(")

To obtain the estimate from below for P,, , .[L,€S(u,¢)], where
S(u, €) is an open sphere contained in .#;(S), we shall use a “generalized
Cramér transformation”: we construct a measure u” absolutely continuous
with respect to m, a functional @ ,(V,,: n>0), and a new probability P}, ,, .
given by

vy A) = [ B 0) AP, (W), Aca(®)

u' y,z
A

such that, with large P,. , .-probability, the process L,, n>0 falls in a
neighborhood of u.
Let us define

I(v)= — inf 1nn—¢dv, ve.#(S) (3.1)
peW Js ¢

where # is the set in (1.9) and I1¢ is defined in (1.7). For convenience, we
have changed the notation of the functional in (1.6).

The functionals 7,,(-) and I(-) are defined in (1.15) and (1.18), respec-
tively. The set .4, is given in (1.19).

The proof of the following lemma is similar to the proof of Lemma 3.2
in ref. 1 and it is omitted.

Lemma 3.1. (a) If ve.#, then I(v) < 4 .
(b) IfI(v)< +o0 and m;ve . #T(M) then ve .4,.
(c) Tv)=I).

Lemma 3.2. The stationary distributions for the Markov process
(Va)nso in (1.4) are of the type v=puxnxn with pe . 4*(M).

Proof. Similarly to the proof of Lemma 2.5 in ref. 3, one can show
that /(v) =0 if and only if v is a stationary distribution for (V,,),=,.

Let v=puxnxn, pe T (M). Clearly I(v)=0. Then v is stationary for
( Vn)n =0-

Let ve . #,(S) be stationary for (V,),s, Then I(v)=0< +oc0 and
n,ve#T(M). Hence, Lemma 3.1 implies that ve.#, Also, for all
measurable rectangle 4 x Bx C,

f I((x, y,z), AXx Bx C) dv(x, y,z) =v(Ax Bx C)
s
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However, for any v,

j I((x, y,z), Ax Bx C) dv(s, y,z) =n139(T ~(A) x B) 5(C)

N

Since v € .4, then 7;,v=m,3vT ~! so that the right hand side of the above
equality is equal to 7,,v(A4 x B) n(C). Hence, the stationarity of v implies
that

WAXBxC)=n,v(AXB)y(C)

Therefore, v=pu x#n with g e #4(M xR) and n,v=mn,puec.#7(M). We shall
prove that u=m,;vxy.
Since v=pu xn we have

T3V (A X B) = (A X Rx B) =u(AxR) n(B)=nr,u(A4) n(B)

that is, m,;3v=m,u x#. Similarly, one can show that m;vT ~'=m,ux#.
Since m,,v=m,3vT ~! we have n,2v=m,3v=m;v x . Therefore, v=pu x 7 is
of the type ;v x5 xn with m,ve #7(M). |

The following lemma is a consequence of Lemma 3.1 and Lemma 3.2.

Lemma 3.3. Let me.# (M) satisfy condition (K1) and ¢ the
continuous function associated to m. Then

(a) I™(v)< +oo if and only if ve .4,.

(b) I(v)=0if and only if v=p x# x5 with u e .#7(M). Moreover, if
me#T(M) and ¢ is Holder continuous then I™(v)=0 if and only if
v=mxXnxi.

Let ue.#T(M) and § and p, as in condition (K2). Take ¥ =y — ¢
where ¢ is the continuous function in condition (K1) associated to m. We
have

P =P(P—¢—@)=P(p+)

It follows from condition (K2) that

Plo+)=] (9 +9) dur+h,(T)
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Proposition 3.1. For any ve .4, there exists u € .4,, weakly close
to v, and

(V) >I"(u)—e,  VYe>0 (3.2)

Proof. Let ve.#, and a(x, y,z)=(dv)/(dryvxnxn)(x,y,z). Let
e>0. Since m,ve.#T(M), condition (K2) says that there exists a
T-invariant probability measure u,, weakly close to 7, v, and a Holder con-
tinuous function ¥ in M such that

&

hyl( )>hnlv( )75 (33)

and u, is the unique solution of

W)+ | dv=2)

