REMOVABLE SINGULARITIES FOR ANALYTIC FUNCTIONS
IN THE LITTLE ZYGMUND SPACE

JUAN J. DONAIRE

ABSTRACT. Using estimates of the law of the iterated logarithm type, a sharp
sufficient condition for a compact set to be removable for analytic functions in
the little Zygmund space is given.

1. INTRODUCTION AND STATEMENT OF RESULTS.

One classical problem in complex analysis is the description, in metric or geometric
terms, of those plane compact sets K with the property that all functions, analytic
outside K, which belong to some space of functions X can be extended analytically
to the entire plane. In this case the set K is said to be removable for the analytic
functions in X or more briefly X-removable. Of course, the description of such sets
depends on the space X considered.
The problem we want to study in this paper is the case when X is the little Zygmund
class, space that we define here for the reader’s convenience.
The Zygmund space A, (C) is defined as the set of complex valued functions f in C
which are bounded and such that

F(+ D) + 1= )~ 2/ (2)]

1.1 fll« = sup < 00.
- 7ll-= s, 2[f

It is known that the boundedness of f and (1.1) together imply that f is continuous
with modulus of continuity verifying wy(d) = O(8]logd|) as § — 0T. On the other
hand it is easy to prove that A,(C), equipped with the norm || f|. + || f|lcc, is a
Banach space.

The closure of bounded C* functions in A, (C) is an important subspace which we
denote by A.(C) and it is called the little Zygmund space. It can be proved that
such space consists in all Zygmund functions f for which the function

— s |f(z+h) + f(z—h) —2f(2)|
(1.2) no) = Tet |i\<p<s 2/h|

tends to zero as § — 0. It is clear that 7 is an increasing function and it follows
from its definition that it satisfies the doubling condition 7(2d) < 2n(d) for § > 0.
The Zygmund space is closely related to the Lipschitz spaces (see [16]). Nevertheless
the behaviour with respect to removability problems is essentially different. In
order to describe sets that are Lipschitz-removable, let us remember the definition
of Hausdorff measure.
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Given an increasing positive continuous function ¢ such that ¢(0) = 0 the ¢-
Hausdorfl measure of a set £ C C is defined to be

H,,(E) = lim inf {Z o(diam (B;)) : B are open disks, ECUB; , diam (B;) <€} .

If in the last limit we let ¢ — oo we obtain the definition of Hausdorff content,
which we denote by M, (E). Obviously M,(E) < H,(F) but it is not difficult to
prove that M, (E) = 0 if and only if H,(E) = 0. In the case that ¢(t) = t# for
some 3 > 0, it is usual to denote H,(F) = Hg(E) and the same for the Hausdorff
content. We refer the reader to the book [13] for more information about Hausdorff
measures.

Dolzenko [3] proved that a compact set K is Lip,-removable (0 < o < 1) if and
only if Hy44(K) = 0. The case a = 1 was solved by Uy in [17] and he proved that
sets that are Lipj-removable are those with zero area. On the other hand, when «
goes to zero, the space that must be considered is BMO and for this case, Kaufman
[8] proved that a compact set K is BMO-removable if and only if Hy(K) = 0.

The situation for the Zygmund space is completely different. Using the fact that
the Cauchy transform of a bounded function belongs to A.(C) (see [6, p. 80]) it is
not difficult to prove that compact sets of positive area are nonremovable for the
analytic functions in A,(C). On the other hand, Uy [19] proved the existence of
compact sets of zero area but nonremovable for A, (C) (see [1]). Finally, Kaufmann
[9] proved that does not exist any measure function ¢ with the property M, (K) =0
if and only if K is A,-removable. Nevertheless in [1] it was shown that if Ms(K) =0
with

1 1
(1.3) d(t) = t%/log;logloglog;

then K is A,-removable and that the function ® is sharp in some sense.
In [4], a sufficient condition for A.-removability was given in terms of a notion of
porosity.
In many aspects, the role played by A, in A, is the same as the played by the space
lip, in Lip,. Consequently, in order to contextualize our problem is natural to
ask what is the lip,-removability condition. For this we require to remember the
definition of the lower Hausdorff content.

