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Abstract. We study the influence of the multipliers £(n) on the angular distri-
bution of zeroes of the Taylor series

F:(2) = Zg(m%.

n>0

We show that the distribution of zeroes of F¢ is governed by certain autocorrela-
tions of the sequence ¢. Using this guiding principle, we consider several examples
of random and pseudo-random sequences & and, in particular, answer some ques-
tions posed by Chen and Littlewood in 1967.

As a by-product, we show that if £ is a stationary random integer-valued sequence,
then either it is periodic, or its spectral measure has no gaps in its support. The
same conclusion is true if ¢ is a complex-valued stationary ergodic sequence that
takes values in a uniformly discrete set.

1 Introduction

In this work, we consider entire functions of exponential type represented by the
Taylor series

Fe(2) = Zf(n)%, &:Zy— C.

n>0
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We are interested in the influence of the multipliers £(n) on the angular distri-
bution of zeroes of the function F¢. This question belongs to a “terra incognita” in
the theory of entire functions that contains no general results going in this direction
but several interesting examples. These examples include

(a) random independent identically distributed £(n) (Littlewood—Offord [16],
Kabluchko—Zaporozhets [11]),

(b) &(n) = e(gn®) with quadratic irrationality g (Nassif [18], Littlewood [15])
and, more generally, arbitrary irrational g (Eremenko—Ostrovskii [7]),

(c) &(n) = e(n(logn)?) with # > 1, and e(n?) with 1 < g < 3/2 (Chen—
Littlewood [5]),

(d) uniformly almost periodic &(n) (Levin [14, Chapter VI, §7]).

Here and elsewhere, e(r) = ™.

In this work, we consider the following four sequences ¢:

1) &(n) = e(Q(n)), where Q(x) = Zkzz qrx* is a polynomial with real coeffi-
cients gy, at least one of which is irrational;
(ii) &(n) = e(n”), where f > % is non-integer;
(iii) &(n) is a stationary sequence with a mild decay of the maximal correlation
coefficient;
(iv) £(n) is a stationary Gaussian sequence.

In cases (i), (ii), and (iii), using some potential theory, we reduce the question
on the asymptotic distribution of zeroes of Fs to certain lower bounds for the
exponential sums

Wr(0) = Z f(n+R)e(m9)e—%

[n|<N

when R > 1 and N has the size R%“’; see Lemmas 4.2.1 and 4.3.1. These lower
bounds, in turn, depend on the behaviour of the autocorrelations

N
m % Zé‘(n +R)E(n+m + R)e(mb).

n=1

In case (iv) (similarly to the almost-periodic case (d)), the zero set of F has an
angular density that, generally speaking, is not constant, as in the cases (i), (ii) and
(iii). This density is determined by the spectrum of the sequence £, that is, after
all, also by the autocorrelations between the elements of &.
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2 Main results

2.1. We start with the cases when the zeroes of F have the uniform angular
distribution.

Definition 1. We say that the sequence ¢: Z, — C is an L-sequence if

log [F;(19)]

1 11— 00

(2.1.1) lz|, in LL.(C).

Since L] .(C) convergence implies convergence in the sense of distributions,
and the Laplacian is continuous in the distributional topology, (2.1.1) yields

1 .
(2.1.2) T Alog|Fe(d)] —> All =dr@dd, z= re',
— 00

in the sense of distributions, with rdr ® df being planar Lebesgue measure.
Denoting by ng(r; 0, 6,) the number of zeroes (counted with multiplicities) of
the entire function F in the sector {Z: 0< |zl £rnb <arg(z) < 02} and recalling
that i A log |F| is the sum of point masses at zeroes of F', we can rewrite (2.1.2)
in a more traditional form: for every 8, < 6,,

@, — 0, +o0(l))r

(2.1.3) ng.(r;01,60:) = asr — 0o.
. 2r

Theorem 1. Suppose that Q(x) = ZZ:z qix* is a polynomial with real coeffi-
cients qy. and that at least one of the coefficients is irrational. Then £(n) = e(Q(n))
is an L-sequence.

For Q(x) = gx*, q being a quadratic irrationality, this is a result of Nassif [18]
and Littlewood [15]. For arbitrary irrational ¢’s, this was proven by Eremenko
and Ostrovskii [7]. It seems that the methods used in these works cannot be ex-
tended to polynomials Q of degree higher than 2. According to Chen and Little-
wood [5], “many lines of experience converge to show that there can be nothing
doing if A(n) = n*” (in their notation, &(n) = e(A(n)), and A(n) > n> means that
An)/n* = o).

Theorem 2. For any non-integer f > 1, the sequence £(n) = e(n”) is an
L-sequence.

As we have already mentioned, the result in case 1 < f < 3/2 is due to
Chen and Littlewood [5]. They used the Poisson summation combined with the
saddle point approximation and obtained much more accurate information about
the asymptotic location of zeroes of the function F¢. They write, “The gap 3/2 <
p < 2 presents a most interesting unsolved problem.”
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2.2. Now, we turn to the case when ¢: Z — C is a stationary sequence of
random variables (formally, we need only the restriction of £ on Z,, but due
to stationarity, this restriction determines a unique extension of £ onto Z). As
usual, stationarity means that, for every positive integer k, every choice of integers
ny, ..., N, and every integer m, the k-tuples of random variables

(), ....E¢my)), (Em+m), ..., LMk +m))

are equidistributed. In what follows, we deal only with stationary sequences hav-
ing a finite second moment. Then the sequence m — E{&(0)Z(m)} is positive-
definite and therefore is the Fourier transform of a non-negative measure
p € M.(T). Here and elsewhere, T = {¢?: |§] < =} is the unit circle. We
call p the spectral measure of . Then the spectrum (&) of € is the support of
the measure p. Note that we do not require that ES(0) = 0. The definition of the
spectral measure we use here differs from the one which is more customary in the
theory of stationary processes [10] by the atom at & = 0 with the mass |[E&(0)|.
We also need the maximal correlation coefficient of the sequence ¢

E{(x —Ex)(y —Ey)}|
VElx —Ex2-Ely — Ey|?

def 2 2
r(m) =re(m) = sup{ X€Ll_opYE L[m,wo)},
where L ¢, is the space of random variables measurable with respect to the o-
algebra generated by the set {é (n): —oo <n < 0} with finite second moment, and
L[Zm, +o0y 18 the space of random variables measurable with respect to the o-algebra
generated by the set {&(n): m < n < +oo} with finite second moment.

Theorem 3. Let & be a bounded stationary sequence of random variables,
and let the maximal correlation coefficient of & satisfy

2.2.1) r(m) = O0((logm)™), m — oo,

with some i > 1. Then, almost surely, & is an L-sequence.

2.3. Now we turn to the Gaussian stationary sequences ¢. In this case, the
leading term of the asymptotics of log |F¢| is determined by the support of the
spectral measure p of the sequence &; see Section 10.

We start with some preliminaries. For any set 0 C T, we denote by ch(o) the
closed convex hull of g, and by

H,(2) Y max Re (zA) =supRe (zz)

Jech(o) eo
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the “Minkowski functional” of ch(s). This function is subharmonic in C and ho-
mogeneous, that is, H,(re’) = h,(8)r, where h, is the so-called supporting
function of ch(s). The distributional Laplacian of the function H, is AH, =
dr ® ds, (@), where ds,(0) = (h:7 + h,)d#, the second derivative h; also being
understood in the sense of distributions.

Definition 2. Let 0 C T. We say that the sequence ¢ is an L(o)-sequence if

log |Fe(12)|
t

(2.3.1) —> H,(z), inL{(C).

11— 00

Obviously, L-sequences are a special case of L(o)-sequences that correspond
to the case when the set o is dense in T.

