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SPECTRAL THETA SERIES OF OPERATORS WITH
PERIODIC BICHARACTERISTIC FLOW

by Jens MARKLOF (*)

ABSTRACT. — The theta series ¥(z) = Z exp(27in?z) is a classical example of
a modular form. In this article we argue that the trace ¥p(z) = Tr exp(27riP?z),
where P is a self-adjoint elliptic pseudo-differential operator of order 1 with periodic
bicharacteristic flow, may be viewed as a natural generalization. In particular,
we establish approximate functional relations under the action of the modular
group. This allows a detailed analysis of the asymptotics of ¥p(z) near the real
axis, and the proof of logarithm laws and limit theorems for its value distribution.
These asymptotics are in fact distinctly different from those for the ‘wave trace’
Tr exp(—iPt) whose singularities are well known to be located at the lengths of
the periodic orbits of the bicharacteristic flow.

RESUME. — La série théta 9(z) = Zexp(27rin2z) est un exemple classique
de forme modulaire. Dans cet article, nous montrons que la trace dp(z) =
Tr exp(27wiP22), ou P est un opérateur pseudo-différentiel elliptique auto-adjoint
d’ordre 1 a flot bicaractéristique périodique, en est une généralisation naturelle. En
particulier, nous établissons des égalités fonctionnelles approchées sous ’action du
groupe modulaire. Ceci permet une analyse détaillée de I'asymptotique de ¥p(z)
au voisinage de ’axe réel, et prouve des lois du logarithme et des théorémes limites
pour la distribution de ses valeurs. Ces asymptotiques different de celles relatives
a la trace de 'opérateur des ondes Tr exp(—iPt), dont les singularités sont portées
par les longueurs des bicaractéristiques périodiques.

1. Introduction

Let X be a compact C°°-manifold of dimension d with volume ele-
ment dz, and P a positive self-adjoint elliptic pseudo-differential opera-
tor of order 1, acting on functions of X. The principal symbol of P is
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resentation, horocycle flow, logarithm laws.
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2402 Jens MARKLOF

p € C(T" X\{0},Rs0). We assume that the subprincipal symbol of P
vanishes. An example for such an operator is v/—A + V where A is the
Laplacian on X and V € C*°(X,R<() some smooth potential. P has dis-
crete spectrum,

(1.1) pr<p2<p3<...— 00,

and we will denote by (¢n)nen an orthonormal basis of eigenfunctions in
L?(X,dz) so that

(12) P<pn = PnPn-

The trace formulas developed by Chazarain [2], Colin de Verdiere [3, 4] and
Duistermaat-Guillemin [6] provide an asymptotic expansion of the trace

(1.3) Tre Pt = Ze_i””t

in terms distributions whose singular support is at the lengths of the pe-
riodic bicharacteristics of P. Special versions of such trace formulas had
appeared earlier, e.g., in Selberg’s theory for the spectrum of the Laplacian
on a weakly symmetric space [24], and in the the work of Gutzwiller and
Balian-Bloch in the context of quantum chaos [12].

In the present paper we replace the first order operator P by P? and
study the asymptotic behaviour of the spectral theta series

(1.4) Ip(2) = Tre(P%2) = Z e(p?2), e(z) = ¥,

for z in the complex upper half plane H, when Im z — 0. The relationship
between ¥p(z) and (1.3) is probably best exhibited in the formal relation
(t = 2ms)

(1.5) Ip(z Tre(—iPs) e(—s?/42) ds.

1 (oo}
)= = /_oo
Colin de Verdiére [3, 4] in fact states the trace formula for (1.3) in terms
of an asymptotic relation for ¥p(z), which is uniform in the halfplanes
Im(—1/z) > ¢ > 0, and it is an open problem to extend the asymptotic
analysis outside this domain.
Take for example P = v/—A, where A is the Laplacian on the unit circle.
We have (with respect to even test functions)

(1.6) Tre(—iPs) = Ze(ns)

neEZ

ANNALES DE L’INSTITUT FOURIER



SPECTRAL THETA SERIES 2403

and hence, by Poisson summation,

(1.7) Tre(—iPs) =Y d(s — k).

kEZ

In this case ¥p(z) is of course the classical theta series

(1.8) 9(z) = Ze(nQZ),

neL
and the trace formula (1.7) is encoded, via (1.5), in the functional relation

1
(1.9) WHz) = T H(—1/4z).
Recall that
(1.10) Hz+1)=9(z)

is the second fundamental functional relation for the classical theta func-
tion. The self-reciprocity (1.9) and periodicity (1.10) reflect the strong cor-
relations between the energy and the length spectrum of the Laplacian on
the circle, and the fact that the squares of the lengths of periodic orbits are
integers. The main objective of this paper is to investigate the functional
relations of theta series ¥ p(z) for similar operators P whose bicharacteris-
tic flow is still periodic, and to employ the approximate modularity in the
asymptotic analysis of ¥p(z). Examples of such P include v—A +V on
spheres [10] (or, more generally, Zoll manifolds [1] and rank-one symmetric
spaces [11]) and isotropic harmonic oscillators.

