LARGE DEVIATION PRINCIPLE FOR
ARITHMETIC FUNCTIONS IN
CONTINUED FRACTION EXPANSION

HIROKI TAKAHASI

ABSTRACT. Khinchin proved that the arithmetic mean of continued fraction
digits of Lebesgue almost every irrational number in (0,1) diverges to infinity.
Hence, none of the classical limit theorems such as the weak and strong laws of
large numbers or central limit theorems hold. Nevertheless, we prove the exis-
tence of a large deviations rate function which estimates exponential probabilities
with which the arithmetic mean of digits stays away from infinity. This leads us
to a contradiction to the widely-shared view that the Large Deviation Principle
is a refinement of laws of large numbers: the former can be more universal than
the latter.

1. INTRODUCTION

Each irrational number x € (0,1) has the continued fraction expansion

1
x = .
a(z) + ————
N S E
The statistics of the continued fraction digits aq, as, ... have been studied at least

since the time of Carl Friedrich Gauss. The following is a consequence of Khinchin’s
formula [21, Theorem 35] and Birkhoff’s ergodic theorem: Let ¢): N\ {0} — R be
a non-negative function for which there exist ¢ > 0 and p > 0 such that for every
n € N\ {0}, ¥(n) < en'=. Denote by A the restriction of the Lebesgue measure
to (0,1). Then

1 < = Y(n 1
(1.1) Jim ~ ’;@u(ak) = nzl % log (1 + m) M-a.e.
Taking ¢(n) = logn yields
nh—{{.lo Jajas - a, = K Aae,
where K = 2.6854... is Khinchin’s constant. In particular,

lim inf In _ 0 Mae.
n—oo M
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Since Y ">, nm = 00, (1.1) is not valid for ¥(n) = n. Khinchin [21] noted
that for A\-almost every x € (0, 1) the inequality a,(z) > nlogn holds for infinitely
many n € N as a consequence of Borel-Bernstein’s theorem [1, 2, 3], and thus

. Qp
limsup — =00 A-a.e.
n—oo N

and S, /n does not converge A-a.e. where S, = a; + as + - -+ + a,. In fact,

(1.2) lim S =00 A-ae.

n—oo M
Hence, none of the classical limit theorems in probability, such as the weak and
strong laws of large numbers and central limit theorems hold for the sum. Philipp
[26] strengthened (1.2) by showing that, for a sequence 6(n) of positive numbers
for which 0(n)/n is non-decreasing,

n n

lim =0 or limsup =00 A-a.e.,

n—o0 6(n) oo 0(1)

according as the series > >~ 1/6(n) converges or not. This intricacy of the sto-
chastic property of the sum is due to the occurrence of rate but exceptionally large
digits. Diamond and Vaaler [8] showed that if the largest digit in a; + -+ + a,
is trimmed then the strong law of large numbers holds with norming constants
nlogn. Philipp [26] showed that the sum satisfies a central limit theorem if a few
of the largest digits are trimmed. Distributional limit theorems for the sum were
obtained in [13, 14]. Kessebohmer and Slassi [18, 19] introduced stopping times
and established several limit theorems on fluctuations of the sum.

In view of the results of Khinchin and Philipp, much attention has been given
to determining the Hausdorff dimension of exceptional sets

(retm g $i0 e}

where o € R is a constant. See e.g., [5, 10, 15] with 6#(n) = n and [23, 31, 32]
with 6(n) growing faster than n. From the viewpoint of large deviations, it is also
relevant to consider the following set

{x € (0,1): Snl®) o a},

n

where o € R is a constant. (1.2) implies that, for every a € R the Lebesgue mea-
sure of this set goes to 0 as n — oco. In this paper we show that this convergence
is exponential. More precisely, we establish the (level-1) Large Deviation Princi-
ple (LDP for short), i.e., show the existence of a rate function which estimates
exponential probabilities with which S, /n stays away from oc.