In the language of entire function theory [14, Chapters II and III] (see also [1]
for a modern treatment), this definition says that F¢ is an entire function of com-
pletely regular growth in the Levin—Pfluger sense with the Phragmén—Lindel6f
indicator /,. Condition (2.3.1) yields the angular asymptotics of zeroes of Fj:

(50(02) — Sa(el) + 0(1))7‘
2r ’

2.3.2) np.(r;01,0,) = r— 00,

where —7 < 60, < 6, < & with an at most countable set of exceptional values of
6, and 6, that correspond to possible atoms of the measure s,; cf. (2.1.3). It also
yields the Lindelof-type symmetry condition, namely, the existence of the limit

(2.3.3) lim ) =

where the sum is taken over zeroes of F:. In the reverse direction, for functions of
exponential type, conditions (2.3.2) and (2.3.3) together yield (2.3.1).

We say that the stationary sequence ¢ is Gaussian if (Re &), Im é(n)) are
random normal vectors in R? with non-zero covariance matrix (so that this defini-
tion includes also real-valued Gaussian stationary sequences).

Theorem 4. Suppose ¢ is a Gaussian stationary sequence with the spectrum
o = o(&). Then, almost surely, & is an L(c*)-sequence, where c* is the reflection
of o in the real axis.

Comparing this result with Theorem 3, we note that if ¢ satisfies condition
(2.2.1), then the spectral measure p has a density |f|?>, where f belongs to the
Hardy space H?(T). This follows from a classical result that goes back to
Kolmogorov; see [10, Chapter XVII, § 1]. Since no function in H*(T) \ {0} van-
ishes on an arc, it follows that for every Gaussian stationary sequence ¢ satisfying
(2.2.1), we have (&) = T; and, almost surely, ¢ is an L-sequence.
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2.4. Theorems 3 and 4 have a counterpart for uniformly almost-periodic se-
quences found by Levin [14, Chapter VI, § 7], which we recall here.
Let £: Z — C be a uniformly almost-periodic sequence, that is, a uniform
limit of trigonometric polynomials on Z. Then the limit

T : 1 —iln
) = lim o Y Eme™
ln|<=N

exists for every e'* € T, and does not vanish for a non-empty at most countable set
of . This set is called the spectrum of &, and the values &(e'*) are called the
Fourier coefficients of &; cf. [13, Section VI.5].

Theorem 5 (B. Ya. Levin). Suppose & is a uniformly almost-periodic se-
quence with the spectrum o. Then & is an L(c*)-sequence, with o* being the re-
flection of o in the real axis.

The proof of this theorem, given in [14], is based upon deep results on the zero
distribution of entire functions approximated by finite linear combinations of ex-
ponentials. For the reader’s convenience, we include a proof of this theorem which
is based on the same ideas as Levin’s original proof but can be read independently
of the theory developed in [14, Chapter VI].

2.5. Here, we briefly explain how Theorems 1-5 are related to a wealth of
results which deal with the analytic continuation of the Taylor series

def
fe(9) D Em)s”
n>0
through the boundary of the disk of convergence. A survey of these results ob-
tained prior to 1955 can be found in [2]. First, observe that the function

vl ™ =3

n>0

is the Laplace transform of F:. Then, by Pdlya’s theorem (see [14, Theorem 33,
Chapter I] or [2, Theorem 1.1.5]), the upper limit

(2.5.1) H'(z) =limsu

11— 00

log |F(12)
p f

is the Minkowski functional of the closed convex hull of the set of singularities
of the function w™! fg(w_l), reflected in the real axis. Hence, the results about
analytic continuation of f; provide information about the upper limit in (2.5.1) but
not about the existence of the limit in (2.3.1).
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For instance, the property that the unit circle is a natural boundary for the
Taylor series f: is equivalent to the property that the upper limit H% (z) = 1, but it
cannot guarantee that ¢ is an L-sequence.

2.6. Here, we mention two curious results which follow from Lemma 7.2.1
and which might be of an independent interest.

2.6.1. The first result sheds some light on the nature of very strong cancella-
tions in Taylor series.
Suppose & 7. — C is a stationary sequence with the spectral measure p. Then,

almost surely, _
b log |F:(re'”)| -

lim su max cos(f +1).
r—00 r tespt(p)

In particular, F:(re”), almost surely, decays exponentially on some angle
A = {z: 60, < arg(z) < 6}, provided that the origin does not belong to the
convex hull ch(o) of the support of p. Just choose A C ch(¢)?. Here, C? is the
polar cone of a plane set C, Cco = {zeC:Rezw <0, w e C}.

Note that this result is helpful when there are no special restrictions on the
support of the spectral measure.

2.6.2. The second result says that in some situations such restrictions do exist.
We say that a set A C C is uniformly discrete if

inf{lz—w|: z,weA,z#£w}>0.

Theorem 6. Suppose that & : 7. — 7 is a stationary integer-valued sequence.
Let p be the spectral measure of £. Then either spt(p) = T, or the sequence ¢ is
periodic and spt(p) C {w : w" =1} for some N > 1.

The same conclusion holds if & : 7 — A is an ergodic stationary sequence and
the set A is uniformly discrete.

3 Subharmonic preliminaries

3.1. In this section, we systematically use the following facts on the local
convergence of subharmonic functions; see, e.g., [8, Theorem 4.1.9] and [9, Theo-
rem 3.2.12].

Proposition A. Let (v;); be a sequence of subharmonic functions on the
plane having a uniform upper bound on any compact set. Then
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(a) if (v;) does not converge to —oo uniformly on every compact set, then there
J 8 y ry D
is a subsequence (v;,) converging in L} (C);
(b) ifv; — U in L. (C), then U is equal almost everywhere to a subharmonic
J loc
function;
(c) ifv is a subharmonic function and v; — v in Llloc((C), then
(1) limsup;_, v;(2) < v(@), z€ C, with the two sides equal and finite
almost everywhere, and
(i) limsup;_, , supg v; < supg v for every compact set K in the plane.

Now we recall several basic facts from Azarin’s theory of limit sets of subhar-
monic functions [1]. In what follows, we deal only with entire functions F of
exponential type, i.e., |F(z)] < Ae™, z € C. Consider the family of subharmonic
functions ]

u(z) = - log|F(tz)|, t=>1.

By Proposition A, this family is pre-compact in L .(C). For every L. (C)-limit U
of subharmonic functions u,, there is a unique subharmonic function u such that
U = u almost everywhere. We remark that # might not be the pointwise limit of
the u,, (for instance, this limit might fail to be upper semi-continuous). Now each
sequence 7; — oo has a subsequence 7;, such that u,, converges in LL.(C)toa
subharmonic function v. By L(F) we denote the set of all limiting subharmonic
functions v. The set L(F) is called the limit set of log |F'|. This set is invariant
with respect to the multiplicative action of R, that is, if v € L(F), then for each
t>0,

(3.1.1) the function v,(z) = r~'v(rz) also belongs to L(F).
Since F is an entire function of exponential type, every function v € L(F) satisfies
v(@) <1tlz], zeC.

The homogeneous indicator H” of F is the upper envelope of functions in
L(F):

def
HY(z) = sup v(z), zeC.
vel(F)

Then HF (re'?) = h¥ (0)r, where

@) = sup o), —z<6<rx
vel(F)

is the Phragmén—Lindelof indicator of F. An equivalent (more traditional)

definition of A" is Y
log |F (re"
KF (@) =1lim sup M.

r—>00
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In particular, this definition gives that 4 is continuous; see [14, Chapter I, Sec-
tions 15, 16]. To verify the equivalence, we need to check that for every 9,

def ~ : 0 def
A= sup v(e?) =limsupu,(¢’) = B.
veL(F) r— o0

First, we can choose a subharmonic function » and a sequence ry — oo such that
. 0 . 1
lim u,(¢") =B, u, — v in L (C).
k— o0

By Proposition A, lim;_; 0 u,,(¢?) < v(e?) < A, and we conclude that A > B. In
the opposite direction, if B < A, then again by Proposition A, there exist a subhar-
monic function v, a sequence r, — oo, and a neighbourhood U of ¢ such that
sup,c; limsupy_, o, (z) < v(e?) and for almost all z in U, lim sup_, o, #,,(z) =
v(z). This contradicts the subharmonicity of v.