MZ(E) = sup{My(E) : 0 <1 < ¢, 1 is increasing, tl_i)r(r)1+ % =0}.
It follows from the Comparison Theorem for Hausdorff measures that if E has
measure H,, o-finite, then M3 (E) = 0.
Using the notion of lower Hausdorff content, O’Farrell [15] proved that a compact
set K C C is lipo-removable if and only if M7, (/) = 0. The corresponding result
for VMO-removability was proved by Verdera in [20]. He showed that a compact
set K is VMO-removable if and only if M;(K) = 0.
The purpose of this paper is to prove a sharp sufficient condition for the .-
removability in terms of a lower Hausdorff content.
First of all we have to mention that in [4] it is noted that it is possible to see, using
the main Lemma in [14], that a compact set of positive area is nonremovable for
the analytic functions in A, (C).
Our results are the following.
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Theorem 1. Let K C C be a compact set such that M3 (K) = 0, being ® the
function defined in (1.8). Then K is \.-removable.

Theorem 2. For any continuous measure function U such that U(t) = o(P(t))
as t — 07 there exists a compact set K C C such that M} (K) = 0 and K is
nonremovable for \.

The paper is organized as follows. In section 2 we prove Theorem 1. The proof of
Theorem 2 is provided in section 3. The key point for this is Proposition 2. Since
the proof of this one is rather technical we have decided to pospone it until the last
section.

2. PROOF OF THEOREM 1.

The ideas we are going to use in the proof of Theorem 1 are the same as the used in
[1], that is, we will make use of the techniques of Stochastic Processes introduced
by Makarov in [11] and [12]. Nevertheless the case A, is a little bit more delicate
and requires a deeper treatment. Here we summarize the most important facts that
we shall use concerning this theory.

As in [1] let us denote by (¢ the unit square in C and by D,, the set of dyadic
squares of the form

k k+1 joj+1 )
— ~ < ",
[2n, on )x[Qn, on )70_k,j<2

A dyadic martingale (S,), n > 0, is a sequence of complex integrable functions
defined on Qg such that for any n > 0, the function S,, is constant on every square
of D, and for any R € D, one has [, S, dm = [, Spy1dm.
If (S,) is a dyadic martingale, we shall denote by (S};) its maximal function, that
is

Sn(z) = max [S;(z)].

1<j<n

An important fact is that if (S,,) is a dyadic martingale and p € (1, 00) then

[ sorame <c [ (s dm(e),

0 Qo

where C only depends on p. This is known as the Maximal Theorem for martingales.
If ¢ is a complex integrable function defined on @y, the conditional expectation
E(¢|D,,) is the function which is constant on every square of D,, and takes the
values

1
E(¢|Dn) g = @/Qsodm,

for any Q € D,,.
The exponential transform of a dyadic martingale (S,,) is the sequence defined by

eXp(Sn)
2.1 Z = _
2 I7_, E (exp(Sk — Sk—1)|Dr—1)

It is not hard to prove that the exponential transform of a dyadic martingale is
again a dyadic martingale.

The following Proposition is the key in the proof of Theorem 1 (compare to Theorem
A in [1] and Theorem 3.1 in [12]).
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Proposition 1. Let n be a positive increasing function such that it satisfies a
2

doubling condition n(2t) < Cn(t), im0 n(t) = 0 and fol @ ds = oo. Let (M)

be a real dyadic martingale so that My = ¢ > 0 and ||Mp+1 — My|leo = O(n(277)).

Then

Hy({z€ Qo : Mp(2) >0 for alln>0}) >0,

where
1 2 1 2
(2.2) U(t) = tQ\// n(s)* ds loglog/ mds.
t $ t S
ta(s)?
Remark. If ——— ds is finite, Hy is, up to a constant, the Lebesgue measure. On

0 S
the other hand the convergence of the integral and the assumption on the increments

of (M,,) together imply that the martingale converges a.e. to a function in the L2-
norm. A standard argument using the stopping time 7 = inf{n > 0 : M, < 0}
allows us to obtain the corresponding result.

" (s)?

o S
Assuming that this proposition has been proved, let us derive the proof of Theo-
rem 1.

Proof of Theorem 1. Suppose K is a compact set with

For this reason, previous result has only a significant relevance if ds = 00.

(2.3) M(K) =0.

We can assume that K C (0,1) x (0,1). If K is not \,-removable there exists a
function f € A.(C) which is analytic on C\ K and so that f cannot be extended
holomorphically to C. Consequently there exists a square @) for which

/BQf(z)dz;éO.

