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ABSTRACT. We prove that every hyperbolic measure invariant under a C1T¢ diffeomorphism
of a smooth Riemannian manifold possesses asymptotically “almost” local product structure,
i.e., its density can be approximated by the product of the densities on stable and unstable
manifolds up to small exponentials. This has not been known even for measures supported
on locally maximal hyperbolic sets.

Using this property of hyperbolic measures we prove the long-standing Eckmann—Ruelle
conjecture in dimension theory of smooth dynamical systems: the pointwise dimension of
every hyperbolic measure invariant under a C'+® diffeomorphism exists almost everywhere.
This implies the crucial fact that virtually all the characteristics of dimension type of the
measure (including the Hausdorff dimension, box dimension, and information dimension)
coincide. This provides the rigorous mathematical justification of the concept of fractal
dimension for hyperbolic measures.

I. INTRODUCTION

In this paper we provide an affirmative solution of the long-standing problem in the
interface of dimension theory and dynamical systems known as the Eckmann—Ruelle con-
jecture.

In the late 70’s — beginning 80’s attention of many physicists and applied mathemati-
cians has turned to the study of dimension of strange attractors (i.e., attracting invariant
sets with some hyperbolic structure) in evolution-type systems (see, for example, [6, 7,
22]). The dimension was used to characterize a (finite) number of independent modes
needed to describe the infinite-dimensional system. Several results were obtained which
indicated on relations between the dimension of the attractor and other invariants of the
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system (such as Lyapunov exponents and entropy; see for example, [13, 14, 16, 23]). This
study has become an important breakthrough in understanding the structure of systems
of evolution type.

In the survey article [4], Eckmann and Ruelle summarized this activity and outlined a
rigorous mathematical foundation for it. They considered dynamical systems with chaotic
behavior of trajectories and described relations between persistence of chaotic motions
and existence of strange attractors. They also discussed various concepts of dimension
and pointed out the importance of the so-called pointwise (local) dimension of invariant
measures. For a Borel measure p on a complete metric space M, the latter is defined by

act . log pu(B(z,r))
d(z) = }{%T (1)

where B(z,r) is the ball centered at z of radius r (provided the limit exists). It was intro-
duced by Young in [23] and characterizes the local geometrical structure of an invariant
measure with respect to the metric in the phase space of the system. Its crucial role in
dimension theory of dynamical systems was acknowledged by many experts in the field
(see, for example, the paper by Farmer, Ott, and Yorke [6], the ICM address by Young
[24, p.1232] and also [25, p.318]).

If the limit in (1) does not exist one can consider the lower and upper limits and
introduce respectively the lower and upper pointwise dimensions of p at x which we denote
by d(x) and d(x).

The existence of the limit in (1) for a Borel probability measure g on M implies the
crucial fact that virtually all the known characteristics of dimension type of the measure
coincide (this is partly described in Proposition 1 in Section II). The common value is a
fundamental characteristic of the fractal structure of u — the fractal dimension of p.

In this paper we consider a C'*t¢ diffeomorphism of a compact smooth Riemannian
manifold without boundary. Our goal is to show the existence of the pointwise dimension
in the case when p is hyperbolic, i.e., all the Lyapunov exponents of f are non-zero at
p-almost every point (see Main Theorem in Section III). This statement has been an open
problem in dimension theory of dynamical systems for about 15 years and is often referred
to as the Eckmann—Ruelle conjecture.

Since hyperbolic measures play a crucial role in studying physical models with persistent
chaotic behavior and fractal structure of invariant sets, our result provides a rigorous
mathematical foundation for such a study.

The problem of the existence of the pointwise dimension has a long history. In [23],
Young obtained a positive answer for a hyperbolic measure j invariant under a C'*+¢
surface diffeomorphism f. Moreover, she showed that in this case for almost every point x

de) =) = () (3~ ).

where h,(f) is the metric entropy of f and A\; > 0 > Ay are the Lyapunov exponents of .
In [12], Ledrappier established the existence of the pointwise dimension for arbitrary
SRB-measures (called so after Sinai, Ruelle, and Bowen). In [20], Pesin and Yue extended
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his approach and proved the existence for hyperbolic measures satisfying the so-called
semi-local product structure (this class includes, for example, Gibbs measures on locally
maximal hyperbolic sets).

A substantial breakthrough in studying the pointwise dimension was made by Ledrap-
pier and Young in [16]. They proved the existence of the stable and unstable pointwise
dimensions, i.e., the pointwise dimensions along stable and unstable local manifolds for
typical points (see Proposition 2 in Section II). They also showed that the upper pointwise
dimension at a typical point does not exceed the sum of the stable and unstable pointwise
dimensions.

Our proof exploits their result in an essential way. It also uses a new and non-trivial
property of hyperbolic ergodic measures that we establish in this paper. Loosely speak-
ing, this property means that such measures have asymptotically “almost” local product
structure. Let us point out that this property has not been known even for invariant
measures on locally maximal hyperbolic sets (whose local topological structure is the di-
rect product). This property also enables us to show that the pointwise dimension of a
hyperbolic measure generically is the sum of the pointwise dimensions along stable and
unstable local manifolds.

II. PRELIMINARIES

2.1. Facts from dimension theory. We describe some most important characteristics
of dimension type (see, for example, [5, 18]). Let X be a complete separable metric space.
For a subset Z C X and a number a > 0 the a-Hausdorff measure of Z is defined by

my(Z,a) = liminf » (diamU)?,

e—0 G

where the infimum is taken over all finite or countable coverings G of Z by open sets with
diam G < e. The Hausdorff dimension of Z (denoted dimpy Z) is defined by

dimy Z = inf{a: my(Z,a) = 0} = sup{a : mu(Z,a) = oo}.

We define the lower and upper box dimensions of Z (denoted respectively by dimzZ and
MBZ) by

dimpZ =inf{la:ry(Z,a) =0} =sup{a:ry(Z,a) = oo},

dimpZ = inf{a : 7y (Z,a) = 0} = sup{a : 7y (Z,a) = o},
where

ry(Z,a) = limingea, Tr(Z,a) = liminf Y &
=0 " veg Ueg

and the infimum is taken over all finite or countable coverings G of Z by open sets of
diameter €. One can show that
log N(Z,¢) —log N(Z,¢)

dim,Z = lim , dimpZ = lim
=B —o log(1/e) B e—0 log(1/¢)
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where N(Z,¢) is the smallest number of balls of radius € needed to cover the set Z.

It is easy to see that
dimpgZ < dimpZ < dimpZ.

The coincidence of the Hausdorff dimension and lower and upper box dimension is a
relatively rare phenomenon and can occur only in some “rigid” situations (see [1, 5, 19]).