One motivation for studying spectral theta functions is their connection
with the autocorrelation function

(1.11) Clt) = /X w(z, ) u(@,0) do

of solutions u(x,t) to the Schrédinger equation —(27i)~1du = P?u: For
the initial data u(xz,0) = 3 e ™Yy, (x) we have C(t) = Ip(—t + iy).

A further motivation are spectral statistics. In dimension d = 2, Weyl’s
law implies that the mean spacing between p? is constant, and hence the
correctly scaled pair correlation density reads

(1.12) Rao(s) =Y 0(s — (p? — p2))e2miteiw
4,J

which in turn can be expressed as the Fourier transform of |9p(x + iy)|?
(with respect to x). This approach has been used in [18, 21] for the eigen-

values of the Laplacian on a flat torus.

TOME 57 (2007), FASCICULE 7
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Outline of the paper

In Section 2 we review the spectral properties of operators P with peri-
odic bicharacteristic flow. In particular the extereme clustering of eigenval-
ues plays an important role in the main results of this work—the approx-
imate functional relations for ¥p(z) and its value distribution properties.
These results are presented in Section 3 as Theorems 3.1-3.5.

A convenient framework for studying the theta functions that appear in
the approximate functional relations for ¥p(z) (Theorem 3.1) is the Shale-
Weil representation of §I/4(2,R), which is introduced in Section 4. Section
5 is devoted to the relevant theta series, their functional relations and as-
ymptotic properties. Most of this material is closely related the results in
[19, 20]; we also refer the reader to the monograph [17] for further back-
ground on the Shale-Weil representation and theta series. As we shall see
in Section 6, Theorem 3.1 implies that the spectral theta series ¥p is ap-
proximated to leading order (as y — 0) by theta series corresponding to a
particular class of cut-off functions that are related to parabolic cylinder
functions (Section 7).

The functional relations from Section 5 allow us to view theta series as
functions on a homogeneous space of F\éi(Q, R) of finite volume, where I'
is a certain discrete subgroup of éi(?, R). Following [19, 20], the key idea is
then to use ergodic-theoretic methods for the proof of the main theorems
stated in Section 3: in Sections 8-10 we state and prove the necessary
logarithm laws and equidistribution results, and finally exploit these to
prove Theorems 3.2-3.5 in Section 11.

2. Periodic flows and spectral clusters

We will assume throughout the remainder of this paper that the bichar-
acteristic flow of P is periodic, and we suppose without loss of generality
that the smallest period is 2w. This means that every bicharacteristic is
closed and has a primitive period of the form 27/m for some m € N.
The set of possible primitive periods is finite and will be denoted by
{2r/m; : 5 = 0,...,N} with my = 1. The periodic orbits corresponding
to a given primitive period 2w /m; # 27 form a submanifold of dimension
dj <d.

It is well known that, under the above assumptions, the spectrum of P
clusters around arithmetic progressions [29, 5]: There is a constant M > 0

ANNALES DE L’INSTITUT FOURIER
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such that the spectrum of P? is contained in the union of intervals
a2 a2
(2.1) Ik:[(k+4) —M,(IH—Z) +M}, k=0,1,2,...

where a0 € Z is the common Maslov index of the 2m-periodic bicharacteris-
tics. It is convenient to relabel the eigenvalues as

an 2
(2.2) P = (k + Z) + Hkl
where 1 <11 < §; and

(2.3) —M < <0< sy, MG

here J; defined to be the number of eigenvalues in the kth cluster.

Colin de Verdiére’s Theorem 1.4 in [5] proves the existence of polynomials
R(t) = bit?~t +... and Rj(t) of degrees d — 1 and d; — 1, respectively such
that for k sufficiently large

m;—1

N
!
(2.4) bo=R(k+ )+ > Z e(kl/m;).
‘7: :
Let us denote the spectral density of the kth cluster by
Ok
(2.5) pe(N) =D 6\ = ).
1=1

Theorem 3.1 in [5] states that there are distributions R(t) and R;;(t) with
support in [—M, M] such that for every f € C*(R)

N m;—
(2.6) /fduk—/de(k+ +Z 3 /fcmﬂ e(kl/m;),
=1 =1
and we have the asymptotic expansion
(2.7) R(x) ~ x4 g f a4
(28) le(:Z?) ~ lelxdj*1 + I/jlgxdj72 + I/jlgﬂcdj73 + ...

For f = 1 this implies in particular that k~(@=1g, — [ dv1, and thus, in
view of (2.4), we have [ dvy = by, the leading coefficient of the polynomial
R(t).

We refer to [28, 30] for more information on the fine-scale distribution of
the eigenvalues in each cluster.

TOME 57 (2007), FASCICULE 7
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3. The main results
3.1. Approximate functional relations

As we have seen in the last paragraph, v; represents, up to normaliza-
tion by b1, a probability measure on [—M, M]. Let us denote by W (t) the
characteristic function of v,

M
(3.1) W(t) = / e(t\)diy (N).

-M
Notice that W (t) is analytic.
We denote by SL(2,R) the universal cover of SL(2,R). As a manifold,
SL(2,R) can be identified with H x R. (See Sect. 4.1 for details.) A lattice

I' ¢ SL(2,R) is a discrete subgroup such that the homogeneous space
I"\SL(2,R) has finite volume with respect to Haar measure on SL(2,R).