Multiplying by a suitable constant we can assume that

Re (2)dz=¢>0.
9Qo

For any n > 0 let us define the following sequence of functions (S,,) on Qo,

Su(z) = yrRe | FQ)dc,
Q| 80

where @ is the unique square in D,, which contains z. It is not difficult to check
that (S,) is a dyadic martingale that verifies ||Sp41 — Snllec < Cn(27™), where
C > 0 is an absolute constant and 7 is the function associated to f defined in (1.2).
On the other hand, if z € Qg \ K there exists a natural number N so that for any
n > N, the square of D,, which contains the point z is disjoint from K. Since f is
analytic on the complement of K we obtain S, (z) = 0 for any n > N. Consequently,
the compact set K contains the set of points z € Qg for which S,(z) > 0 for all
n > 0.

By assumption, f € A.(C) and thus, the function 7 defined in (1.2) verifies the
hypotheses of Proposition 1. Moreover the martingale (S,,) is also in the hypotheses
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of this Proposition. Consequently, the compact set K verifies that Hy(K) > 0,
being ¥ the function (2.2). Since lim;_,on(t) =0,

1 2

lim ! I / n(s) ds =0,
t—0 log i S

which implies that M§(K) > 0 and this contradicts (2.3). O

Thus, in order to prove Theorem 1 it is enough to prove Proposition 1. For getting

this purpose, we will need several technical lemmas. From now on the function n

that appears in the statement of Proposition 1 will remain fixed. We can suppose,

without lose of generality that (1) < 1.

We shall use the following notation.

(2.4) V(t) = /tl LC

S

In view of the doubling property of function 7 it is clear that V(2~") is comparable
to Z?:o n(279)2.
Lemma 1. Let (M,) be the martingale of Proposition 1. There exists a constant
B so that if (Zﬁf)) is the exponential transform of (tM,) (t > 0), then

ZW) > exp(tM,, — B2V (27™)).
Proof. As in [1] let us denote by « the maximum of the function

4log i Z?Zl evi
f(xl,...,.’lfgl = 4—2
Zj:l o

restricted to the set {(z1,...,24) : E?Zl z; =0, Z?Zl x3 # 0}

The constant a has been chosen in such a way that the inequality
(2.5) B(exp(M, — My—1)|Dy—1) < exp(aB((My — My—1)*|Dk-1))
is optimal.

From last inequality we get

)

exp(tM,,)
HZ:IE (exp(th - th,1)|'Dk,1)
exp(tM,y,)
>
II7_, exp(at? E((My — My—1)?|Dk—1))

exp <tMn — at? z”: E((My — Mk_1)2|Dk_1)>

k=1

7 -

(2.6)

Taking into account that |My — Mjy_1| < Cn(27F) we have that

S B((M — M 1D 1)) < O nf2 5 < V().

k=1 k=1
Using this inequality in (2.6) and writing 5 = C«, we obtain the desired result. 0O
Lemma 2. Under the hypothesis of Proposition 1, if a > c then
2
(1) m({z € Qo : M;(=) > a}) < 2exp (— il )-

(2) For any positive integer p, [, (My)* dm < CYV(27")Ppl, where C1 is an
absolute constant.
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The proof of this Lemma follows from Lemma 1 using similar arguments as in the
proof of Lemma 2 in [1].
The final step in the proof of Proposition 1 requires the construction of a special
measure that will be supported on the set {z : M,(z) > 0 for all n}.
Let us consider the stopping time 7(z) = inf{n : M, < 0} if last set is nonempty
and 7(z) = oo if M,,(z) > 0 for any n. Using this stopping time, define the following
sequence of measures

dpy, = M + _dm.

nAT
It is clear that p,(Qo) > ¢ > 0, because (M,a,) is a dyadic martingale and con-
sequently, has constant expectation. On the other hand, since |M,, — M,_1| <

Can(27™), for some constant Cs, we have that M, € [0,Can(1)]. Consequently

1 (Qo) = / My dm= [ Mun, dm+ / My, dm < ¢+ Can(1).
o Qo 0

Thus we have that
¢ < un(Qo) < e+ Con(l),
for any n > 0.
Let p be some limit measure of the sequence () in the weak-star topology which
will remain fixed trough the rest of this section.
The following Lemma is the analogous of Lemma 3.4 in [12].

