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Stable ergodicity of certain
linear automorphisms of the torus

By FEDERICO RODRIGUEZ HERTZ*

Abstract

We find a class of ergodic linear automorphisms of TV that are stably
ergodic. This class includes all non-Anosov ergodic automorphisms when N =
4. As a corollary, we obtain the fact that all ergodic linear automorphism of
TV are stably ergodic when N < 5.

1. Introduction

The purpose of this paper is to give sufficient conditions for a linear au-
tomorphism on the torus to be stably ergodic. By stable ergodicity we mean
that any small perturbation remains ergodic. So, let a linear automorphism
on the torus TV = RY/ZN be generated by a matrix A € SL(N,Z) in the
canonical way. We shall denote also by A the induced linear automorphism.
It is known after Halmos [Ha| that A is ergodic if and only if no root of unity
is an eigenvalue of A. However, it was Anosov [An] who provided the first ex-
amples of stably ergodic linear automorphisms. Indeed, the so-called Anosov
diffeomorphisms (of which hyperbolic linear automorphisms are a particular
case) are both ergodic and C'-open which gives rise to their stable ergodicity.

Circa 1969, Pugh and Shub began studying stable ergodicity of diffeomor-
phisms. They wondered, for instance, whether

0 00 -1
100 8
A= 01 0 -6
0 01 8

was stably ergodic in T*. More generally, Hirsh, Pugh and Shub posed in [HPS]
the following question:

Question 1. Is every ergodic linear automorphism of TV stably ergodic?

*This work has been partially supported by IMPA /CNPq.
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This paper gives a positive answer to this question under some restrictions.
Let us introduce some notation to be more precise. We shall call A pseudo-
Anosov if it verifies the following conditions: A is ergodic, its characteristic
polynomial p4 is irreducible over the integers, and ps cannot be written as
a polynomial in ¢" for any n > 2. There is a reason for calling such an A a
pseudo-Anosov linear automorphism. Indeed, if h is a homeomorphism of a
surface S, then it induces an action h, over the first homology group of S,
H1(S,7Z). Since H{(S,Z) « 729, where g is the genus of S, we can consider
h. as inducing a linear automorphism A;, on T?9 in the canonical way. But
if Ap, is a pseudo-Anosov linear automorphism on T?9, then h is isotopic to a
pseudo-Anosov homeomorphism of S (see for instance [CB]).

We shall denote by E° the eigenspace corresponding to the eigenvalues of
modulus one, and call it the center space. We obtain the following results:

THEOREM 1.1. All pseudo-Anosov linear automorphisms A : TN — TN
such that dim E€ = 2 are C°-stably ergodic if N > 6.

THEOREM 1.2. All pseudo-Anosov linear automorphisms A : T4 — T4
are C*2-stably ergodic.

Moreover, as we shall have after Corollaries A.7 and A.5 of Appendix A,
all ergodic A acting on T* are either Anosov or pseudo-Anosov and all ergodic
A acting on T® are Anosov. Hence, we get as a corollary:

THEOREM 1.3. All ergodic linear automorphism of TN are stably ergodic
for N <5.

In this way, we solve Question 1 about stable ergodicity on TV for N < 5.
We wonder if, in fact, the assumption about differentiability could be reduced.
There are clues indicating this is a reasonable result to expect. One of them
is, for instance, that what we obtain with our hypothesis is far stronger than
ergodicity. On the other hand, we may find analogies with the case of diffeo-
morphisms with irrational rotation number of the circle, where a C? hypothesis
implies ergodicity with respect to Lebesgue measure [He].

The same remark about the assumption of differentiability holds for N >6.
We believe that techniques in this paper could be used to show Theorem 1.1
holds even when dropping the assumption that A is pseudo-Anosov. Moreover,
though maybe requiring tools in the spirit of [RH] and [Vi], Theorem 1.1

might follow equally well from the less restrictive assumption of A|g-. being
an isometry. We point out that Shub and Wilkinson have proved, under this
assumption, that any ergodic linear automorphism is approximated by a stably
ergodic diffeomorphism [SW].
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As a final remark, observe that Theorem 1.1 makes sense only for N
even, since N odd implies all pseudo-Anosov linear automorphisms are Anosov
(see Corollary A.4 of Appendix A). Observe also that there exist matrices in
the hypothesis of Theorem 1.1 for any even N > 6 (see Proposition A.8 of
Appendix A).

The following theorem will be our starting point:

THEOREM A ([PS]). If f € Diff2, (M) is a center bunched, partially hy-
perbolic, dynamically coherent diffeomorphism with the essential accessibility
property then f is ergodic.

What we shall see is that for A in the hypotheses of Theorems 1.1 and
1.2 there exists a C" neighborhood of diffeomorphisms verifying conditions of
Theorem A. But before getting deeper into the sketch of the proof we shall
briefly explain the meaning of these conditions.

A partially hyperbolic diffeomorphism f is one that admits a D f-invariant
decomposition of the tangent bundle TM = E} & ES @ EY, such that D f B
and Df~!| gy are contractions and moreover they contract more sharply than

Df on the center bundle chc This is a C' open condition. Now as any
ergodic linear automorphism is partially hyperbolic (see [Pa]), there will be
a C! neighborhood of A consisting of partially hyperbolic diffeomorphisms.

A partially hyperbolic diffeomorphism f is said to be center bunched if it
satisfies a rather technical condition, which states basically that the behavior
of Df along the center bundle is almost an isometry compared with the rate
of expansion and contraction of the other spaces. Again this is a C' open
condition and as the center bundle of an ergodic linear automorphism is the
center space, it follows that any ergodic linear automorphism is center bunched
and so are its perturbations.

The dynamic coherence condition deals with the integrability of the center
bundle. It is not a priori an open condition. However, it becomes an open
condition if, for instance, the center bundle is tangent to a C! foliation ([HPS,
Ths. 7.1, 7.2]). This is the case of the ergodic linear automorphisms, where
the center, if not trivial, is tangent to the foliation by planes parallel to the
center space.

So we are left to check the essential accessibility property, which is, in fact,
the main task in this paper. Let us introduce its definition. Consider a partially
hyperbolic diffeomorphism f and let F*, F* be the invariant foliations tangent
to E]Sc, E}L respectively. We shall say that a point § € TV is su-accessible from
# € TV if there exists a path v : I — TV, from now on an su-path, piecewise
contained in s- or u-leafs. This defines an equivalence relation on TV. We
shall say f verifies the accessibility property if the torus itself is an su-class.
More generally, we say that f has the essential accessibility property if each
su-saturated set in TV has either null or full Lebesgue measure.
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We observe that an ergodic linear automorphism A has the accessibility
property if and only if A is Anosov. So A does not have the accessibility prop-
erty, but it has the essential accessibility property. We mention that the linear
automorphisms we deal with, are the first examples of partially hyperbolic, sta-
bly ergodic systems not having the accessibility property. However, there are
stably ergodic systems that are not partially hyperbolic. We can mention the
example in [BV] where there is a dominated splitting with an expanding invari-
ant bundle; or even the example in [Ta] where there is no hyperbolic invariant
subbundle at all. We must point out that these examples are nonuniformly
hyperbolic and moreover, they display some kind of accessibility.

To prove the essential accessibility property, we first prove that the parti-
tion by accessibility classes is essentially minimal; that is, an open su-saturated
set (satisfying some extra condition) is either the empty set or the whole space.
Then we show that each accessibility class is essentially a manifold and that
the dimension of the accessibility classes depends semicontinuously. Using
this we show that either there is only one accessibility class, and hence f has
the accessibility property, or else the partition into accessibility classes is in
fact a foliation. In this case we use KAM theory to prove that this foliation
is smoothly conjugated to the corresponding foliation for A, the linear auto-
morphism. As the foliation for A is ergodic (see [Pa]), we get the essential
accessibility property. We get also, as a corollary, that in case there is not
accessibility, the perturbation must be topologically conjugated to A.

Acknowledgements. This is my Ph.D. thesis at IMPA under the guidance
of Jacob Palis. I am very grateful to him for many valuable commentaries
and all his encouragement. I am also indebted to Mike Shub for patiently
listening to the first draft of the proof and his helpful remarks. I wish to thank
Enrique Pujals for several useful conversations and Raul Ures for showing me
the dynamics of the pseudo-Anosov homeomorphisms of surfaces. Finally, 1
would like to thank the referees and Jana Rodriguez Hertz for helping me to
improve the readability of this paper.

2. Preliminaries

We say that a diffeomorphism f : M — M is partially hyperbolic if there
is a continuous D f-invariant splitting

TM = E}L &5 E;i & E]‘i
in which EJSc and E}‘ are nontrivial bundles and

m(D*f) > [ Df||Zm(Df) > [|D* ],
m(D"f)>1> | D*f],
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where D? f is the restriction of Df to E;{ for 0 = s, c or u,

z,v7#0 |U|

is the norm of this linear operator and m(D? f) is the conorm of the linear
operator; i.e.,
g
(D7 f) — int DI
xz,v#0 ”U|

For a partially hyperbolic diffeomorphism define EJSS = Ej‘i @ EjP and E;“ =
EfS EY. A partially hyperbolic diffeomorphism is dynamically coherent if the
distributions EJCc, E]ccs and E;“ are all integrable, with the integral manifolds of
E% and EF foliated, respectively, by the integral manifolds of E% and Ef and
by the integral manifolds of ES and E%. As observed in the introduction, any
C' perturbation f : TV — TV of an ergodic linear automorphism A is partially
hyperbolic, center bunched and dynamically coherent.

Let us recall some definitions and results: first of all the existence of the
invariant foliations 7 in TV tangent to the EY invariant bundles respectively
for o0 = s,u,c,cs,cu. The foliations are a priori only continuous but each leaf
is as differentiable as f, and depends continuously with f. Also, as we shall
work mostly in the universal covering of the torus, i.e. RV, let us denote by
p: RV — TV the covering projection. We call F?, o = s,u, ¢, s, cu, the lift
of the corresponding invariant foliations of the torus to R"V. Notice that each
leaf of F7 is not the preimage by p of the corresponding leaf of F7 in TV but
only a connected component of this preimage. Call the leaf of 77 through the
point xz, W9(x) for o = s,u,c,cs,cu and the leaf of F° through the point Z,
W (x).

We have defined the su-accessibility relation in the introduction, let us
define the same relation in RY, that is, y € RY is su-accessible from = € RV
if there exists a path v : I — R, (an su-path), piecewise contained in s- or
u-leafs. Let us call the accessibility class of a point z in RY by C(z). Notice
again that for a point € RV, C(x) is the lift of the accessibility class of the
corresponding point # = p(z) € TV and not the preimage of this accessibility
class by the covering projection.

Also call F : RNV — R alift of f assuming without loss of generality that
F(0)=0.

Call E? = E9, 0 = s,u,c,cs,cu, and E* = E*® E", the invariants spaces
of A. The same methods of construction of the invariant foliations of [HPS]
allow us to write (see Appendix B, Proposition B.1)

,}/S:RNXESHEC’U,7 VCS:RNXECS_)EU’

,yu:RNxEu_)Ecs’ ,ycu:RNxEcu_)Es’
N c SU

~¢:RY x B¢ — E*Y,
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such that if 47 (z,-) =7, 0 = s,u, ¢, cs, cu then
W(2) =+ graph(]) = {o+ v +27(v),v € 7},

Y (x+n,v) =~ (z,v) and 47 (x,0) = 0. Put in £*, E*, E° some norm making
A|gs and A7!|g. contractions and A|g. an isometry. Let us define for v € RV,
[v| = |[v%]+|[v*] + |v¢| where v = v® +v" 4+ with respect to RN = ES@ E@ E°.
In the same way define for v € E| |v| = |v*| 4+ |v°| and the same for E. It
is not hard to verify (see Appendix B) the following:

LEMMA 2.1. There ezxist k = k(f) such that k(f) — 0 as f S A and

C > 0 that only depends on the C' size of the neighborhood of A such that for
v e B9,

1) W7 ()| < Cloglvl| for o = s,u,|v] > 2,

2) |79 (v)| < Kk for o = c,cs,cu for any v,

4) |z ()| < & for any v,

(1)

(2)

(3) [(vz())* < & for any v,
4) |z

(5)

177 (v)| < k|| for o = s,u,c,cs,cu for any v.
We have another lemma which will be proved in Appendix B
LEMMA 2.2. For any =,y € RV,

(1) #W3(x) NW(y) = 1,

(2) #W () WS (y) = 1.