THEOREM 3.1. — There is a continuous function © : éi(?,R) — C with
the properties that
(i) thereis a latticeI' C éi(Q, R) such that ©(7g) = O(g) for ally € T,
g € SL(2,R),
(ii) there is a constant C' > 0 such that for all z =z + iy € H
|y 49 p(2) — W (2)O(2,0)| < Cy'/*.

The lattice I' in fact coincides for even « with the invariance group
A1 (4) of the classical theta series (cf. Sect. 4.1), whereas for odd « it is a
congruence subgroup thereof.

3.2. Logarithm laws

The following estimates on the growth of spectral theta series general-
ize the classical studies that go back to Hardy and Littlewood. Our main
reference is the paper [8].

THEOREM 3.2. — Let ¢ : (0,1] — R be a non-increasing function such
that the integral

1 dy
(3.2) /0 yib(y)?

diverges (resp. converges). Then for almost every (resp. almost no) x € R
there is an infinite sequence of y; > ys > ... — 0 such that

(3.3) 0p(z +iy;)| = y; O Y(y,).

ANNALES DE L’INSTITUT FOURIER
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In other words for y < 1 and almost all z,

(3.4) Ip(x +1iy) # Oy (y~ PV 4p(y)),
and
(3.5) Vp(z +iy) = O, (y~ 24D/ 4y (y))

respectively, depending on whether (3.2) diverges or converges. Compare
this behaviour with the heat kernel asymptotics (x = 0)

(3.6) Ip(iy) ~ ey~

for some constant ¢ > 0. Using Theorem 3.1 and the asymptotic behaviour
of theta series in cusps (see in particular Corollary 3.3 in [20]), one may
derive similar asymptotics, in fact with the same leading order divergence
(up to multiplicative constants), for rational x € Q. It is also possible to
obtain upper bounds under diophantine conditions on z. If z is for instance
of bounded type (such as z = v/2), we have ¥p(z + iy) = O, (y~4~1/4).

By choosing ¥ (y) = (logy)*/ in Theorem 3.2 with € > 0 arbitrarily
small we obtain the following.

COROLLARY 3.3. — For almost all
. log(y@= D4 9p(x +iy)|) 1
. 1 = —.
(8.7) 1?_%81) loglogy—1! 4

3.3. Limit theorems

The following limit theorems may be viewed as a generalization of the
theorems for the classical theta series [13, 14, 15, 19]. We are interested in
the value distribution of 9p(z +iy) where z is uniformly distributed in the
interval [a, b] in the limit y — 0.

It is not hard to show that the variance has the asymptotics

b b
. I'd-1/2) _,,
(3.8) / |ﬁp(x+1y)|2dx~Wy (a 1/2>/ (8 2dt.

We therefore normalize ¥p(z) by a factor agy??—1/* with
9d -(2d-1)/4

(39) aq = m

TOME 57 (2007), FASCICULE 7



2408 Jens MARKLOF
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Figure 3.1. Distribution of the absolute value-squared of the spectral
theta series for the circle (d =1, o = 0), the 2-sphere (d =2, a = 2),
the 2-sphere with opposite points identified (d = 2, a = 1) and the
3-sphere (d = 3, a = 0). In all cases y = 1/200? and z is sampled over
2002 random points in [0, 1) with respect to the uniform distribution.

S

S

THEOREM 3.4. — Let [a,b] C R and g a bounded continuous function
C — R. Then

b b
y—U Ja CJa

where pq . is a probability measure on C with the tail distribution

(3.11) / dpa.o(Z) ~ caaR™* (R — 00),
|Z|>R
4(d—1) 4
m (e =0 mod 2)
™
(3.12) e gaa-vp(g o)t

ANNALES DE L’INSTITUT FOURIER
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= exp(-x) — exp(-x)

08 -+ 08
06 4 06
04 1 o4

02 4 o2

[T -
1 T T T T T T T T T T T T T T T T

=

0 05 1 1.5 2 25 3 a5 4 45 5 ) 05 1 15 2 25 3 a5 4 45

Figure 3.2. The same numerical experiment as in Figure 3.1, but with
P? replaced by P3. The data seems to follow the distribution exp(—x)
and is therefore consistent with a central limit theorem.

That is, the random variable agy(?¢=1/%9 p(z + iy) where  is uniformly
distributed in [a, b] has a limiting distribution that is given by the product
of two independent random variables, W (t) and Z. As we shall see the
probability distribution pg4. is universal in that it only depends on the
dimension d and Maslov index «.

We provide below, Eq. (9.12), and implicit formula for the limiting dis-
tribution, which shows for instance that pg.(Z) is invariant under the
transformations Z + Z and Z + iZ. In the case of the classical theta
series p1,0(Z) is in fact invariant under all rotations about the origin, and
furthermore has a singularity at 0:

(3.13) /Z|<R dpaa(Z) ~ (8rlog(1/R) V2 (R—0).

Relation (3.11) is a consequence of the divergence of the theta series in
several cusps of the homogeneous space that will be introduced later, and
similarly (3.13) follows from the superexponential decay in a cusp.