In order to describe the geometric structure of a subset Z invariant under a dynamical
system f acting on X we consider a measure u supported on Z. Its Hausdorff dimension
and lower and upper box dimensions (which are denoted by dimgu, dimgu, and dimpp

respectively) are
dimpgp = inf{dimy Z : p(2) = 1},
dimpu = gir%inf{di_mBZ cu(Z) >1—6},

dimpp = (%iH(l) inf{dimpZ : u(Z) > 1 - 6}.
It follows from the definition that
dimpp < dimpp < dimpp.

Another important characteristic of dimension type of u is its information dimension.
Given a partition ¢ of X, define the entropy of & with respect to p by

H,(§) == u(Ce)log u(Ce)
Cs

where C¢ is an element of the partition . Given a number € > 0, set
H,(e) =inf {H,(&): diam¢ < €}

where diam £ = maxdiam C¢. We define the lower and upper information dimensions of

1 by .
£ J—

I(p) = lim —£—~_ = lim ———.

L) =Ty 1) = MMbiog(1/e)
There is a powerful criterion established by Young in [23] that guarantees the coinci-
dence of the Hausdorff dimension and lower and upper box dimensions of measures as well

as their lower and upper information dimensions.

Hu(5)

~

Proposition 1 [23]. Let X be a compact separable metric space of finite topological di-
mension and i a Borel probability measure on X. Assume that

d(w) = d(x) = d 2)
for p-almost every x € X. Then
dimpp = dimpp = dimpp = I(p) = I(p) = d.

A measure p which satisfies (2) is called exact dimensional.
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2.2. Hyperbolic measures. Let M be a smooth Riemannian manifold without bound-
ary, and f: M — M a C'*t® diffeomorphism on M. Let also i be an f-invariant ergodic
Borel probability measure on M.

Given z € M and v € T, M define the Lyapunov exponent of v at x by the formula

— 1
Az, v) = lim — log ||d.f™v]|.
n—oon

If z is fixed then the function A(z,-) can take on only finitely many values A\ (z) > - >
Ap(x) where p = dim M. The functions \;(z) are measurable and f-invariant. Since p is
ergodic, these functions are constant p-almost everywhere. We denote these constants by
A1 > --- > A, The measure p is said to be hyperbolic if A\; # 0 for every i =1, ..., p.

There exists a measurable function r(x) > 0 such that for p-almost every x € M the
sets

n—4+oon

Wé(x) = {y € B(z,r(z)): lim 1 logd(f"x, f"y) < 0},

W) ={y € Blor@): tm Liogd(fe. '9) > 0}
are immersed local manifolds called stable and unstable local manifolds at x (see [17] for
details). For each r € (0,7(z)) we consider the balls B*(z,r) C W#(x) and B"(z,r) C
W"(x) centered at x with respect to the induced distances on W*(z) and W*(x) respec-
tively.

Let £ be a measurable partition of M. It has a canonical systems of conditional mea-
sures: for p-almost every x there is a probability measure p, defined on the element &(z)
of ¢ containing x. The conditional measures u, are uniquely characterized by the following
property: if B¢ is the o-subalgebra (of the Borel o-algebra) whose elements are unions of
elements of £, and A C M is a measurable set, then x — p,(A N &(x)) is Be-measurable
and

H(A) = / 1o (AN €(2) dpi(z).

In [16], Ledrappier and Young constructed two measurable partitions £* and £* of M
such that for u-almost every x € M:

(1) & (x) c W*(z) and £"(z) C W*"(2);

(2) &°(z) and £“(x) contain the intersection of an open neighborhood of x with W*(z)

and W*(x) respectively.

We denote the system of conditional measures of p with respect to the partitions
£° and &" respectively by p? and pl, and for any measurable set A C M we write
15 (A) = pS(AN € (x)) and i (A) = (AN €%(x)).

Given z € M, consider the lower and upper pointwise dimensions of u at =, d(z) and
d(x). Since these functions are measurable and f-invariant they are constant u-almost
everywhere. We denote these constants by d and d respectively.

In [16], Ledrappier and Young introduced the quantities

o 1 s(B*s ’
dS(LL‘) d:f lim Og:ux( ('CE T’))
r—0 logr

Y
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du(m) def lim log,u;:‘(B“(a:,r))
r—0 log r
provided that the corresponding limits exist at x € M. We call them respectively stable
and unstable pointwise dimensions of p.

Proposition 2 [16].
(1) For p-almost every x € M the limits d°(x) and d“(x) exist and are constant -

almost everywhere; we denote these constants by d°* and d“.
(2) If u is a hyperbolic measure then

d<d®+d“.

When the entropy of f is zero it follows from [16] that d* = d* = 0 and hence d = d =
d® 4+ d“ = 0.

Let us point out that in [16] the authors consider a class of measures more general
than hyperbolic measures (some of the Lyapunov exponents may be zero). They prove
Proposition 2 under the assumption that the diffeomorphism f is of class C?. The main
ingredient of their proof is the existence of intermediate pointwise dimensions, i.e., the
pointwise dimensions of the conditional measures generated by the invariant measure
on the intermediate stable and unstable leaves. This, in turn, relies on the Lipschitz
continuity of the holonomy map generated by these intermediate leaves (see the Appendix
for definitions and precise statements) and is where the assumption that f is of class C? is
used (see section (4.2) in [16]; other arguments in [16] do not use the Lipschitz continuity
of the holonomy map and go well for C1™¢ diffeomorphisms).

In the Appendix to the paper we provide a proof of the fact that for hyperbolic measures
the Lipschitz property of the holonomy map holds for diffecomorphisms of class C1*<.
Indeed, we prove a slightly more general statement: the Lipschitz property holds for
intermediate stable and unstable foliations even if some of the Lyapunov exponents are
zero. Our approach gives a new proof of this property even in the case of diffeomorphisms
of class C?. As a consequence we obtain that Proposition 2 holds for diffeomorphisms of
class C'*t and so does our Main Theorem.

Let us point out that the Lipschitz continuity of the holonomy map presumably fails if
the map is generated by stable leaves inside the stable-neutral foliation.

IITI. MAIN THEOREM

In this paper we prove the following statement.

Main Theorem. Let f be a C11% diffeomorphism on a smooth Riemannian manifold M
without boundary, and p an f-invariant compactly supported ergodic Borel probability
measure. If p is hyperbolic then the following properties hold:

(1) for every § > 0 there exist a set A C M with u(A) > 1 — 06 and a constant k > 1
such that for every x € A and every sufficiently small v (depending on ), we have

P (B (@, D)t (B (2, 2)) < p(B(w,1)) < v (B (a, wr) s (B (2, w7)); - (3)
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(2) w is exact dimensional and its pointwise dimension is equal to the sum of the stable
and unstable pointwise dimensions, i.e.,

d=d=d*+d".

