EXPONENTIAL GROWTH OF PRODUCTS OF
NON-STATIONARY MARKOV-DEPENDENT MATRICES

I. GOLDSHEID

ABSTRACT. Let (&;);>1, be a non-stationary Markov chain with phase space X
and let g; : X — SL(m,R) be a sequence of functions on X with values in the
unimodular group. Set g; = g;(§;) and denote by S, = gy ... g1, the product of the
matrices g;. We provide sufficient conditions for exponential growth of the norm
|ISn|| when the Markov chain is not supposed to be stationary. This generalizes
the classical theorem of Furstenberg on the exponential growth of products of
independent identically distributed matrices as well as its extension by Virtser to
products of stationary Markov-dependent matrices.

1. INTRODUCTION

Let (gn)n>1 be a sequence of matrices, g, € SL(m,R), and set

Sn = Gn-.--g1.

In the seminal 1963 paper [5], H. Furstenberg proved the following theorem. (All
relevant definitions can be found in section 2.1.2.)

Theorem 1.1 (Furstenberg, [5]). Suppose that:
(@) (gn)n>1 is a sequence of independent identically distributed (i.i.d.) random ma-
trices satisfying fSL(m’R) log ||g|| dv(g) < oc.
(b) The group G, generated by the support of v does not preserve any probability
measure on the unit sphere S in R™.

Then the following limit (called the top Lyapunov exponent of the product S,)
exists with probability 1 and s strictly positive:

1
(1) lim —In||S,[| = A > 0.
n—oo N,

The existence of the limit in (1) was first proved by Furstenberg and Kesten in [4]
for a stationary sequence (g, ),>1. The main statement of Theorem 1.1 is the strict
positivity of A.

In the late 1970s A. Virtser [15] extended this result to products of stationary
Markov-dependent sequences of matrices by which we mean that g, = g(§,), where
¢ = (&.)n>1 is a stationary Markov chain with a phase space X and g : X —
SL(m,R) is a ‘good’ function on X. The Markov chain £ in [15] is supposed to
satisfy the condition ||K°|| < 1, where K is the restriction of the transition operator
of the chain to the subspace of functions on X orthogonal to constants (the exact

2010 Mathematics Subject Classification. Primary: 60B15; Secondary: 60J05.
Key words and phrases. products of Markov-dependent matrices, exponential growth, Lyapunov
exponents.
1



2 I. GOLDSHEID

statement of Virtser’s theorem is given in section 3.3). The other conditions in [15]
are as in Furstenberg’s theorem.

The paper [15] was followed by a number of works of which we mention Royer
[11], Guivarc’h [7], Ledrappier [10] where the stationarity of the chain plays a very
important role.

In a very recent work [1], Avila, Damanik, and Zhang proved positivity of the
Lyapunov exponent for products of the so called Schrodinger matrices (see section
3.1) with potentials generated by hyperbolic dynamical systems. In particular [1]
deals with certain classes of potentials generated by stationary Markov chains. The
matrices considered in this work are 2 x 2, have the structure imposed on them by
the Anderson model, and form a stationary sequence. It should be mentioned that
the techniques used in [1] and in the present work are completely different.

The main goal of this work is to extend Virtser’s result (and thus also Furstenberg’s
result) to the product of Markov-dependent matrices in the case when the underlying
Markov chain is not supposed to be stationary. In contrast, stationarity is crucial
for the technique used in the majority of previous work. Obviously, in this case the
limit in (1) may not exist. What we shall show is that there is A > 0 such that with
probability 1 liminf, o = In||S,|| > A. This will be done under very mild conditions.
Namely:

e We remove the requirement for the Markov chain to be stationary.

e The functions defining the matrices g, may be time-dependent: g, = g,(&,),
where g,, : X — SL(m,R). Moreover, they may themselves be random.

e No moment condition is imposed on the distributions of matrices (and thus
the case A = 400 is not excluded).

e The conditions on the transition operators and the supports of the distribu-
tions of g, are supposed to be satisfied only for a subsequence of indices of
positive density.