The homogeneous indicator H” is the Minkowski functional of a convex com-
pact set called the indicator diagram /” of F, see [14, Chapter I, Section 19].

The ray {arg(z) =0 } is called a ray of completely regular growth of the
function F if the set £L(F) restricted to that ray is a singleton. Then

(3.1.2) v(ré?y = HY (rd?) = W @), v e L(F).

By continuity of the Phragmén—Lindelof indicator, the set of the rays of completely
regular growth is closed. Clearly, the function F has completely regular growth in
C if it has a completely regular growth on every ray. Hence, it suffices to verify
condition (3.1.2) on a dense set of rays.

3.2.

Definition 3. A sequence R; 7 oo is thick if lim;_, . Rj,1/R; = 1.

Lemma 3.2.1. Let F be an entire function of exponential type. Let h'' (0) < k
for some 0 € [—n, ). Suppose that there exist a thick sequence R; T oo and a
sequence 0; — 0 such that

1 .
3.2.1) liminf — log |[F(R;é%)] > «.
j— oo Rj ’

Then h* (0) = x and F has completely regular growth on the ray {arg(z) = 6}.

Proof. Suppose that there exists a function v € L(F) such that v(e'?) < «.
Since v is subharmonic (in particular, upper semi-continuous), in a small compact
neighbourhood U of ¢! we have sup,, v < x. Next,

1 )
o logF(12)] > v(@) i L},.(C)
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for some sequence #; — co. By Proposition A, we obtain

1
lim sup sup — log |F (#2)| < K,
k—oo zeU Ik
and hence

1
limsup — log |F (#xzx)| < «,
k—oo
provided that z; — €.
Now, we choose ji such that R;, < # < Rj.1, and put 7y = ;'R;, and
0,

Zr = €%, Then 7; — 1 (this is the place where we use thickness of the sequence

R;), and therefore, z; — €. Thus,

lim sup R— log |F(R1kelok)| = lim sup — log |F (txzx)| < k,
Trlk

k— o0 Jk k— 00

which is a contradiction. O

3.3. The following lemma is a variation on the theme of the maximum prin-
ciple. It is needed for the proof of Theorem 5.

Lemma 3.3.1. Let F be an entire function of exponential type, and let o C T.
Suppose that
(i) h* < h, everywhere on [—r, r];
(ii) A =h, =1 everywhere on o;
(ii1) F has completely regular growth on the set of rays {z: arg(z) € o}.
Then h* = h, everywhere, and F has completely regular growth in C.

Proof. If ois dense on T, then the statement is obvious; so we concentrate on
the case when o is not dense in T.

Let I” be the indicator diagram of F. By condition (i), I¥ C ch(s). By the
definition of the convex hull, ch(o) is the smallest convex compact that contains the
set . By condition (ii), ¢ C Ir. Hence, I = ch(o), that is, i = h, everywhere.

Let S = {#: h¥ (@) < 1}. The set S is a union of disjoint open intervals. Let

= (a, f) be one of these intervals, i.e., h,(a) = h,(f) = 1, while h, < 1
everywhere on (a, ). For 8 € J_, we have

cos(@ —a), a<0<i(a+p),

R (0) = max(cos(@ — a), cos(d — B)) =
cos(@ — B), s(a+p)<06<p.
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Consider the angle a < arg(z) < %(a + ). In this angle the indicator A" is
trigonometric, and F' has a completely regular growth on the boundary ray arg(z) =
a. Moreover, (h* ) (a+0) =0 and (k") (a—0) = 0. The first relation is obvious. To
see that the second relation holds, we consider two cases: (i) a is not an isolated
point of [—z, z] \ S, and (ii) a is an isolated point of [—z, 7] \ S. In the first
case, there is a sequence 6, T a such that h* (6;) = h(a) = 1. On each interval
(9[, 05+1), we have

0 < 1—hr"0) < O(Ors1 — 6)*) < O((a — 6)?).

Hence, (h") (e — 0) = 0. In the second case, this relation is obvious, since a is a
maximum point of a trigonometric function. Thus, the indicator A is C!'-smooth
at & = a, and we are in the assumptions of Levin’s theorem on entire functions
with trigonometric Phragmén—Lindel6f indicator [14, Theorem 7, Chapter III]. By
this theorem, F' has completely regular growth in the angle {a <6< %(a + ,B)}.
Similarly, F" has completely regular growth in the angle {%(a +p) < 6 < B}. This
proves Lemma 3.3.1. U

It is worth mentioning that Levin’s theorem used in the proof of Lemma 3.3.1
can be deduced from Hopf’s boundary maximum principle for non-positive subhar-
monic functions vanishing on a part of the boundary.

4 Exponential sums

4.1. For a bounded sequence ¢: Z, — C, introduce the exponential sum

We(@) = 3 &+ Rye(nd)e,
[n|<N
where R and N are large integer parameters such that N = R'/?logR + O(1). In
principle, any choice of N in the range R2/IogR < N <, R>*¢ would suffice for
our purposes. Here, x(R) <, Y(R, ¢) means that for every ¢ > 0, x(R) = o(¥(R, ¢))
as R — oo.

Lemma 4.1.1. Let u
Z
Fe@) =) cns

n>0
with a bounded sequence & : Z,. — C. Then, for each ¢ > 0,

|F:(Re(@))| = u(R)[IWr(O)] — C.R],

where u(R) = e®/+/2nR.
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Proof. First, we estimate the tails

(X + X )emi

0<n<R—N n>R+N

Put Ny =R — N, N, =R+ N. These sums are bounded by

R" R"
o Y — and O() Y —
0<n<N;—1 n>Nr+1

correspondingly. Note that the sequence n — R"/n! increases forO < n < N; — 1
and decreases forn > N, + 1. For 0 < n < N; — 1, we have

R n+1 N
= <1

Rl‘l
' m+1)! R - R’
while, forn > N, + 1,
Rn+1 ‘ R" B R - R B 1
(n+D! "l n+l TNy L+ N
Hence,
R" RM 1 R RM
Y T h
0<n<i,—1 n. Nl. 1—(1—§) N Nl.
and
R* RM 1 R RM
y R L G RR

n>Ny+1 3

It remains to observe that neither of the quantities RV /N;! and R’ /N,! exceeds
Ce™“R™'N* |)(R), provided that VR < N < R. Therefore,

Rn
FeRe@©) = > Ee(nt) — + O(DuR),

[n—R|<N

provided that /RlogR < N < R.
Now, we turn to the central group of terms of the series. By Stirling’s formula,

we have
R" " \/27wR
> Ememt)— =u®) Y Ewed) -

In—RI<N

1
+ =
2 n—R

In—RI<N
e

R\ n
(4.1.1) =u@®) Y Ememd) (1+O0R™) (;)
In—RI<N



ENTIRE FUNCTIONS REPRESENTED BY TAYLOR SERIES 373
Putt =n— R. Then |f| < N, and

(S) :exp(R+t+ log(l—ﬁ)+t)

Il
Q

(- 2(R+t) 2(Rt+r)+0<|lt?|23>)
-e 7+0(|tl)+0(m3))
~exp(—gz +0(5:))

- (1 o(R—%”*"))e—% .