Lemma 3. There exists an absolute constant C' > 0 such that

(2.7) / (Myupr)?P T dm < CPPIV(27™)P

0

for any nonnegative integer p.

Proof. For simplicity, let us denote P, = M,,. If n is so that, V(27") < 227,
the proof is a simple consequence of the second part Lemma 2 and the fact that

(2p)! < 47(p!)2.
(f arrnam) ™ (f iam)

/ P2t am
0
2p —n\2: 1/2 —ny\1/2 1/2 —n
(crrviem@ep) (Ve ) < acyrel vy

IN

IN

and the result follows if C' is chosen large enough.

If V(27™) > 227 the proof of (2.7) is not so easy and it will be made by induction
on p. If p =0, then (2.7) is obvious.

Let us denote by AP, = P, — Py_1, that is, (APy) are the increments of the
martingale (P,). It is clear that | A Py| < | A My| < Con(27F). Then

2p+1

2 1 —j ;

PP dm = | (Pey+AP)  dm =) (pf )/ PPYI(AR) dm.
Qo Qo =0 J o

Since (P,) is a martingale, the term corresponding to j = 1 is zero, consequently,

2p+1 9 + 1 )
PP dm— [ PP dm = < P ) P (AP dm.
Qo Qo j=2 J Qo



REMOVABLE SINGULARITIES FOR . (C) 7

Using last identity we have

/ P dm = Z( / P tdm — [ PP dm)+ Py dm
0 o Qo Qo
n 2p+1
2p+1 , ,
- S (Y [ mmpenyans [ Artan
k=1 j=2 Qo 0
n. p
2p+1 iy ,
= XY (3) [ e en
k=1 j=1 Qo
G 2p+1 ,
CS N [ angpans [
: J
k=1j=1 0 0

Let us use the following notations.

_ 2p+1 2(p—3) 2j+1
o= XS () [ A entan,
k=1j=1 0
n p
2p+1 s .
X2 = ZZ< 2 )/ PN (AP dm,

that is
/ Pl gm = %) + Xy + 2P,
Qo

In order to estimate ¥; we shall use Lemma 2 and the fact that 17(2*’“)2]4+1 <
n(27%)2 for any k and j > 1.

n p
2p+1)/ 2(_' 2741
28) ¥ < , P PP A P2 am
(2.8) %y E Eﬁ <2]+1 Q0| 1] | |

CY(p = VT CY  Y

INA
NE
NE
e
+ +
—_ =
~

k=1 =1
p n
2p+1 i 2 . ,
< S (Sr)erert e - vy e,
j=1 k=1

Now for estimating Yo, let us note first that if Py_1(z) < 0 then AP(z) = 0.
Consequently,

/ P]?(Pl—j)+1(APk)2j dm = / ]3(171 J)+1(AP )2j dm
0 - {P,_1>0}
< 02] n(2~ )2]/ PkQ(Pl—j)+1 dm
{Pr_1>0}

— 022177 / 2(1) DHL

0

— Cyn(2” 2J/ P am
{Pr_1<0}

2]/ 2(17 J)+1 dm+02p+1 (27k)2p+1.
Qo

o

IN
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Using last inequality and the induction hypothesis we have

- 2p+1 B o
v ZZ( 2j )(C% & )2]/ P 4 O3 (2 ’“)23)
=ta=t Qo
U (29 1\ [
< Z (p;L )(022”7( MO (p— )V (2~ (k— 1))p J+02p+1 (2 )2;)
1

k

1j=

M

2p+ 1Y 2 =i ( —(k— 1)PJ ky\2
: (23 >cc ZV n(27")

+ 22p02217+1 Zn(ka 2
k=1

1

Now observe that Z V(2= F=D)P=ip(27%)2 is less than or equal to
k=1

1 ) 2 —n\p—j+1
| vt e YE
n t p—j+1

consequently, using the last fact, inequality (2.8) and the estimate for X5 we have

2p+1 2j+1 2p+1\ o4 V(2 mpitt
P2p+1d < Cp ]C Jj+ < )C JoP— J) |
/ Z((2 +1) 2j |

0

4 22 HICIP Ty (97 4 2L

In the last sum, we separate the term corresponding to j = 1 and estimate the
others in the trivial way.