M

_ Take we.#(S) such that myu=p, and pu<<myuxnxn. Define
Y(x, y, z) =Y(x). Clearly ¢ is continuous and bounded in S. Consequently,
by writing Y/(x) = (¢ +)(x), the operator

W) = [ i yoz dv=] D0~ (0] dry ()

is weakly continuous. Then there exists a Lévy neighborhood N7, such that,
for any fie Ny,

vt 2= [ 2y dit i) | <5

Since u << 7y X x5 then

J e 2y e,y 2) = [ ) dy ) = [ ) ()

Similarly,

J e 2y dvix. y.2) = | o) oy o),

Hence v e N, because p, is weakly close to 7, v.
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The measure ¢ can be chosen in .#, by assuming that 7,u =7 ;uT ~".
The lower-semicontinuity of /(-) and the fact that ve N}, implies that

&
I(v)>I(u) 3
Moreover,

jM(pdn1v<j(pd,u1+§

Recalling the definition of /™(-) in (1.17) and the relation in (3.3) we get
(32). 1

Let us define

d
My =<V E My :7‘}(% v, z)=b(x, y, z) such that
dr,vxnxn

Je, dwith 0 <c<b(x, y, z) <d < + o0, V(x, y, z)eS} (3.4)

As in Lemma 2.9 in ref. 3 one can prove that for G an open subset of
AN(S),

inf I"(v)= inf I"(v) (3.5)

veG veGu .4,

Fix pe 4, with (du)/(dry uxnxn)(x, y,z)=a(x, y, z) and let

an(x. y)= | alx.y.2) di(z)

Define

a(xy, y1,21)

H((X, s Z)a d(xh ylazl)) (36)
ap(xy, y1)

H’((X, Vs Z)a d(xla Yis Zl)) =

where [I is the transition function of (V,),-, introduced in (1.8).
Associated to IT' we define the functional

I'(v)= — inf j In H¢’¢ dv,  ve(S) (3.7)

bew
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Proposition 3.2.

b
fln—dv—j n-La, if ve.s
I’(V)Z S b12 s dpp (38)
+ 0, otherwise

where

dv
b, 3,2 = (%, 3,2), bl )= [ B(x, . 2) di(2)
dr, vp xn R

Proof. For ¢geW
19(x. 7.2) = Plxr, 12 (. 2). dxr . 21))

alxy, s Z
:j ¢(x19 ylszl) ( L2 I)H((xa J/,Z)ad(qu’l,Zl))
s app(xy, ¥1)

=H(¢a)(x, y, z)

Wlth &(X, Y, Z) = a(x, ) Z)/aIZ(xs y)
Let #* be the set of all nonnegative measurable functions in S,
bounded away from zero and infinity. Then

dv

I'(v)= — inf j In
S

dew

11(4a)
¢

=—inf | In (¢a)

pew Vs C~l

dv—j Ina dv (3.9)
S

Since ¢dae W'*,

beW a deW*

. 11(¢a) : 11(¢)
inf | In dv< inf In——d

L ga " L s <
On the other hand, given J >0, there exists 5“//* such that

jlnn—j)dv< inf fln@de
s ¢ s ¢

pew*
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Let EZ:&/&. Then ge #* and H$/$=H( za)/%. Hence,

_ IIpa ) )
f | h——dv< inf | In—d
n Ln 4a y n an 5 y

pew* a bew*

But, from Lusin’s theorem (see ref. 10), the above infimum in # * is the
same as in #". Then,

inf Llnljﬁ;ldv= inf lnlfjdv

deW peW s

Returning to (3.9), we get
I'(v)=1I(v) —j Ind dv
S

Moreover, according to Lemma 1, I(v) < + oo if and only if v € .4, and the
result follows. ||

Lemma 3.4. Let ve.#(S). Then v is invariant for /7" if and only if
Ve My and (dv)/(dryvxnxn)(x, y, z)=a(x, y, z).

Proof. As in Lemma 2.5 in ref. 3, one can prove that I'(v) =0 if and
only if v is invariant for I7'.