Hence, the sum on the right-hand side of (4.1.1) equals

B Y Emend) e m R L QuR)

In—RI<N

with |Q| < O(1) N-R™2** = O(R*). This completes the proof of Lemma 4.1.1.0]

4.2. Combining Lemmas 3.2.1 and 4.1.1 we arrive at the following lemma.

Lemma 4.2.1. Let
F:(z) = Zé(n)—

n>0

where &1 7. — C is a bounded sequence. Suppose that for every a € [0, 1], there
exist a thick sequence R; 1 0o, a sequence 0; — a, and & > 0 such that

4.2.1) |Wr,(0))] = RS

Then ¢ is an L-sequence.

4.3. In many instances, it is easier to produce a lower bound for an average of
|Wg|? over short intervals of §. The following lemma is a straightforward corollary
to the previous lemma.

From now on, we fix a non-negative even function g € Cg[—%, %] with
[g0)do =1.

Lemma 4.3.1. Let
Fe(z) = Zé(n)—

n>0
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where &: Z, — C is a bounded sequence. Suppose that for every a € [0, 1] and
for every m € N, there exist a thick sequence R; 1 oo and 6 > 0 such that

a+s- \

(4.3.1) / "W, @) g0m(©0 — apdo > RS, j = jo(a, m).
A= 2

Then ¢ is an L-sequence.

Curiously enough, the assumptions of Lemmas 4.2.1 and 4.3.1 impose restric-

Lie 1
tions only on relatively short blocks |J; R; — R]?ﬂ, Rj+R; +8] of elements of the
sequence &. The values attained by & off these blocks do not matter.

5 Proof of Theorems 1 and 2 (f > 3/2)

In this section, we put £(n) = e(f(n)) for some real-valued f. Then

112 1 )
Wr(0) = Z e(f(n+R) +n0)e %, /RIogR <« N < R**,

[n|<N

and we are looking for a lower bound for

a+s-
X :/ " | W) g(m(0 — a))dd, ae[0.1], m € N.

T 2m

The upper bound Xz < C+/R as well as the matching lower bound in the case
when m = 1 follow from Parseval’s theorem. There are some reasons to expect
that if there are no unreasonable cancellations, then a similar lower bound holds
in all scales, that is, Xz > c(a, m)V/R for every m € N and every a € [0, 1]. In the
next subsections, we justify these expectations.

5.1. The following lemma reduces the lower bound for Xz to upper bounds
for certain Weyl sums. Put

Sr(Mi,My) = > e(f(n+R)— f(n+R—T)).

M <n<M,

Lemma 5.1.1. There exist positive numerical constants ¢ and C such that

2N
cvVR 1
Xg > vR —Cm Y o max _ [Sp(My, M)
m o T7 o<m—mi<VR,
- |My|,|Mz| <N
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Proof. We have

/1/2‘ Z f(n+R)+naJr 9) —nz/(ZR)lzg(e)dg

12! =n

) % Y. elf(r+R) = f@' +R) +(n - n'ya) e HI/CR) §(”/;”),

m
[n],|n'|<N

where g denotes the Fourier transform of g extended by 0 to R \ [—%, %]. The
diagonal sum (n = n’) contributes

We need to estimate from above the contribution of non-diagonal terms

3’ ST e(f(+R) = f( +R)+(n— n)a) e~/ §(”;") \

m
nl,|n'|<N
n'<n
Letting 7 = n — r’ and using the fact that g((n' — n)/m) = O(m?/(n — n')?), we
see that the contribution of non-diagonal terms is

2N
5.11) <cmy %‘ > e(ftr+R) = f(n+R = T)) e~+0=DH/aR)
T=1 —N+T <n<N

The function n — ¢~ +(=T7
for %T < n < +00. We consider these two ranges separately. Then the expression

in (5.1.1) is

/R increases for —oo < n < 1T and decreases

2N
somdomll X ] X
T=1 —N+T<n<iT 1T <n<N

Next, we split the sums in 7 into blocks of length v/R (and several blocks of smaller
length that are treated similarly). We set J; = [£ + (k — DVR, T + k/R) and put

Yir = Z e(f(n+R) — f(n+R — T))e W+n=T"/CR)
ne JiN—N+T.N1

with [k| < = (N — §) + 1. Note that for n = £ + 2VR with k — 1 < 2 < k, we
have

_ﬁ(n +(n—T)) = ((/1\/73+§)2+(/1f— §)2)

_ 1 2 1 2 2 2
——§<2l R+§T ) <=1 S—Ck +cCq.
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Then, applying the Abel summation formula to the sum Y 7, we see that

L2
Yir| < Ce™* max |Sr (M},
0<M—M,;<VR
|My|,|M2| <N

and the sum of non-diagonal terms we are estimating is

2N

1
< sz > Yir| <Cm Y — 73 max ]ST(MI,M2)|.
= k< LV —=1T)+1 r=1 ' 05 |A[/l[/121|<N
This completes the proof of Lemma 5.1.1. ([l

Now, Theorems 1 and 2 (for f > 3/2) follow readily from the classical Weyl
and van der Corput estimates of exponential sums.

5.2 Proof of Theorem 1. First, we fix Ty = To(mn) so large that

where the positive numerical constants C and c are the same as in the assertion of
Lemma 5.1.1. Then, using the trivial bound ‘ST(M 1,M2)| VR, we get

Xg > E— \F CmTy max max ‘ST(MI,Mz)‘.
1<T<Ty 0<M>—M,<vVR
Define Py (x) = Q(x) — Q(x — T), set EZ: pixk = Pr(x), and observe that at
least one of the coefficients py is irrational (if € is the maximal index such that the
coefficient g, of Q is irrational, then p,_; must be irrational too). Then, by Weyl’s
theorem [20, Section 3] (see also the argument in [17, pp. 17-18]), we have

max ‘ Z e(PT(n))‘ =oM), as M — oo.
O0<M>r—M|<M
Mi<n<M,
Hence, foreach T € {1, ..., Ty},

max |ST(M1,M2)] =o(VR), as R — oo,
0<My—M; <R
and, for R > Ro(m), we have Xg > c(m)VR with ¢c(m) > 0. An application of
Lemma 4.3.1 completes the proof of Theorem 1.

5.3 Proof of Theorem 2. Here, we prove Theorem 2 for f > 3/2; the case

B =3 is treated in Section 6. Put frr(x) = (R+x)’ — (R+x—T)~.
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5.3.1 3/2 < B < 2. In this case, we apply the classical summation formula
(see, e.g., [19, (2.1.2)])

M M; 1y 1 1

> g = [ “peodes [ (x= 1= 3 ) e+ o) — S(0)

Mi<n<M, M, M,

with ¢(x) = e(fr,r(x)) and with integers M, and M», |M,]|, |M>| < N. We get
M

St(My, M) = e(fnR(x))dx+2ﬂi/

M1 Ml

M>

1
(¥ = 1 = 3) fr.0@e( fra() dr+ O(L).

Since the function f7. is monotonically decreasing, applying a classical estimate
on integrals of oscillating functions (see, e.g., [19, Lemma 4.2]) and recalling that
M, < N, we get

(53.1) [ etraton] <

For R > Ry(f), |x]| < N,and 1 < T < 2N, we have

T
Fra® = B(R+0™" = R+x=TY'") = (B = D+o(D) 135
uniformly in x € [—N, N]. Therefore, the LHS of (5.3.1) is < ¢(8)T ~'R*77~.
Next,
\/Mz(x— 3] = 5) Fhao) e fra)dx| < (M = My) max| f0)] < BN 23—
M, 277 TR e = T U N MR = R>F°

whence, by Lemma 5.1.1,

Xp > C:f — C(Bym(R*™" + NR'"21ogN) = c(m, H)VR,

provided that R > Ryg(m, ). In view of Lemma 4.3.1, this proves Theorem 2 in
the case 3/2 < f < 2.