This statement provides an affirmative solution to the Eckmann—Ruelle conjecture and
describes the most broad class of measures invariant under smooth dynamical systems
which are exact dimensional.

Note that an SRB-measure is locally equivalent on A to the direct product of an abso-
lutely continuous measure on an unstable leaf and a measure on a stable leaf (see [12]).
Hence, Statement 1 holds in this case automatically. One can also show that Gibbs mea-
sures on a locally maximal hyperbolic set A are locally equivalent to the direct product
of a measure on an unstable leaf and a measure on a stable leaf (see [9]). Therefore,
Statement 1 holds in this case as well.

Let us also point out that neither of the assumptions of the Main Theorem can be
omitted. Ledrappier and Misiurewicz [15] constructed an example of a smooth map of
a circle preserving an ergodic measure with zero Lyapunov exponent which is not exact
dimensional. In [19], Pesin and Weiss presented an example of a Holder homeomorphism
with Holder constant arbitrarily close to 1 whose measure of maximal entropy is not exact
dimensional.

Remarks. (1) Statement 1 of the Main Theorem establishes a new and non-trivial prop-
erty of an arbitrary hyperbolic measure. Loosely speaking it means that every hyperbolic
invariant measure possesses asymptotically “almost” local product structure. This state-
ment has not been known even for measures supported on (uniformly) hyperbolic locally
maximal invariant sets. The lower bound in (3) can be easily obtained from results in [16]
while the upper bound is one of the main ingredients of our proof. Note that Statement 2
follows from Statement 1. The proof of Statement 2 exploits the existence of stable and
unstable pointwise dimensions and the argument in [20] (see Section VI).

In order to illustrate the property of having asymptotically “almost” local product
structure let us consider an ergodic measure p invariant under the full shift ¢ on the
space Y, of all two-sided infinite sequences of p numbers. This space is endowed with the
usual “symbolic” metric dg, for each fixed number 8 > 2, defined by

dp(w',w?) = plw] — ]|,

1E€EZL

where w! = (w}) and w? = (w?). Fix w = (w;) € ¥,. The cylinder
Cpw)=Aw=(w;) w; =w; fori=—n,...,n}
can be identified with the direct product C;(w) x C,, (w) where

CHw)={®=(0;):@w; =w; fori =0,...,n}
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and
C,(w)={w= (@) :w; =w; for i =—n,...,0}

are the “positive” and “negative” cylinders at w of “size” n. Define measures

po (W) = plC (W) and -, () = plCy (w).
The measure p is said to have local product structure if the measure u|C), (w) is equivalent
to the product p} (w) X p;, (w) uniformly over w € ¥, and n > 0. It is known that Gibbs
measures have local product structure (see, for example, [18]). For an arbitrary o-invariant
ergodic measure p it follows from Statement 1 of the Main Theorem (see (3)) that for
every 6 > 0 there exist a set A C ¥, with g(A) > 1 — ¢ and an integer m > 1 such that
for every w € A and every sufficiently large n (depending on w), we have

Bt (@) X by (@) < plCr(w) < B gt (@) X gty (W)

(2) It follows immediately from the Main Theorem that the pointwise dimension of an
ergodic invariant measure supported on a (uniformly) hyperbolic locally maximal invariant
set is exact dimensional. This result has not been known before. We emphasize that in
this situation the stable and unstable foliations need not be Lipschitz (in fact, they are
“generically” not Lipschitz; see [21]), and in general, the measure need not have a local
product structure despite the fact that the set itself does. Therefore, both statements
of the Main Theorem are non-trivial even for measures supported on hyperbolic locally
maximal invariant sets.

(3) The role of the Eckmann—Ruelle conjecture in dimension theory of dynamical sys-
tems is similar to the role of the Shannon-McMillan-Breiman theorem in the entropy
theory. In order to illustrate this, consider the full shift o on the space X,,.

Let 1 be a o-invariant ergodic measure on X,. By the Shannon-McMillan-Breiman
theorem, for p-almost every w € Xy,

lim —
n—oo  2n +

log p(Cr(w)) = h (4)

1
where h = h,, (o). Since the cylinder C,, (w) is the ball (in the symbolic metric dg) centered
at w of radius ¢f™ (for some ¢ > 0), the quantity in the right-hand side in (4) divided
by log 3 is the pointwise dimension of p at w. The Shannon-McMillan—Breiman theorem
(applied to the shift map) thus claims that the pointwise dimension of p exists almost
everywhere; it is clearly almost everywhere constant; furthermore, the common value is
the measure-theoretic entropy of u divided by log (.

As an important consequence of this theorem one obtains that various definitions of the
entropy (due to Kolmogorov and Sinai [11], Katok [8], Brin and Katok [2], etc.) coincide
(see [18] for details).

(4) Let p be an arbitrary (not necessarily ergodic) invariant measure for a C1T< dif-
feomorphism f of M. The measure pu is said to be hyperbolic if on almost every ergodic
component the induced measure is a hyperbolic measure on M. The Main Theorem re-
mains true for any f-invariant compactly supported hyperbolic Borel probability measure,
i.e., the pointwise dimension of such a measure exists almost everywhere (but may not be
any longer a constant; see Section VII).
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IV. DESCRIPTION OF A SPECIAL PARTITION

We use the following notations. Let n be a partition. For every integers k, [ > 1, we
define the partition 7l = \/ln:_k f7™n. We observe that n?(z) Nnl(x) = nk(z).

From now on we assume that u is hyperbolic. In [16], Ledrappier and Young constructed
a special countable partition P of M of finite entropy satisfying the following properties.
Given 0 < € < 1, there exists a set I' € M of measure u(I') > 1 — /2, an integer ng > 1,
and a number C' > 1 such that for every x € I'" and any integer n > ng, the following
statements hold:

(a) for all integers k, [ > 1 we have

07167(l+k)h7(l+k)s < M(ﬂ;(x)) < Cef(l+k)h+(l+k)e, (5)
Ol MR < (P () < CemMHE (6)
e e < (@) < CeHE, 7)

where h is the Kolmogorov—Sinai entropy of f with respect to y;

(b)