/ P2 dm < (p—1)! {(2”;1)05"10% <2p N 1)02201071} Lin)p
+ (p—2)V(2 mp-lgtl (Cp 202p+1+022pcp—2)
+ 22p+10221)+1v(27n)+c2p+1
< 2p+D)IVERTPCPTICE + 3plC2CPTY (27 )P
+ (p- W TPTIRE T (PP 4 crer?)
+ 2ROty (27 4 2P
— wveryer oS 2l 2
Cr C  plp-1)C?V(2™)
c2p+1 92p+2
+ plV(2—n)PCPp + p!V(an)pflcp:| <plV(@)rer,

where the last inequality follows if C' has been chosen large enough so that the sum
inside the parenthesis is smaller than 1. [
From Lemma 3 we deduce that
(2.9) / Monr [ < CPPIV (277
0

because on the set { M, < 0} we have that Mo, > —n(1).
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Inequality (2.9) and the maximal theorem for martingales allows us to obtain that

(2.10) / (M, )P < corplv(2m)P.

0

Lemma 4. Ifp > 0 then

[ onyrau<crpviey,

0

where C' is an absolute constant.

Proof. Since M’ is constant on every square of D,,, we have that

/(Mﬁ,)%dﬂ: / (M;y)? Myf, . dm= (M;)QPM"ATdm+/ (M;;)*P My dm
0 0 Qo 0

:/ (M) Mypr dm — e }(M;)2PMTdm

= / (M})? M, dme/ (M)* M, dm
{r>n} {r<n}

< [ onpEtananez) [ P anserpvey,
{r>n} {r<n}
because of (2.10). O
With these previous results, we can prove Proposition 1.
Proof of Proposition 1. For £ > 0, let us consider the following sequence of positive
integers.
ng = min{n : V(27") > 2°}.
It is clear that
(2.11) 2t <v(27m) < 261
Let us consider the following sequence of sets.
Ar={2€ Qo : My(z) < Mp(V(2™")) for any n > ns},
being ¢(s) = v/sloglog s and M a constant large enough that will be chosen later.
Now observe that
Qo\Ar C Ujse{z€ Qo : My(z) > Mp(V(27%)) for some k € [nj,nj1]}
C Upze{z€Qo: My, (2) > Mp(V(27™))}.
On the other hand, for any positive integer p,
1

W, (2> MV D) € g [ (0, )

sy L (05 ) .

0

By Lemma 4, last expression is less than or equal to
1 s
rpw @ V@@
which is controlled by

;Cpﬁ( L/2(20+1y2/2(Qy)1/2 < Cp o/
Mp@(27j)p 4 M 0 = 5

2.12 —_—
(2.12) M?logj
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because of (2.11) and Stirling’s formula. Now choose p the integer part of M?log j/2C.
If M is large enough, we have that the right hand term of (2.12) is bounded above
by 1/242. Consequently

p(UrAr) = p(Qo) -
Let B be set {z € Qo : M, (z) > 0 for any n > 0}. Then by the definition of 1 we
have that
(2.13) c < u(Qo) = BuUAl

Let us consider a covering of B by dyadic squares. If R € D,, is one of these squares,
then

) = [ 35 im= ([ s [ a1 an)
/ Mynr dm + n(1)m(R) < Mo(V(2~"))m(R)

R

< MVY(diamR),

IN

where V¥ is the function which appears in the statement of Proposition 1.
Now, returning to (2.13) we obtain that

0<C<Zu <MZ\IId1amR)

J

for any dyadic covering of B. Consequently, Mg (B) > 0. O

3. PROOF OF THEOREM 2.

The proof of Theorem 2 is a consequence of the following two facts.

Proposition 2. For any increasing function n such that n(0) = 0, n(2t) < Cn(t)
2
and [, @ ds = oo there exists a compact set K C (0,1) such that
(1) Hy(K) < o0, being

(3.1) = t\// ds 1oglog/t1 Lz)z ds.

(2) K supports a positive singular measure p such that

(3.2) (1) = n(I)] < CHn(l1]),

for any pair of adjacent intervals I and I' of the same length.

Proposition 3. Let u be a positive measure on C such that for any pair of adjacent
squares Q and Q', of the same size and with edges parallel to the azes,

(3.3) [1(Q) = (@) = o(m(Q)) as m(Q) — 0.

Then the function
(S

is continuous in C and belongs to A (C).
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Proposition 3 can be proved following the same scheme as the main result in [18]
Assume that Propositions 2 and 3 have been proved.