5.3.2 S > 2. Supposethatk < S < k+ 1 with an integer k > 2. To estimate

My, M
mAx |Sr (M}, M>)],

M\, IM2| <N

we apply a van der Corput bound [19, Theorem 5.13]. Using the fact that

T
1200 =g ooy uniformlyin x| <N, 1<T <2N,
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we get

2

T ==
S, M) | Spac Mz = M) (i )™+ 0z = M) (

Rk+1—ﬂ 2127—2
)
with K = 2871 (x ~, y and x <, y mean, correspondingly, ci(a)y < x < c2(a)y
and x < c(a)y). Since M, — M| < N, the right-hand side is

1, k+t1-p

SN (TR + R x4 w2,

with some 6 > 0. Since K > 2, we have

2K -2
x

2
k+1— 1<2——= =
+ p <1< X

Therefore,
max |S7 (M, My)| Sps TV2RV22;

My—M; <
M\, IM2| <N

and, by Lemma 5.1.1, Xy > c(m)\/T?, provided that R > Ry(m, ).

6 Proof of Theorem 2 (f =3/2)

In [5], Chen and Littlewood showed that the zeroes of the function F; with £(n) =
en”), 1 < B < %, are asymptotically very close to a sequence of points that are
regularly distributed on the spiral given in polar coordinates by 8 = —z+C(8)r?~!.
Their analysis yields that this ¢ is an L-sequence. In fact, they gave a detailed proof
for another sequence &(n) = e(n(logn)”) with # > 1, and mentioned that their
arguments work with minor changes in the case we consider here. Apparently, it
is an intriguing open question which part of their analysis can be extended to the
case 3/2 < f# < 2 (or, even to f# = 3/2). Nevertheless, as we show in this section,
a certain combination of their method with our techniques is strong enough to
show that the sequence &(n) = e(n*/?) is an L-sequence.
Throughout this section,

We@) = > e((n+ R +(n+R)0)e™ /R
In|<N

with N = R/?log R + O(1); this differs from our definition in Subsection 4.1 by a

unimodular factor e(R6O).

6.1. Here, we give an asymptotic estimate of Wi which yields Theorem 2 in
the case f =3/2.
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Lemma 6.1.1. For R — oo,

2e(1/8 + MR)R'/*

Wr(0) = 73

e(mR — 55(M +m — 0)3)6_%(’”_0)2

Iml<1 logR
+0((logR)?)
with M = %Rl/z, uniformly in 6.

It is worth mentioning that in the case 1 < f < 3/2 considered by Chen and
Littlewood, at most two terms contribute to the corresponding sum on the right-
hand side. This was crucial for finding the asymptotic locations of zeroes of F.

We split the proof of Lemma 6.1.1 into several parts.

6.1.1. Take y € C§°[0, +o0) with y > 0,

1, 0<x<N,
x(0) =
0, x>N+1,
and set y(z) = x(|z]), and
u() = y(t — R)e(r? + 10)e~"R/CR 1 e R,
Then
Wgr(0) = Z u(n) = Z u(m) (the Poisson summation),

nez meZ

where

o) = [ ue(-mar
R
= e(mR) / (et +R)/? — (m — O)(1 + R))e™" /R dr
R

= e(mR)/ X([)e(l//m(t))e—zz/(ZR) dr ,
R

where y,,(t) = (t + R)>? — u(t + R) is “a phase function”, and x = m — 0 is “a
distorted m”. Put
b = [ x@etumoe 0.
R

Estimating the integrals I,,, we set M = 3R'/? and consider separately three
cases: [m — M| > logR, 1 logR < |m — M| < logR, and [m — M| < 1logR. In
what follows, we extend y,, to an analytic function in {z : Rez > —R} and use the
Taylor approximation of y,, in the disk {z : |z| < 10N }:

(6.1.1) wn,(2) = —%R3/2 —0oR —o0z+ %ZZR_I/2 — %Z3R_3/2 + O(R_l/z(logR)4),

where o = u — M.
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6.1.2. We start with the case |m — M| > logR. Then the derivative of the

phase v, is large on the support of y; see (6.1.3) below. We show that for R > Ry,
e—c(log R)?

6.1.2 Ly < ——.
(6.1.2) lnl < o3

Integrating twice by parts, we obtain
1 1/ ye /@R s
Iy = (2771)2/]1%[‘///(1//') } (De(ym (1)) dt

1 p) i
- (27i)? /ﬂw,/gt()t)e(wm(t))e-t /@R 4.

where

/)

N +3xu/§,’1t_xwi,’{+3(w7£;>2x
7 R R R y,R y, v

For |zl < N +1and R > Ry, we have

N +1
/ -3 1/2 _ 3pl/2 _ _ 3pl/2 _
613 Vn@I =R+ 3RV — o] = ol = 3RV 1+ 1]

> |o| = (3 +o(1))logR > ¢]a].

Since the functions y/,,, v, are bounded on the disk {z: |z] < N + 1}, we conclude

that A is bounded on the same disk.
Next, we set

22 3 22
H(@) =2y, (@) — 5 = 27i(R+2)" — 27:1(5131/2 + a) +R) - .
Then . A0
D He
— [ BU Hog,,
472 Jo 20 €

Using the Taylor expansion (6.1.1), we get

I, =

| expH (x + iy)|
2

3 3 2
(6.1.4) < Cexp (27ray — 77rxyR_1/2 + érxzyR_y2 — %)13R_3/2 — ;—R + ;—R)
2 2

= cexp[(zm - %”;dfe—l/2 +o(1))y Xy y—}, lx +iy| < 3N.

2R 2R
/’§§|x|§N+1

/mszv/z’ '

Now,

4|1, <

+
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For |x| > %N, lexp H(x)| < Cexp[—x?/(2R)] < exp[—c(log R)?]. Thus, the first
integral does not exceed
—ci(log R)?
CN |g|~2e—coeR? e .
lol ™" = (m—M)y
In the second integral, instead of integrating over the interval [—%N, %N ], we in-
tegrate over the contour I, shown in Figure 1.

I';
\ >
A R1/2 Y
Y » ifo <0
—N/2 0 N/2
—N/2 0 N/2
I » ifc>0
Y R/? )\
Y .
I';
Figure 1

Estimate (6.1.4) shows that

—cR"?logR 1/2
Cec Og: ZEFU;')’IZR/;

H(x+iy)| <
— 2
CeclogR’ 2 o[ |x| =N/2.

le

Therefore, the integral over the contour I, is also bounded by
(m — M)_2 e—c(logR)Z,
and estimate (6.1.2) follows.
6.1.3. Next suppose %logR < |m — M| < logR. This case is similar to the

previous one but the proof is somewhat shorter since there is no need to integrate
by parts (instead of (6.1.2) we check a simpler estimate (6.1.5)). We again split
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the integral into two parts:

il = | [ x0eCmne 0 a] <

/;<|x|<N+l

[
|x|<N/2

< Co—clogR? | ’/ M@ dz’.
< n
Arguing as above, we obtain
(6.1.5) || < e~coeR”,

6.1.4. Finally, we deal with I, such that [m—M| < % log R. This case requires
a saddle point approximation. Set
8 2_ 87 3

4
=—oR"?, Ay=—=
20 30 > 0 90 27#

Then, using the Taylor approximations (6.1.1), we get

H(z0) = Ag+O(R™"*(logR)*),
H'(z)) = O(R™'(logR)?),
i
H'(z) = TMR_I/Z +O(R 'logR), |z] <5N.