N () Po(z) > B (z,e™), (8)
n>0
m iPO ) D BY(x,e”"); (9)
n>0

e~ < 3 (B3 (z, e ™)) < edmEmE (10)
™I < (B (w,eT")) S em (11)
(d)
Pt (z) C B(z,e™ ™) C P(x), (12)
Pan(@) NE* (@) C B*(z,e7") C P(2) NE*(x), (13)
Po" (x) N €% (x) € B (w,e7") C P(x) NE (), (14)

where a is the integer part of 2(1 + ¢) max{\;, =X, 1};
(e) define Q,(z) b
Qnl2) =JPan(v) (15)
where the union is taken over y € I" for which
PE(y) 0 B (,2¢™) # @ and P, (y) N B*(w,2") # 2
then
B(z,e ™)NT C Qn(x) C B(z,4e™"); (16)

and for each y € Q,(x),
Pan(y) C Qn(x).
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Increasing ng if necessary we may also assume that

(f) for every z € I and n > ng, we have
B*(z,e™™) N C Qn(x) N> (x) C B (2, 4e™"), (17)
BY(z,e ™) NT C Qn(z)NE“(z) C BY(z,4e™"). (18)

The above statements are slightly different versions of statements in [16]. Property (5)
essentially follows from the Shannon—-McMillan-Breiman theorem applied to the parti-
tion P while properties (6) and (7) follow from “leaf-wise” versions of this theorem. The
inequalities in (10) and (11) are easy consequences of the existence of the stable and un-
stable pointwise dimensions d® and d" (see Proposition 2). Since the Lyapunov exponents
at p-almost every point are constant and equal to Aq, ..., A, the properties (12), (13),
and (14) follow from (8), (9), and the choice of @ indicated above. The inclusions in (16)
are based upon the continuous dependence of stable and unstable manifolds in the C'+«
topology on the base point (in each Pesin set). We need the following well-known result.

Proposition 3 (Borel Density Lemma). Let i be a finite Borel measure and A C M
a measurable set. Then for p-almost every x € A, we have

lim w(B(z,r)NA)
r—0  u(B(z,7))

Furthermore, if u(A) > 0 then, for each 6 > 0, there is a set A C A with p(A) > u(A)—a,
and a number rq > 0 such that for all x € A and 0 < r < rg, we have

= 1.

p(B(x,r)NA) = S p(B(x, 7).

N —

It immediately follows from the Borel Density Lemma that one can choose an integer
n1 > ng and a set I' C T" of measure p(I') > 1 — € such that for every n > ny and x € T,

p(Ble, ™) NT) > L u(Blr,e ™) (19)
P (B (e, e ) (1) > Cpd (B (e ) (20)
pE(B (") AT) > (B (e 7)) (21)

We establish two additional properties of the partitions P§ and P9.

~

Proposition 4. There exists a positive constant D = D(T") < 1 such that for every k > 1
and x € T', we have:
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Proof. By (8), for every k > 1 and z € T, the set P& (z)NT" contains the set B*(z,e~"0)NT.
It follows from (20) and (10) that

e~ @ no—noe L

HE(PH@) NT) 2 Sps (B2 e™)) 2

N —

The second inequality in the proposition can be proved in a similar fashion using the
properties (9), (21), and (11). O

The next statement establishes the property of the partition P which simulates the
well-known Markov property.

Proposition 5. For every x € I' and n > ngy, we have:
Pan(2) NE(2) = Py, (2) N € (2);
Pan (@) N €"(x) = Py (x) N € ().
Proof. 1t follows from (13) and (8) that

Pan(2) NE(2) C Pq,,(2) N B (z,e7") C Py (2) N B (2, e7™)
C Pan(2) NPG" (2) N E°(x) = Pan(z) N € ().

Since P47 (z) C PY, (x) this completes the proof of the first identity. The proof of the
other identity is similar. 0

V. PREPARATORY LEMMATA

Fix z € I’ and an integer n > n;. We consider the following two classes R(n) and F(n)
of elements of the partition P27 (we call these elements “rectangles”):

R(n) = {FPan(y) € P(z) : Pon(y) NT # 2};

F(n) = {P2(y) C Pla) : P, (y) NT # @ and P4 (y) NT # @,

The rectangles in R(n) carry all the measure of the set P(z) NI, i.e., 3 peg(yy #(RNL) =

1(P(z) NT). Obviously, the rectangles in R(n) that intersect I' belong to F(n). If these
were the only ones in F(n), the measure p|P(x) N T' would have the “direct product
structure” at the “level” n. One could then use the approach in [12, 20] to estimate the
measure of a ball by the product of its stable and unstable measures. In the general case,
the rectangles in the class F(n) are obtained from the rectangles in R(n) (that intersect I)
by “filling in” the gaps in the “product structure” (see Figure 1).

We wish to compare the number of rectangles in R(n) and F(n) intersecting a given
set. This will allow us to evaluate the deviation of the measure p from the direct prod-
uct structure at the level n. Our main observation is that for “typical” points y € r
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W(x)

W(x)

R (n) \ F (n) Bl RO AF@ E Fm R

F1GURE 1. The procedure of “filling in” rectangles.

the number of rectangles from the class R(n) intersecting W*(y) (respectively W*(y)) is
“asymptotically” the same up to a factor that grows at most subexponentially with n.

However, in general, the distribution of these rectangles along W*(y) (respectively
W(y)) may be different for different points y. This causes a deviation from the direct
product structure. We will use a simple combinatorial argument to show that this devi-
ation grows at most subexponentially with n. One can then say that the measure p has
an “almost direct product structure”.

To effect this, for each set A C P(x), we define

N(n,A) = card {R € R(n) : RN A # &},
N*(n,y, A) = card{R € R(n) : RN & (y) NT N A #£ &},
N%(n,y, A) = card{R € R(n) : RNE“(y) NT N A # @},

N*(n,y, A) = card{R € F(n) : RN (y) N A # &},
N*(n,y,A) = card {R € F(n) : RN (y) N A + o).

(
Note that N(n,P(z)) is the cardinality of the set R(n), and N*(n,y,P(z)) (respec-
tively N*(n,y, P(x))) is the number of rectangles in R(n) that intersect I" and the stable
(respectively unstable) local manifold at y. The product N*(n,y, P(z)) x N*(n,y, P(z))
is the cardinality of the set F(n) for a “typical” point y € P(z).
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Let Q,(y) be the set defined by (15).

Lemma 1. For each y € P(x) N T and integer n > ng, we have:
N*(n,y, Qu(y)) < uy(B*(y,4e7")) - Cetnhrons,
N*(n, 9, Qu(y)) < i (BY(y, de™)) - Cemmhane,
Proof. 1t follows from (17) that
fy(B*(y,4e™™)) = py (Qn(y))

> N*(n,y, Qn(y)) - min{py(R) : R € R(n) and RNE(y) N Qn(y) NI # o}

(Note that the condition R N &%(y) N Q,(y) # @ implies that R € R(n)). Let z €
RNE* (y)NQy(y)NT for some R € R(n). By Proposition 5 we obtain 5 (R) = 5 (Py,,(2)) =
ps(PY (2)). The first inequality in the lemma follows now from (6). The proof of the
second inequality is similar. O

Lemma 2. For each y € P(x) N T and integer n > ny, we have:

M(B(ya ein)) < N(TL, Qn(y)) . 206*2anh+2ane.
Proof. 1t follows from (19) and (16) that

LBy, ™) < w(Blyse ) 1) € p(Qul) 1)

< N(n,Qn(y)) - max{u(R) : R € R(n) and RN Qn(y) # T}

(Note that the condition RN Q,(y) # @ implies that R € R(n)). The desired inequality
follows from (5). O

We now estimate the number of rectangles in the classes R(n) and F(n).