Main Theorem. Let ¢p: N\{0} — R satisfy liminfi)(n) = oo and [ (a1 (z))dz =
n—oo
00. There exists a~ € R such that the following holds:
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- for every a € R the limat

1 1

J(a) ;= — lim —log A €(0,1): — <

(0) = — lim ~log {x (0,1): — ;@/}(ak(:r)) < a}
exists and is finite if and only if « > a~. The function a € [a~,00) —
J(a) is lower semi-continuous, strictly positive, convez, strictly monotone
decreasing and J(a) — 0 as o — 00;

- for every a € R,

lim llog/\ {x € (0,1): %Z@/}(ak(x)) > Oé} =0.

n—oomn

Under the assumption of the Main Theorem the strong law of large numbers does

not hold, namely lim + %"  4(a;) = co A-a.e. This leads us to a contradiction
n—oo

to the widely-shared view that the LDP is a refinement of laws of large numbers:
the former can be more universal than the latter. Notice that Donsker-Varadhan’s
formulation [9] of the LDP does not a priori assume laws of large numbers.

The continued fractions are generated by iterating the Gauss map T: (0,1] —
(0,1] given by T'(z) = 1/x— |1/x] (mod 1). This map leaves invariant and ergodic
the Borel probability measure dur = @ﬂ—xx that is absolutely continuous with
respect to A. The dynamics of T is modeled by a topological Markov shift on a
countably infinite number of alphabets. The proof of the Main Theorem is based on
Theorem 1.1 below, on this symbolic dynamical system and associated arithmetic
functions which are allowed to be unbounded.

We introduce our settings and terms in more precise terms. Denote by X the
set of all one-sided infinite sequences over N endowed with the product topology
of the discrete topology on N, namely

X ={z=(xo,21,...): x; €N, i € N}.

Denote the left shift o: X — X by (o(z)); = 241, ¢ € N. The continued frac-
tion expansion is generated by iterating 7', namely in the expansion (1), a;(z) =
[1/T*"(x)] and thus a;(z) = k if and only if 7"~ (x) € (55, ). Following orbits
of T over the infinite Markov partition {(47, #3322, of (0,1] one can model T' by
the left shift o. The conjugacy between T and o induces a one-to-one correspon-
dence between T-invariant Borel probability measures and o-invariant ones which
preserves entropy and integrals of functions. To simplify notation, up to this con-
jugacy we identify measures invariant by the two systems and functions in the two
spaces. In particular, this means that we allow expressions like f log | DT |dp for a
o-invariant measure fi.

Denote by M the space of Borel probability measures on X endowed with the
weak*-topology. As X becomes a (non-compact) Polish space, the weak*-topology
is metrizable and M becomes a Polish space. Denote by M(o) the subspace of
M consisting of o-invariant ones. Write ¢ = — log |DT'| and set

Myfo) = {ue Mo): [ o ~oc}.
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(83 [0}
F1GURE 1. The graph of the function J in the Main Theorem.

Denote by Mg(o) the set of elements of My(o) which are ergodic. For each
w € M(o) denote by h(p) the (Kolmogorov-Sinai) entropy of p with respect to
o, and define the Lyapunov exponent x(n) of u by x(u) = — [ ¢du. Note that

x(p) € [‘/“F’Qﬂ,oo]. If u € My(o) then h(u) < oo holds (see e.g. [24, Theorem
1.4]). For each p € My(o) write F(u) = h(p) — x(p) and call it the (minus
of the) free energy. It is known that /' < 0 and F(u) = 0 holds if and only if
w = pr, see [25, 30]. For a function ¢: (0,1) — R and an integer n > 1 write
Spp = Z;:ol poT". Given ¢: N\ {0} — R, for each integer n > 1 denote by A, the
distribution of +.5, (1 o a;) with respect to A. Note that S, (¢ oar) = Y7 ¥(ax).
Put

a” :inf{/@boaldu: u€M¢(a)} and o :sup{/z/)oald,u: MGM¢(0)}.

The infimum and the supremum are taken over all u € My(o) for which [oaidp
is well-defined, including +oo.
Theorem 1.1. (Level-1 Large Deviation Principle). Let ¢: N\ {0} — R. The
function I: R — [0, 00] defined by

< 6}

I(a) = lim inf {—F(u): 1 My(o), ‘/w o avdy — a

e—0

s convex, lower semi-continuous and satisfies the following:
- (lower bound) for every open set U C R,
1
liminf —log A\, (U) > —inf I|y;
n—oo M
- (upper bound) for every closed set C' C R,
1
limsup —log A\, (C) < —inf I|e.
n—oo 1
In addition, I(«) < oo if and only if o= < a < at.
The function [ is called a rate function. Here and in what follows we follow
the convention inf () = oo, sup) = —o0, log 0 = —oo. The novelty of Theorem 1.1

consists in the case where 1) is unbounded. Otherwise, the level-1 LDP was already
shown by Denker and Kabluchko [7, Theorem 3.3]. Our proof is a dynamical one
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inspired by the work of Takahashi [29], and gives an expression of the rate function
in terms of free energies of invariant measures which is not apparent in [7]. This
expression is essential for the proof of the Main Theorem.