Let v be invariant for I7'. Then I'(v) =0 and ve .#,. Let A x Bx C be
a measurable rectangle. Then

[ ((x, 3, 2), Ax Bx C) dv(x, 3 2)
N
[ R ) gy T, 2)

xBxC (X, ))

= alx. 2,2 di(z,) dryy v(x, z) dn(zy)

AxBxC A1p(X, )

a(x, y, z) dry v(x) di(y) di(z)

JA><B><C

and the result follows. ||
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Theorem 3.1 (Lower Bound). Let G be open in .#;(S). Then

lim fln 0., (G)= —inf I"(v)
n— +o N veG
Proof. Let G < .#,(S) be open and ve G n .#,. From Proposition 3.1,
Ve>0, Jue .y, I e C(M), and a Lévy’s neighborhood N7, = S(u, ¢) such
that for any e S(u, ¢),

[ v 2y dut )= [ w2 i,y 2)| <
X S

where y(x, y, z) =y(x). Moreover, ve S(u, ¢). Since G is open and ve G,
one can choose ¢ > 0 sufficiently small such that S(g, ¢) = G.
Define u" € .4,(M) by

) _P{Eioo Y(TH))]
dm exp{n2”(¢ + )}

xeM (3.10)

where € C(M) can be taken as y = — ¢, ¥ the function from condition
(K2) (see proof of Proposition 3.1) and

1 n—1
2(p+y)="1In jMexp{ Y W(Tk(x))} dm(x) (3.11)
k=0

Notice that

dm ., nol Ky
d#n(x)zexp{nﬂ (p+¥)} exp{ Z W(TH } (3.12)

Let us introduce the sets
E;, ,=[L.,eS(u,e)] (3.13)

where L, is defined in (2.1). We have
o S ) = B (B )= [ P(ES) din(x)
:j exp{n2"(p+y)}
M

n—1
xexp{— » w(T"(x»}nyzw:,,,)du"(x) (3.14)

k=0
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Define P’ ,(-) as the probability measure on (S™, ¢(%)) induced by

xyz

the transition function II'. We have

dP’__(w)

xyz

P (s = | 2% Vi)
R g eso @(Xks Vi 21)

Returning to (3.14),
n—1
AU ) =exp(n 2400} [ [exp{ =T w(rion)
M k=0

n—1
ap(ag, yi) }
% 70’@; (W du™(x

JEfau kl;IO a(xk, Vies Zk) Y ( ) " ( )

Notice that

exp { =S 40| =exp { = [ it | =exp{ —ncu )

Moreover, in E% , the empirical means L, satisfy |{g dL,— s du| <e,
or equivalently, ||, ¢ d(” —|,, ¥ dr, u| <e. Therefore,

ey (S, €)) = exp{n2(p + )} exp{ —nly, mipu) + e}

n—

! Ao Xy Vi)

’ AP (x) du” 3.15
Lu J‘thﬂ PR a(xk, yk’zk) y. (X) I (x) ( )

Let us define

Wix, y. z)=In X222
ap(x, y)
Then
"= a(Xe, Es Egt)
W)+ -+ W(V,,_y)=In A AL SR 4
° ! kljo ao( Xy, &x)
Also,

1(v) =J W(x, y,z)dv(x, y, z)

S
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For each &' >0, let us define the set

‘Zi;é W)

—f Wd,u‘ <e'} (3.16)
n S

Ffwz{

Then, in F7, ,, we have

nﬁl ayo( Xy, i)

o ey~ eet -t +&1;

Therefore, for any &' >0, we conclude from (3.15) that
w3 S €)) = exp{n27(@ + )} exp{ —n[{Y, mu) +e]}
xexp{ —n[I(u)+e&'1} P, (E5 ,OF; )

By taking into account that 2"(¢ +y)—> Z(@p +V) as n— + o0, we
have

1
lim —In Q7 ., (S(u, &) =2(p+¥) —flﬂ dryp—I(p) — (e +¢')

n—+o N

. 1 , . p
+ lim -InP (B . OF5 )

n
.V, Z
n—>+oo N “ey

But (0 + ) = 2,())
I(mo) = wp{jme—axm}
VeC(M)

and

2,(0)— [ W dry = — L (map0)