Lemma 3. For p-almost every y € P(x)N T there is an integer na(y) > ny such that for
each n > no(y), we have:

N(n+2,Qui2y)) < N*(n,y,Qu(y)) - N“(n,y, Quly)) - 202e1aliFe) glane,

Proof. By the Borel Density Lemma (with A = f), for p-almost every y € T there is an
integer no(y) > nq such that for all n > ny(y),

~

2u(B(y,e”")NT) > u(B(y,e™")).

Since ' C T, it follows from (16) that for all n > na(y),

> 1(B(y,e™"))

20(Qn(y) NT) > 2u(B(y,e ") NT)
) > 1(Qni2(y))- (22)

> u(B(y,4e™"?)
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For any m > na(y), by (5) and property (e), we have
p@m) = > wPi(2) = N(m, Qm(y)) - C~ e 2emh=2eme,
Pam(2)CQm(y)
Similarly, for every n > na(y), we obtain
p@Quy)NT) = 3 p(@n(z) NT) < N, - Ce2emhtrane,
where N, is the number of rectangles P%"(z) € R(n) that have non-empty intersection
with I'.
Set m = n + 2. The last two inequalities together with (22) imply that

N(TL +2, Qn+2(y)) <N, - 20264a(h+€)+4an5. (23)

On the other hand, since y € T the intersections P4" (y)NE™(y)NL and P°, (y)NES (y)NT
are non-empty.

Consider a rectangle P*"(v) C Q,(y) that has non-empty intersection with I'. Then
the rectangles P9, (v) NP (y) and PY, (y) N Pa"(v) are in F(n) and intersect respectively
the stable and unstable local manifolds at y. Hence, to any rectangle P (v) C Qn(y)
with non-empty intersection with I', one can associate the pair of rectangles (P2 (v) N

P5"(y), Pan(y) N PG (v)) in
(ReTF(n): RNE(Y)NQuly) # 2} x {R € F(n) : RNE“(y) N Qn(y) # 2}

Clearly this correspondence is injective. Therefore,

N*(n,y, Qn(y)) - N"(1n,y,Qn(y)) > Ny

The desired inequality follows from (23). O

Our next goal is to compare the growth rate in n of the number of rectangles in F(n)
with the number of rectangles in R(n). We start with an auxiliary result.

Lemma 4. For each z € T and integer n > ny, we have:
]/\\[s(n, x, iP(l’)) < D—lc2eanh+3ans;

N“(n,w,?(x)) < D12 eanh+3ans

Proof. Since the partition P is countable we can find points y; such that the union of the
rectangles P3"(y;) is P(x), and these rectangles are mutually disjoint. Without loss of
generality we can assume that y; € I' whenever P8 (y;) NT" # @. We have

N(n, P(z)) > ZNS(?%yi, Piy)) = Y N P (y)- (24)

:Pan (v ) NT#£D
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We now estimate N*®(n,y;, P&"(y;)) from below for y; € I'. By Propositions 4 and 5,

and (6),

s an 'usi (i])an(yi) N F)
N (nayiaj)() (yz)) > . 2

— max{pg(Pn(2)) s 2 € £(y) NP(x) N T}
D

= max{u(Pa(2)) < 2 € € (9) N P(@) NI
D

- max{ps(Ph,(2)) : 2 € &5 (yi) N P(z) NT}
> Dcfleanhfans.

Similarly (5) implies that

N(TL, {\P(IL‘)) < MCP(:ED < CeQathrQans.

= min{u(Pg()) : 2 € P() NI}
We now observe that
N*(n,z,P(z)) = card {i : P&"(y;) T # &}
Putting (24), (25), (26), and (27) together we conclude that

Oe2anh+2ane Z N(n, T(w))
> Y Ny P8 ()
:Pan (v ) NT#£D

> N“(n, z, P(x)) - DC~teanh—ane,

(26)

(27)

This yields N¥(n,z, P(z)) < D~1C2¢*h 3 The other inequality can be proved in a

similar way.

4

We emphasize that the procedure of “filling in” rectangles to obtain the class F(n)
may substantially increase the number of rectangles in the neighborhood of some points.
However, the next lemma shows that this procedure of “filling in” does not add too many

rectangles at almost every point.

Lemma 5. For p-almost every y € P(x) N T we have:

m N (n7y7 Qn(y))efﬂlns

<1
n—-+oo N (n,y, Qn(y))

__ Nw n
im (n7y7Q (y)>e—7ans

n—-+oo N¥(n,y, Qn(y)) <l
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Proof. By (17) and (20), for each n > n; and y € T,

p3(Qulw)) = 1y (B (™) NT) 2 Sps (B (™))

Since P (z) C PV, (z) for every z, by virtue of (6) and (10) we obtain

. 115 (Qn(y))
N*(n,y, Qn(y)) = max{ps(Pan(z)) : z € &(y) NP(x)NT}
1 MZ(BS(y76_n))

% S max (00, (=) < 2 € € (y) N P@) AT (28)

1 e—dsn—na

>
- 20 efathrans

Let us consider the set

R §
F = {yer im (nayaQ (y))e—%ms >

: nHJrooNS(’I’L,y,Qn(y)) B 1} .

For each y € F' there exists an increasing sequence {m;}2, = {m;(y)}3, of positive
integers such that

\TS 1 s am e L *mj4+am; am e
N (mjayaQ’m](y)) > §N (mjaya Qmj(y))e7 "2 Ee dimgtamgh+sam; (29)
for all j (note that a > 1).
We wish to show that p(F') = 0. Assume on the contrary that pu(F) > 0. Let F/ C F
be the set of points y € F' for which it exists the limit

log iz (B*(y, 7))
m

— &
r—0 log r '

Clearly p(F’) = p(F') > 0. Then we can find y € F such that
py(F) = py (F') = py (F' 0 P(y) N €°(y)) > 0.
It follows from Frostman’s lemma that
dimy (F' N & (y)) = d°. (30)
Let us consider the countable collection of balls
B ={B(z,4e™ ) 2 e F'NE(y); j=1,2,...}.