Proof of Theorem 2. Let us consider a positive increasing function 7 in the assump-
tions of Proposition 2 such that

U(t) = o(ty(t)),

being 1 the function defined on (3.1). Let K be the compact set given by this
Proposition and define F = K x [0,1]. If we denote by n(t) = t(t), it is not
difficult to check that H,(F) is finite and thus M (F) = 0. In order to prove that
F is not A,-removable, first we shall see that it supports a measure v verifying
(3.3).

Let h be a positive C? function supported on (0, 1) and let v be the measure u x h dy.
It is clear that v is supported on F. For j = 1,2, let us denote by Q; = [a;,b;] x
[¢;, d;] two adjacent squares with side length h. We have two cases. First, if a1 = aq,

1([a1, b)) (/d h(s)ds —/d h(s)ds)

The second case is ¢; = ¢5. Then

v(Q1)—v(Q2)|= < Ch®log(1/h)=o(h?).

dy
v(Q1) —v(Q2)] = / h(s)ds|u(la1, b1]) — p([az, ba])| < Ch*n(h) = o(h?).
c1

Now, by Proposition 3, the Cauchy transform of the measure v belongs to the little
Zygmund space. Moreover is analytic on C\ F' but not on the entire plane, because
v is not the zero measure. [

4. ESTIMATES ON THE SIZE OF KAHANE’S COMPACT SETS.

The proof of Proposition 2 requires an accurate estimate on the size of a collection
of compact sets defined by Kahane in [7], similar to the obtained by Makarov in
[10]. Actually, the scheme we are going to follow is the same of Makarov.

Fix the function n appearing in the statement of Proposition 2. For j > 1 let ¢; be
the smallest power of 1/2 which is bigger than n(4=7). With this definition, (c;) is
a decreasing sequence of positive numbers such that ¢; is comparable to n(4=7) and
for any j > 1, ¢j41 = ¢; or ¢j11 = ¢;/2. On the other hand, since [, ﬁ ds = 00
and 7 is doubling it turns out that >°°7 | ¢2 = oo.

n=1"n

For any n > 0 let us denote by Q,, the set of the intervals of the form
[ k k+1

4n’  4n

We are going to define a sequence of simple functions (.5, ) in such a way that for any
n > 0, S, is constant on every interval of Q,. Let Sy be the function which takes
the value 1 over the interval [0,1) and assume that Si,...,.S, have been defined.
Given I € 9, let I,...,I; be the four intervals in Q,,+1 which are contained in
and let /_ and I be the intervals of Q,, which are adjacent to I on the left and on
the right respectively.

If j € {1,2,3,4}, we define

Sp41(L;) = Sp(I) + €jcng1,

) 0<k<4™.
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where €; € {—1,1}, €162 = —1, e3e4 = —1 and
ege=1 if S,(I-)>S,(I)
a=-1 if Sp(I)<Sa(I)
es=1 if S,(Iy)> S, (1)
ea=-—1 if S,(I1) < S,(I)

With this definition, if I € Q,, it is clear that S, (I) is, choosing the corresponding
sequence of signs, equal to 1 £ ¢y +--- £ ¢,.
We define

(4.1) E={z€][0,1) : Sp(x) >0 for any n > 1}.
For n > 0, let M,, be the function given by
My (z) = { Sp(z) if Si(z),...,Su(z) >0

0 otherwise
and let u, = M, dx. It is clear that (u,) is a sequence of probability measures.
Let ¢ be some limit in the weak star topology. From the definition, it follows that
1 is supported on E. Moreover the assumptions on 7 assure that E has Lebesgue
measure zero.
In [7] it is proved that the measure p verifies (3.2). Thus our goal is to prove that
HTZ’ (E) < 0.

)

Lemma 5. There exists a positive constant « such that for any I € Q,, and for
any k >0,

m+k
1/2
u(lﬁ {Sm+k — Sm > ( Z 032) / }) > ap(l).
j=m+1
m+k 1/2
Proof. For n>1, let us denote F,, =suppM,, and, for convenience, o= ( Z 0]2) / .
j=m+1
If M,,(I) = 0 then u(I) = 0 and there is nothing to prove. Thus assume that