TOME 57 (2007), FASCICULE 7
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The above asymptotics prove that despite observing square-root cancel-
lation as in the central limit theorem, the limiting distribution of 8p(z) is
not Gaussian. It is interesting that the numerical experiments displayed in
Fig. 3.2 suggest that a central limit theorem holds when P? is replaced by
higher powers, i.e., for the series
9(2d—1)/k+1/2(2d—1) /2k

T((2d— 1)/k)/2

(3.14)  agyP V2 Tre(Pr2), adl =

3.4. Correlations

Our last result states a limit theorem for the joint distribution of 9p(z+
iy) at n points w1z, ...,w,.

THEOREM 3.5. — Suppose wy, . .. ,w, € R are linearly independent over
Q, and let [a,b] C R and g a bounded continuous function C" — R. Then

(3.15)

b
lil%/ 9(aay® =V p(wiz +iy), ..., gy M p(wpa + iy) ) dz
Yy— a

b n
:/n/ 9(Z W(t),...,ZnW(t))Hdpd,a(zj)dt.

The proof of this theorem uses a sophisticated equidistribution theorem
by Shah [25] which exploits Ratner’s classification of measures invariant
under unipotent flows. I recommend [22] for an excellent introduction to
Ratner’s theory.

4. Metaplectic representation

This section provides background on the Shale-Weil representation of the
universal covering group of SL(2,R), which provides a natural framework
for the theory of theta functions. More details can be found in [17, 19, 20].

4.1. SL(2,R) and its universal cover

The action of SL(2,R) on the upper half plane H={z € C : Imz > 0}
is defined by fractional linear transformations, i.e.,

d) € SL(2,R).

ANNALES DE L’INSTITUT FOURIER
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The function €4(z) = (cz + d)/|cz + d| satisfies the relation e4,(2) =
€g(hz) €n(2). The universal covering group éE(Z]R) of SL(2,R) is defined
as the set of pairs [g, §,] where g € SL(2,R) and (3, is a continuous function
of H such that €%7(*) = ¢,(2). The multiplication law for SL(2,R) is

(4.2) 9, Bgl[h, B3] = lgh, Bnls  Bon(2) = By (hz) + B3 (2).

We may identify SL(2,R) with H x R via [g, 3,] — (z,¢) = (g, 8,(i)). The
action of SL(2,R) on H x R is then canonically defined by

(4.3) (9, B9)(2, &) = (92, & + By (2))-
The Haar measure of §I:(2, R) reads in these coordinates
(4.4) dp =y 2dx dy do.

The congruence subgroup

(4.5) F1(4){<‘C‘ Z) € SL(2,7) : ad1,comod4},

lifts to the following discrete subgroup of §I:(2, R),

46 M@ ={(B) v eTi@), SO ()},

where

an se=()(Er) - =)o

Here z'/2 denotes the principal branch of the square-root of z, i.e., the one
for which —7/2 < argz!/2 < m/2; (£) denotes the generalized quadratic
residue symbol.

4.2. Shale-Weil representation

For every g € SL(2,R) we have the unique Iwasawa decomposition

(4.8) g=ngayks = (2,0),

where z =z + iy € H, ¢ € [0,27), and
(1 =z [yt 0 _ [cos¢p —sing
Mtz = (0 1) T ( 0 gy /2)° ko = sing cos¢ )

TOME 57 (2007), FASCICULE 7
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This can be extended to an Iwasawa decomposition of éi(2, R), which of
course corresponds to the parametrization introduced after (4.2). We have
for any element § = [g, B,4] € SL(2,R)

(4'9) g= [97 657] = Ty &y k¢ = [nm, O] [ayv O] [kdn /qub:l

The Shale-Weil representation is usually defined as a projective represen-
tation of SL(2,R), which becomes a true representation of the metaplectic
(i.e., double) cover of SL(2,R). It is therefore also a proper representation
of the universal cover éi(2, R). In view of the decomposition (4.9) it is suf-

ficient to define the representation on the three factors. For any f € L2(]R)
we set (cf. [17])

(4.10) [R(72) f](t) = e(t*x) f(t),
(4.11) [R(ay) f1(t) = y*/* f(y' /%),
and
(4.12)
(—04/8) 11 (6 = 0 mod 2n)
} e(—0y/8) f(—t) (¢ = 7 mod 2m)
[R(ks)f1(8) = e(—ay/8)21/2 (t2 + ') cos ¢ — 2t/ N o
| sin ¢|1/2 /Re sin ¢ F(#)dt
(¢ # 0 mod )

where

2u if ¢ = v,
g4 =
¢ v+1 ifvr <o < (v+1)m.

Let us denote by S,(R) the space of functions with the property that
(4.13) Stuf(l + [t)"[R(Kg) f1(1)] < o0.

Schwartz functions satisfy this condition for n arbitrarily large. Other ex-
amples will be discussed in Section 7.

5. Theta series

We now introduce a general class of theta series. Their functional rela-
tions will allow us to view them as functions on a homogeneous space of the
form I'\SL(2,R) where T is a lattice in SL(2,R). The theta functions that
appear in Theorem 3.1 correspond to special choices of cut-off function f,
see Sections 6 and 7 for details.