By the Besicovitch covering lemma (see, for example, [3]) one can find a subcover € C B
of F/ N &*(y) of arbitrarily small diameter and finite multiplicity p = p(dim M). This
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means that for any L > 0 one can choose a sequence of points {z; € F' N&°%(y)}2, and a

sequence of integers {t;}72,, where t; € {m;(2;)}32; and t; > L for each i, such that the
collection of balls

C={B(z,4e "):i=1,2,...}
comprises a cover of F' N &*(y) whose multiplicity does not exceed p. We write Q(i) =
Q+,(2;). The Hausdorff sum corresponding to this cover is

> (diam B)* ¢ = (877%) Y e,
=1

Bee
By (29), we obtain

oo

Zefti(dsfe) < Zﬁs(ti, 2 Q(l)) . 4Cefatih74at,-5

<40y emanh-ta S F (g, 2, Q).
q=1

’L':ti:q
Since the multiplicity of the subcover € is at most p, each set (i) appears in the sum
Zi:ti:q N*(q, z;, Q(i)) at most p times. Hence,
> N*(q,2,Q(i) < pN*(q,y, P(y)).
i:t;=q
It follows from Lemma 4 that

> " (diam B)¥ 7 <487 79)C ) e 49e N (g, y, P(y))
Beg q=1

< 4(8ds—g>D—103pZe—aqh—4aqs+aqh+3aqa
q=1

= 4(8d5_5)D_1C3pZe_“qE < 00.
g=1
Since L can be chosen arbitrarily large (and so also the numbers t¢;), it follows that
dimg (F' N &5 (y)) < d® —e < d°. This contradicts (30). Hence p(F) = 0 and this yields
the first inequality in the lemma. The proof of the second inequality is similar. O

By Lemma 5, for p-almost every y € P(x) N T there exists an integer n3(y) > na(y)
such that if n > n3(y) then

N*(n,,Qu(y) < N*(n,y, Qu(y))e™", (31)
N*(n,, Qu(y)) < N" (1,9, Qu(y))e’™". (32)
Moreover, by Lusin’s theorem, for every € > 0 there exists a subset I'. C I such that
w(le) > ,u(f) —¢ and n. ¥ sup{ni, n3(y) : y € I's} < o0,

and the inequalities (31) and (32) hold for every n > n..
A version of the following statement was proved by Ledrappier and Young in [16]. For
the sake of the reader’s convenience we include its proof.
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Lemma 6. For everye >0, ify € I'c and n > n., then
(B (g, (B, e ™) < u(Bly, de™")) - 403100,

Proof. Let z € T- N Q,(y). By (32), if n > n. then

N*(n,y,Qu(y)) < N*(n,y,Qu(y)) = N*(n,2,Qu(y)) < N"(n, 2, Qn(y))e™ ™
and
N*(n,y, Qu(y)) < inf{N"(n,z,Qu(y)) : z € T N Qu(y)}e ™. (33)
Since N(n,Q,(y)) is equal to the number of rectangles R C Q,,(y) we have

~

N*(n,y, Qn(y)) x inf{N"(n,z,Qn(y)) : z € Qu(y)} < N(n, Qn(y)).
By (33), if y € I'c and n > n. then
N*(n,y, Qu(y)) X N"(1n,9,Qu(y)) < N(n, Qn(y))e ™.
As in (28), if y € I'c and n > n. then
N*(n,y,Qn(y)) > g (B> (y,e")) - (20) " Temmhmame,
N“(n,y,Qn(y)) > py(B*(y,e™™)) - (20) et =one,
Moreover, by (5) and (16),

n M(Qn(?/)) e—n . e2anh+2ans
N @D S o) = € Qupnty = Pt '

Putting together these inequalities we obtain the desired statement. U

VI. PROOF OF THE MAIN THEOREM

Given € > 0, let the set T be as in the previous sections. By Lemmas 2 and 3, for
p-almost every y € P(x) NI and n > na(y), we obtain

,M(B(y, efan)) < ]/\}S(n, Y, Qn(y)) . ]/\}u(n, Y, Qn(y)) . 40364a(h+e)672anh+6an5.
By (31), (32), and Lemma 1 we obtain
M(B(% e—n—2>) < Ns(n7 v, Qn(?})) . NU(TL, v, Qn(?})) . 40364a(h+5)e—2anh+20an5
< 15 (B(y, de™ ™))l (B" (y, 4e™™)) - ACP talhte) g22ane, (34)

Statement 1 of the theorem follows now immediately from (34) and Lemma 6.
By (34) and Statement 1 in Proposition 2, we obtain

log 1u(B(y. e~ ™
lim og (B(y,e™))

n—-4oo —N

> d® + d" — 22ae

for p-almost every y € I'. Since u(I') > 1 — € and € > 0 is arbitrarily small, we conclude

that | 1 )
= lim 08 BW.) ) logu(Bly,e™)

r—0 IOgT n——+o0o —n

for p-almost every y € M. Combining this property with Statement 2 in Proposition 2,
we obtain Statement 2 of the theorem. O
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VII. THE CASE OF NONERGODIC MEASURES

We show how to modify our arguments in the case when the measure p is not ergodic.
Notice that in this case Proposition 2 is still valid, i.e., for y-almost every x € M the stable
and unstable dimensions d*(x) and d*(z) exist but may depend on the point. Moreover,
given € > 0, there is a set I of measure > 1 —¢ and, for every x € I/, a number h(z) such
that Statements 5-18 hold if & is replaced by h(z), d* by d°(z) and d* by d“(x). Let us
fix kK > 0 and consider the sets

P(z) ={y € M : |h(z) = h(y)| <k, [d°(x) = d*(y)| <, |d*(z) = d"(y)| < K}

The collection of these sets covers I'V. Moreover, there exists a countable subcollection of
sets {I"};en which still covers I. Let u® be the conditional measure generated by p on
I'*. We can apply the arguments in the proof of the Main Theorem to the measures u’
and show that for almost every = € I'? the following inequality holds

d*(z) + d"“(z) — ck < d'(x),

where d’(z) is the pointwise dimension of the measure u* and ¢ does not depend on x
or k. Since the cover {I"};cn is countable letting x go to zero yields that for p-almost
every x € M

d*(z) + d“(x) < d(x).

It follows from [16] that d(x) < d*(z) + d¥(z).
APPENDIX. LIPSCHITZ PROPERTY OF INTERMEDIATE FOLIATIONS

Let M be a smooth compact connected Riemannian manifold with distance d and
f:M — M a C't* diffeomorphism. We denote the Lyapunov exponents at a point
x € M by

A (@) < - < Aoy (@),

Recall that a point x € M is called Lyapunov reqular if there exists a decomposition
T.M = @fﬁ? E*(z), where E*(x) is the vector space

E'(x) = {v e T, M\ {0} : nEI:?oo % log||d. f™v| = )\Z(l‘)} U {0}

such that
dim —log| detdy f"| = ; Ai(z) dim E¥(z).