Taking ¢(n) = logn in Theorem 1.1 yields the LDP for the Khinchin exponent.
A close inspection of the proof of Theorem 1.1 shows that the arithmetic function
Yoa; may be replaced by another ¢: X — R for which sup,,e gr SUp,, e Sk () —
Ske(y) is uniformly bounded in k. In particular, the LDP holds for the Lyapunov
exponent of the Gauss map. The Khinchin and Lyapunov spectra of the Gauss
map were determined in [11, 17, 27]. See also [12, 22].

The rest of this paper consists of two sections. In Sect.2 we finish the proof of
the Main Theorem assuming the conclusion of Theorem 1.1. From Theorem 1.1 it
follows that J(a) = I(«), and the biggest difficulty is to show I(a) > 0 for every
a > a~. We show that if @« > o~ and I(«) = 0, then one would be able to find
a convergent sequence to pp in My(o) along which the (minus of the) free energy
converges 0, which turns out to be absurd. One key assumption in deriving this
contradiction is that ¢ blows up at infinity. In Sect.3 we prove Theorem 1.1.

2. ON THE PROOF OF THE MAIN THEOREM

In this section we start with a few preliminary lemmas on sequences of measures
in My(c). Building on them and Theorem 1.1 we finish the proof of the Main
Theorem.

2.1. Tightness. As X is non-compact, M is not weak*-compact. Hence the con-
vergence of a sequence of probability measures is an issue. In order to establish
the convergence we show the following tightness result.

Lemma 2.1. Let ¢: N\ {0} — R satisfy liminf¢)(n) = co. Let {v,} be a sequence
n—oo
in M(o) such that sup,, [ o aydv, < 0o. Then {v,} is tight.

Proof. We modify the argument in the proof of [16, Lemma 2|. For an integer
M > 1 put Xy = UMY '[i]. Fix My > 0 such that inf,>p, (n) > 0 holds.
From the assumption in Lemma 2.1 there exists a constant ¢ > 0 such that
inf,, > (n) sup,, v, (X§;) < ¢ holds for every M > ng, namely

C

———  for every M > M,.
1nfnzM w(n> Y ’

(2.1) sup v, (Xjy) <

Let € > 0. We construct an increasing sequence of positive integers {m; };>¢ such
that the compact set

A={x € X:0<xz; <m, for every i > 0}
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satisfies v,(A) > 1 — € for every n. Let m;: X — N be the projection onto the i-th
coordinate. We have

vn(A) = v, (X N (D{x e X:z; > mz}> )

=0

zl—Zyn({xGX:Ii>mi})

=0

= 1= Y vl (X))

=0

=1- Z Vn(XainH)
i=0

> 1= supra(X, 1),

i=0 "
the last equality from the shift invariance of v,. Therefore, in order to show the
tightness of {1, } it is enough to find {m;} such that

sup Un( X 1) < % for every i > 0.
This is possible by (2.1) and the assumption liminf(n) = co. O
n—oo

2.2. Finiteness of Lyapunov exponent. Having established the convergence
of a sequence in My(o) by Lemma 2.1, the next task is to show that the limit
point belongs to M (o). We will show this combining the next two lemmas. For
a function ¢: X — R define
vary (i) = sup sup ¢(x) — ¢(y).
k>0 z,y€elk]
Lemma 2.2. Let ¢: X — R be a continuous function satisfying inf o > —oo,

sup ¢ = 0o and vary(p) < co. Let {v,} be a sequence in M such that v, — Ve in
the weak*-topology as n — oo. If [ pdvs, = oo then [ @dv, — 0o as n — oo,