Define
7 RN — W0),  wf(x) = We(z) N W0),

7% RN — We(0) in the same way and
RN S W), 7= ot

Define also j¢ : E° — RN, j9(v) = 2 +v +12(v), ¢ = s,u,c,cs,cu the
parametrizations of the invariant manifolds.

On the other hand we have that if f is C" and sufficiently C! near A then
F* restricted to W (x) is a C" foliation and the same holds for the F* foliation
(see [PSW] and Appendix B). Moreover, given C' > 0, if f is C" close to A then
the s and u holonomy maps between the center manifolds of points whose
center manifolds are at distance less than C', whenever defined, are uniformly
C" close to the ones of A. More precisely:
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LEMMA 2.3. Given C > 0 and € > 0 there is a neighborhood of A in the
C" topology such that for any f in this neighborhood, x and y with |x —y| < C,
x € W (y),
Tyt W) = Wy),  mgy(2) = WH(z) N W (y)
U, c c w _ (:c\—1 u -C
ny'E _>E7 ny_(]y) oﬂ-xyojx
and if

Puy(2) = 2 4 (& = y)° + ¢y (2)
then ||¢g,lle- < € where the sup-norm in all derivatives of order less than or

equal to r is used. The same holds for the s-holonomy; that is, given x €
We(y),

oy - WE(x) = We(y), Ty (2) = W2 (2) NWE(y),
Py, B¢ —E°, Py, =(jy) om0l
and if
Pr(z) =2+ (z — )"+ ¢5y(2)
then [|p5,llcr <e.
Proof. See Appendix B. O

For n € ZV define

Ty = W4 n)NWE(0), mp : Wn) — W(zy,)
i Wean) — W(0)
as above and
T,: E°— E°, T, = (j§) ' oms o o Ly 04§

where L, : RN — RN L,(z) = 2 +n. The T,’s work as holonomies of the
partition by accessibility classes; that is, if you take an su-path from p(0) to
W¢(p(0)) formed by two legs, the first unstable and the second stable such
that closing the su-path with an arc inside W¢(p(0)) joining the final point of
the su-path to p(0) it is homotopic to the curve generated by —n, then 7T), is
just holonomy along this su-path. We make this choice of path, there is not a
canonical choice of path, and any reasonable choice should work.
As a consequence of the preceding lemma we have

COROLLARY 2.4. T, is C" for all n € Z™; moreover,
To(2) =z 4+ n + pn(2)

and for any € > 0 and R > 0 there is a neighborhood of A in the C" topology
such that if f is in this neighborhood, then ||¢n||cr < & whenever |n| < R.
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In the case the partition by accessibility classes is in fact a foliation, which
means that the T},’s commute (i.e. T,, 0T}, = T,,0T,, = Tj+m ), we shall use the
linearization theorem of Arnold and Moser (see [He]) to get a smooth conjugacy
of the T},’s to the corresponding T;f"s of the linear automorphism. Then we
shall build the smooth conjugacy of the foliation by accessibility classes of f
to the one of A using this conjugacy.

Define for x € R, |||z||| = infxez |z + k|. As usual, we say that a € R¢
satisfies a diophantine condition with exponent f if |||n - «f|| > W%ﬁ for some
¢ > 0 and for any n € Z¢, n # 0, where x-y denotes the standard inner product
on R and |n| =37, [ng.

For o € R¢, define R, : R® — R¢, R,(z) = x4+ a. Also, denote Cj (R R®)
by the set of C" bounded functions.

THEOREM 2.5 (KAM ([He, p. 203])). Given 8 > 0, ¢ Z, a € R°
satisfying a diophantine condition with exponent B and 0 = c + (3, there is
V C Cbze(]Rc,]Rc) a netghborhood of the 0 function such that given ¢ € V' sat-
isfying p(x + n) = ¢(x) for n € Z¢, there exist X € R and n € CJ (R, R¢)
satisfying n(x +n) = n(x) for any n € Z¢, n(0) = 0 and such that h = id + 7,
h is a diffeomorphism and Q = Ry + ¢ then Q = Ryoh~ ' o R, 0 h. Moreover
given € > 0 there is § > 0 such that if the C* size of ¢ is less than § then the
CY size of n and the modulus of X is less than .

Let us list some properties of A.

LEMMA 2.6. Foranyn € ZN, n #0, andl € Z,1 # 0, S :{Zﬁal ki Allp
ki € Z fori=0,...N — 1} is a subgroup of maximal rank.

Proof. The proof follows easily from the fact that the characteristic poly-
nomial of A! is irreducible for any nonzero I. See Appendix A, Lemma A.9 for
more details. O

Moreover, we may suppose without loss of generality that A satisfies the
following:

(1) Ae; = €41 fori=1,...,N —1,

(2) Aey = — Z,fi_olpiei_i_l, Py(z) = Zﬁio p;2* the characteristic polynomial
of A.

Indeed, taking n € ZV, n # 0, defining L : RV — RY by L(e;) = A" n for
i=1,...N and taking B = L~' AL we easily see that B induces a linear au-
tomorphism and satisfies the properties listed above. Besides, given f isotopic
to A, we have its lift F' = A 4 ¢, where ¢ is Z"-periodic and we may work
with G = B+ ¢ where ¢ = L™ ¢o L is ZN-periodic, and ergodicity of G would
imply ergodicity of f as is easily seen.
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In this paper, C' stands for a generic constant that only depends on the
size of the neighborhood of A.

3. Holonomies

In this section we shall prove some properties about the holonomies needed
in the following sections. We recommend that the reader omit this section in
a first reading.

PROPOSITION 3.1. There exists C > 0 only depending on the C! size of

the neighborhood of A and = B(f) such that B(f) — 0 as f . A and such
that, given x,y € RN, o € W3(y), the following properties are satisfied for
m We(z) — We(y),

(1) If d*(z,y) < 2 then Lip(n®) < C.
(2) If d*(z,y) > 1 then Lip(r*) < C(d*(z,y))”.
And the same properties hold if x € W"(y) when u and s are interchanged.

Proof. The proof of (1) is a consequence of Lemma 2.3. Let us prove (2).
Take 0 < A < 1 such that |[DF|g:| < XA and 0 < v = y(f) such that exp(—y) <

|DF|g:| < exp(7y) and we may suppose that v(f) — 0 as f € A. Let us take
n > 0 the first integer that satisfies d*(F"™(y), F"™(z)) < 1. Then we have that
given w, z € W¢(z), d°(F"(w), F"(2)) < exp(ny)d®(w, z). Now, using (1), we
have that

Es

&8 (* (P (w)), 7 (F"(2))) < Cd=(F™(w), F"(2)),
and so

de(m* (w), 7 (2)) = d° (F " (x* (F" (w))), F " (7 (F"(2))))
<exp(ny)d*(m® (F" (w)), 7 (F"(2)))
< Cexp(ny)d*(F" (w), F"(2))
< Cexp(2nvy)d-(w, ).

Let us est1mate n. By the definition of n we get that n < M + 1 and so,

calling g = m we get

d° (7 (w), 7(2)) < Cexp(2n7)d°(w, 2) < Cexp(y) (d*(2,9)) "d"(=, w)

which is the desired claim. O

COROLLARY 3.2. There exists C' > 0 that only depends on the neighbor-
hood of A such that for any n € ZN

(1) If In®[, In"] = 2 then Lip(Ty) < C(|n®[[n"])",
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(2) If |n®| <2 and |n%| > 2 then Lip(Ty) < Cn*|?,
(3) If |n%| <2 and |n*| > 2 then Lip(T;,) < C|n*|?,
(4) If In®|, |n*| <2 then Lip(T,) < C,

where (B is as in Proposition 3.1.

Proof. We prove the first affirmation, the others follow by the same
method. We have z, = W"(n) N W(0) and y, = W*(x,) N W0). So,
using Proposition 3.1, we only have to estimate d"(n, x,) and d*(z,, y,). Now
we have that z, = n+v"+7§(ve) = v +75°(v°) and Yy, = 2, +0° +75. (vs) =
v°4+75(v°). So, by Lemma 2.1, |(z, —n)"| < |n%|+k and |(zn —yn)®| < [n°]|4+2k.
The corollary follows from the fact that &|(z — y)?| < d?(z,y) < C|(z — y)°|
for 0 = s,u,c,cs,cu and some constant C' > 0 that only depends on the C!
size of the neighborhood of A. O

For L > 0 and # € RY define W¢(z) = jI(BJ(0)) for o = s,u,c,cs, cu
where j7 : E° — RN, j9(v) = 2 + v +99(v), 0 = s,u,c,cs,cu are the
parametrizations of the invariant manifolds. Moreover, W7 (A) = (J,c4 W7 ().
Given S C ZN, a subgroup of maximal rank, let us define ’]I‘g = RV/S the
torus generated by the lattice S. Set v(S) = vol(T%).

LEMMA 3.3. There isb > 0 depending only on the size of the neighborhood
of A such that if L(e) = £ then, given x € RN and S C ZN a subgroup of
maximal rank, for € > 0 small enough,

WE(Wo(WE(@))) N (W2 (W (WE(x))) +n) #0
for somen € S, n#0.
Proof. We only have to prove that there is some set V- C W’ (Wi‘( 5 (WE(x)))
such that vol(V') > v(S). Call W = WZ(Wp | (WE(z))). We have the follow-

ing:

CLAIM 1. There is a constant C > 0 depending only on the C' distance
of f to A such that for any z € W¥., (z), with § = CL() Pe, where B is as
in Proposition 3.1, Bs(z) C W. :

Let us leave the proof of the claim until the end, and show how the lemma
follows from this claim. Using the fact that WL(E)( ) = j¥ (B%(E>( )) we see
easily that there are points z1,...,2, € WL(E)( ), n>C(L(e )5_ )", where C

is some constant that only depends on the C1 size of the neighborhood of A
and dim E" = u such that W' (z;) N Wj'(z;) = 0 if ¢ # j. Now we claim that
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Bs(2i) N Bs(z;) = 0 if i # j. To prove this, we have z; = 2; +a" + % (a) and
hence ’
155, (21) = 35, ()| = lawl = (25 = 20)"] < |z — 255

so if the balls in RY intersect, then W (z;) and W (z;) must intersect contra-
dicting the choice of the z;. Call V = J!, Bg(zi) C W. Let us estimate the
volume of V. Call v = b(u — B(N —u)) — (N — ). If 8 is small enough which
means if f is close enough to A and if b is big enough then we have that v > 0,
and for instance b = %, 0 < Wl\j—u) so that v > 5. Thus,

3

vol(V Zvol s (21)) > Cnd™ > C(L(e)d ™) 6N = Ce7.