Now,

I, :/ +/ :/ eH(Z)dZ+O(€—c(10gR)2>
|x|]<N N<|x|<N+1 Ay

where the Fresnel-type contour A, is as in Figure 2.
Let Ag be the vertical part of A,, and A; be the rest. Then by estimate (6.1.4)
we have

’ / eH(z)dZ‘ < ¢—clogRY
AS

Hence
PN 2
I, :/ e"@dz + O (emloeR7),
Ag
Furthermore,
R'2(NR~'/2—45/3)

eH(z)dZ — ei7r/4 / eH(tein/4+zO)dt‘
—RY2(NR=1/2+40/3)

/

For |t] < 2N, we have

1
o

(10gR)4) +O(t(10gR)2> 3z 2R—1/2+0<t210%R>,

R1/2 RUZ ) a !

ir/4 —
H (1™ + 79) A0+0( .
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20 N

Figure 2

and hence

R'*(log R—405/3+0(1))
/ 1@ dy = ¢in/4+o pl/4 / exp{—ﬁtz
Al 4
’ RY4(—log R—4a/3+0(1))
(logR)* (logR)*> ,logR
0( R1/2 + R1/4 +i R1/2 )} d

ir 3n (logR)?
- e g [ expl= 2 2lar o ERY)

= \%Rl/“e(gg 27/13)6_%”2 +0((logR)*).
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6.1.5. Thus,

We©) =Y am+my = 3+ S+ > e +mBu

meZ |m|§%logR %logR<m§logR |m|>log R
2¢(1/8 + MR)R'/*
_ e(l/ \/» ) Z e(mR—%(M+m—9)3)e_%(m_0)2
3 Im|<3 logR
+0((logR)*),

which proves Lemma 6.1.1.

6.2. At last, we are able to prove Theorem 2 for f = % Consider the shifts
Wg(0 +1) with 0 < 1 < 3M~'. We have

1/4
Wr(0 +1) = 2/ J\F/%M)R Z e(mR— M +m—6— t)3)e—§<m—9—t>2
Im|<3logR
+O((logR)*).

Furthermore, since |t| = O(M ') with M = 3R'/?, we have

e(—4M+m—0— t)3)e_§(m_9_’)2

= e(— (M +m — 60)° + 2(M? — 2MO)t + EMmit)e™ 50"

Therefore,

We@+1) =KRY* N e(3Mm+mR — (M +m — 0)*)e 50"

|m|§% logR

+0((logR)?)

with

2e(§ + MR + 5(M? — 2M0)t)
7 :

Now, notice that the sum on the right-hand side is a Fourier series in the vari-
able th. Hence, by Parseval’s theorem, there exists ¢ € [0, %M —17 such that

K =K(M,0,1) =

2R1/4
Wgr(@ +1)| >
[Wr(@ +0)| > NG

(X )" _0(t0gky) = RV

Im|<1logR

with a positive numerical constant C. Applying Lemma 4.2.1, we finish off the
proof.



ENTIRE FUNCTIONS REPRESENTED BY TAYLOR SERIES 385

7 Wide-sense stationary sequences

Here, we prove several simple lemmas pertaining to the case when ¢: Z, — C
is a wide-sense stationary sequence, that is, E|&(n)|> < oo for every n, and
E&(n) and E{&(n)E(n+m)} do not depend on n. We also always assume that ¢ is
not the zero sequence. By p we denote the spectral measure of such a sequence £,
i.e., p is a finite non-negative measure on the unit circle T such that

E[E(n)E(n)] = plna — ny).

By o(¢), we denote the spectrum of &, i.e., the closed support of the spectral meas-
ure p. In what follows, by ¢* we always mean the reflection of the spectrum ¢ in
the real axis.

Observe that if ¢ is a wide-sense stationary sequence then, almost surely, F¢ is
an entire function of exponential type at most 1. Indeed, for every ¢ > 0,

P{Em)] > (1+&)"} < (1 +e) " ElE(m)P,

whence, by the Borel-Cantelli Lemma, limsup,,_, ., |&(n)|"/" < 1 almost surely,
which is equivalent to the inequality |Fs(z)] < C(g)e!'*®l being valid for every
z € Candevery ¢ > 0.

7.1. First, we compute the variance of F; in terms of the spectral measure p.

Lemma 7.1.1. Suppose & is a wide-sense stationary sequence. Then

. T
(7.1.1) E|F:(re®)|* = / €2 004D 4 o)
-
and
(7.1.2) log E|F=(ré®)|* = 2rh,-(0) + o(r), r— 0.
g &
Proof. We have
) . ni+ny
EF:(e)* = Y E[En)Em)] 0
S l’lllng!
T . . rn1+n2
— Z |:/ e—l(nz—nl)t dp(t):| el(m—nz)@
oot n ni'ny!
T . ny N 2
=/ [ Z €1nl(€+t) L' . e—1n2(9+t) L‘} dp(l)
7 ni,m=0 e 2

T
i(0+1) 1 ,—i(0+1)
=/ er[e Dte +t}dp(l‘)
—TT

— /” leCOS(H+I)dp(t),

-
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which proves (7.1.1). Now, recalling the definition of the supporting function

hs+(0) = max cos(d +1),
tespt(p)

we readily get asymptotics (7.1.2). O

7.2. As astraightforward consequence of the previous lemma, we get the fol-
lowing result.

Lemma 7.2.1. Suppose & is a wide-sense stationary sequence. Then, almost
surely,
W) < ho(0), 0 € [—m, x].

In other words, the indicator diagram %< of F is contained in the closed con-
vex hull of the spectrum o(¢) reflected in the real axis.

Proof. Using (7.1.2) and Chebyshev’s inequality, we see that for every ¢ > 0,

P{log |F:(re?)| > (hy+(0) + &)r} =P{|F:(re'?)|> > 2V @+

< E{ng(VeiQ)lz} e—2(h,,*(6)+e)r — e—2£r+o(r) , = 00.

Hence, by the Borel-Cantelli Lemma, for every x > 0 and every 0 € [—x, 7],

lim sup
n—oo

log | Fz(kne®
M < hy(0), almost surely.

Kn
Since the exponential type of the entire function Fs does not exceed 1, for any
Kk < m, we have

i sup IPEVFEECEN] - Tog IFetne)]
r—00 r n— 00 Kn
This is a special instance of a classical result that goes back to Pdlya and to
V1. Bernstein; for a simple proof of this result see, e.g., [2, Theorem 1.3.5]. There-
fore, given 6 € [—nx, m], almost surely, we have A< (0) < h,.(0). Since both func-
tions in this inequality are continuous on [—7, 7], we immediately conclude that,
almost surely, the inequality holds for all 8 € [—=, 7]. O

We will use Lemmas 7.1.1 and 7.2.1 in the Gaussian case (Theorem 4).
7.3. The next lemma is needed for the mixing case (Theorem 3). As above,

we use the notation

We©) = 3 Em+Ryef)e %, N =R"ZlogR+0(1),
[n|<N
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fix a non-negative even function g € Cg[—%, %] with [ g(0)dd =1, and set

Xg :/ lmyWR(@)Eg(m(e — a)do

1 > &+ R)YE(ny + Rye((m — no)a)e i/ RIG (I 1),

il | <N "
Lemma 7.3.1. Suppose & is a wide-sense stationary sequence whose spectral
measure p has no gaps in its support. Then for every a € [0, 1] and every m € N,
there exists a positive limit

(7.3.1) lim R™V?EXg = c(a, m) > 0.