Proof. Since sup ¢ = oo and vary(p) < oo it is possible to choose kg > 0 such that
inf{p(x): xog > ko} > 0. For each k > ky define pr: X — R by gp(z) = ¢ if
xo < k—1and pi(x) =0 if xg > k. Since pp < 41 and ¢, — ¢ pointwise as
k — oo, the monotone convergence theorem gives [ prdve — [ @dvs = co. For
each L > 0 fix k > kg such that f prdvs, > L. Since ¢y is bounded continuous,
the weak*-convergence gives f prdv, — f prdvs as n — oo and hence there exists
no > 0 such that [ ¢gdv, > L/2 for every n > ng. Moreover, [ @dv, > [ ¢rdv, >
L/2 holds since ¢ > py. It follows that [ ¢dv, — 0o as n — . 0J

Lemma 2.3. Let {v,} be a sequence in My(o) such that F(v,) converges to a
finite number as n — oo. Then

sup x(vn) < 0.

n
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Proof. For each a@ > @ put

h(p)
b(« :sup{—:uEMa, x(p) =ap.
(@) ) (@), x(u)
This number coincides with the Hausdorff dimension of the set of points having «
as its Lyapunov exponent, see [27]. If the desired upper bound is false, then taking
a subsequence if necessary we may assume x(v,) — 00 as n — 00. Since F(v,)
converges, h(v,)/x(v,) — 1 and so lim b(ar) = 1. This yields a contradiction to
a—r00
[17, Theorem 1.3] which asserts lim sup b(a) < 1. O

a—r 00

2.3. Identification of the convergence point. Having shown that the conver-
gence point belongs to M (o), we next show that this point is pz. To this end, we
would like to use an upper semi-continuity argument. Unfortunately, neither the
entropy or the (minus of the) free energy is upper semi-continuous at every mea-
sure which has finite entropy. However, entropy divided by Lyapunov exponent is
upper semi-continuous by [10, lemma 6.5], and this suffices for our purpose.

Lemma 2.4. Let {v,} be a sequence in My(co) such that F(v,) — 0 as n — oo.
If {v,} converges in the weak*-topology to a measure vo, € My(0), then Vo = pir.

Proof. Since inf,, x(v,) > 0 and F(v,) — 0,

By [10, Lemma 6.5],

Since x (Vo) < 00, F'(Vs) > 0 holds. The variational principle yields vy, = pp. O

Proof of the Main Theorem. Theorem 1.1 implies J(«) = I(«a) for every a € R.
All that remains to show is I(a) > 0 for every a > o~ and I(a) N\, 0 as @ — o0.

Proof of I(ar) > 0 for every a > a~. The assumption liminfi(n) = oo implies
n—oo

a®™ = oo. Hence, for every o > o~ there exists a sequence {u,} in My(o) such
that ¢ o ay € L*(py,) for every n and [ o ardp,, — a. To conclude I(a) > 0 it is
enough to show that the sequence {F(u,)}, does not accumulate on 0. Suppose
this is false. Then taking a subsequence if necessary we may assume F'(u,) — 0
as n — 0o. Since liggiolgfw(n) = o0 and [t oaidu, — o, {u,} is tight by Lemma

2.1. By Prohorov’s theorem there exists a limit point, say ., € M. Since M(0)
is weak*-closed, pioo € M(o) holds.

If X(too) = oo then x(p,) — oo by Lemma 2.2. This yields a contradiction
to Lemma 2.3 and thus y(pe) < 00. From Lemma 2.4, o = pg holds. Since
[ o ardur = oo from the assumption in the Main Theorem, Lemma 2.2 gives
[ % o aidp, — 0o and a contradiction arises. Therefore we conclude I(a) > 0.
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Proof of I(a)) 0 as o — oo. The upper bound in Theorem 1.1 with C' = [1, 00)
implies inf /| o) = 0. Hence one must have I(a) — 0 as @ — oo. The strict
monotonicity of I follows from this and the convexity of I. U

3. LEVEL-1 LDP FOR ARITHMETIC FUNCTION

In this section we prove Theorem 1.1. The convexity and the lower semi-
continuity of I are straightforward from the definition. We show the lower and
upper bounds, and then the last assertion on 1.

A word of length n is an n-string of elements of N. For two words u = ag -« - a1,
v =bg---b,_1 denote by uv the concatenated word ag - - - @,,_1bg - - - b,_1 of length
m + n. This notation extends in the obvious way to concatenations of arbitrary
finite number of words. Denote by E™ the set of words of length n. For each
w=ag---a, 1 € E" define a cylinder set of length n by

[w] = [ag, ... ,an—1] ={z € X: x; =a; for every i € {0,1,...,n— 1}}.