If £ is small enough, as v > 0, we get that vol(V') > v(S). So we are left with
the proof of the claim. Let us prove that for any z € WL@( ), and for any

y € WE(z), Wi, (y) NWe(z) # 0. Call w = W*"(y)N WC( ) # () and let us
show that w € V?f/@ (y). We have that

w=y+b" + 7,/ (0") = z + h° + 77 (h°),
z=x 4+ a" + vyi(a"), y=x+71°+~5(re),
and we have to estimate |b"|. Now,
b = 2% —y* + (72(h%))" = a" = (7 (r))" + (72 (h%))"
and so |bY] < |a¥| 4+ 2k < ( ) if £ is small enough which gives us the inter-
section. Call 7% : W¢(z) — WC( ) the unstable holonomy map. By Propo-

sition 3.1 we have that Lip(r¥) < CL(e)” and so calling §; = &L() e, we
get my(Ws (2)) € We(z) and hence that Wy (2) C Wi, (WS(z)). Take now

y such that |y — z| < ¢d; for some positive ¢ to be ﬁxed? and define
w = W?3(y) N W (2), =W w) N W), r=W" w)NWz).
So we want to prove that y € W2 (w), w € Wi (r") and ' € WE(z). To this

end, we use 7 and so, we prove that r € W§ (2) and that d“(w,r) is small
enough so that w € W, (r"). Now,

y=w+a®+v,(a’), w =z 4+ b +~(b)
and so
0 =y — 2 (0,
B = (w0 — 2) = ™ 2 ()
and by Lemma 2.1
|a*] <ly” = 2°[ + 5|07,
0% < |y™ = 2% + Kla’],
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which gives us
1
S bC'lL < _
@]+ 6] < —— Iy — 2|
and hence
la®| < e161,
|bcu| §01(51

where ¢; = 5. Thus, we get y € W7 ; (w) C W7 (w) if € is small enough. On

the other hand,

r=z+4g"+7:(9°) = w+h" +,(h")
so that
g =w" = 2%+ (1, (h"))C = () + (s (h"))S,
R =2z" —w" + (v:(9°)" = (b)" + (v5(9))"
Hence
1g°| <101 + K|RY,
|hY| <161 + K|g°,

which gives us
101

11—«

|9° + |h¥] <

or
C

C<7
‘g ’— (1—,‘{)261’

_c
(1—r)?
So, taking c sufficiently small, we get r € Wy (2) and r € W' (w) C W2(w).
Finally, as r € Wy (2), we have r’ € W¢(x) and

h| < 51.

r=r"+g"+ v (g").

Now, |g"| < ZL?)(E) and hence, as

W= () = 1 ),
we have {* = t" + g* and t* = —h", and so
2L
o <er 2
if € is small enough. Thus, w € W (r"). O

COROLLARY 3.4. Fiz ¢ > 0 and n as in Lemma 3.3; then [n*| < 3L(¢),
[n®| < 4k and [n¢| < Cn®Y|.

Proof. Tt follows in the same spirit as the proof of Corollary 3.2. O
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We have another lemma.

LEMMA 3.5. There is C > 0 that only depends on the C' size of the
neighborhood of A such that given x € E¢, n € ZV,

(1) [To(x) = (z +n°)| < Clog(|n®[[n") + C, if [n*], [n"| = 3,
(2) |Th(z) — (x+n°)| < Clog|n"|+ C, if In"| > 3 and |n®| < 3,
(3) |Tn(z) — (x +n°)| < Clog|n®| + C, if |In®| > 3 and |n"| < 3,
(4) [To(x) = (z+n°)[ < C, if [n"], [n?] < 3.
Proof. We prove the first one; the other follow in the same way. Fix n €

Z™, suppose |n°|, |n%| > 3; take z¢ € E¢ and z = j§(z°), y = W"(z+n)NW*(0)
and z = W#(y) N W<(0). Then we have that T,,(z) = z¢. Now

2= (24 n) =y — (@+n) +v* +33(0%) = (@ + 1) + 0 A (W),
Y= (o m)=a" +98(a") = —(x +n) + 5 425 (6.
Hence
(z = (z+n)=(y — (. +n))" + (7,(v*))",
(y — (z+n)) = (v7(a"))",

a'=—z" —n" +~5°(b),
v®=—y" + 5" (w™),
Y =t ()
As x € W¢(0) we have that |2®|, |z"| < k. So by Lemma 2.1 of Section 2,
[(z = (2 +n) | <[(y = (z +n))[ + [ (v°)]
< Clog|a"| + C'log |v°|
< Clog(|n"| + 2k) + Clog(k + |y°|)
< Clog(|n"| + 2k) + Clog(|n’| + 3k)

from which the result follows. O

4. A minimal property of the system

THEOREM 4.1. Let U be a nonempty open connected su-saturated subset
of RN and suppose there is S C ZN a subgroup of Z of maximal rank such
that U+ S =U. Then U =RV,

For the proof of the theorem we need the following proposition. In this
proposition, m,(U) are the ¢'® homotopy groups of U.
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PROPOSITION 4.2. Let U be a nonempty, open, connected subset of RV
and suppose U satisfies the following properties:

a) mg(U) = {0} for any q = 1,
b) U+ S =U for some subgroup S C ZN of mazximal rank,
then U = RY,

Proof. Without loss of generality we may suppose S = ZN. Call U = p(({)

where p : RY — T¥ is the covering projection. Now, we have that p: U — U,
the restriction of p to U, is a covering projection too. So, as wy(U) = {0} for any

q > 1, we get, by Corollary 11 in Chapter 7, Section 2 of [Sp], that m,(U) = {0}
for ¢ > 2. Moreover, it is not hard to see that iy : m (U) — 71 (TV) = ZV is
an isomorphism where iy is the action of the inclusion map i : U — TV in the
homotopy groups. Because U is open and connected and 7o(TV) = {0} for
q > 2 we get that i : U — TV is a weak homotopy equivalence as defined after
Corollary 18 in Chapter 7, Section 6 of [Sp]. As TV is a CW complex, using
Corollary 23 in Chapter 7, Section 6 of [Sp] we get that iy : [TN; U] — [TV; TV]
is an isomorphism, where [P; X] is the set of homotopy classes of maps from P
to X. Hence, there is g : TV — U such that iog is homotopic to id : TV — TV,
Now, by degree theory, this implies that ¢ o ¢ must be surjective and hence
U = TV which is equivalent to U = RY. O

So, we only have to prove property a) of the proposition. To this end, we
first prove that 7, (U) = {0} for ¢ > 2 and then that m(U) = {0}. This last
property is the hard one.

LeMMA 4.3. 75 : RN — We(0), 7% : RN — W(0) and 7% : RN —
We(0) are fibrations (or Hurewicz fiber spaces) as defined at the beginning of
Section 2 in Chapter 2 of [Sp|, and so they are weak fibrations (or Serre fiber
spaces) as defined after Corollary 4 in Chapter 7, Section 2 of [Sp].

Proof. Once we prove the lemma for 7% and 7%, the case of 7m*" follows
from Theorem 6 in Chapter 2, Section 2 of [Sp]. Let us prove then that 7° is a
fibration. Take X a topological space, ¢’ : X — RY and G : X x I — W<(0)
such that G(x,0) = 7° o ¢/(z) for z € X. We have to prove that there exists
G': X x I — R such that G/(z,0) = ¢'(z) for z € X and 7° oG’ = G. Define
G'(z,t) = W5 (G(z,t)) N W(¢'(x)). Tt is not hard to see that this G’ makes
the desired properties. The case of " is completely analogous. O

LEMMA 4.4. Given any open and connected s-saturated set E, mq(E) =
mg(ENW(0)) for any g > 1. The same property holds if E is u-saturated
when W is replaced by W. If E is su-saturated, then my(E) = m(ENW¢(0))
for any q > 1.
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Proof. Since E is s-saturated, it is not hard to see that 7°|g is a weak
fibration and 7%(E) = E N W<(0). So, take x € ENW(0). As (7*)"!(z) =
W#(z) is contractible since it is homeomorphic to R®* we have by Theorem 10
of Chapter 7, Section 2 of [Sp], the following sequence

0= m((7)"L(@)) % 7y (B) % mg(E AW (0) D 7y 1 (%) L)) = 0

which is exact and hence we have the desired result. The proof when F is
u-saturated is analogous and the case E is su-saturated follows by application
of the same method to 7*|gApyeu(0)- O

COROLLARY 4.5. Any U as in Theorem 4.1 satisfies my(U) = {0} for
q=>2.

Proof. By the preceding lemma 74(U) = m,(U N W€(0)) for any ¢ > 1.
Because W¢(0) is homeomorphic to R? we have 7,(U) = m,(U N W¢(0)) = {0}
for any ¢ > 2. O

Now, we want to prove that D = U N W<€(0) is simply connected which
is equivalent to proving that the complement of D in the Riemann sphere is
connected (regarding W¢(0) as R?), or what is equivalent, that any connected
component of the complement of D is not bounded.

Recall the definition of T, : E¢ — E°,

T, = (38)_1 0 T, © My 0 L 0 j
where L, : RN — RN L, (z) = x +n, for n € ZN, 2, = W¥%n) N We(0)
T = Ty, T = T we(z,) and j§ : B¢ — RN, j§(v) = v+ +§(v) is the
parametrization of the center manifold of 0, W¢(0).

Let us call D¢ = (j§)™1(D) and recall that C(y) is the accessibility class
of y. Let us state the following proposition which solves our problem.

PROPOSITION 4.6. For any x € E€ and § > 0 there are n € S, n # 0,
keZ k>0andmn :[0,1 — E¢ i =0,...k— 1 such that n;([0,1]) C
do - ((C () +S)NW*(0)), 1:(0) € B§(Tin(x)) and n;(1) = Ty 1yn (). More-

over [Ty (z) — x| — 00 as § — 0.
Before the proof of this proposition, let us show how it solves our problem.

COROLLARY 4.7. Any connected component of the complement of D is
not bounded.

Proof. Take B C W¢€(0) a connected component of the complement of
D and call B® = j;*(B). Take x € B® and suppose by contradiction that B
is bounded. Let R > 0 be such that B¢ C Bfy(x), the ball of center x and
radius R. Using the preceding proposition we have that for any 6 > 0 there are
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neS, n#0andk €Z, k>0 such that C5 = U o B§(Tin(z)) U UZ 077,[0 1]
is connected and |Tj,(z) — x| — oo as 6 — 0. So, for 0 small enough we get
that Cg, the connected component of Cs N B () that contains x, satisfies
Cs N SSp(x) # 0, where SSp(z) is the boundary of BSp(x). Then, looking at
the Hausdorft space of the compact subsets of BS, r(z) we see that there is a
subsequence d; — 0 such that C’5 — (' in the Hausdorff topology. Because of
the properties of the Hausdorff topology, we get that C is connected, x € C
C C (E°\ D), and so C' C B¢, and C' N S§p(x) # 0, thus contradicting the
boundedness of B. 0O

Let us begin the proof of Proposition 4.6.

LEMMA 4.8. There is a constant ¢ > 0 that only depends on A such that
r:%, |n¢| > for anyn € ZN, n #0.

C
- |7’L‘T

Proof. See Lemma 3 of [Ka] or Lemma A.10 of Appendix A. O

Proof of Proposition 4.6. Take § > 0 and define ¢ > 0 by §d = &7, v =
1— (s+4b), where f3 is as in Proposition 3.1, b is as in Lemma 3.3, s = rb+1
and r is as in Lemma 4.8. Moreover, we may suppose, if f is suﬂiciently close to
A that v > 0. Taken € S as in Lemma 3.3 for this e. Also, take & < k < e~ %.
Thus, by (2) of Lemma 3.5 we have that

|Then () — x| > |kn®| — Clog |kn"| - C

Zk% —bClog3Ce ™! —Clogk — C

Zs_sﬁ —bCloge™! —sCloge™! — C — bClog 3C
>e5Ce™ — (b+5)Cloge™ — C — bClog 3C
=Ce ' — (b4 5)Cloge™ - C.