R— o0

Proof. We have

1 ~ ~
EXg=— > plm—n)g(

Inil,In2| <N

n, —nj —(n}+n3)/2R

) e((ny — np)a)e

Putk =n, —ny, € =ny+n;. Then
k] < 2N, €] <2N —k, {=kmod2,

and n? +n} = %(k2 + £%). Hence,

1 ok 2 _p
EXg = — E pk)g(—)e(—ka)e K5/@R) E e /AR,
M <o mn [6|<2N—k
{=kmod 2

Because of the cut-off e=*/“® we discard the sum over N < |[k| < 2N (recall
that N = R'/?1log R + O(1)) and consider only the range |k| < N. Then the inner
“f-sum” equals /7R + O(R~'/?), and we get

VTR o~k _
EXg = % 37 50 &(= )e(—ka)e™ /4R 4 O(log R).
m
|kI<N

Since g € [!(Z), by the dominated convergence on Z, we have
ok
lim R™'?EXg = vr > pk) g(=)e(—ka).
R— o0 m m
keZ
The sum on the right-hand side is the density of the convolution p = g, at the point
—a, where
mg(m0), 0] < 1/(2m)

gm(0) = .
0, otherwise.

Since the support of p is the whole circle T and the function g is non-negative, this
value is positive. This proves the lemma. O
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8 Proof of Theorem 6

8.1. First, we assume that £: Z — Z is an integer-valued stationary sequence
with the spectral measure p. Let K¢ be the convex hull of spt(p), and let K be
its reflection in the real axis. Suppose that spt(p) # T, i.e., KF # D. By Pélya’s
theorem (see [14, Theorem 33, Chapter I] or [2, Theorem 1.1.5]), the series

<)
Jew) =3 o

n>0

is analytic on C \ K. Since ¢ attains only integer values, another theorem of
Pélya [2, Theorem 6.2.1] yields that for every fixed ¢, the function f; is rational
with poles at roots of 1, fz = P/Q, with mutually prime P, O € Z[w] and monic
0.

Next, we use simple algebra. Noting that P is a product of irreducible poly-
nomials, and recalling that if a polynomial is irreducible in Z[w] then it is also
irreducible in Q[w] (“Gauss lemma”), and that two different irreducible polyno-
mials in Q[w] are mutually prime, we conclude that P has no common zeroes with
0.

Since every polynomial in Z[w] is a product of irreducible polynomials, and
since the cyclotomic polynomials ®,(w) = chd(k,n):l(w —e(k/n)) belong to Z[w]
and are irreducible therein, we see that Q = [[,;-, ®ux)- Since f: is analytic on
a fixed arc of the unit circle, we obtain that n(k) < M for some M independent
of &. Thus, the set of poles of f: is contained in {w: w" = 1} for some N > 1
independent of £.

Furthermore, since E|&(n)|? is finite (and does not depend on n), applying
Chebyshev’s inequality and the Borel-Cantelli Lemma, we see that, for any 4 >
1/2, almost surely, |£(n)| = o(n*), whence

max |z (w)] = o((r — D™, ril

follows. Therefore, all poles of f: are simple and f: can be written in the form
fz(w) = (w" — 1)7'S(w), where S is a polynomial (depending on &) and N € N
does not depend on &. Hence, the coefficients £(n) of f: are eventually periodic
with period N.

Since the sequence ¢ is stationary, we conclude that it is periodic with period
N. Indeed, given M < oo, we consider the bounded sequence &, given by

M, &) > M,

m(n) =9&(m), —M <Siy(n) <M,
M, &) <-—M.
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Then &), is also stationary, and the values E(&y(k + N) — &y (k))? do not de-
pend on k. On the other hand, almost surely, the sequence &£ (n) is eventually
periodic with period N, and by the bounded convergence theorem, the values
E(&y(k + N) — &y (k))? converge to O for k — oo. Hence they are equal to 0,
and the sequences &y (n) are periodic with period N for every M. Thus, & is peri-
odic with period N. This completes the proof of the first part of Theorem 6.

Note that we used stationarity of & only in the last step of the proof. The rest is
valid for wide-sense stationary integer-valued sequences. Also note that this last
step can be made for wide-sense stationary sequences ¢ satisfying the condition
sup, E|£(n)|* < oo for some x > 2. Hence, the first statement in Theorem 6 is
valid for wide-sense stationary sequences satisfying this moment condition.

8.2. To prove the second part of Theorem 6, we use the following result of
Hausdorff [2, Theorem 4.2.4].

If the set A is uniformly discrete, then there exist at most countably many se-
quences ¢ such that the series fz(w) can be analytically continued across an arc
inT.

Let u be a translation invariant probability measure in the space of sequences
A” corresponding to the stationary sequence ¢. Suppose that there exists a la-
cuna in the support of the spectral measure p. Then, as above, by Lemma 7.2.1
combined with Pélya’s theorem, almost surely, the function fz has an analytic con-
tinuation across an arc in T; and by the theorem of Hausdorff, the measure u has at
most countable support. Since u is translation invariant, we conclude that, almost
surely, the sequence &£(n) is periodic. Since u is ergodic, the period is not random
and the stationary sequence ¢ is periodic.

9 Proof of Theorem 3

9.1. The proof of Theorem 3 needs in addition an estimate of the fourth order
correlations.

Lemma 9.1.1. Let & be a bounded stationary sequence of random variables,
and let the maximal correlation coefficient of & satisfy

r(t) =0((log)™), t— oo,

with some x > 1. Then, for every a € [0, 1] and every m € N,

R

E(Xn = EXe)” = 0o e

), R — o0,

with some 1 < k] < k.
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Proof. We have

sz(XR — ]EXR)Z

:E|: Z (é:(l’ll +R)W—E{é{(nl +R)m})§(n2 _nl)
Inil,ln2| <N
2.2 2
x e((n) — ny)a) e(n1+n2)/<2R)}
Y sy

m
[n1l,....Ina| <N

x e((n] — ny + nz — ng)a) e/ QR)
where
C(ny, ny, n3, na) = E{n(ni, o) - n(nz, na)}

with

n(ni,n;) =&m; +RYE(n; +R) —E{E(n; + R)E(n; + R)}.
Let I be the interval with endpoints n; and n,, and let J be the interval with end-
points n3 and ny. Setting ¢ = dist(/, J), we estimate C by the maximal correlation
coefficient r(r):

|COn1, n, s, n)| < r(Oy/ElnGn, n)l? - Elnns, n)l? < 4r)liE11.

Therefore,

2
E(Xg —EXz)™ = 0D,
2 m2 e—(n%+n%+n§+n§)/(2R)

m
x 2 MO = 1) 1+ (3 — )2

[nil,....Ina| <N

To estimate the sum on the right-hand side, we put
ki =ni—ny, {4 =ni+n2, ky=n3—ny, € =n3+ny.