M, (I)=a>0.
It is clear that
PN {Smik = Sm > 0}) =D (TN {Smik = Sm > 0} N { Sk = s})
s>0

because in the last sum, there is only a finite number of nonvanishing terms. On
the other hand the set I N {Sy4x — Sm > 0} N {Sm4k = s} is union of intervals of
Om+k. Consequently, for this set, the measures p and pi,, 1 take the same value.
Thus, if we denote by A the Lebesgue measure in [0, 1],

N(I N {Smtr — Sm > U}) = Z Hm+k (] N {Sm+k — Sm >} N {Smyx = 3})

s>0

= ZS)\(IQ {Sm+k - Sm > O'} N {Sm+k = S} N Em+k)
s>0

= Y AN {Smix > a+ S} N {Smir =5} N Epnix)
s>5

Y]

(a+S)AI N Bk N {Smqr > a+ S}).
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Consequently, we have obtained the following estimate.

1 a4+ o ANINEpipN{Sm+r >a+ S})
4.2) ——u(l 'tk — Om > .
Now observe that last quotient of measures coincides with the probability

P(Ty > —a, Ty > —a,..., T, > 0),
where T, = Z?:l cm+;X; with X; independent Bernouilli random variables. By
the Reflexion Principle for random walks ([5]), last probability is equal to
P(Ty >0)—P(Ty, >2a+o0).
We get finally that the right hand term of (4.2) is

T
(1+9)Pa< = <1429
a ag a

and this is bounded below because of definition of ¢ and the Berry-Essen uniform
version of the Central Limit Theorem (see [2]). O
For convenience, let us define the following sequence of positive integers.

k
(4.3) V., = inf{k : chz >n}.

j=1

Lemma 6. There exists a positive constant § so that for any interval I € Qv,. .

one has .
0LV {Svan — Suy, > 6(2" logy m)V2)) = (1)
n

Proof. Let k be the biggest integer such that 2¢ < blgc’(%, and define § =

(41og(1/a))~'/? where « is the constant appearing in the statement of Lemma 5.
For j between 0 and 2* let us define d(j) = 2"~ '(1 + j/2*) and the set

Cj = {Svd(j) — Svd(j—l) >V 271"2"71}.

k
It is clear that if x € ﬂ?:l Cj then Sy,, (z) = Sv,, _, (¥) > Vv2*27~1 and taking into
account the definition of k£ we have that x belongs to the set for which we want to
estimate the measure. Thus it is enough to prove that

2k:
1
(4.4) n(I (€)= ol
7j=1
For this purpose, let j be an integer between 1 and 2¢ and suppose that J is an
interval of the generation Vy;_1). Then by Lemma 5,

Va)

,LL(J N {SVd(]) - S‘/d(j—l) > Z C%}) > Oz,LL(J) .

L=Vg—1)+1

Now observe that, by (4.3), the set in (4.4) is exactly C;, consequently,

ok ok _q 2k 1
1
u(mjgcj) = p(Cor NN jrjl Cj) = ap(In le Cj) = ...z () = ~p(l),

because of the definition of k. [
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Now let us consider the following sequence of sets.

1/2

k k
Ay =<z : Sp(z) <o Zc? log, logQZC? , for any k € [Vigg, v, V] ¢
j=1 j=1
where 0 is the constant in Lemma 6.
Lemma 7.
log N
u(Agn) = O( O]gv ) as N — 00.

Proof. For j > 1 let us consider the following set.

Bj = {iL' : SV2j (m) § 6\/m}:

being ¢ the same constant as in lemma 6.
k k
If x € Agn then Sp(z) <6 Zc? log, log, Zc? for any k between Vy and V.
j=1 j=1
In particular we obtain that x is in B; for all logy N < j < N. Therefore,

N
AQN C m B] .
j=logy N
Now, fixed j, it is clear that B; is a union of intervals of length 4= V27, If I is an
interval of the generation Vo;-1, then

w(B; NI) = p(I) = p(I\ Byj) = u(I) — p(I N {Sav,, > dv/27log, j}).

Since the martingale (S,,) is positive on the support of u, we obtain

/’[’(Im {SVZJ' > 5\/ 2J 10g2j}) 2 M(Im {SVZJ' - szj—l > 4 \% 2J IOgZJ}) .

By Lemma 6, we have that the previous measure is bigger than p(I)/j. Conse-
quently,

W(B; 1) < (1= D).