ANNALES DE L’INSTITUT FOURIER
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5.1. Even theta series

For f € S,(R), n > 1, and (z,¢) € HXR =~ éi(?,R) we define the theta

series

(5.1) Of (2.9) = ©7(9) = Y _[R(9)f](n),

with § = fi,d,ke. More explicitly,

(5:2) 0F(2,6) =y"* Y fo(ny'?) e(n’x),

nez

where fs = R(ky)f. In view of (4.13), the series in (5.1), (5.2) converges
therefore absolutely and uniformly for (z,¢) with z in any compact set in
H.

We call @j{ an even theta series as it is invariant under f(t) — f(—t).
That is, @;{ =0 for f odd. Note that the choice f(t) = exp(—2mt?) leads
to the classical theta series @}'(z, 0) =y/4 ez e(nz).

It is well known that @}" is invariant under the discrete subgroup Aq(4)
(see e.g. [19], Proposition 3.1), i.e.,

(5:3) 07 (79) = ©1(9)

for all ¥ € Ay(4). We may therefore view @;{ as a continuous function on
the manifold ). Y has three cusps located at z = 0, 1/2, and co. The theta
series is unbounded in two of them (cf. [19], Proposition 3.2):

/4 f50(0) yo!* + O(yo ") (yo 2 1)

(54)  Of(z,0) = Oy, ") (yij2 > 1)
For () " + 02N (g 2 1),

with the cuspidal coordinates
(207 ¢0) = (—(42)_1, ¢ + arg Z)
(5.5) (2172, 91/2) = (—(42 = 2)71, ¢ + arg(z — 1/2))

(Z00) Poo) = (2, 9).

TOME 57 (2007), FASCICULE 7



2414 Jens MARKLOF

5.2. Odd theta series

The transformation formulas (5.3) and asymptotic relations (5.4) are a
consequence of two fundamental functional relations, which we state for
the slightly generalized theta series

(5.6) ©5(26:€) =y 9 3 £ (0 — )2 e((n — &) + g,
net.

where ¢ = Y1, &) € R2. We therf have

(5.7) o (z + % ¢; (51 +§22 * é> ) = e 220 (2, ¢;€)

and

(5.8) @f(;,¢+argz;<

512) ) = O, (2, ).

The first formula follows from elementary substitution, while the second
is a consequence of Poisson summation. So @;{ is in fact quasi-invariant
under the group I' generated by the elements

~ 11 ~ 0 —1/2
(59) 1= |:<O 1) 7O:| ) Y2 = |:<2 0 > aarg:| l
ie.,
(5.10) 07 (79) = x(7)67 (9)
for all ¥ € T' where x(7) is the character of I' defined by x(51) = 1 and

X(F2) = e/,
We define the odd partner of @;{ by

07 (2,¢) = /105 (z,qS; @) )
g )((e-1)7)

Note that © vanishes for even f. Egs. (5.7) and (5.8) imply

(5.11)

(5.12) Ch (z + % ¢> =107 (2,¢)
(513) ®f<_ 412,¢+argz> :eiﬂ—/49;(z,(i)),

ANNALES DE L’INSTITUT FOURIER
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respectively. These relations prove that © is variant under the discrete
subgroup

(514) AW ={l8]: yeT@), D2 —j ()},

with the principal congruence subgroup

(5.15) r(4){<cc‘ Z)eSL(Q,Z) : adl,chmod4}.

Hence ©} is a continuous function on the homogeneous space Y_ =

A(4)\SL(2,R). We furthermore note that the function |©7 (2/2)] is invari-
ant under the elements

0 -1

1 0)°

(5.16) (; D ,

and hence may be viewed as a continuous function on SL(2,Z)\ SL(2,R).
This space has one cusp at z — oo, where O (z,¢) — 0. This shows that,
unlike the even theta series, @? is a bounded function.

5.3. Some useful formulas

Subsequent application of (5.8) and (5.7) yields

. 0 _ im/4 -+ 1 1
(5.17) @f(z,(b, (;))—e /@f(_zlz_2’¢+argz>'

Setting fi (w) = 3(f(w) £ f(—w)), we have

o0 () s on()

In the even case we average average over the two and then use (5.17),

o (oo () - on o)

in/4 1 1
e
5.19 = _ - _ .
( ) \/§®f+< . 2,¢+argz,0)
in/4 1 1
e
= 7 @;{(—Z—z,¢+argz>.
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Likewise, in odd case we have

o (o () o (i ()

(5.20)

521
) i7r/4 n 1 1 e—i7'r/4 [z
o0 (3) ) = o (- pems) + i (50)

We summarize the above results in group notation, for o € Z:
(5.22)
@?(g) (o =0 mod 4)

) (e =2mod 4)

2
),o}g) (a = 41 mod 4)

[en e N
,_\
o |
o
~
o
=
[0}
—_
e

where

(5.23)  ©%(j) = eim@;({ <_21 _0§> ,arg]g> + ﬂ@;(g).

V2 V2
Because
(5.24) { <_21 _05> ,arg}A(zl) [ (‘21 _05) ,arg] AW
Z;;;)V 0% (79) = ()

for all ¥ € A(4).