The price we pay is that the group G, appearing in assumption (b) of Furstenberg’s
theorem has to be replaced by a smaller group G, generated by all products gg—*,
where g and § are from the support of v (in the non-stationary case, these groups
depend on n). This means that in the stationary case our requirement is, formally
speaking, more restrictive than the one in [15]. However, we show in Section 3.3 that
Virtser’s theorem can be deduced from our result.

Several important technical lemmas in the present work and in [15] are similar.
We state these lemmas in the form which is convenient for us and we prove them
to make this paper self-contained. The main innovation with respect to [15] is that
we manage to upgrade the estimate on the spectral radius of certain operators to an
estimate on the norm of a product of two operators of the same kind. This upgrade
enables all the generalizations described above.

1.1. Motivation. First of all, the exponential growth is a fundamental property of
products S, and the task of extending it to wider classes of products is important in
its own right.

Here are several examples of problems whose solutions depend, to a large extent,
on the possibility to control the top Lyapunov exponent of the product S,,. The first
of these problems will be addressed in this work. The other two problems will be
discussed elsewhere.
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1. Given a stationary sequence of matrices g;, consider their perturbations of the
form a;g;, where a; is a non-random sequence of matrices, a; € SL(m,R). The
natural question is: what part of the theory of stationary products can be extended
to this non-stationary case?

In section 3.2, we prove that the exponential growth of the product is preserved
for the class of Markov-dependent matrices (which may not be stationary). In many
applications this fact is more important than the existence of the limit in (1). (We
remark that, unless a,,’s are chosen in some special way, this limit does not exist.)

2. In the theory of Anderson localization in dimension one, the exponential growth
of S, plays a crucial role. In particular, it implies the existence with probability 1 of a
random vector u € R? such that limsup,,_,., n~ " In ||S,u|| < 0. Extending this theory
to models with non-stationary potentials is an important problem and this work is
a step in this direction. In the case of non-stationary potential with independent
entries a solution to this problem was announced in [6].

3. One of the central questions in the general theory of products of independent
random matrices is the existence of distinct Lyapunov exponents (see e.g. [14]). It
turns out that this question can be reduced to the question about the positivity of
the top Lyapunov exponent of a product of Markov-dependent matrices.

1.2. Some history: products of independent non-identically distributed
matrices. There is extensive literature studying different aspects of the theory of
Lyapunov exponents for products of a stationary sequence of matrices. We refer the
interested reader to relatively recent books [14] and [2] and references therein.

In contrast, there are few papers dealing with products of non-identically dis-
tributed matrices most of which arise in the context of the spectral theory of random
Schrodinger operators. We are aware of the following articles.

Works [3], [13], [9] deal with matrices arising in the theory of localization for An-
derson model in dimension one with a potential decaying at infinity. These matrices
are of the form

) =),

where g, are i.i.d. random variables and the (deterministic) sequence (a, € R),>;
satisfies C|n|~® < |a,| < Cqln|™®, where n # 0 and C}, Cy, « are some positive
constants. We note that for any a > 0 the growth of the norm |[|.S,|| is at most
sub-exponential.

The work [12] by Shubin-Vakilian-Wolff provides constructive estimates for the
norm of an operator which is the average of a certain representation of SL(2,R),
where the average is computed over the distribution of the matrices. This result
implies a constructive estimate for the exponential growth of products of matrices
(2) with a,, = 1. With a bit of additional work, it is possible to extend this result to
the case of independent non-identically distributed matrices of this form. Formally
speaking, the latter has not been explicitly stated in [12] but it seems plausible that
the authors were aware of this fact (see comments in [12, page 943]).

In [8], Y. Kifer proved a series of results concerned with different aspects of the
theory of products of random matrices whose distributions form a stationary process.
In particular, he proves under certain conditions the strict positivity of the top
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Laypunov exponent. The stationarity condition is crucial for the technique used in
[8] but is not satisfied for products of matrices considered in the present paper.

Recently, A. Gorodetski and V. Kleptsyn announced [6] a proof of exponential
growth of a product of independent non-identically distributed matrices under con-
ditions similar to those stated in Theorem 4.1 of this paper. For the case of 2 x 2
matrices, [6] contains additional results on the Law of Large Numbers and Large
Deviations for such products.