Since €7 = §, we have |Ti,(x) — x| — oo as § — 0. Let us prove now the
other part of the lemma. By Lemma 3.3, we have

W2 (W (WEGo(2)))) N WE (WL (WE(Go(z) +n))) # 0.
Take z in this intersection. Then there are points y,w,y’, w’ such that
2 € Wiy), z€ W2(y'), y € Wiy (w), y' € Wi,y (w' +n)
and j, '(w) € B(x), jo (w') € BE(x). Now, let us define
S :Wen) — We0), S=myon’ony,
where

7l We(n) — W), 7°: Wey') — Wy), w5 : Wy) — W0)
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are the respective holonomies. By hypothesis we have that S(w’ + n) = w.
Moreover, using Proposition 3.1, we have Lip(S) < CL(g)??. Furthermore,

S(jo(x) +n) € Cjo(z) +n) NW(0)
and hence
go o Tin o jg * © S(jo(x) +n)) € Cljo(x) + (i + 1)n) N W*(0).
Now, take 0 <4 < k — 1 and call Z;41 = Ti, 0 jo ' (S(jo(2) + n)). Then
d“(Fi1, Tin(2)) < d°(Zig1, Tim 0 Jo 'S (W' +n))
+d*(Tin (g (W), Tin(x))
< Lip(Tin)Lip(jg ')Lip($)Lip(jo)d* (jg ' (w'), z)
+Lip(Zin)d°(jg ' (w), )
< Lip(T;n) (CLip(S) + 1)e.
Now using Corollary 3.2 we get
d°(&i+1, Tin(2)) < (CkL(€))?(CL(2)* + 1)e < Cel~AlH3b),
If £ is small enough, we obtain
A&y 1, Tin(z)) < ' A6 — o7 — 5,

Finally, as we shall see in the next section, Lemma 5.5, there is a path
i 2 0,1] = W(0), 7,(10,1]) € Cljo(x) + (i + 1)n), such that 7,(0) = jo(&s+1)
and 9;(1) = jo(T(i4+1)n(x)). So, taking n; = o+ o7 we get the desired result.

O

As a corollary of the proof of Lemma 3.3 we have the following;:
COROLLARY 4.9. Any su-saturated open subset of RN has infinite volume.

COROLLARY 4.10. For any open su-saturated U C RN and S C ZN sub-
group of maximal Tank, there is 0 #n € S such that UNU + n # (.

Proof. ps : RN — ']Tg , the covering projection to the torus generated
by the lattice S, cannot be injective when restricted to U because if it were
injective we would get volpy (ps(U)) = volgn (U) = o0. O

COROLLARY 4.11. Any open or closed F-invariant su-saturated U C RN
satisfying U + ZN = U is either empty or the whole RY.

Proof. We prove the case U is open; the case U is closed follows from
work with the complement. Take V C U a connected component of U. As
V is open and su-saturated we have by Corollary 4.10 that there is n € Z",
n # 0, such that V4+nNV # () and so V =V +n since V +n C U. Moreover,
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as the nonwandering set of f is TV we have that there are k € Z, k # 0 and
I € ZV such that [F*¥(V) + 1NV # 0 and hence F¥(V) 4+ 1 = V because
F¥(V) +1 C U. From this, and the properties of A, it is not hard to see that
there is a subgroup S C Z" of maximal rank satisfying V + S = V. In fact,
S = {Zf\!ol kiA%*n : ki € Z fori =0,...N — 1}. So, using Theorem 4.1 we
get the corollary since V is open, connected, su-saturated and V 4+ 5 =V. O

COROLLARY 4.12. If C(0) is open then C(0) = RY. And hence f has the
accessibility property.

Proof. By Corollary 4.10 there is n € Z" such that C(0) +n N C(0) #
and so C(0)+n = C(0). Because F(C(0)) = C(0) there is a subgroup S C Z~
of maximal rank satisfying C'(0) + S = C(0). Hence, as C(0) is connected,
using Theorem 4.1 we get that C(0) = RV, O

5. Structure of the accessibility classes

In this section we shall prove that either C'(0) is open, and hence the whole
R by Corollary 4.12, or #(C(z) N W¢(0)) =1 for any z € RY.

THEOREM 5.1. Either C(0) = RN and hence f has the accessibility prop-
erty, or #(C(m) N WC(O)) =1 for any z € RY.

The proof of the theorem essentially splits into two propositions:
PROPOSITION 5.2. For any x € RY one of the followings holds:
(1) C(x) is open,
(2) C(z) NW<(0) is the injective image of either S*, (—1,1), [0,1] or [0,1),
(3) #(Cla) NW(0)) = 1.

Moreover, denoting M the set of points satisfying property 3, M is closed,
su-saturated, F-invariant and M + Z = M. Hence by Corollary 4.11 M is
either empty or RY.

Let us mention that in case (2) more is true; that is, C'(x) N W<(0) is a
topological one-dimensional manifold without boundary; i.e., it is homeomor-
phic to either S* or (—1,1). Moreover, by the differentiability of the holonomies
between center manifolds, it can be proved that they are in fact differentiable
manifolds. But we only need the way we state it. Indeed, we have the following
proposition:

PROPOSITION 5.3. In the above proposition, case (2) cannot hold for 0;
i.e., either
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(1) C(0) is open;
(2) #(C(O) N WC(O)) =1.
Before the proof of the propositions, let us prove the theorem:

Proof of Theorem 5.1.  We must prove that either C(0) = RY or M = R".
We know that M is either empty or the whole RY. Let us suppose that
M # RV, hence M = () and so, 0 must satisfy either (1) or (2) of Proposi-
tion 5.2. But by Proposition 5.3 we have that 0 must satisfy (1) and hence
C(0) is open and by Corollary 4.12 C(0) = RV O

LEMMA 5.4. For any x € RN, C(z) N W¢(0) is open if and only if C(x)
1S open.

Proof. If C(x) is open then C(z) N W*¢(0) is open by definition of relative
topology. If C(0) N W¢(z) is open, then (75%)~1(C(x) N W¢(0)) = C(x) and
hence C(x) is open. O

LEMMA 5.5. Given x € W¢(0) and y € C(x) " W¢(0) there is g > 0 and
v WE (x) x I — W¢(0) continuous such that y(x,0) = x, v(z,1) = y and
v(z,I) C C(z) for any z € W¢ (x) where I = [0, 1].

Proof. We first build a path in W¢(0) from z to y. Since y € C(x), there
is an su path n : I — R such that 7(0) = = and n(1) = y. Take ™% op
which gives the desired path. For the construction of v as in the lemma, just
remember that the stable and unstable foliations are continuous, so that if we
take a point close enough to x, we can build a path close to 17 and then project
it to W¢(0) as we did with 7. O

LEMMA 5.6. If int(C'(z) N W€(0)) # 0 then C(z) N W€(0) is open.

Proof. Let z and € > 0 be such that W¢(z) C C(z) N W¢(0) and take y €
C(z). Then there is g > 0 and ~ : W¢ (2) x I — W€(0) continuous such that
Y(,0) =y, 7(y,1) = z and y(w, I) C C(w) for any w € W¢ (y). As (1) =7
is continuous, 7~ 1(W£(z)) is open and y € 3~ 1(WE(z)) € C(z) N W<(0). So
C(x) N W<(0) is open. O

By an arc we mean a homeomorphic image of [0,1]. In what follows let
us identify W€(0) with E° for the sake of simplicity.

LEMMA 5.7. Suppose C(z) N W¢(0) is not open and let n; : I — C(x)N
We(0) be injective i = 1,2. Then m(I) Nna(I) =0 or m (L) Una(I) is either
an arc or a circle.
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Proof. Let x and n;, i = 1,2, be as in the lemma. Suppose that n;(I) N
n2(I) # 0 but that the conclusion of the lemma does not hold. We claim the
following;:

CLAIM 2. There are closed subintervals I1,1s C I, and points a € Iy,
b € Iy such that ni(I1) Nn2(L2) = {m(a)} = {n2(b)} and either a € 01, and
b € int(l2) ora € int(l1) and b € Ols.

We leave the proof of the claim until the end. Without loss of generality
we may suppose that a € 9l and b € int(lz). Moreover, let us make a
reparametrization that sends I; to [0,a] and I to [0,1]. We use the same
notation 71 and 7 for these reparametrizations. Take g¢ and v : B (n1(a)) x

I — W¢(0) as in Lemma 5.5, such that v(n;(a), 1) = 72(0). Given £; > 0 small
enough we can define

b_(e1) = sup{s < bsuch that n2(s) ¢ BZ (n1(a))}

and
by (e1) = inf{s > b such that ny(s) ¢ BZ (n1(a))}.

Furthermore, define

a_(e1) = sup{s < a such that n(s) ¢ BE (n1(a))}.

m(a-(e1),al

Be(y(mi(a),t))

Notice that
U = B, (m(@) ~ (ma—(e1).a] Uma(b-(21). b (c1) )

has exactly three connected components. Suppose now that there is ¢t > 0
such that v(n1(a), [0,t]) C BE (n1(a)) and y(ni1(a),t) € Uy for Uy a connected
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component of U. Take € > 0 such that

Bi(y(m(a), [0,2])) € Be, (m(a)),  Bi(y(m(a),t)) C U

and take 6 > 0 such that if z € B§(n:1(a)) then v(z,s) € BE(y(ni(a),s)) for
s € [0,t]. Take now U another connected component of U; then for any
z € Uy N B§(ni(a)) we have that v(z,[0,t]) C B¢ (ni(a)) and v(z,t) € Uy.
Hence, as 7(z,[0,t]) is connected we have that

Yz [0,) 0 (mi(a- (1) @ Uma(b-(21), b (e0)) ) #0

and so Ua N B§(n1(a)) C C(x)NW4(0) contradicting that it has empty interior.
So there is not such a t. This implies that when

t4+ = inf{t > 0 such that v(n1(a),t) ¢ B (m(a))},

then
Y(m(a),[0,t4)) € mla—(e1),a] Unz(b—(e1), by (e1))-

Suppose first that v(n1(a), [0, t+))ﬂ772( ( 1),b] #0 (the other cases will follow
in a similar way). As before, we have that

V =B, (m(a)) ~ (m(a-(e1),a] Unalb,bi(e1))

has two connected components and that there is 0 < ' < ¢y such that
v(m(a),t’) € na(b—(1),b) C V4 which is one of the connected components
of V. Because t' < t, there is € > 0 such that

B:(y(m(a),[0,t])) C BE, (m(a)).

Now, this case follows by the same arguments as in the preceding case.

Proof of Claim 2. Call K; = n; *(m(I)Nna(I)). Taking U as a connected
component of the complement of K1, we have that U is an interval, with ¢ < d
its endpoints. Let us assume that U C (0,1). If 7, ' (n1(c)) is not an endpoint
of I, then take I = [¢, %], I, = I, a = c and b = 1, ' (m1(c)). Otherwise,
we have that 7, (n1(c)) is an endpoint of I and we may suppose it is 0. If
ny H(m(d)) is not an endpoint of I, take I; = [#,d], I, =1, a =dand
b =15 (n1(d)). Otherwise, we have that 1, *(n1(d)) is an endpoint of I and it
must be 1. So we have that 172(0) = n1(c) and 72(1) = n1(d).