6. Proof of Theorem 3.1

In view of (2.6),
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Now

(6.2) W(z) = W(z) + O(y),

and furthermore,
(6.3)

Therefore

ady(2d_1)/419p(z)

o) d—1
— g 2d-1)/4 @ @
(6.4) aqy W(x);<k+4> e{(k-l—
0

-
with
0 (t<0
6.5 t) = 2
( ) f( ) {adtd—le—Qﬂ't (t >
So

(6.6) O(z) = O; (z,O; (—OZ) )

2417

- d—2 ay? o 2 —2n(k+4)%y —(d—1)/2
I;)O(k )e{(k+4) z}‘<<kz_0k e v <y .

and hence Theorem 3.1 follows from the results of Section 5, provided
f € 8,(R) with n > 1, i.e., satisfies condition (4.13). This will be resolved
in the next section, which at the same time provides some explicit formulae

for f¢ .
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7. Some explicit formulae
7.1. Parabolic cylinder functions

To work out fy(t) corresponding to f asin (6.5) we may assume without
loss of generality 0 < ¢ < 7 since fgy,(t) = e ™2 fy(—t). We have

(7.1)

X oo _ t/2 ip 2tt,
fo(t) = age /4212 (sin ¢) 71/ 2 (t* cot ¢) / #9e le‘| dt’
0

sin ¢

—1i 201/2 2
 age 19/291/2, (t cot ¢> a1 —2mt’? _amitt’ (14+i cot $)/2 1,1
= Tl i@z f, bC d

7i¢/221/21'1(d) —mt?(1—icot ¢)
age e . . 1/2
N (47m)4/2(1 — icot ¢)(d—1)/2 D_d(lt[47r(1 +icot¢)] / )

where D, (z) is a parabolic cylinder function (cf. [9] 3.462).
The asymptotic behaviour of D,(z) as z — oo (cf. [9] 9.246) implies

(7.2) fo(t) ~ adeiff;fj)ldﬂr(d) (sin ¢)? (1 +icot ¢) "1/ 2e(t? cot ¢) (it) %,

for t — oo, and hence |f,(t)| < |t/ where the implied constant is inde-
pendent of ¢. This means f € S4(R) for d > 1.

7.2. Hermite polynomials

As we have seen in the previous section the theta series ©; can be de-
composed into @}r and @J? which depend only on the even or odd part of f,
respectively. In this case, and d suitably odd or even, we can select instead

(7.3) F(t) = Settem

as a test function and expect better analytic properties. Indeed,

ANNALES DE L’INSTITUT FOURIER



SPECTRAL THETA SERIES 2419

(7.4)
falt) = me ( cot ¢) /: e (m) dt’

e o) () e (P

_ ade;i¢/2 < B Sj;gb)d_le (t2 cot ¢) %e (tQ(i — cot ¢))

_ adc;iw <is\i;1£>dl(1 +icot ¢) @ D/2H,  (2mt(1 +icot ¢)1/2)e 2

where H, are the Hermite polynomials. The above calculation is best
checked first in the case 0 < ¢ < 7 and then extended to all ¢ using the
relation fyi.(t) = e”"/2f4(—t). Note that the above implies the bound
|£4(t)] < |t|9 2" where the implied constant is independent of ¢.

We will now change gear and collect the ergodic-theoretic results required
for the proof of Theorems 3.2, 3.4 and 3.5.

8. Logarithm laws

Let I' be a non-uniform lattice in éE(Q, R), i.e., the homogeneous space
Y =T\SL(2,R) is non-compact and has finite volume. The right actions

(81) Y=, FgO Lans 1_‘gOdexpt
and
(8.2) Y-, Lgo — I'gonz

define flows on ). Under the natural projection 7 : ) — y/{f% 1 ¢ € R},
the above flows become the classical geodesic and horocycle flows on the
hyperbolic surface T\H = Y/{ks : ¢ € R}. We denote by dist(z,2’) the
geodesic distance on I'\H = )/ {/~€¢ : ¢ € R}. We recall that the horocycle
{N; : © € R} parametrizes the unstable direction of the geodesic flow for
t — —o0.

The following theorem is of a similar type as the dynamical logarithm
laws first discussed by Sullivan [27], and may be viewed as a special case
of Kleinbock and Margulis [16].
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THEOREM 8.1. — Fix go € Y. Let r : [1,00) — R4 be a non-decreasing
function such that the integral

(8:3) / ey
1

diverges (resp. converges). Then, for almost every (resp. almost no) x € R
there is an infinite sequence of t; < to < ... — oo such that

(8.4) dist(7(go), T(JoMatexp —t;)) = 7(t;).

By taking r(t) = (1 £ €) log t with € > 0 small, the theorem implies that
for almost all x we have

dist(7 (g Jonga
(8.5) lim sup — ((90), w(g_()ln ay))
y—0 loglogy

Theorem 8.1 can be generalized and strengthened in several ways [16].