Then, by the additivity of u we have
4 = i=1 i
H(ﬂ?c:lo& ~Br) = u(B; N m?c:log2 ~Bi) < ; :u(m?c=log2 ~NBk)-
Iterating this inequality we obtain the desired result, because

N

j—1 logya N
p(Agn) < p(Nf0g, v Bj) < H — = TQ .
j=loga N J
From Lemma 7 we deduce directly that if 2* < N < 2"+ then
loglog N
4.5 Ay) =0(———).
(45) plAx) = O 25

loglog N

Lemma 8. A(EVN mAN) = O(W

defined in (4.3).

) as N — oo, being Viy be the sequence
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N
Proof. Let M be the integer part of and write,
log N

M
(4.6) AMEvy NAx) = Y MBv, NAxN{j—1< Sy <j})
Jj=1
+ Z)\(EVNQANQ{‘]‘71<SVNSJ‘}).
i>M

In order to estimate the second sum of (4.6) let us observe that the set appearing
there is union of dyadic intervals of length 4=V~ . Thus

MEvy NAnN{j—1< 8y, <j}) =< wW(Ey, N Ay N {Sy, =s})

j—1
1
< ij(AN N{Svy =s}).

Hence the second sum of (4.6) is less than or equal to

1 . ) 1 loglog N
,,.;4 T AN D =1 < Sy <)) < pnlAn) < O JRees
because of (4.5) and the selection of M.
For the first term of (4.6) we use again the Reflexion principle and the central
Limit Theorem. If (W,,) is a random walk with increments (c,), using again the
Reflection Principle, the first sum of the right term of (4.6) is less than or equal to
M
D AMEBvy N{i =1 < Sy <3}
Jj=1
M
S PWi>0,..., Wy 1>0,{j —1< Sy, <j}Wo=1)

=1

IN

M
= > (P{i—1<Wy, <j}HWo=1)—P({j — 1< Wy, <j}Wo=-1))
j=1

<.
I

Il
NE

(PHJ—2< Wy, <j—1}HWo=0) = P({j < Wy, <j+1}Wy=0))
= P({~1<Wy, <1}Wo=0)—P{M—1< Wy, <M+1}[W,=0).

By the central Limit theorem and the integral mean value theorem, this last differ-
ence becomes

<.
Il

1
C _
VN

where 1 € (\;—%, \/%) and x5 € (

Finally,since |z — 1] <

(efmf/Q _ 6715/2)’

1 1 1 +L)
Tog N VN’ Vlog N VN’'

a direct aplication of the mean value theorem

2
VIog N’

gives us the desired estimate that we want to see. [
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Now, we are able to prove Proposition 2

Proof of Proposition 2.

Given ¢ > 0, we are going to see that the set E defined in (4.1) has measure

H 1(;)(E) < ¢, where ¢ does not depend on € and 7 is the measure function defined
n (3.1).

Let N be a positive integer such that Vg, v > logy e~1. Then

(4.7) HS(B) < HY (Byy \ Av) + HS (Byy N An).

We are going to estimate the first term of (4.7). Let us observe that Ey, \ Ax
is Qy,-measurable. If I is one the dyadic intervals of length 4=V~ contained in
Ev, \ Ay then for any « € I we have

k k
x) >0 20]2 loglochjz
=1 j=1

for some k between Viog, v and V. Moreover, the first k& with this property is the
same for all points in I. So we can consider

k k
kr =min ¢ k € [Vieg, v, V] : Si(x) > 6 Zc? loglochi,x el

=1 =1

Let J(I) be the interval of length 4=%! containing I. Then for intervals I; # I,
of length 4=V~ which appears in the decomposition of Ey, \ Ax, or J(I1) = J(I2)
either they are disjoint. Let F the familiy of intervals J(I,,), with I,, € Qy,, and
I,N (EVN \AN) #* 0.

If J € F has length 47%, then

k k
w(J) = Sp(J)d™* >4k Z zlogloch?
=1

1 2
\// dsloglog/ Mds
4—k 4—k S

lew |J‘

On the other hand, since k > Viog, v We have that 4% < ¢. Hence

H (Byy \ An) < > w(lJ]) < Zu

v

V

o 61(5
JeF s
For the second term of (4.7) we have
HY (By, NAy) = (4 )4 P(Ey, N Ay)
Viv Vi
< ZCJZ logloch?P(ENﬁAN)
=1 i=1
loglog N
Cy—— < C3,

Vieg N

by Lemma 8 and the definition of Vy. 0O
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