Take another connected component of the complement of K, if any, and
call it V. Call the endpoints of V r < s and assume r € K. Again, if
1y H(m(r)) is not an endpoint of I, we are done; if not, we have that 7, (r) =
12(0) or n1(r) = n2(1), and so, r = ¢ or r = d, but r # ¢ because VNU = 0.
Then, take I} = [<54 755] [, = T, a:dandb: 1. If r ¢ Ky, then r = 0

2 02
and s € K;. In this case, either 7, '(11(s)) is not an endpoint of I and we
are done, or s = ¢ and we take [; = [73%,<54] [, = I, a = cand b = 0. So

if U C (0,1) we may assume that there is not another connected component
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and hence U = K¢ and n2(0) = ni(c) and n2(1) = ni(d). From here it is
not hard to see that we can concatenate 71 and 72 to build a circle. So we
may assume that there is no connected component of the complement of K;
inside (0, 1). Hence there are at most two connected components. And we may
assume that the same holds for K. If K = I then n1(I) C n2(I) and we are
done. So we may assume that U = [0,d) is a connected component of K¢ and
that 71 (d) = n2(1), if not, we can argue as before. But then 1 € K5 and hence,
either Ky = I and we are done again, or [0, r) is a connected component of the
complement of Ky. Now, ;' (n2(r)) is an endpoint of I and also it is in K
so that n2(r) = n1(1) because 0 is not in K;. Now, K; = [d, 1] and Ky = [r, 1]
and from here it is not hard to see that 7;(I) U n2(I) must be an arc. O

Proof of Proposition 5.2. Suppose that (1) and (3) do not hold; then by
the preceding lemma the proof of the proposition follows in the spirit of the
proof that the only one dimensional manifolds are the ones in (2). That M is
su-saturated, F-invariant and M + Z" = M is almost obvious. To prove that
it is closed, we prove that the complement is open. But by Lemma 5.5 it is
not hard to see that the complement is in fact open. O

COROLLARY 5.8. If f is sufficiently close to A then C(0) N W€(0) is not
homeomorphic to [0, 1].

Proof. As F(C(0)nW<(0)) = C(0)nW<(0), if C(0)NW*(0) were homeo-
morphic to [0, 1] then we would have to have that either the endpoints are fixed
or permuted by F. As the only point fixed by F' is 0 and F' has no period-two
orbits we get that this is impossible. O

Now, we are going to prove Proposition 5.3. Arguing by contradiction
suppose in the sequel that C(0) N W¢(0) = n(J) where n : J — W¢(0) is
injective, n(0) = 0 and J = (—1,1) if C(0)NW*¢(0) is homeomorphic to (—1,1),
J = [0,1) otherwise. Notice that in the case C(0) N W¢(0) is homeomorphic
to a circle, we do not have that n is a homeomorphism. Moreover, define
H =n([0,1)) and suppose, working with f? if necessary, that F(H) = H.

We may suppose that W¢(0) has the euclidean structure inherited from
E€. Now, we may chose f close enough to A in order to get the following claim.

CLAIM 3. For 0 € [0,27) define the line with slope 0,
1(0) = {(rcos(0),rsin(0)) : r > 0},

with S(0) the sector bounded between 1(6) and F(1(6)), and I(0) = intS(#). A
priori there are two sectors, one satisfying the following: there is n > 2 such
that F(I1(0))N1(0) =0 and J-y F'(S(0)) = W€(0). Clearly n does not depend

on 0, not on F.
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Define H(t) = n((0,t]). As F(H) = H and the only fixed point of F' is 0
we may suppose, working with f~1 if necessary, that F(H(t)) D H(t).

LEMMA 5.9. For any 6 and t > 0, H(t) N1(0) # 0.

Proof. Let 6 and ¢t > 0 be given and suppose that H(t) N1(#) = 0. Then
H(t)NF((9) Cc F(H(t)NiO)) =0.

Hence H(t) C I(f) or H(t) N S(A) = (). The first possibility cannot happen
because F(I1(0))NI(0) =0 and then H(t) = H(t) N F(H(t)) = (). Neither can
the second one because in this case

FRXH®)NSO) c HE)NSH) = 0.
Hence H(t) N F*(S(0)) = 0 and H(t) = H(t) N UL, F{(S(0)) = 0. O

COROLLARY 5.10. For any x : [0,) — W¢(0) C} with x(0) = 0, x(0) # 0,
s>0and § >0, x([0,0)) N H(s) # 0.

Proof. Take x,d and s as in the corollary. Call ' = Foy. As x(0) # x’(0)
there is p > 0 such that x[0, p) N X’[0, p) = {0}. Moreover, calling CC(D, x)
the connected component of D that contains x, we can take 7 small enough so
that

R = B$(0) \ [CC(x[0, p) N B£(0),0) UCC(X'[0, p) N BL(0),0)]

has exactly two connected components. Moreover, if 7 is small enough, there
are 0 and 6, such that 1(6p) N BE(0) ~ {0} and 1(61) N BE(0) ~. {0} do not lie in
the same connected component of R. We may suppose that p < . Take sg < s
such that H(sg) C BS(0). Suppose by contradiction that H(so) N x[0, p) = 0,
then, as F'(H(so)) D H(sop) we have that H(so)Nx’'[0, p) = 0. By the preceding
lemma, H(sg) N1(0y) # 0 and as H(sp) is connected it must lies in the same
connected component in which lies [(6p) N BS(0) . {0}, thus contradicting that
H(so) N1(61) # 0. O

Given z € C(0)NW<(0) there is a C* diffeomorphism P, : W¢(0) — W¢(0)
such that P;(0) = x and Py(z) € C(z) for any z € W¢(0). To build such a
diffeomorphism, take an su-path from 0 to  and mark the corners; then define
the diffeomorphism sliding along the s or u-foliation from the center manifold
of a corner to the center manifold of the following corner. In other words, take
v :[0,1] — RN, call 0 = xq,21,...,2, = 2 the corners of v ennumerated by
the order of [0, 1], and define m : W€¢(0) — W¢(x;) sliding along the s-foliation
if the first leg of y is an s-path or the u-foliation if it is a u-path. Then repeat
the procedure from z; to x2 thus defining 7w : W¢(z1) — W€(x2) and so on
until you reach z,, = x. As the holonomies used in the construction are at
least C' and the definition of accessibility class, the composition of the m;’s
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give the desired P,. Notice that P, is a diffeomorphism because we can make
the inverse process in order to get the inverse of P,.
With this P, and the corollary above we get the following:

COROLLARY 5.11. For any t € (0,1) and any x : [0,&) — W<(0) Ct, with
x(0) = n(t), x(0) #0, s > 0 and & > 0, x((0,0)) Nn(t — s, t +s) # 0.

So, let us get the contradiction to the hypothesis that C(0) N W¢(0) is
neither open nor {0}.

Proof of Proposition 5.3. Take a point z in W¢(0) that is not in C(0).
Now take the line segment from z to 0 and tp € (0,1). Run along the line
segment from z to 0 and stop the first time you touch 70, tp]. Suppose this
point is n(t1). Now take the line segment from 7(t1) to z and call it . Then
1N n0,tg] = {n(t1)} but by the above corollary, this implies that ¢; = ¢y and
so n(tp) is in the line segment from z to 0. As ¢y was an arbitrary point in
(0,1) we have that n[0,1) is contained in the line segment from z to 0 thus
contradicting Lemma 5.9. O

6. Case C(0) is trivial
We suppose in this section that #(C(z) N W¢(0)) =1 for any = € RY.
LEMMA 6.1. T), 0 Ty, = Ty for alln € ZN.

Proof. Notice that T;,(x) = C(x +n) N W¢(0). Hence

Ty o To(x)=C(Tr(x) +n) N W)
=C(C(x+m)NWe0) +n) N W0)
=(C(x+m)+n)NW0) = Thim(x)
thus proving the claim. O

Define the linear transformation L : E¢ — R? by L(e§) = (1,0) and
L(e$) = (0,1). Let L(n®) = ay,, and P, = LoT,, 0o L™, Q, = LoT, o L™*. Also,
take C' > 0. We choose the C" neighborhood of A small enough to obtain the
following: There is

h:R? — R? h = x + n such that:

(1) h~lo Pioh= R(I,O)a
(2) h"*oPyoh =Ry,

(3) h"1oQnoh = Q, is in some given C" neighborhood of R, if |n| < C,
and the C" neighborhood of A is small enough.
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(4) |n(z)] < Clog™ |z + C,
(5) n(0) = 0.

Let us show how to build such an h. In the sequel, when we say that a
diffeomorphism is C" close to the identity, we mean that when the C" neigh-
borhood of A is sufficiently small we can take the diffeomorphism as close as
wanted to the identity.

Now, Pi(z,y) = (z,y) + (1,0) + ¢1(z,y) and we can take |[¢1]/c- as small
as wanted. Take ¢ < 3 small and define ¢ : R — R, C* such that ¢(z) = 0
if  <eand ¢(x) =1if z > 1 —e. We require (taking ¢ small enough) that
[¢p]ler < C for some fixed constant that only depends on r. Take h(z,y) =
(z,y) +¥(x)p1(z,y). If the C" norm of ¢ is sufficiently small, then h; is a C”
diffeomorphism, C" close to de identity. By definition we have that if |z| < e
then

(1) P1 o ill = iLl o R(I,O)'

Define now h(z,y) = Pl[m](ﬁl(;v — [z],y)) where [z] stands for the integral
part of z. We claim that h|_..,<14¢) = h1, h is a C" diffeomorphism and
Pioh =ho R . The first claim is obvious if 0 < x < 1. If —e < x <0 then
we have that

h(a,y) = Pyt (h(z + 1y) = ha(z,y)

by (1). In the same way we get the first claim if 1 <2 < 1+¢. That his C" is
essentially by definition, because if (z,y) satisfies that = ¢ Z, then there is a
neighborhood of (z,y) such that [z'] = [z] for any (2/,4) in this neighborhood.
Also, if € Z and the neighborhood of (z,y) is such that |x — 2’| < /2, for
(2',y') in this neighborhood, and by the first part of the claim, the property
follows. That h is in fact a diffeomorphism also follows in the same way; just
notice that defining n such that P ™(z,w) € hi[0 < = < 1] we have that

W=l (z,w) = hit o Pz, w) + n.

Now, h™loPioh= R(1,0). Define P = h=lo Pyoh. By the commutativity,
Pi(x + (1,0)) = Pi(x) + (1,0) so that P} induces a diffeomorphism of the
cylinder. Next, taking the circle [y = 0] and working as above, we can build a
C" diffeomorphism A’ : R? — R? with h/(0,0) = (0,0) such that

h,(l'+(1,0)) = h/(l‘) +(1,0), Péoh, :h/OR(O,l)

and P'|[_ccqy<i14e) 18 C7 close to the identity. So taking h = hoh' we have
that h is a C" diffeomorphism which is restricted to some small neighborhood
of the standard square, is C" close to the identity and

h_l o P1 oh= R(I,O)’ h_l o P2 oh= R(O,l)'
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Notice that the third condition must be verified only in a neighborhood of the
standard square and that it is verified because of Corollary 2.4 and the fact that
h may be chosen as close to the identity as desired. That h(0) = 0 follows again
by construction. Let us prove that h satisfies condition 4. Set x = (x1,z2) and
n = [xr1]e; + [x2]e2. Then, using the first property and Lemma 3.5, we have
that

()] = |h(z) — 2| = [P o P o h(z — ([z1], [2])) — 2
< ‘LTn o Iflh(x — ([x1], [x2])) — ar‘
< LT 0 L7 (@ — ([, [2])) — (L7 h(a — (2], [22])) + n)]|

+lh(z = ([21], [22])) = (& = ([21], [2]))]
< C|[L|[og [n] + [n(z = ([z1], [z2])| < C|[L||1og || + C.

6.1. Case N > 6.

LEMMA 6.2. If N > 6 there is n € Z" such that if the linear transfor-
mation L : E¢ — R? is defined by L(e§) = (1,0), and L(e§) = (0,1) and
L(n®) = «, then « satisfies a diophantine condition with exponent & for any
0 > 0. Clearly, n only depends on A.

Proof. The proof of the lemma will be carried out in Appendix A. O

Now, using the KAM theorem, we have that Q = @, = Ry o hl_l oRyohy
with th — idHcl < %

LEMMA 6.3. Let @ : R® — R @Q = Ry o hfl o Ry o hy and suppose
”h1 — id||c1 < 6. Then

Q" () = (z + ka)| = KIAI(1 = 0) +6(]A - 2)

and
Q¥ (0)] < k(A + |of + 26)

for all k > 0.