On may for example assume in addition that the sequence {t;} is such that

=1

the points ['Go7izGexp —t; are contained in only one of the several possible
cusps. In the case of Aj(4) we take this cusp to be the one at oo, where
the asymptotic behaviour (5.4) says that
(8.6)

IOg ‘Gﬁ(goﬁfa@xp —tj)|4 ~ diSt(W(QO)v 7T(?](Jf%gloxp —tj)) + log |f¢_7‘ (0)

We may assume in addition that the sequence t; is chosen optimally, in

[*.

the sense that gofiglexp —t; corresponds to the highest point in the cusp.
At this point ¢; = /4, which explains the significance of the term f,4(0)
in the following corollary.

COROLLARY 8.2. — Suppose f € S, (R) for somen > 1 and f;4(0) # 0.
Let ¢ : (0,1] — R4 be a non-increasing function such that the integral

1 gy
®.7) /0 yib(y)?

diverges (resp. converges). Then, for almost every (resp. almost no) x € R
there is an infinite sequence of y; > yo > ... — 0 such that

(8.8) 1©F (Gorwtiy, )| > P(y;)-

This means in particular that for almost all =

log|0F (Goisdy)| 1
8.9 li =-.
(8.9) H;lj(l)lp loglogy—1 4

Since ©; (g) is bounded, the above statements also hold for é}(g), and

thus for
_ (0
o(o(0)
4
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9. Equidistribution

We will now consider the equidistribution of a,-translates of arcs of horo-
cycles, and discuss the implication on the value distribution properties of
theta series. We follow the approach developed in [19].

THEOREM 9.1. — Fix an interval [a,b], §o € SAI:(Q,]R) and a bounded
continuous function F' : Y — R. Then
(9.1) I bF(~~~)d b-a

. im Ngply)dr = ——

A )

This theorem may be proved by exploiting the mixing property of the
diagonal flow generated by a, (using the same ideas as in [7]), or by us-
ing the classification of measures invariant under the horocycle flow (see
Theorem 10.1 below). Special cases, such as translates of arcs of closed
horocycles, can also be handled analytically and permit the calculation of
explicit convergence rates, cf. [23, 20, 26] and references therein.

The following theorem is a slight generalization that allows for z-dependent
test functions.

/F@mmm
Yy

THEOREM 9.2. — Fix an interval [a,b], jo € SL(2,R) and a bounded
continuous function F : [a,b] x Y — R. Then

b b
1
©92)  tim [ Pz, Goindy)dr = 7/ / F(t, §) dtdu(g).
y—=0J, o M(y) yJa
Proof. — We assume in this proof that the Haar measure is normalized,
ie,, u(Y) = 1. As a first step let us suppose that F' has compact support,
and hence is uniformly continuous. Therefore, given § > 0 there exists € > 0
such that

(9.3) F(x9,9) — 6 < F(z,9) < F(x0,9) + 6

for all z € [0, 0 +¢€], 2o € [a,b—€], § € SL(2,R). Now, for n = [2(b—a) /€]

n=l rat(b—a)(j+1)/n
/ F(z, oy ay)dx

b
©04) [ Flo.gonsi,)ds —

j=0 7/ at+(b=a)j/n

n—1l rat(b—a)(j+1)/n

<> / F(a+ (b—a)j/n, jofizdy)dz + (b — a)d.
=0 a+(b—a)j/n
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Theorem 9.1 implies

a+(b—a)(j+1)/n

(9.5) lim F(a+ (b—a)j/n, gongay)dz
y—0 a+(b—a)j/n

b—a

n

/y Fla+ (b—a)j/n, §)du(g)

and hence

b
(9.6) limsup/ F(x, gongay)dx

y—0

n—1
b—a L. ~
> [ Flat ®-aifng)dua) + b~ )
n =0 hY%
The sum over j is a Riemann sum with discrepancy ¢, so

b b
(9.7)  lim sup/ F(x, gonazay)dr < / / F(t,g)du(g)dt + (b — a)20.
a a JY

y—0
By the same argument,

b b
(9.8)  lim mf/ F(z, gongay)ds > / / F(t,g)du(g) dt + (b — a)20,
a a JY

y—0

and thus, since § can be arbitrarily small

b
(9.9) lim [ F(z,gonsay)ds —/ / (t,q)du(g

y—0 J,
This proves the statement of the theorem for compactly supported F'. We
will now extend this result to bounded continuous F'.

Given 0 > 0, write F' = F| + F5 where F is continuous and has compact
support, and F» is bounded continuous with the properties that |Fz| < K
(for some K > 0) and the set of § € M for which F(¢,§) # 0 has measure
< 0/K. This can be achieved by choosing the support of F» sufficiently
deep in the cusps. The function
(9.10) Fy(g) = sup |F(t,9)|

te(a,b]
is bounded continuous on Y. The proof of the theorem now follows from
the observation that

b
limsup/ |F(x, jonaay)|de < hmsup/ F(z, gonigay)dr

y—0 y—0

(9.11) - (ba)/yF(é)du(é)

< (b—a)d,
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where the equality is again a consequence of Theorem 9.1. g

COROLLARY 9.3. — Fix an interval [a,b] and let h : [a,b] — C be con-
tinuous, g : C — R bounded continuous. Then

(9.12) lim bg[h(x)@f(x+iy,o;(g>)]dz

y—0 /, 1

b
-5 /y 9(h(6)X1(3))du(g) dt

where
@}'(g) (o =0 mod 4)
(9.13) Xp(9) = { €™/*0F(3) (o =2mod 4)
@f(f]) (o = £1 mod 4).
Proof. — Set F'(t,§) = g(h(t)X(g)) in Theorem 9.2, with the appropri-
ate choices of go (these are determined by relation (5.22)). O

That is, the limiting distribution is given by the product of two indepen-
dent random variables, h(t) and X (g) with ¢ and § uniformly distributed
on [a,b] and Y respectively.