1.3. Organization of the paper. In section 2 we recall some well known definitions
and introduce the related notation in the form which is best suited for what follows;
we then state the main results (Theorems 2.1 and 2.2) and provide some comments on
them. The applications of the main results are considered in section 3; in particular,
example 3 (section 3.3) explains how to deduce Virtser’s theorem from Theorem
2.1. In section 4 we prove a particular case of Theorem 2.1. Namely, Theorem 4.1
considers the case of independent matrices. There are several reasons for that. First
of all, products of independent matrices form a very important subclass in the theory
of products of random matrices which deserves a separate consideration. Secondly,
this allows us to explain some of the ideas in the case which is less technical and
therefore more transparent than the general case. Finally, the proof in the Markov-
dependent case makes use of Lemma 4.3 which is the main technical result needed
for the independent case. In section 5 we introduce the technique which allows us
to treat the products of Markov-dependent matrices and prove Theorem 2.1. The
main parts of the proofs in the Markov-dependent and in the independent case differ
significantly and this difference does not seem to be easily predictable (see Remark
5.9). In section 6, our second main result (Theorem 2.2) is derived from Lemma 6.1
which, in turn, is an extension of Theorem 2.1. Appendix contains three lemmas
which we use in the main text of the paper.

1.4. Some notation and conventions. The following notation is used throughout
the paper.

S is the unit sphere in R™ and u € S is a unit vector. We write [ f(u)du for the
integral over the uniform distribution on §.

¢ and (&,),>1 denote the same Markov chain. A similar convention applies to all
Markov chains which are introduced in the paper, such as é = (én)nZl; etc .

X is the phase space of {. The elements of X are denoted z, y, z;, y;, etc.

The term measure always means probability measure.

The notation || - || is mainly used for the norms of vectors and matrices; in those
cases when it is used for norms of functions or operators, its exact meaning is always
obvious from the context.

If f belongs to a space of functions H,,, we write || f||m, for the norm of f when it
is important to emphasize that f € H,, and that the norm is the one with which H,,
is equipped.

2. MAIN RESULTS

2.1. The setup.
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2.1.1. The Markov chain. Let (X, B) be a measurable space (with B being the sigma-
algebra of measurable subsets of the set X). Consider a Markov chain £ = (&,)n>1,
with the phase space X and the initial distribution ;. For any B € B, set

kn(w7B) = P(fn—i—l €B | §n = :E)

We write k,,(x, dy) for the corresponding transition kernels of the chain &.
Let u, be the distribution of &,. As usual, for n > 2 and B € B we have

3) in(B) = B(&, € B) = /X 1 (d2) 1 (2, B).

We thus have a sequence of ‘Markov related’” measure spaces (X, B, u,,). Denote by
H,, the Hilbert space of u,-square integrable real valued functions,

() Ho= {7 X R, [ @) Finlie) < o)

with the standard inner product: if f, h € H, then (f, h), = = [ f( x) o (d).
Set

) H={f ety [ fwmdn) =0},

The integral with respect to y, will be denote E, : E,(f) = [, f x J (@) pn(d).

Let K, : H,y1 — H, be the operator defined by

(FKuf)(z) = /X (e, dy) £ ().

We remark that if f € H,;, then K,f € H, which is a standard property of any
Markov chain. Note that the operator K, ‘computes’ the conditional expectation of
f(&ns1) conditioned on &, = x.

Denote by K} the restriction of K, to HJ,,. It is easy to see that if E,;(f) =0
then E, (K, f) =0, that is K : H) , — HY.

2.1.2. The matrices. Let g, : X — SL(m,R), n > 1, be a sequence of matrix-
valued B-measurable functions on X. Define a sequence of random matrices g; by
setting ¢g; = g,(&;), 7 > 1. Let v; be the distribution of g;, that is for a Borel set
I' € SL(m,R) we define

(6) v;(T) = P(g;(&;) € T).
By supp(v;) C SL(m,R) we denote the support of v;.
Given a distribution v on SL(m, R) we define a group G, as follows:

(7) G, = closed group generated by the set {g19;" : g1, g2 € supp(v)}.