Proof. Denote h; = = + ¢ and notice that Q(z) = 2+ a + A + ¢(x) —
©(Q(x) — \) and so

k—1 k—1
QF (@)= +ka+ A+ o(Q(2) = > o(@ T (x) = )
=0 =0
=z +ka+kA+ ) [p(Q7(2) - p(Q () = N)]
j=1

+o(x) = p(Q () = )
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so that
k—1
[Se(Q () — 9@ (@) — N)] + o) — 9@ () — N)| < (k= DIN5 + 25
j=1

and thus we get the first estimate. The second one follows easily by the same
method. O

The following lemma gives another bound.

LEMMA 6.4. There is C' > 0 such that for any k > 1, |Q¥(0) — ka| <
Clogk+C.

Proof. Tt is essentially a special case of Lemma 3.5. 0
Finally,
G4(0) ~ kal = |P(QH(0)) ~ kal = |@4(0) +n(@"(0)) ~ kal
> HAI/2+ 5 (1N~ 2) ~ [1(Q(0))
> HAI/2 + 57~ 2) — Clog™ [QH(0)] — €

1
>EkIN/2 4+ 5(\)\] —2)—Clogk
—Clog(|A| + o] +1) = C
=k|A/2 —Clogk —C
and thus this implies that A = 0.

6.2. Case N = 4. Because Lemma 6.2 is false for N = 4, we need to use
another argument here. What we do in this case is to show how the proof in
[Mo] of the linearization of commuting circle diffeomorphisms applies in our
case. We follow the notation of [Mo] in this subsection.

We say that ¢ : R? — R? such that ¢(z +n) = ¢(z) + n for any n € Z2
and = € R? has rotation vector o € R? if
¢h(z) —a
R el AN
k——+o0 k

uniformly in z.

THEOREM 6.5. Let ¢, : R? — R2, be two C?? diffeomorphisms such that
when ¢, (x) = x + o + ¢u (),

(1) ¢p(x+n)= ¢ (x)+n forv=1,2, anyn € Z> and x € R?,
(2) p10¢2 =p20 ¢,

(3) by is close to 0 in the C?2-supnorm for v =1,2.
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Assume also that ¢, has rotation vector «,, and that the following diophantine
condition holds:
k- aull = 7
o1 e
for any k € Z2, k # 0. Then there is a C* diffeomorphism h : R? — R? such
that

(1) h(x+n) = h(z) +n for any n € Z* and x € R?,
(2) ¢ppoh=h+a, fori=1,2.

So the theorem says that two commuting diffeomorphisms of the 2-torus
with diophantine rotation vectors and close to these diophantine rotations are
smoothly and simultaneously conjugated to the rotations.

As we said, for the proof we show how to adapt the proof of Moser to our
setting. So, we have 7 = 2 in formula (1.3) of page 106 of [Mo]. On page 115
of [Mo] formula (3.5) becomes

Vo =C(T%,R); Vi =CS°(T?%,R?); Vi = CO(T?, 50(2)).

The operators L, A, B, L*, A*, B* and M are defined in the same way. In
Lemma 3.1 we take 0 = 4 + %. Let us show how the proof of Lemma 3.1

_ 2mijea
v= E vje ™

applies in our case.

JEZ2, j#0
Mv= > pue”™e,
JEZ2, j#0
. . . . Cc
py = Alsin? (e - ) + sin’(raz )] 2 7o
Mol <0 S w gl
JEL2, j#0
S — 1
<C 3 [ s, < Clolgt
JEZ?, j#0

Now, on page 117, the smoothing operators are defined in the same way, with
S1 changed by T? and R by R2. The construction of the smooth solution @ is
as well, everything defined componentwise. On page 118, everything works as
well. The only difference is the fact that 1, has rotation number «, implies
1[11, has a zero. In our case, we apply Lemma 3.5 which, modulo changing the
constants, is invariant under conjugacy. Thus we obtain the fact that each
component of @@,, has a zero. Hence we have

9]0 < 2Y — clo.
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Finally on page 119, we define £, = * but now, £ = 1+ 339,
_ 1
NS:Esgﬁ l:22> 0-:4“‘%7
where § = 2(7{5) = 22772 and in formula (3.20) we change |a($)]1 < g§/2 to

\ﬁ(s) 1 < sg/ " Hence everything works and we get the conjugacy h : R? — R?
whenever |¢,|o and |¢,|; are sufficiently small.
So in our case, ¢, = @y, for v =1,2. In order to get the smooth conju-

gancy, we need the following lemma:

LEMMA 6.6. There exist ni,ng such that if we take the linear transfor-
mation L : E¢ — R? defined by L(€$) = (1,0), and L(e$) = (0,1) and call
L(n$) = a1, L(n§) = ag, then there is a constant ¢ > 0 such that

c
max 1% - aw | > W
for any k € Z2, k # 0.

The proof of the lemma will be carried out in the appendix.
Thus we fit in Theorem 6.5 and hence get a smooth diffeomorphism h; :
R? — R? satisfying

(1) hi(z +n) = hi(z) +n for any n € Z? and x € R?,

(2) ¢ppohy =h1+a, for i =1,2.

6.3. End of the proof. Call ho = L™ o h; o h™' o L in either case. As
the T,,’s form a commutative group of diffeomorphisms and the R,.’s acts
transitively on E€ we get that hg o T, = Ry o hy for all n € ZN. Now define
hs : W¢(0) — E° by hs :hgojal and h¢ : RN — E°€ by h¢ = hg o m%. We
have that

h¢olL, = hgojo_loTrS"oLn = hgoTnojo_loﬂ's“ = Rncohgojo_loﬂsu = R,-oh".

Moreover, he|yes(y) is C' for any z € RV, 0 = u,s and y € O(x) if and only
if h(x) = h°(y). Indeed, it is not hard to see that Lip(h®|ycr(,)) < C(L) and
Lip((hc|W£(I))_1) < C(L) for some constant C'(L) that only depends on the
size of the neighborhood of A and L. We claim that h®o F = A°o h®. By
definition, we only have to prove it in W¢(0). Now,

hé(F(m*(n))) = h(7°"(An)) = h°(An) = A°n® = A°h%(n) = AR (7*"(n)).
As ©%(ZN) is dense in W¢(0) (this is because h¢(m*“(ZN)) = {n®: n € ZN}

and hC|Wc(0) is a diffeomorphism), we get the desired claim. Now, denoting
F = A+ and solving the cohomological equations

A9 — @ o F=9° and A" — %o F ="
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which can be solved as in the Anosov case or as in Hartman-Grobman’s
theorem, we get h®(z) = z° 4+ ¢*(x) and h"(x) = 2" + ¢“(z). Defining
Hy :RY — RN by Hy = h® + h" 4 h¢, H; is a homeomorphism, Hy(x 4+ n) =
Hi(x)+n for all n € ZV which means that H; induces a homeomorphism of the
torus and that Hy o F' = Ao Hy and hence f is conjugated to A. The problem
now is that, as in the Anosov case, a priori, H1 has no regularity property other
than just being continuous; hence we now define Hy : RY — RN by Hy(z) =
x4 x4+ he(x). Hy is again a homeomorphism, and Hy(z+n) = Ha(x)+n for
all n € ZV and so it induces a homeomorphism of the torus. Because of the
properties listed above we have Hy(C(x)) = Ha(z) + E**. So if we prove some
regularity property for Ho, using the fact that  + E*, € RY, induces an
ergodic foliation of the torus, we get the essential accessibility property. We
claim that Hs is bi-Lipschitz. To prove this claim, notice that, as Hy induces
a homeomorphism of the torus, it only has to be proved in a neighborhood of
a fundamental domain of the torus. Moreover, we only have to prove that it
is locally bi-Lipschitz by compactness. So, take x,y and & = W*(z) N W (y);
then he(z) = h®(Z). Moreover, & = r+v°+75(v°) = y+w™ +v,*(w™). Thus,

| =yl =™ + " (w™)] < (1 + w)[w™],
[w™ =[x = )™ +12(")] < [(& = y)™[ + 5|07,
[0 =1(y = 2)° + 9" (™) < [(y — 2)°| + K[w™],

and
W] + o] < —— o — o,
and |w™| < 1|z — y|. Hence
&~ 9 < T2l —y]

and so we may suppose that = and y are close enough to get 2 € W{"(y) and
thus, |he(z) — h%(y)| < C()|z — y|. As Ha(z) = z° + 2" + h(x) we get that
H, is Lipschitz.
Let us prove now that |Ha(z) — Ha(y)| > co|z — y| for some constant cy.
As |Ha(x) — Ha(y)| > |(z — )], we may suppose that |(z — y)**| < |(z — y)°].
Define ' = W*(2) N W¢(y); then 2’ = & +v" + 7§ (v") = y + w® + 75 (w®). So,
again we may suppose x and y so close that
1
hc _ hc — hc N _ hc > I
|h¥(z) = h(y)| = [h°(2") — R(y)| = cm =" —yl,
|z =yl <2|(z —y),
(= 9)°] = (" = 72(0")] < 1@ - 9)°] + 5l —9)°],
(@ = y)°[=w’ — (45 (v")°] < (@’ —y)°| + Kl(&" — )",

<
| <
(2 = 9)°| = (v (w®) =75 (")°] < &(I(2" = v)°] + (2" = v)"]).

=
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Hence
[(z — )] < (=" =)+ &l — )"+ £ (=" — )] + (@ —y)"]) < 2[2" —yl.

And so, taking ¢y = ﬁ(l) we get that Hy ! is Lipschitz and hence that Hs is
bi-Lipschitz. In fact, it can be proved that Hy is a C' diffeomorphism. To do
this, just notice that he|y.(y) is a C! diffeomorphism and hélwo(z), 0 = s,u
is constant for any « € RY. Thus, the partial derivatives are continuous and
hence h°¢ is C! and so Hj is C'. Working in the same way with H;l we get the
desired claim.

Appendix A. Diophantine approximations

In this appendix we will prove some results about diophantine approxi-
mations.

THEOREM A.l. Let oy, i = 1,...,n, be real algebraic numbers and sup-
pose that 1, aq, ..., a, are linearly independent over the rationals. Then, given
d > 0 there is a constant ¢ = c¢(0, oy, ..., ay) such that for any n + 1 integers
q1,---54n, P with q= maX(|Q1’a ceey ‘Qn’) >0

‘(hal + -+ gray +p| > qn+5‘
Proof. See Chapter VI, Corollary 1E of [Sc]. O

ProOPOSITION A.2. Let P be a polynomial of degree N, with integer coef-
ficients, irreducible over the integers. Suppose that one root of P is a complex
number of modulus one, say A. Set ¢c; = 2Re(\) where Re stands for the
real part of the number. Then, for any @ with integer coefficients such that

Qe1) =0, deg @ = &

Proof. Take @ such that Q(c;) = 0 and deg @ = d. Then, as ¢; = A+ A"},
we get that T(z) = z?Q(z + x7!), degT = 2d and T(\) = 0. As P is
irreducible, 2d > N. O

Let us define some tools that will be useful in what follows. ch)r any given
0 € C, |0] = 1let us denote cx(0) = 2%Re(0*) and a,(0) = Fnrd where Jm
stands for the imaginary part of the number. We have that ax and ¢ satisfy

the following recurrence relation:

(1) aq :0,a1 = 1,60 :2,
(2) ags+1 = ck + ag—q for k > 2,

(3) ¢k = crax — 2ag_q for k > 1.
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From this recurrence relation we obtain polynomials with integer coeflicients
Ry, and I}, that do not depend on 6 such that ar = Ix(c1) and ¢ = Ry(c1).
Moreover, deg(Ry,) = k, deg(I) = k—1 and when o and 8F are the coefficients
of Ry and [j respectively, we have the following:

(1) ¥ =1and gF | =1 for k > 1,
(2) al,j_%_l =0 and ﬁ£—2i—2 =0fork>1,0<2i<k-—1.