Then t > 1(|¢; — 2] — (k1| + |k2])), and we need to estimate the sum

— (k2 +K2+03+€3)/(4R)

(I+kD)A+k3)

> r(3(161 — €2l = (k| + 1kal)) )
[kl k21,1611, 1621 <2N
Here and later on, r(#) = r(max([¢], 0)), where [¢] is the maximal integer not ex-
ceeding .
We split this sum into two parts: the first taken over || — €3] < 2(|k1| + |k2|),
the second taken over |€1 — €»| > 2(|k1| + |k2|).
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The first sum does not exceed
o~ (G+K2)/(4R)

Z EYETER O +k| +ky) - ON)

ki,ka>0
1+k1+k2 —(2+k2) /(AR
= O(R'?logR) e kitk)/UR)
k%:zo 1+k)(1+&2)
e~k /(@R)
= O(R'?log R) [Z — 0(1)} = O(R"(logR)?)
k>1

while the second sum is bounded by

o) > r(d1tr = L)) GHRER = o(VR) Y r(Le)eT /R

[€1],1€2]<2N >1

Recall that r(r) = O(1/1og"R), and let x = 1 + 2¢. Then

SRt < S sl e S O

>1 lgigﬁloggR [>¢Elog"R
VR log? R 2 VR
=0(1)|——=—+VRe T R = 0(1) ———.
Sl | =om g
This completes the proof of Lemma 9.1.1. U

9.2. Now, the proof of Theorem 3 is straightforward. Since the maximal cor-
relation coefficient r(m) decays to 0 as m — o0, the bounded stationary sequence
¢ is linearly regular, i.e., N, L_, ,,, = {0}, where L{

—00,m

1 is the Hilbert space
which consists of the random variables measurable with respect to the o-algebra
generated by {é‘(n): —o0 <n < m} that have a finite second moment. Then
the spectral measure p has a density |f|?, where f belongs to the Hardy space
H?(T), see [10, Chapter XVII, §1], and therefore, spt(p) = T. Hence, we are
in the assumptions of Lemma 7.3.1. Fix a € [0, 1], m > 1. Then, combining
Lemma 7.3.1 with Lemma 9.1.1 and using Chebyshev’s inequality, we see that,
for some ¢ = c(a,m) > 0,k > 0,

P{Xgx < cvVR} = OR™)E(Xg — EXz)® = O((logR)™ ).
Then we take any § € («~!, 1), and put R; = e/’. This is a thick sequence (i.e.,

Rj+1/Rj — 1), while
P{Xz, <c/R;} =0(j™")

with dx > 1. Applying the Borel-Cantelli Lemma, we get estimate (4.3.1). Then
Lemma 4.3.1 does the job.
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10 Proof of Theorem 4

Given z = re'?, Fs(z) is a Gaussian random variable. As before, o is the reflection
of the spectrum o(¢) in the real axis. By Lemma 7.1.1,

Eng(rei(Q)lZ - 62ha*(9)r+”(r), r — 00.

Then, for every ¢ > 0, every r > r,, and every § € [—x, 7], we have

P{log |F:(re'?)| < (hy-(0)—e)r} = P{|F:(ré?)| < e~ ")\ [E|F:(rei?)|2} < e~ 2"

(the last inequality is where we are using the Gaussianity of Fz). Applying this
with R = j and using the Borel-Cantelli Lemma, we see that, given 8 € [—=, 7],

1 .
liminf - log |F5(je“9)| > h,+(8), almost surely.
jooo

By Lemma 7.2.1, ¢ < h,. everywhere on [—x, 7]. Therefore, applying Lem-
ma 3.2.1, we conclude that, almost surely, F has completely regular growth on
the ray {arg(z) = 0} with the indicator /,-(6). To complete the proof, we apply
this argument to a dense countable set of 9’s.

11 Proof of Theorem 5

Now, ¢ is a uniformly almost-periodic sequence. By E we denote the Fourier
transform of &, &: T — C. The spectrum of & is o(&) = {e* e T: E(ei*) # 0}; this
is an at most countable subset of T.

We use the following result of Bochner.

There exist an enumeration of the spectrum o(&) = {1, e*2, ...} and a se-
quence of multipliers B, k € {1, ..., m), satisfying 0 < ™ < 1 and g — 1
as m — oo and k stays fixed, such that the finite exponential sums

zm:ﬁ,(("“g?(ew)ei}”k"
k=1
converge to &(n) uniformly inn € Z as m — oo.

For the proof, see, for instance, [13, Chapter VI, § 5], where the proof is given
for almost periodic functions. The proof for almost periodic sequences is almost
the same.

As before, by 6* we denote the reflection of 6(¢) in the real axis. First, we show
that 4 < h,. everywhere, and then that |F(re'?)| > c(8)e” with some c(@) > 0,
whenever 6 € ¢* and r > ry(f). Then Lemma 3.3.1 does the job.
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11.1. The following lemma is an old result of Bochner and Bohnenblust [3].
The proof given here follows that in [14, Chapter VI].

Lemma 11.1.1. Everywhere, W < hge.

Proof. If the spectrum (&) is dense on T, then A, = 1, and there is nothing
to prove. So we assume that there is an open arc J C T such that (&) J =
@. Rotating the complex plane, z — ze™ ", we shift the spectrum ¢*(¢) and the
indicator function hf< by ¢. Therefore, without loss of generality, we may assume
that o(¢) is contained in the arc {€': |§| < 7= — 5} for some & > 0. We need
to show that the indicator diagram I” is contained in the closed convex hull of
{e9:10] < & — ).

By our assumption, the functions

m
w = Em(w) — Zﬁ]((m)é:(eiik)ei/lkw
k=1
are entire functions of exponential type at most # — 6. By Bochner’s theorem,
given ¢ > 0, there exists M, such that, for all m,, m, > M,

1Em — Emsllex@) <e.
Then, by Cartwright’s theorem [14, Chapter IV, Theorem 15],
1Em, — Emllze® < C(0)e;

and, invoking one of the Phragmén-Lindelof theorems, we conclude that the se-
quence of entire functions =,, converges to an entire function = uniformly in any
horizontal strip. Obviously, the entire function E interpolates the sequence ¢ at Z,
the exponential type of = does not exceed # — J, and E is bounded on R. Thus,
the indicator diagram of E is contained in the interval [(—z + J)i, (x — 0)i] of the
imaginary axis. It is worth noting that in what follows, we use only the fact that
the exponential type of ZE does not exceed 7 — J.
Now, consider the Taylor series

f(s) =) &mys",
n>0
which is analytic in the unit disk. Since the coefficients £(n) can be interpolated
by an entire function of exponential type at most 7 — J, the function f can be
analytically continued across the arc {¢?: |§ — 7| < 6} to C \ D. This is a clas-
sical result that goes back to Carlson and Pdlya (see [14, Appendix 1, § 5] or
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[2, Theorem 1.3.1]). On the other hand, the function w~' f(w~!) is nothing but
the Laplace transform of the entire function F¢, and, as we have seen, this func-
tion is analytic outside the closed convex hull of the arc {€!?: |#| < 7 — J}. Then,
by Pélya’s theorem (see [14, Chapter I, Theorem 33] or [2, Theorem 1.1.5]), the
indicator diagram I7< is contained in the closed convex hull of {€: |0] < 7 — ).
This completes the proof of the lemma. (|

11.2. Here, we show that F; grows as e” on the rays corresponding to the set

c*.

Lemma 11.2.1. For every 0 € o*, there exists c(0) > 0 and r(0) < oo such
that
|F:(re”)| > c(@)e", = r(0).

Proof. Once again, we use Bochner’s theorem. We fix ¢/ € o(&), take m > j
and put

m
nn) =Y BN,
k=1
Then, uniformly in z,

(11.2.1) |Fe(2) — Fz,(2)| < eme,  withe, — 0.
Furthermore, F¢ (z) is a finite sum of exponential functions

m
Ffm (Z) — Z ﬁim)é:(eilk)ezellk ,

k=1

whence

|F§m(7‘€_i/1j)| > ,Bj-m)lg(euj)ler _ ZIB](cm)Ié:\(ei/lk)lercos(ik—/lj)
k=1
k#j
> ﬂ;m)lg(eiij)ler _ Cme(l—@,l)r ,
follows with some J,, > 0. Therefore,
(11.2.2) liminf e~ |Fy, (re™)| = BY71E()] = $1E(™)],
r—>00

provided that m > mg(j). Juxtaposing (11.2.1) and (11.2.2), we obtain
Lemma 11.2.1. U

To finish off the proof of Theorem 5, we observe that, by Lemmas 11.1.1
and 11.2.1, the function F¢ satisfies the assumptions of Lemma 3.3.1. Theorem 5
then follows readily.
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