Note that \;(f(x)) = \i(z) and d, fE*(x) = E*(f(x)) for each i.

We denote by A C M the set of all Lyapunov regular points. Below we describe some
notions and results on non-uniformly hyperbolic dynamical systems. For references see
[18, 14, 9, 10].
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Set s(z) = max{i: A\;(x) < 0} and u(x) = min{i : \;(z) > 0}. Fix x € A and r(x) > 0.
For every i = 1, ..., s(x) one defines the i-th stable leaf at x by

Wi(x) = {y € B(z,r(x)) : limsup % logd(f"™(x), f"(y)) < )\z(x)} ,

n—-—+00
and for every i = u(x), ..., k(x) the i-th unstable leaf at x by

Wi(z) = {y € B(z,r(x)) : limsup 1 logd(f"(x), f"(y)) < —)\i(a:)} .

n——oo ||7]]

Clearly, Wi(z) ¢ Wl(z) if i < s(z) and Wi(z) D Witl(z) if i > u(z). We write
We(x) = W@ (2) and W (x) = W) (z) and call them, respectively, the stable and
unstable manifolds at x. One can prove that if r(z) is sufficiently small than W(z) is a
C'* immersed submanifold. .

For every i < s(z), set D'(x) = D, E’(z), and for every i > u(x), set D'(z) =
@fg) EJ(x). If i is such that \;(z) # 0, then T, W(z) = D*(z).

Recall that a function A: A — R is called tempered (with respect to f) if for every x € A
we have

: 1 n -
lim = log | A(f" ()] =0.
Given r € (0,7(z)) we denote by B*(z,r) C W*(z) the ball centered at x of radius r
with respect to the induced distance on W*(z).
Given 7 > 0 and = € A, let (U,,¢:) be a Lyapunov chart at x. This means the
following;:

(1) ¢.:U, — R™ is a local diffeomorphism with the property that the spaces E' =
¢, (exp, E*(z)) form an orthogonal decomposition of R™;

(2) the subspaces D' = ¢, (exp, D(z)) are independent of x;

(3) ifi=1,..., k(r) and v € E*(z) then

MO g (exp, )| < Mg (xp 0 do fO)| < MO F T pu(exp, v)ll; (AD)

(4) there is a constant K and a tempered function A: A — R such that if y,z € U,
then

Koy — puz| < dly, 2) < A(2)llp2y — pazll;
(5) there exists p(x) € (0,7(z)) such that B'(xz, p(z)) € W(x) N U, for every x € A
and i = 1, ..., k(x) with A\;(z) # 0. Moreover, for 1 < i < s(z), the manifolds
0. (W¥(x)) are graphs of smooth functions ¢g: D* — D'+ and for u(z) < i < k(x),
of smooth functions g*:D* — D*~1; the first derivatives of g* are bounded by 1/3.

It follows that if 7 < s(x) then

fWiz)NU,) € W(f(2)) N Us(a),
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and if ¢ > u(z) then
W) nU,) € WHf (@) N U1

Each set A can be decomposed into sets Ag in which the numbers k(z), dim E*(x),
and \;(x) are constant for each i. For every ergodic measure p invariant under f there
exists a unique 3 for which the set Ag has full y-measure. ;From now on we restrict our
consideration to a subset Ag C A and set k(z) = k, s(x) = s, u(z) = u, and \i(z) = \;
for each ¢ and xz € Ag.

Given ¢ > 0, consider a set

e ={z € Ng:p(a) > 1)L, Alx) < (, L(E'(z), D E(z)) > 1/¢,i=1... k}.
J#i

Let Age be the closure of A’ﬁé. For each x € A/ﬁf there exists an invariant decomposition

T,M = @F®) Ei(z), invariant i-th stable and unstable leaves W*(z), and Lyapunov chart
(U, ) at x with the above properties. In particular, the functions p(:l:)’a,nd A(z) can
be extended to Aj, such that p(z) > 1/¢, A(z) < {, and Z(E*(2), D, £’ (z)) > 1/{ for
i =1...,k. The set Ag, is obviously compact. We also have that Agy C Ag(p41) and
Ag = U£>0 Agg (mod 0) .

Let us fix ¢ > 0, £ >0, z € Agy, and y € Age N B (z, ¢/¢). For each i < s, consider
two local smooth manifolds 3, and ¥,/ in Wt (), containing = and 3/, respectively and
transversal to W'(z) for all z € Age N B*(x, ¢/¢). The holonomy map

IL; = 1L(2,, Xy): Xe N Age N B (z,¢/0) — 5,

is defined by '
IL(z") = W'(2") N3,
with ' € ¥,. This map is well-defined if ¢ is sufficiently small (¢ may depend on ¢ but

does not depend on z and y).
Our goal is to prove the following theorem.

Theorem. Let f be a C'T diffeomorphism. For each £ > 0, i < s, x € Mgy, and
y' € Ao N Bi(z,c/l) the holonomy map 11;(X.,3,/) is Lipschitz continuous with the
Lipschitz constant depending only on 3 and £.

Proof. We need a series of lemmas. First we observe that the Lipschitz property does not
depend on the choice of transversal sections.

Lemma A1l. For any local smooth manifolds X!, and ¥}, in W*t'(x) containing x and
y' respectively and transversal to W'(z) for z € B (x,¢/l) N Age, the holonomy map
I1; (%!, E’y,) is Lipschitz continuous if and only if the map I1;(X,,%,) is Lipschitz con-
tinuous (possibly with a different Lipschitz constant depending only on the angles between
the tangent spaces to the transversals).

Proof. Since the foliation W* is continuous on the compact set B*™!(z,c/f) N Agy and its
leaves are at least C'!, the angle between any transversal section to W*(z) (in Wit (z))
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and any leaf of W* is uniformly bounded away from 0. Therefore, if 2 € ¥, and 2/ =
¥ NWi(z) then the ratio d(x, 2)/d(z, 2') is bounded from below and above (uniformly in
z) by constants (depending only on those angles). This implies the desired result. O

For each z € M and n € N, we will write z, = f"(2). Given z € Ag, consider a map

®,: B (z, p(x)) — D' @ B! by

Q,y = (7T1 (Qowy% 7T2(90£Cy)) )

where 71: D! — D? and 7o: DTt — Kt are the orthogonal projections. The following
two lemmas are immediate consequences of the properties of the Lyapunov charts.