There exist constants ¢y > 0, ¢; > 0 such that for every integer n > 1, every
w € E™ and every z € [w],

)\[w] <.

(3.1) o < oSnd(a) =

3.1. Lower bound. A proof of the lower bound in Theorem 1.1 is based on the
next result.

Proposition 3.1. Let ¢»: N\ {0} — R. For every open interval J and every
p € Mé(o) for which [ oaydu € J,

1
liminf —log A, (J) > F(p).
n—oo n,

Proof of the lower bound in Theorem 1.1. Let G C R be an arbitrary open set.
Since open intervals with rational endpoints form a countable base of topology of
R, Proposition 3.1 implies that for every u € Mg(o) with ¢ o a; € L'(u) and
f 77/) ¢} ald;z S G,

lim inf 1 log \,(G) > F(p).

n—oo M

This yields

1
lim inf—log A\,,(G) > sup {F(u): W e MZ(U),/l/J oaydu € G} :

n—oo N
For a non-ergodic 1 € My(o) with ¢ oa; € L*(u), by [15, Lemma 3.2] there exists
a sequence {/i,} in M$(c) such that oay € L'(uy) for every n and h(p,) — h(p),
[ ¢dpn, — [ ddp, [oardp, — [oardu asn — oo. Hence the above inequality
continues to hold even if Mg (o) is replaced by My(co). Using the lemma below
yields the desired lower bound in Theorem 1.1.

Lemma 3.2. For every set A C R,

inf {—F(,u): pe M¢(J),/w oajdu € A} > inf |4,
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and the equality holds if A is an open set.
Proof. The definition of I in Theorem 1.1 immediately yields

in {_Fw): e M¢<a),/¢ o avdy — a} > I(a)

for every a € R. Hence the desired inequality holds. If A is a non-empty open set,
then for each o € A choosing € > 0 such that (« — e, + €¢) C A we have

/¢oa1du—a <6}

> inf {—F(u): p e My(o), /zp oardu € A} :

Taking the infimum over all & € A yields the reverse inequality. U

1) 2 nf {~F(0): € Mofo).

For a proof of Proposition 3.1 we need the next lemma which permits us to
approximate an ergodic measure with a finite collection of cylinder sets in a par-
ticular sense. Although this type of result is known in full generality (see e.g.
[10, Proposition 3.1]), for completeness we include a proof adapted to our specific
context.

Lemma 3.3. Let € MS(0) and assume ¢ o ay € L' (). For every € > 0 there
exist an integer k > 1 and a finite set F* C E* such that

(3.2) ‘l log #F* — h(p)| < e,

k

and the following holds for every w € F*;

(3.3) sup %Sk(b—/gbd,u‘ <€

[w]

(3.4) sup

[w]

< €.

%Sk(zboal) —/1/Joa1d,u

Proof. Put &7 = {[i]: i € N}. Denote by h(u, ) the entropy of u with respect to
o and the countably infinite partition &7. Since h(u) < oo and 7 is a generator,
— > e M[i]log pfi] < oo and h(p,.e7) = h(j) hold.

Let € > 0. For each integer k£ > 1 denote by %) the set of B € \/i:ol o~'e/ such
that

(3.5) e (M+5)k o y(B) < e~ (hm=5)k,
and the following holds for some z € B:

(3.6) LSi0(e) - / sdu| < &

< €.

(3.7) ‘%Sk(woal)(x) - /1/;oa1d,u




10 HIROKI TAKAHASI

From Shannon-McMillan-Breiman’s Theorem and Birkhoff’s Ergodic Theorem,
MUpez, B) — 1 as k — oo. (3.5) implies

%e(f« W5k < g8, < (M5,

Set F* = {w € E*: [w] € %}. For k large enough, we obtain (3.2).