10. Equidistribution in products

Let G be a Lie group and T a lattice in G. Shah’s theorem 1.4 in [25]
implies the following.

THEOREM 10.1. — Suppose G contains a Lie subgroup H isomorphic
to SL(2,R) (we denote the corresponding embedding by ¢ : SL(2,R) — G),
such that the set T\I'H is dense in T\G. Let F' : T\G — R be bounded

continuous. Then
b

b—a
(10.1) lim [ F(o(fgay))de = 7/ fduc
v=0Jq ( V) na(M\G) Jrya
where ug is the Haar measure of G.
This theorem in turn can be used to prove the following statement. As
before Y = T'\SL(2,R) where T is a non-uniform lattice.

THEOREM 10.2. — Fix an interval [a,b], jo € SL(2,R) and a bounded
continuous function F' : Y™ — R. Suppose n,. € T for some r € QQ, and that
w1, -..,wn € R are linearly independent over Q. Then

b
b—a
10.2 li F(Gofi, wly, - - - s GoTtw. oy )ds = ——— [ Fd"pu.
(10.2) fim | (G0Toy 2y G0Ny, 2y )dT u(y)”/n 1
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Proof. — We may assume without loss of generality that w; > 0. We use
the embedding

(10.3) T (a@ga\—/gl,...,&ﬁﬂga;g )
and note that in particular
(10.4) O(Tipy) = (T aliyy - - - o, 2y

To establish the density required in Shah’s theorem, note that by Weyl’s
equidistribution theorem for the Kronecker flow the set

(10.5)  {(Pmyrs--- ,ﬁm”)ap(ﬁIdy) c(my,...,my) €Z", x € R}

= {(ﬁw1z+m1r&ya e aﬁwnm—‘,-mnrdy) : (ml, e ,mn) S Zn, T € R}
is dense in
(10.6) {(Rgy Gy, -, R, Q) 2 (T2, ..., 20) € R},

and, since by Theorem 9.1 the set I'\I'{n,d, : € R} is dense in Y, the
set (10.6) is dense in Y. O

The next statements follows from the analogous arguments as for Theo-
rem 9.2 and Corollary 9.3, respectively.

THEOREM 10.3. — Fix a bounded continuous function F : [a,b] x Y™ —
R. Then, under the assumptions of Theorem 10.2,
(10.7)

b 1 b

lim F(x, G0N0, 20y, - -+ G0N, 20y )dT = ——— F(t)dtd"p.

i [P iensty i)l = [ [ R@ara

COROLLARY 10.4. — Fix an interval [a,b] and let hy, ..., hy, : [a,b] = C
be continuous, g : C* — R bounded continuous. Suppose w1, ...,w, € R

are linearly independent over Q. Then
’ 0
(10.8) lin% g[. oy hy(2)Oy, (wjx + iy, 0; (a) ), .. .}dw
a 4

b
B u(ly)n/y/ g(- hi(t) X5, (g5), .- .) dt

with X as in (9.13).
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11. Proof of Theorems 3.2, 3.4, 3.5
11.1. Proof of Theorem 3.2

Theorem 3.2 follows from Theorem 3.1, Corollary 8.2 and the analyticity
of W(t). The latter implies that W (¢) has at most finitely many zeros in
any given compact interval, and hence | log W (t)| < oo for almost all ¢.

11.2. Proof of Theorem 3.4

This theorem follows directly from Theorem 3.1 and Corollary 9.3. The
asymptotics of the tail distribution follows from [19], p. 144: For general
fesR) (n>1)

g € MA\SLER): (07 (g)| > R} 1 /’T /4 (0)d
p(B1(4\SL2,R)) R Jo

as R — 00. Recall that @; is bounded so does not contribute to the tails.
For the choice (6.5), and « even,

1 s
Cda = P/O |f5(0)[*do

(11.1)

4
day

T2

o0 4 T
/ td1ezm2dt‘ / (sin ¢)2@—Ddg
0 0

4 T(d/2)*
=0y
(27)2(d+1)

B(d—1/2,1/2)
(11.2)
_ 4 T(d/2)* T(d—1/2)I(1/2)
~ Y4 gy T(d)

221 1(d/2)*
/2 T(d—1/2)T(d)

24(d—1)r(d/2)4
m30(2d — 1)
For a odd, we have (recall (5.21) which suggests to substitute R + /2 R)

24(d71)r(d/2)4

(113) Cd7a = m

TOME 57 (2007), FASCICULE 7



2426 Jens MARKLOF

11.3. Proof of Theorem 3.5

Analogous to the proof of Theorem 3.4, we apply Theorem 3.1 and Corol-
lary 10.4.
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