Lemma A2. The map ®, is a diffeomorphism with all derivatives tempered. Moreover,
there is a constant Cy (depending only on ) such that for every x € Age, n € N, and y,
z € B (x, p(x)) we have

1 ||Ps, yn — Pu, 20| < C’le(’\"+1+7)”||<1>my —®,z|;
2. if |71 (Pry — Pu2)||/||m2(Pry — Pr2)|| < 3C then

I71( P, Y — P, 20) | < CreP 7|y Ry — @22)])

[72(Pa, Y — Pz, 20) | < Cre 47|y Ry — @2)])

For each x € Ag we introduce the map F,: ®, (B (x, p(z))) — D' @ E*! by

We write
F, o---oF, n >0
F'=<¢1d n=20.
Flo.-.oF ' n<0

Lemma A3. For every x € Ag the map F, is a C'** diffeomorphism onto its image;
the Holder constant d(x) of the differential dF,(0) at 0 is a tempered function of x; for
every { > 0 there exists a constant d; > 0 such that d(z) < d; for every x € Age; finally,
dF,(0)E* = E¢ for every x € A and every i.

Lemma Ad4. There is a constant Cy (depending only on £) such that if n € N, x € Agy,
y, = € B (2, p(a)), and

Hﬂ—l(q)wy - (I)wz)H/Hﬂ?(q):cy - q)xZ)H <3t
then

Oy~ [m2(R0y — @u2)|| < [|m2dFy " (0)( R, yn — P 20) | < Collma(@uy — ©22)|.  (A2)
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Proof. We first observe that

P2, Yn — Pa,, 2|

< max{(|m(Pa, yn — Pu, 2n) ||, [72( P, yn — P, 20}

< max{Cr e my (Dyy — By 2)[|, CreN T |y (0, — €,2)|}
< max{C1eP T3l 7y (Dpy — Dy2)||, CLePt1H77 |y (dy — D,2)||}
< Cae ATy (Dyy — @,2)|

< Cae® ™| ma(Rs, Yn — P, 2,

where ('3 > 0 and C4 > 0 are constants. By Lemma A3 there is a constant C5 > 0
(depending only on ¢) such that if n € N then

|72( @y Yn—1 — Payy 1 Zn—1 — ng;_nl((I)mnyn>((I)mnyn — @z, 20))|
<Pz, Yn—1— Pa,_ 21 — dFa;l(q)xnyn)(q)xnyn — @y, 2|
< Cse™||Po., Y — P, 20|17
If mo®@,y = mo®, 2 then the statement follows from the Lyapunov Block form of dF, " (0).
Assume now that mo®,y # m®,2. By Lemma A2 and (A1) there are positive constants
Cs and C7 (depending only on ¢) such that if n € N then
|m2dF,. " (0)(Pu, Yn — Par,, 20) |
Imad P, (0) (@, g1 = Py 201)]
mad e, (0) (R Y1 — Py 2nt — dF (0) (R — P 20))|
Imod o™ (0)(®a, 1Yt = Py 201)l
AF D (0) [P Y1 = P 201 — AFH0) (o — @i 20))]|
ldEz O ()2 @s, g1 = P,y 2a)]
(Pap_ Yn—1— P 2n—1 — dF; H(0)( P, Yo — P 2n)) ||
172(Pa,y U1 — Payy_ 2n—1) ||
(Pap_ Yn—-1— Pa_ 201 — dF; H(Po yn) (P Y — P 2n)) ||
[72(Pa,y Y1 — Pay,_ Zn—1) ||
o I ((AF (R0, yn) — dF,H(0))(Pa, Y — Pa,2n)) |
172(Pay U1 — Payy_ Zn—1) ||
c1€™|| Dy, yn — Pu, 20 ]|
|72(Pa, U1 — Pa,_ Zn—1)]
|dF; (Pa,yn) — dF HO)]] - [P0, Yn — Pa 20|
|72(Pa, Un—1 — Pay_y Zn—1)]
<14 CsCsCe™™ || By, yyy — P 2 || + Coe™™Cre™ || @y Y ||* - Cae®™
<1+ (C5 + Cr)CCyCy YelPirrtmiataring

<1+|

g1+|

<14 Cge™ I

<14 Cge™ I

+ 066

S 1 —|— 066Tn

+ 06 e
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Set Cs = (C5 + C7)CsC3C1*. Choosing 7 sufficiently small we may assume that 47 +
(Ait1 + 7)a < v < 0. Therefore,

dE; " (0)( Py, Yn — Po, 20
||7T2 ;r“nﬂ—(()( , nyq) Z H nz < H < 1 Cy 64T+()\1+1+7')a]n)
2 33

< H (1+Cge™) =Csy < 40
n=0
and the upper estimate in (A2) follows. The lower estimate can be obtained in a similar
way. 0

We now proceed with the proof of the theorem. By Lemma Al we may specify the
choice of the transversals.
We say that a transversal section ¥ is good if ¢, (X) is the graph of a function
B 0u (B (2, p())) NEH! — Di+!

whose first derivative is bounded by 1/3. If 27 < |A\; — A\iy1| and = € Agy then, by the
properties of the Lyapunov charts, all the images f™(X) are good provided ¥ is good.
Moreover, there is a constant Cy > 0 such that

Cy ', =(Pay, 002) < m2(00y — 022)l| < Cody,x (92, P22) (A3)
for any good transversal section where d,_ s is the induced distance on ¢, X.
Let © € Agy. We fix good transversals ¥, and ¥,/ with y' € B! (z,¢/¢) N Age. Let
y = II;(x) and 3" = II;(2’). Since the transversals are good we know that
171 (@2 — Doy [/ 1m2(Pay — Pay’)l| < 3¢
We also have that
11 (@) /[[r2(Pa”) || < 3L
Set C' = 1002Cy*C5%. By Lemma A4 and (A3), for every n € N
/ d /
dy.y) 0% :9)
d(z,x’) dy, (z,x")
d Ty YT ! q)x - q)x '
< 100202 P2y, 9 y ) < 100202 Im2(2sy Py )|
dp, s, (0, pz’) I (@)
[madFy," (0) (P, Y — P, )|
N [madF," (0) Py, flf’nH
dE;"(0)(®, — @,y + Po s
ImadF," (0) @y, 7, |
o (1 | NImed By M (0)( @, 2 — Py + !|7T2dF%”(0)‘1>xnyn||)
Imod Fz," (0) @, 7, |
<C <1 d(zh,,yn) + € d(xnayn))

e(}\1+1 ’T)TL

IN

IN

S C(l _|_ e(37+)\i—)\i+1)n)‘
Choosing 7 such that 37 + A\; — A\j+1 < 0, we conclude that II; is Lipschitz. O
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