Since T satisfies Rényi’s condition and T? is uniformly expanding [6, Chapter
4], Supepr SUP, yep) Skd(T) — Skd(y) is uniformly bounded in k. From this and
(3.6) we obtain (3.3) for k large enough. Since ¢ o a; depends only on the first
coordinate, Si(1oay)(x) = Sk(oay)(y) holds for all z,y € [w] and every w € Hy.
From this and (3.7) we obtain (3.4). O

Proof of Proposition 3.1. Since J is open it is possible to choose € > 0 such that
([ Yoardp—2e, [poardu+2¢) C J. For this e fix an integer £ > 1 and a finite set
F* c E* for which the conclusions of Lemma 3.3 hold. For each l € {1,...,k—1}
denote by P! the set of w € E' for which there exists w € E*~! such that w,w € F*.
Put P° = 0.

Let n > k be an integer and write n = mk + [y where m, [, are integers with
m > 1 and 0 <[y < k. Denote by G" the subset of E™ which consists of words of
the form wyws - - - ww, with wy, ..., w, € F¥ and w, € P". Lemma 3.3 gives

(38) #Gn > (#Fk)m > 6(h(u)—e)km

If Iy = 0 then by Lemma 3.3 the following holds for every w € G™:

(3.9) inf S,|w) = (/ odp — e) n and ’%Sn(zp oay)(x) — /w o aldu‘ <e.

For the rest of this paragraph we show that in the case [y # 0 the two inequalities in
(3.9) continue to hold with € replaced by 2¢ and sufficiently large n. Since var,(¢) <
oo and F¥ is a finite set, Sl¢’Uw€pz ] is bounded for every [ € {1,...,k —1}. For
n large enough and every w € G™ we have

inf Sy @[ > (/ pdp — e) mk + inf Sl0¢|Uweplo [w]

(fon)e

Since 1) o a; depends only on the first coordinate and F* is a finite set, S;(¢ o
al)‘UwePl k] is bounded for every I € {1,...,k — 1}. For n large enough and every
w € G™ we have

inf Sy, (¢ 0 a1)|jw) > (/¢ o ardy — e) mk + inf Sy, (1 0 aq) |y

> (/¢oa1du—26)n

wePlo [’LU]
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and

Sup S, (¢ 0 ar)lw (/woaldu+e) mhk + sup Sy, (¥ o ar)ly.

< (/1/}oa1d,u+2€>n

From (3.1) and the first inequality in (3.9),
(3.10) Aw] > coe™0lw) > coeld $4h=29n for every w e G,
By the second inequality in (3.9),

{xeX: %Sn(woal) € J} > | w].

weGn

From (3.8) and (3.10) we obtain

%log)\n(J) > %log)\ < U [w])

weGN

1
> 2] ™ inf A
n 8 (#H; ugb" [ ])
> F(u) —4e 4+ — log Co-
n
Letting n — oo and then € — 0 yields the desired inequality. O

3.2. Upper bound. We now show the upper bound (1.1) for every closed set.
Proposition 3.4. Let ¢: N'\ {0} — R. For every interval J,

hmsup log \n(J) < —infl|,.

n—oo N

If \o(J) # 0 for infinitely many n, then inf I|; < oo.

Proof of the upper bound in Theorem 1.1. Let C' C R be a closed set. First of all,
assume inf /| < co. Assume C'is bounded. Let Jy, Js, ..., J, be a finite collection
of intervals which altogether cover C'. By Proposition 3.4,

1
lim sup — log A, (C') < limsup — log An (U J)

n—oo N N—00

< — inf }lan|Ji

i€{1,....p
— —lnf[|UP 1(]1
Taking the infimum over all finite collections of intervals which altogether cover C,
1
(3.11) lim sup —log)\ (C) <inf(—infIfp ) < —infl]c,
n—00 -

where the last inequality holds because [ is lower semi-continuous, C' is compact
and inf /|¢ is attained.
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Assume C is unbounded. If inf /| is attained, then (3.11) remains to hold and
the lower semi-continuity of I yields the desired inequality. Assume inf /|¢ is not
attained. This implies that there is a sequence {z,}, in C such that |z,| — oo and
I(x,) — inf I|c as n — oo. Without loss of generality we may assume x, — oo.
Since [ is convex, (o) — inf I as o — oo and inf [ = inf |». Hence the desired
inequality holds.