Definition 1. For g € SL(m,R) and u € S we define g.u = gu/||gul|.

The induced action of g on the set of probability measures on § is defined by
(gr)(B) = k(g.7' B), where £ is a probability measure on S and B is a Borel subset
of S.

We say that a probability measure k on S is preserved by ¢ if k(B) = (gr)(B) for
any Borel B.

A group G preserves the measure k on § if every g € G preserves k.
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2.2. Main results. The following assumptions and their variations will be used
throughout the paper.
I. There is a ¢ < 1 such that for all n > 1
(8) I < e
II. There is a set M of probability measures on SL(m,R) which is compact with
respect to weak convergence and such that:
(a) all v, belong to M,

(b) all v € M are such that G, does not preserve any measure on S.

Theorem 2.1. Suppose that assumptions I and II are satisfied. Then there is A\ > 0
such that with probability 1

1
(10) liminf —In ||g, ... g1|| > A
n—oo N

Our next result allows us to relax the assumptions of Theorem 2.1: it turns out
that (10) holds when I and II are satisfied only for a subsequence of time moments.
To state it, we need two more definitions. For integers n > 1 and [ > 1 denote by v,
the distribution of the product g,1;-1({n11-1)---0n(&n): for a Borel set T' C SL(m, R)
we set

Vn,l(r) = ]P)(gn—i-l—l(§n+l—1>-~-gn(€n) € F) and
(11) G,,, = closure of the group generated by the set {957 : 9,5 € supp(vny)}-
We note that v, = vy, G, , = G,,.

Theorem 2.2. Suppose that there is a sequence of time intervals [n;, n;+1;], j > 1,
with properties ny > 1, [; > 1, nji1 > nj +l; and such that:

(i) the inequalities || K, || < ¢, [|[ K3 4, |l < ¢, where ¢ <1, hold for all j > 1;
Eii))(t?e distributions vy, 14, belong to a compact set M satisfying the requirement
9)(b).

Then there is a (non-random) A > 0 such that with probability 1
1
(12) liminf —In|{{gn, 4, ... 91| > A
J—0 j
and X\ in (12) does not depend on the choice of functions
(13) {g:(-) - ie[Jny+ 1+ Lnjal )
i>1

Theorem 2.1 is a particular case of Theorem 2.2 with n; = j and [; = 1. However,
we shall see in section 6 that the proof of Theorem 2.2 will be reduced to the proof
of Theorem 2.1.

Here is one more useful particular case of Theorem 2.2.

Corollary 2.3. Suppose that assumption I is satisfied and there is k > 1 such that
all distributions vpg1 4, n >0, belong to a compact set M satisfying (9)(b).
Then there is a (non-random) X > 0 such that with probability 1

1
liminf —In ||g, ... g1|| > \.
n—oo N
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Remarks.

1. If in Theorem 2.2 n; 4+ [; = n;;; then, by convention, the interval [n; + [; +
1,n;41] in (13) is empty .

2. If £ is a finite Markov chain with X = {1,...,r} then it is easy to see that
(8) holds if there is § > 0 such that P(&,41 = j|&, = i) > ¢ for all n > 1
and all 7,7 € X. Similarly, (8) is satisfied if X is a compact metric space
and k,(z, dy) = k,(z,y)dy, where dy is a measure on X and (k,(z,y))n>1 is
a sequens of equicontinuous functions of (z,y) such that k,(z,y) > > 0.

In the case when £ is a stationary ergodic Markov chain with finite phase
space X, the necessary and sufficient condition for (8) can be easily estab-
lished (see e.g. [15]).

3. If matrices g, are independent then

(14) G cG,,, foranyn>1,12>2.

Vn41,1—1

Indeed, definition (11) of g and ¢ implies that if g,§ € supp(¥p41,4-1) then
99',99" € supp(vy,), where ¢, € supp(v,). Due to independence, we can
choose ¢’ = ¢ (while g and § remain fixed) and hence if gg~* € G then
95" =99'(39") " € G,

In applications, it may happen that the group G, ,,, , does preserve some
probability measure on the unit sphere but the larger group G,,, doesn’t.