So, if we prove that

lim P, (E% ,AF%)=1 (3.17)

u' y, z
n— +oo

then

1
im —In Q7 (s(u, &)= — L (myp) — 1) — (e +¢")

_— m, y,z
n—+o N Y

= —I"() = (e + &)
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Moreover, from Proposition 3.1, I™(v) > I"(u) —e&. Then

lim In QL (S(we)> —I"(v)—¢

m, y,z
n—>+o N Y

Since S(u, ¢) = G for ¢ >0 sufficiently small, we get

lim 1ln or  (G)=—I"(v)—¢

m, y,
n—+oo N ».z

and the above inequality holds for all ve G and &' > 0. Since ¢’ is arbitrary,
we get

lim l1nQ" (G)= — inf I"(v) |

m, y,z
n—+ow N > veG

Now it remains to prove the limit in (3.17). By taking into account the
definition of ¢” and the limit in (1.13) we have for any Ve C(M)

lim L j exp {n j V(z)dé’;(z)}du”(x)
n—+ow N M M
=P+ +V)—2(p+y)

=2, (W+V)—2,)=2%V)
Let 7Y(-) be the Legendre transform of 2¥(V). Then
INV)= sup (J VdvT'”(v))
ve. (M)

so that

TY(v)= sup <J Vdv—2(p+y+ V)>+9(g0+zﬁ)

VeC(M)

Since — [ (¢ =) dv—h,(T) is the Legendre transform of 2(¢ +y + V) in
V we get

ooy = [(o+v)dv—n(T)+2(p+y),  veu™(M)

+ o0, otherwise
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However, according to the choice of u,

Pp+9)= [ (@+P) dny pi+hy,,(T)

and 7, u is the unique such measure. Hence, 7%(v) =0 if and only if v =7, 4.
Moreover, T%(-) is convex and lower-semicontinuous in the weak topology.
Let us define

I;(v)zf‘/’(nlv)—i-l’(v), ve (S)

where I'(-) is the functional in (3.9).

Lemma 3.6. 7,(v)=0 if and only if v=pu.

Proof. We know that T%(4)=0 if and only if g=mu As in
Lemma 2.5 in Donsker and Varadhan (1975), one can prove that I'(v) =0
if and only if v is invariant for /7'. The result follows from Lemma 3.5. |

Let Q) , .(-) be defined by
Q;t",y,z(A):U:D;t",y,z[LnEA]a AE,@(%I(S))

Similarly to Section 2, one can prove that

— 1
lim —In Q. , .(F)< — inf I(v) (3.18)

n—+oo N veF

for any closed F < .,(S).

Proposition 3.3. Ve>0, V&' >0,

lim P’

u' y,z
n— +oo

(E ,AF% )=1

where £, and F f; .. are the sets in (3.13) and (3.16) respectively.

Proof. The set F=[S(u,¢)]¢ is closed in .#;(S). The unique mini-
mum point of 7,(-) is u (see Lemma 3.6) and ¢ [S(u, ¢)]°. Moreover,
I,(-) is weakly lower-semicontinuous in .#(S), has compact level sets, and
the upper bound in (3.18) holds. Hence, Theorem I1.3.3 in ref. 4 allows one
to say that there exists N = N(F) >0 such that

Q/’l‘, Vs Z(F) < e—nN
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for all sufficiently large n. Therefore,

lim Q. , (S, &)= lim P, (E%, )=1

w2\,
n— + oo n— + oo

Now, let

Ae'z{ve//l(S): US Wd,u—LQdu’ <e'}

which is open in .#,(S). Moreover u € A°. Again, Theorem I1.3.3 in ref. 4
implies that

lim QA7) = lim Pl (FL) =1

Remark 3.1. Up to now we have derived level 2 large deviations
estimates for (V,),so in the space (S™, (%), 2 ). The level-1 rate

m, y,z

functional for the autocorrelations M, is obtained from the Contraction
Principle as one can see in ref 1.
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