Given a polynomial P with a root A with modulus 1 set ¢, = cx(A) and
ar = ag(N).

COROLLARY A.3. If P is a polynomial with integer coefficients, irreducible
over the integers and deg P is odd then it has no root of modulus one.

Proof. Take P a polynomial with integer coefficients, suppose deg P =
2r + 1 and that A is a root of P with modulus 1. Write P(z) = Ziwglp z
Then

2r+1

0= A Zpk)\ + Z pk)\kfr

k=r+1
r+1

—Zpr k)\ + Zpk+r

where ) is the conjugate of A\. As X is also a root of P, we obtain, in the same
way
r+1

0= Zpr k)\k + Zpk-i—r

So, from both we obtain that

r—+1
0= ZpT =X+ e (= X)
k=1
r ~r+1 a ~k
=2t VT =N 4D ek — P (A =X
k=1
=2 [P2r+13m(/\r+1) + ) (Prek — prop)IM(AF) |
k=1

Now,
-

0= pory1lrsi(cr) + Z(pr+k — Pr—i)Ii(c1) = Q(c1).
k=1



STABLE ERGODICITY 97

Hence, as deg I, = k—1 and po,11 # 0, since deg P = 2r+1, deg Q = r. Thus,
using Proposition A.2 we get a contradiction, thus proving the corollary. O

COROLLARY A.4. If N is odd and A € SL(N,Z) has irreducible charac-
teristic polynomial then, A is Anosov.

Proof. This is clear from the preceding corollary. O
COROLLARY A.5. Any ergodic linear automorphism of T° is Anosov.

Proof. Taking a power, we may suppose that det A = 1. If the character-
istic polynomial of A is irreducible, then the result follows from the preceding
corollary; so let us assume that it is reducible. Then P = L) where either
deg@ = 1,deg L = 4 or deg@Q = 2,deg L = 3. In the first case 1 or —1 must
be a root of ) and hence of A contradicting ergodicity; so we cannot have this
decomposition. In the second case the leading coefficient of () is 1 and the
independent term is +1. Hence, if @ has a root with modulus 1, it is a root of
unity, contradicting ergodicity; so the roots of () do not have modulus 1. As
the independent term of L is also +1, if it has a root with modulus 1, it cannot
be real. Hence the conjugate is also a root and then, +1 must be a root of L,
again contradicting ergodicity. So in this case A is Anosov too. O

COROLLARY A.6. If P is a polynomial of even degree, deg P = 2r, with
integral coefficients, with a root A of modulus one, then there is a polynomial
Q with integral coefficients such that Q(c1) = 0 and deg @ = r. Moreover, if
P is irreducible, with P(z) = Zirzopkzk, Drak = pr—k fork =1,....r, Q is
wrreducible, and then Q) is such that its leading coefficient equals po,.

Proof. Here we work as in the proof of Corollary A.3. Write P(z) =
S o Prz®. Then

r—1 2r
0=A"PN)=p,+ > N "+ Y pAT
k=0 k=r+1

T T
~k
=pr+ E Dr—kA + § pk-i—r)\k
k=1 k=1

and as \ is also a root of P, we obtain, in the same way

e r r —
0=X"PQ)=p + § pr_i A+ § Dietr A -
k=1 k=1
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Thus, from both statements we obtain that

: ~k
0=2p, + Z(pr-i-k +pr—k’)()\k +A )
k=1

= 2pr + Z(pr—l-k + pr—k)2%e(>‘k)
k=1

,
=29, + > _(Pr4k + Pr—i) Ri(c1) = 2Q(c1).
k=1
As deg Ry, = k, deg Q < r and thus we get the first part of the corollary.
For the second part we have

k

0= Z(pqurk - prfk)()\k -\
k=1

T

=2 [; (Prik — pr—k)ﬁm(kk)]

=2iJm(}) I:Z(prJrk - prk)lk(cl)] = 2iJm(A)L(c1).
k=1
Asdegly =k —1,degL <r —1. So, by Proposition A.2 we get that L =0
and so pryr = pr—k for k =1,...7. Now,

-
Q(2) =pr+ Y prowBi(2)
k=1
has degree r and hence has minimal degree among the allowed, and so it must
be irreducible. As a. = 1, we get that the leading coefficient of @) is pa,. O

COROLLARY A.7. Any ergodic linear automorphism of T* is Anosov or
pseudo-Anosov.

Proof. We work as in the case of T?. Now, with A? we may suppose
its determinant is 1. Suppose it is neither Anosov nor pseudo-Anosov. If its
characteristic polynomial is irreducible then we have that P(z) = z* + az? + 1
but then, if A is a root of P, it must be a root of unity, or its modulus must be
different from 1. So the characteristic polynomial must be reducible, P = LQ,
but then, deg L = 2, deg Q = 2 and we are done. O

PROPOSITION A.8. For any d > 3 there is a linear automorphism of T%¢
as in the hypothesis of Theorem 1.1.

Proof. Here we will work as in Lemma A.6. For d odd, define Q(z) = 2% —2
and for d even, define Q(z) = 2¢ — d29~'z 4 2. We shall prove that for any d,
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there are polynomials satisfying the required properties such that when A is
the root of modulus one and ¢; = 29e(\), then Q(c;) = 0. We claim that for
any d, () has one and only one real root ¢; with modulus less than or equal
to 2 and it satisfies |c¢;| < 2. For d odd this is obvious as the only real root
of Q is 2Y/¢. For d even, notice that @ has only one minimum and it is 2 and
Q(2) =2 — (d —1)2% < 0 so Q has exactly two real roots, one less than 2 and
the other bigger than 2. Moreover, () has only positive real roots and so we
get the desired claim.

We claim now that for any d, @ is irreducible. Suppose by contradiction
that @ is reducible, Q = LR. We may suppose that the absolute value of the
leading coefficients of L and R are both 1 and that L(0) = 2 and R(0) = 1.
But this will imply (as is not hard to see) that all the coefficients of L must
be even, thus contradicting that its leading coefficient is +1. Let us define
P(x) = Zziopkajk where pgir = pa_ for k = 1,...,d, and Q(z) = pg +
Zizl Pa+kRi(2) where the Ry, are defined as after the proof of Proposition A.2.

Now in order to find the py’s, we have to solve a (d+1) x (d+ 1)-equation,
with integral coefficients (the coefficients of the Rj) and this is written in a
triangular form and has only ones in the diagonal. So, it has a solution in the
integers, and we may choose a solution having psg = pg = 1. We claim that
P has only two roots with modulus one (A and \) that are not roots of unity,
that P is irreducible and is not a polynomial of a power. To prove this claim,
first notice that @ is just the polynomial found in Corollary A.6. So, if P has
another root with modulus 1 other than A and X\ then () must have another
real root with modulus less than or equal to 2. Moreover, it must have in fact
two roots, because if not, A\ = X and hence A = +1 and so |c;| = 2. If P
were reducible, then there would be a polynomial P’ with deg P’ < deg P and
P’(X\) = 0 and then we would get a polynomial @’ with deg @’ < deg @ with
Q'(c1) = 0, thus contradicting the irreducibility of Q. If it were a polynomial
of a power, then it would have to have more than two roots with modulus 1.
In fact, if P(x) = T'(z"™), n > 2, and p is such that g = A", if the only such
p are A and A then we must have that n = 2 and that A2 +£1 = 0 and thus,
as 2d > 4, this contradicts the irreducibility of P. If A\ were a root of unity,
then by the irreducibility of P, all the roots of P must be roots of unity and as
P has exactly two roots with modulus 1, the multiplicity of A must be bigger
that 1 thus contradicting the irreducibility. Now, defining A by

(1) Aei = €41 for i = 1,...,N—1,
(2) Aeny = =325 pieita,
we see that the characteristic polynomial of A is just P. O

LEMMA A.9. A is pseudo-Anosov if and only if the characteristic polyno-
mial of Al is irreducible for anyl € Z, 1 > 0.



100 FEDERICO RODRIGUEZ HERTZ

Proof. If the characteristic polynomial of A! is irreducible for any
I > 0 then the characteristic polynomial of A, Pj, is irreducible. Suppose
that P4(x) = Q(a™) for some n > 2. We have that Py~ (z") = Pa(z)H (z) =
Q(z™)H (x) where H(z) = det (ZZ;& a:kA_k). But then, it is not hard to see
that H(z) = T'(z") for some polynomial 7" and hence that P4» = QT thus
contradicting that P4~ is irreducible.

Suppose now that A is pseudo-Anosov but P4: is reducible for some [ > 0.
Then, it is not hard to see that there is a nontrivial subgroup S C Z~ such
that A'S = S. Moreover there is a subgroup R such that:

RN = [S|@ AlS]@--- @ A7'[S] @ [R]

where [S] is the subspace generated by S, and hence P4(z) = Q(z")T(x), with
Q and T the characteristics polynomials of A'|g and A|g respectively. As Py
is irreducible and is not a polynomial of a power we get a contradiction. O

LEMMA A.10 (Lemma 4.8). Foranyd > 0 there is a constant ¢ = c¢(A, J)
such that r = g—l, |n¢| > |n|++5foranynEZN, n # 0.

Proof. Call X the eigenvalue with modulus 1 and e the standard basis of
RYN. Then, because of the form of A we have A¥e; = e 1 fork=0,...,N—1.
So, givenn € ZN, n = Ziv:_ol Nk11€k+1, we have n¢ = (Z,]gv:_ol nis1AF)e§. Then
[n¢| > C| sz\/:—ol nk1A\¥|. Now, by Corollary A.6, c¥ = Pi(c1) for any k > 0
where P is a polynomial with integral coefficients of degree less than or equal
to % — 1. So, we can write

N-1 N-1 N/2—-1
29%(2 nk+1)\k> =Y nepRi(c) = > Li(n)e
and
N—-1 N-1 N/2—1
3m<z nkHAk) =Im(\) Y nppale(er) =Im(A) > Li(n)e}
k=0 k=0 k=0
where L}'C is a homogeneous form for £k =0, ..., % —1,4=1,2. Finally, as ¢; is

the root of a polynomial with integral coefficients, irreducible over the integers

and with degree %, we can use Theorem A.l and thus get that whenever
My = max(|Li(n)|, ..., |Ly, 1 (n)]) >0,
N-1 N-1 1 Nj2-1 .
3 nk+1)\k’ > ‘w(Z nkmk)‘ =Y med]= o
k=0 k=0 k=0 1
and whenever My = max(|L?(n)|, ..., ]L?V/Q_l(n)]) >0
N-1 N-1 1 N/2—-1 c
k ~ kY| _ 2 k
|2 o ) - ] & 2
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as |Li (n)| < C|n| for any k, i = 1,2. Now, C does not depend on n, and the
result follows whenever there is some k > 1 and i is such that L (n) # 0. If
Li(n) =0 for any k> 1 and i = 1,2 but L}(n) # 0 the result also follows. So
we must deal with the case that L} (n) = 0 for any k > 0 and ¢ = 1,2, but this
implies that n® = 0 and this cannot happen since in this case we have that
n € B, and the irreducibility of A implies that F** = R which contradicts
the assumption. O

LEMMA A.11 (Lemma 6.2). If N > 6 there is n € Z" such that if the
linear transformation L : B¢ — R? is defined by L(e$) = (1,0), and L(e§) =
(0,1) and L(n¢) = «, then « satisfies a diophantine condition with exponent §
for any & > 0.