Next, assume inf I|c = oo. The last assertion of Theorem 1.1 proved at the end
of this paper gives C' C (—oo,a”) U (a™,00). Take a subinterval J~ (resp. J7)
of (—oo,a”) (resp. (a™,00)) containing C' N (—o0,a”) (resp. C'N (at,00)). By
the last assertion of Proposition 3.4, A\,(J~) # 0 only for finitely many n. Hence
A (CN (=00, 7)) # 0 only for finitely many n. In the same way, A,(CN(a™,00)) #
0 only for finitely many n. The desired inequality holds trivially: —oco < —oco. [

For a proof of Proposition 3.4 we need the following result which can be proved
along the well-known line of the thermodynamic formalism [4, 28].

Lemma 3.5. Let J be an interval. Let n > 1 be an integer and D™ a finite subset
of E™ such that £S,(¢ o ay)(z) € J holds for every & € J,cpn(w]. There exists a
measure 1 € M(o) supported on a compact set such that

log Z AMw] < F(u)n+loge;  and /@boaldue J.

weD™

Proof. Put ¢ = o™ and A = °_ 03*7" (Upepn[w]) - Then A is a compact set and
ala: A — A is continuous. Put gb Sp¢ and fix yo € A. There exists a constant

¢ > O such that > 1( P(o" (x))—qﬁ(?f (y))) < cforeverym > 1, every z,y € A such
that o%(x), " (y) belong to the same element of D" for every i € {0,1,...,m —1}.
By [4, Lemma 1.20],

sup (ha /(bdl/) = lim —log Z 62?515(52'(%))’
PEM(EIA) mTET e

with M(c|5) the space of g|s-invariant Borel probability measures endowed with
the weak™-topology and hz|, (V) the entropy of 7 € M(7|x) with respect to 7|x.
By (3.1), ed@) > c; ' A[w] holds for every = € [w] and every w € D". Hence

Yot e (@) s | o) | > [ 1
> o ST DI B D SR I
2E(3]a) " (30) 2E@A) " (Y) weD"

Taking logs of both sides, dividing by m and plugging the result into the previous
inequality gives

]_ m—1 T~
] R Ei: QS(O-Z(:E)) > —_
mhm — log E e2=i=0 log ( g A[w]) log ¢.

z€(@|A) (o) weDn

Plugging this into the previous inequality yields

sup (ha /(bdi/) > log Z Aw] | —loge.
DEM(5|n)

weD™



LDP FOR ARITHMETIC FUNCTIONS IN CONTINUED FRACTION EXPANSION 13

Since M(a|,) is compact and M(G|a) > U = hg, (V) + f(Edﬁ is upper semi-
continuous, there exists a measure i € M (@) which attains this supremum. The
measure j = %ZZ;&(J*)]C (1) is in M(o) and satisfies the desired properties. [
Proof of Proposition 3.4. Let J be an interval and ng > 1 an integer in Lemma
3.5. Put

H”:{weE": [w]ﬂ{xE(O,l): %Sn(woal)eJ}#Q)}.

If H" # () for only finitely many n, then the desired inequality holds trivially:
0o < 0o. Assume H™ # () for infinitely many n. Fix such an n. Since S, (¢ o a;)
is constant on each cylinder set of length n, %Sn(@b oai)(x) € J holds for every
z € Uyepnw]. Choose a finite subset H™ of H™ such that

log Z Aw] < log Z Aw] + 1.

weH"™ weH™

By Lemma 3.5 there exists u € M(o) which is supported on a compact set and
satisfies

log Z AMw] < F(u)n+loge;  and /¢ oaydu € J.
weH™
Since p is supported on a compact set, i € My(o) holds. Therefore

1 1
S logAn(J) < Fp) + —(loger +1)
1
< sup {F(,u): p e M¢(U),/¢ oaydp € J} + E(logcl +1)

1
< —infI|; + —(logcy + 1).
n

The last inequality is by Lemma 3.2 and it implies the last assertion of Proposition
3.4. Letting n — oo yields the desired inequality in Proposition 3.4. U

Proof of the last assertion of Theorem 1.1. Assume a~ < a™. Clearly, I(«a) < oo
for every @ € (a7,at). Let a < a~. If I(a) < oo then there would exist
p € My(o) for which [ oaidu < a, a contradiction. In the same way, I(a) = 0o
holds for every a > a™. The finiteness of I(a~), I(a™) follows from the lower
semi-continuity and the convexity of I. A slight modification of the argument
covers the case o= = a™. O
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