In the case of Markov-dependent matrices, the same argument proves (14)
if the support of the conditional distribution of {gnHH(anH)}an} does
not depend on &,,;. However, if this condition is not satisfied, (14) may fail.

The example considered in section 3.1 shows that in order to check that
Condition II in above theorems is satisfied, it may be sufficient to establish
that only a subgroup of G belongs to G, ,.

Vn41,1—1

Vn41,1—1

3. SOME APPLICATIONS OF THE MAIN RESULTS

3.1. The classical matrices (2) in the Markov setting. The example of the
product of matrices (2) is the particularly well known one (see Introduction). Through-
out this section, we suppose that in (2) all a,, = 1 and that
(1) gn = 9n(&n), where (&,)n>1 is a Markov chain satisfying assumption I
(ii) there are § > 0, C' > 0 such that Var(g,) > ¢ and |g,| < C for all n > 1.

Let g and ¢ denote two distinct points from the support of ¢, and denote by g and

0 1
hence G,,, is a subgroup of the group of upper triangular matrices. Since gj—'e = e,
where e = (1, 0)7, the action of G,, on the unit sphere S preserves any probability
measure supported by the set {e,—e} C S. Hence the exponential growth of S,
doesn’t follow from Theorem 2.1 since assumption II of this theorem is not satisfied.

- . : - : . 1 g—¢q
g the matrices corresponding to ¢ and ¢ respectively. Then gg—! = 1—4 ) and

Remark 3.1. No other measure on S is preserved by G, because if v is any non
zero vector from R? then lim; ,(gg~")?.v = €, where € is either e or —e.

We shall now show that, in contrast, Corollary 2.3 with k£ = 2 implies the expo-
nential growth of S,, under a very mild additional condition on the joint distribution
of (¢n-1,¢n). Namely, we suppose that
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(iii) for all n > 2, the support of the joint distribution of (g, 1, ¢,) contains two
points with the same first coordinate, say (y, z) and (y, Z) (which may depend on n).

Proposition 3.2. Suppose that conditions (i), (ii), and (iii) are satisfied. Then the
product S,, grows exponentially.

Proof. To be able to use Corollary 2.3, we first define the set M. Let Z be the set
of all two-dimensional distributions of pairs of random variables (21, z2) such that
|z < C and Var(z;) > 6, i = 1, 2. For each such pair (21, z3) denote by v, ., the
distribution on SL(2,R) of the product g.,¢.,, where g., are matrices of the form (2)
with a,q, replaced by z;, i = 1,2. Finally,

M = {v(s, 2, : the distribution of (21, 2;) belongs to Z}.

In other words, M is the set all distributions v(., .,) described above. Conditions (ii)
implies that M is a weakly compact set and that the distributions of products g,,g,_1
belong to M for all n > 2. The first assumption of Corollary 2.3 is thus satisfied.
Our next Lemma 3.3 proves that also assumption II(b) is satisfied and hence the
product S, grows exponentially. 0

Lemma 3.3. If conditions (ii) and (iii) are satisfied then no probability measure on
S is preserved by the group G, _, ,.

Proof. Let (gy, 92), (94, 92), and (gy, gz) be three pairs of matrices corresponding to
the points (v, z), (v, 2), and (y, z) respectively. Here the first two points are chosen
from the support of the distribution of (¢,_1, ¢,) as allowed by (iii) and (y, ) is one
more point from the same support such that y # y (it exists due to condition (ii)).

The product g.g,(g:9,) " = g.9: " € G,, ., by the definition of G,,_,, (see (11)).
Hence the group G,,_,, contains a non-trivial upper triangular subgroup. This, by
Remark 3.1, implies that if there is a measure on § preserved by G,, _,, then it
should be supported by the set {e, —e} C S.