Proof. Take n = e3 + e4. Once we define the linear transformation that
sends €§ to (1,0), €5 to (0,1), it is not hard to see that it sends n° to (—cy, c3).
Now, by Proposition A.2 we have that 1, —cy, ¢} are linearly independent over
the rationals. So, using Theorem A.1 we get the lemma. O

LEMMA A.12 (Lemma 6.6). If N =4 there exist ni,ng such that if the
linear transformation L : E¢ — R? defined by L(e$) = (1,0), and L(e$) = (0,1)
and L(n{) = a1, L(n§) = g, then there is a constant ¢ > 0 such that

C
. >
mas Ik - awlll 2 5

for any k € Z2, k # 0.

Proof. Take ny = (—p1,1 — p2, —p1,—1) and ny = (1,0,1,0) where the
characteristic polynomial of A is P(z) = z* 4+ p12% + p22% + p1z + 1. Then we
have that L(n{) = (¢1,0) and L(ng) = (0,¢1) where ¢; is as before for A the
root of P of modulus 1. Now we have Q(c1) = ¢ + pie; +p2 — 1 = 0 and as
@ is irreducible, this implies that there exists ¢ > 0 such that g || = 7 for
any q € Z, ¢ # 0. Given k € Z2, k # 0 we get that ||k - oy > k—c% > ﬁ if
k1 # 0 and the same holds for «ay if ks # 0. As k # 0 we have the desired
result. O

Appendix B. Invariant manifolds

In this section we will show how to get the invariant foliations and how
to prove regularity properties in their holonomies. We will follow [HPS] and
[PSW].
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ProrosiTIiON B.1. If f is sufficiently C" close to A then there exists
’75 . RN % B — Ecu’ ,ycs ZRN % B — Eu,
,yu . RN % FY HECS’ ’}/CUZRN x B Es’
v¢: RN x B¢ — E*,
such that if v (x,-) = 7,0 = s,u, ¢, cs, cu then
W?(z) = x + graph(y7) = {z + v +~7(v),v € E7},

Y (x +n,v) = v (x,v) and ¥°(z,0) = 0. Fach v° is continuous in the first
variable and C" in the second one. Moreover, Lip(77) < k where k = k(f) and

k(f) =0 asfc—1>A.

Proof. By the invariant manifold theory, it is known that there exist ¢ > 0
and 77 : TV x E°(e) — EY, where o and v are related in the obvious way,
with all the desired regularities. So we only have to prove the existence of the
global transformations, i.e. that the invariant manifolds are locally a graph is
a known fact. What is new here is that they are global graphs. We shall prove
the existence of v*. The existence of the others follows in an analogous way
changing the spaces accordingly. Let us define the space

a1 E* — E° continuous, such that
| vl < o0, Lip(y) < oo and [y]1 < o0

where ||, = sup%, Lip(y) is the Lipschitz constant of v and |vy|; =
v#0
sup DL 1t is not hard to see that G with the norm | - |« is a Banach space.

log [v]
[v]>2
Define (on the Banach bundle TV x G) the graph transform I':

™xGq = TV x@
! !

™ — ™
defined in the following way: for x and v € G,
9oyt BV = B g (w) = A"w + " (2 + w +y(w)) — " (x)
and
P()(@,0) = A7 ((gh) 7 (0)) 46 (2 (g2) " @) +7((95,) 7 (0) ) — 9% ().
There are constants k = k(f) satisfying x(f) — 0 as f E Aand C >0
that only depend on the C! size of the neighborhood of A such that

G(k,C) = {vy such that |y|, <&, Lip(y) < kand |y); < C};
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G(k,C) is closed in G and invariant under the action of the graph transform.
Moreover, I' acts here as a contraction. So there exists a section 1 : TV —
G(k,C) invariant under the graph transform. Define v*(x,v) = n(p(z))(v)
where p : RN — T is the covering projection. The continuous dependence on
f follows from the continuity of the invariant section in section theorems. O

LeEMMA B.2 (Lemma 2.2). For any x,y € RY,
(1) #W*(x)nW(y) =1,
(2) #W () "W (y) = 1.

Proof. As always we are going to prove only the first one. To prove that
z,y € RY intersect we must solve the following equation:

P ) = g 0 A (),
Let v® = y° — 2° + 7 (w™) and define | : E* — E° by
l(wcu) — wcu + xcu _ ycu _"_ Wi(ys _ :L,S _"_ ,Ygu(wC'U/)) — wcu _"_ r(wcu).

As we see easily, using the preceding proposition, Lip(r) < k?; so if K < 1 we
have that [ is a homeomorphism. Hence there exists w® such that [(w®) = 0.
It is not hard to see now that this w™ and v = y* — 2° + 3" (w™) are the
only ones solving the above equation. O

LEMMA B.3 (Lemma 2.1). There exists k = k(f) such that k(f) — 0 as

f C AandC > 0 that only depends on the C! size of the neighborhood of A
such that for v € E7,

1) hi(v)| < Cloglv| for o = s,u,|v] =2,

2) Ve (v)| < Kk for o = c,cs,cu for any v,

(
(
(3) (v ()*| < & for any v,
(4) |(vz(v)"] < & for any v,
(

5) VI (v)| < k|v| for o = s,u,c,cs, cu for any v.

Proof. The proof of (1) and (5) follows from Proposition B.1. The proof
of (3) and (4) follows from (2) as the stable and unstable manifolds subfoliate
the center-stable and center-unstable manifolds. And the proof of (2) follows
essentially by the proof of the stability of the plaque expansive foliations in
[HPS]. Nevertheless, let us give a proof of (2) that is a little bit simpler in
this case. It follows essentially the idea of the proof of the Hartman-Grobman
theorem.
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Let us prove it for the case of 0 = cu, the case of cs works as well. Denote
F = A+ and let us solve the cohomological equation

Asgos—(pSOF:wS.

Now,
—+00

(PS — _ Z(AS)kws o F—(k+1)

k=0
and ¢*(z +n) = ¢*(x) for any n € Z", so that

le*llo < 1% 1lo
1- HASII

where || - ||o is the sup-norm. Thus, if f is sufficiently C° close to A then we
may suppose ||¢*|| < x/2. Define h* : RN — E* by h®(z) = 2° + ¢*(x). Then
h® o F' = A%h®. We claim that if x € W(y) then h®(z) = h®(y). Indeed
[h*(x) = h*(y)| = [(A%)" R (F" () — (A%)"h*(F " (2))|

<[ A" (1F™" (@) = F"(y)| + k)

<[ A% (4" = yl + )
where p = sup |[DF 1 gy is as close to 1 as we want if [ is C! close to A.
Hence as ||A®||u < 1 we have that h®(x) = h®(y). Now, we claim that if
h®(x) = h*(y) then W (x) = W(y). Take x and y such that h’(z) = h*(y).
When z = W#(x) N W(y), we claim that z = z. As z € W(y),

=[h*(F"(2)) = h*(F"(2))|

—|(F"(2) — F™(2))" + (9" (F"(2) — " (F"(2))
>[(F"(z) = F"(2))"] = & = CIF"(x) = F"(2)| — .

This last inequality follows because z € W#*(z). But then, letting n — —oo
we get a contradiction if x # z. So we get that h®(x) = h®(y) if and only
if Weu(z) = W(y). Call now H* : RY — RN H%(z) = % + h%(z).
Using those last properties, it is not hard to see that H*(z +n) = H*(x) +n
and that H*® is a homeomorphism. Moreover, if y € W (x), then H*(y) =
(y —x) + H5(x); thus we get that H¥(W(x)) C H*(x) + E“*. On the other
hand, if z € H*(z) + E“* then z° = (H*(x))® = h*(z), and so, if H*(y) = z
then h*(y) = (H®(y))® = z° = h®(x) and hence, y € W(x). So we have
that H*(W®(z)) = H*(z) + E®. Also, (H*)"Y(y) = h*(y) + y** for some
W(y) = + $°(y), and so,

W () = (H) ™ (H (@) + B
={zx+v+¢°(x) + P°(H*(z) + v) stv € E}.

Hence we get that v5%(v) = ¢*(x) + ¢°(H* ( )+ v), and the proof then follows
from the fact that p*(y) = —*((H®)™!
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Now for the case ¢ = ¢, working in the same way, call " the solution of
the cohomological equation

Define h*" : RN — E5% by h%%(z) = 2° + 2% + ¢*(2) + ¢“(x) = h*(z) + h*(z).
Now, h*%(x) = h*(y) if and only if W¢(x) = W(y), just because W (x) N
Weu(z) = We(z). Next, let H** : RN — RN, H*%(z) = 2¢ + h**(z). It
follows from the properties above that H“(x +n) = H*“(x) + n and that
H*" is a homeomorphism. Moreover we have H**(W¢(z)) = H*"(z) + E¢ and
(H*) () = h*(y) + y for some h*(y) = y** + *(y), and so,

We(a) = (H™) ™ (H™ () + E°) = {a+v+e™(2)+ ™ (H"(x)+v) stv € E°}.

Hence, 75 (v) = ¢**(z) + ¢*“(H*"(z) + v), and the proof then follows from the
fact that @™ (y) = —™ ((H**) "' (y)). O

LEMMA B.4 (Lemma 2.3). Given C > 0 and € > 0 there is a neighbor-
hood of A in the C" topology such that for any f in this neighborhood, x and y
with |z —y| < C, x € W(y),

Ty s W) = Wy), g, (2) = W (2) N W*(y),

Pry + B — E°, Py, = (jy) ™" omyy 0 s,

and if
Pry(2) = 2+ (. — y)° + pay(2),

then ||@zyllcr < € where the sup-norm in all derivatives of order less than or
equal to r is used. The same holds for the s-holonomy.

Proof. To prove this lemma, we will use the H® built at the end of the
proof of the preceding lemma and Theorem 6.7 on page 86 of [HPS]. Fix z and
y and let us try to prove that their holonomy satisfies the required property.
We omit the subindex zy whenever there is no confusion. Let us try to see
what ¢ is. Define ¢ : E¢ x E¢ — E¢ by

C

B, w) = v+ (& =) —w+ |7 (J50), (v +75(w) =2 =75w)") |-

Then it is not hard to see that P" satisfies ¢(v, P*(v)) = 0. So, using the
implicit function theorem, we get that if ¢ is C" and the derivative with respect
to the second variable is invertible, then P“ is C". Moreover, it is not hard
to see that if ¢ is close enough in the C"-sup-norm to v + (x — y) — w, then
this last property is satisfied and the C"-sup-norm of ¢ will be small. So let us
examine this last property. We see that the C"-sup-norm in v and w of

C

(v,w) = [ (2 + v+ 25(0), (v + 5 (w) — 2 = 75()")]
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can be taken as small as wanted once the distance between z and y is fixed
and f is close to A. To this end, first notice that the image of the map
(v,w) = (y —z —5(v) + ’yg(w))u is contained in the ball Bf; . (2k). So,
if the C"-sup-norms of 7z and ~; are small enough and the C"-sup-norm of
Y we (@) x B u(28) is small enough too, then, we get the desired property.

That the C"-sup-norms of 75 and 7y are small follows from Lemma B.1 and
Lemma B.3. Let us focus our attention on 4*. Define F' = H® o F o (H%)™!,
F:W — W, where W = | |(p + E*) is the disjoint union of the translate of
the center-unstable space. It is a nonseparable (¢ + u)-dimensional manifold.
Moreover, H?, looking like a diffeomorphism from W' = | |W(p) onto W, is
C" and moreover, if F is C" close to A, then F is also C" close to A (looking at a
and A as diffeomorphisms from W onto W). Now, we build the graph transform
over W essentially as we did in the proof of Proposition B.1 (changing G to
G, where G is defined as G but changing E° to E°; we also change TV to W)
and it turns out that this satisfies all the hypotheses of Theorem 6.7 of [HPS].
So, there is a C" section 1z : W — G depending continuously on E. Using the
properties of the norm on G we get the desired property for 'y;é and hence for
v using H® : W' — W. O
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