But we also have that g.g,(g:9;)"" € G,,_,, and a straightforward calculation
shows that

9:94(9:95) e = (i _01) ((1) T g) (—01 é) “ (Z@ﬂ_—y); 1) |

We thus see that the action of G,,_,, on S does not map {e, —e} into itself and
therefore no measure on § is preserved by G, ,,. Lemma is proved. O

3.2. Perturbations of random products. Suppose that conditions of Theorem
2.1 are satisfied and consider a “distortion” of the product .S,, of the form

Sp = AnGnn—19n—1..-04191,

where a; € SL(m,R), j > 1, is a non-random sequence of bounded matrices, ||a,| <
C for some C and all n > 1, and arbitrary otherwise. We claim that then there is
A > 0 such that with probability 1

1 ~
(15) liminf — In ||a,g, - .. a1g1|| > .

n—oo 1
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Proof of (15). Set @, = an@,, where g, is the function defined in section 2.1.2.
Denote g, = §,(£,) = angn; our product now is Sy = Gnln_1...01.

To be able to use Theorem 2.1 with functions g, replaced by g,, we shall replace
M by M chosen so that to make assumption II to be satisfied for matrices . (Note
that assumption I is satisfied because the underlying Markov chain is the same.)

Namely, define

M = U oM,
b:beSL(m,R),||b]|<C
where b € SL(m,R) and bM = {bv : v € M}. Here by is the distribution on SL(m,R)
defined for a Borel set I' C SL(m,R) by (bv)(T) = v(b~1(T)).

Denote by #, the distribution of §,. Since supp(#,) = a, supp(r,) € M, assump-

tion II is satisfied because of the following lemma.

Lemma 3.4. (i) M is a compact set.
(ii) For any v € M one has: no measure on S is preserved by G.

Proof. Let v, € M , n > 1, be a sequence of distributions such that lim,,_,., v, = v.
Then there are b, € SL(m,R) and v/, € M such that 7, = b,v],. By passing, if nec-
essary, to a subsequence, we can assume that lim,,_,., b, = a, where the convergence
is in norm, and lim, . v}, = v/ € M, where the convergence is understood in the
weak sense. Hence 7 = ar/ € M and (i) is proved.

Since G; = aGG,ya™!, no measure on § is preserved by G;. This proves (ii). O

And thus (15) now follows from Theorem 2.1. O

3.3. Products of stationary Markov-dependent matrices. The goal of this
section is to explain how to derive Virtser’s (and thus also Furstenberg’s) theorem
from Theorem 2.1.

To state Virtser’s theorem we start with a setup which is a simplified version of
the one we saw in sections 2.1.1 and 2.1.2.

Let (X, B, ) be a probability space and let & = (§,),>1 be a stationary Markov
chain with the phase space X, transition kernel k(z, dy), and invariant measure .

Denote by H the Hilbert space of real valued functions on X which are square
integrable with respect to p and let H® C H be the space of functions with zero
mean (as in (5)). The related transition operator K : H — H acts on f € H as
follows: (K f)(z) = [y k(z,dy)f(y). The operator K° : H® — H? is the restriction
of K to H°.

We recall that we are interested in the study of the growth of the product

Sn = 9(&n)---8(&1), where g : X — SL(m,R).

The distribution of g(&;) on SL(m,R) is denoted v. The group G, is as in Theorem
1.1 and G, is as in (7) (but now there is no dependence on j).

Theorem 3.5 (Virtser, [15]). Suppose that:

(a) € is a stationary ergodic Markov chain .

(b) |KY|| = ¢, where ¢ < 1.

(c) [y Inllg(x)lln(dr) < oc.

(d) No probability measure on S is preserved by G,.

Then there is A > 0 such that with probability 1 lim,,_,.on ' In||S,|| = \.
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Proof. 1t follows from the definitions of G, and G, that G, C G,. If G, = G, then
Theorem 3.5 is an immediate corollary of Theorem 2.1 with M in assumption II
consisting of one point, M = {v}.

So, throughout this proof, we suppose that GG, is a proper subgroup of G,.

Let I,, € SL(m,R) be the m x m identity matrix. Note that if I,,, € supp(v) then
G, = G,. We shall show that if the Markov chain ¢ is stationary as in Theorem
3.5 then a stronger version of Theorem 2.1 holds for this chain. Namely, the group
G, can be replaced by G,. Virtser’s theorem is again a corollary - but of this
stronger version. It should be emphasized that the stationarity of £ is crucial for the
construction presented below.

3.3.1. Definition of the Markov chain ( and the function g. Given the chain &, we
now define a new Markov chain (.

The phase space of ¢ is X = X U X where X = X x {1} = {(z,1) 2 € X}.

To define the corresponding sigma algebra B of subsets of X, we first define the
sigma algebra B of subsets of X as the image of B under the natural one to one
correspondence x «+ (z,1) between X and X. Weset B={BUB : B € B, B € B}.

The transition probabilities of the chain ( are defined as follows. Choose a p,
0<p<1,andlet ¢ =1— p. Next, define

(16> P(Cn-i—l = (l’, 1) | Cn = .I) - P(Cn—i—l = (CL’, 1) ‘ Cn = (ZL’, 1)) =D
and, for A€ B, A C X C X define

(17) P(Cut1 € Al G =2) =P(Gui1 € Al G = (2, 1)) = ¢P(§ni1 € A& = ).
Define fi = (qu, pit) to be the initial distribution of ¢: if BU B € B then
P(¢i € BU B) = qu(B) + pu(B).
We shall see below (see Lemma 3.7) that f is also the invariant measure of (.
o if ¥ = X
Next, define g : X — SL(m, R) as follows: g(z) = a() l % TEL
I, ifrzeX

3.3.2. Derivation of Theorem 3.5. Let 71 < 7o < ... < 7, < ... be the sequence of all
random consecutive time moments at which the chain ¢ visits X. Set &, = (.. It
is obvious from the definitions (16), (17) that the sequens & = (&,),>1 is a Markov
chain which has the same transition probabilities and the same initial distribution
as the chain &:

d —
(18) §=¢.
Here and below < means the equality of distributions.
Set

S’ :g(gn)_<gn 1) g(gl)v ~n:g(<ﬁ)@(€l)

Equality (18) implies that S, = S In turn S, = S’Tn because the factors forming
S, are either equal to I,, or coincide with one of the factors forming S,. Hence

lim — lnHS | = llm —1n||S | = hm ——ln||STn||
n—oo 1 n T,
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where the existence of all limits follows from Kingman’s sub-additive ergodic theorem.
Set A = lim,,_o %ln |Sn|l. Taking into account that lim, ,. 2= = ¢~', we see that

A = ¢!\ Tt remains to check that A > 0.

3.3.3. Theorem 2.1 in the setting of Theorem 3.5. The definitions of g and the for-
mula for the invariant measure fi imply that the distribution 7 of g(¢;) has the
property supp(?) = supp(v) U {I,,}. So assumption II of Theorem 2.1 is satisfied
with M = {7} and because G; = Gj.

To see that assumption I is satisfied, consider the Hilbert space H of real-valued
functions

H={f=(pd): |fI?=1q /X o(@)2du(z) + p /X (. 1))?dp(x) < oo},

where ¢ : X + R and v : X — R are the restrictions of f to X and X respectively.
Definitions (16) and (17) imply that the action of the transition operator K of the
chain ¢ on H is given by

(R)@) = [ Fo.dyolw) + po((e, D), where o € X
(19) s

(R)(@. 1)) = [ bw.dy)oly) + pol(a. 1)), where (1) € X,
b
Formulae (19) show that K maps H into its subspace which consists of functions
[ = (¢, 1) such that o(z) = ¢((z,1)) for all z € X. Obviously this subspace is an

invariant subspace of K. Denote this subspace H and let H° C [? be the subspace
of functions with zero mean. Finally let K° be the restriction of K to H°.

Lemma 3.6. | K|z < (gc+p) < 1.

Proof. If f = (p, ) then || f|| 5 = ||¢||x, where the notations for the norms emphasize
that f € H and ¢ € H. If f € H® then E(f(¢)) = [y ¢(z)du(z) = 0 and hence
¢ € H°. These two facts imply that for f € H°
1K fllz = aEp + pollr < al KN llelm + plella = (ge+ )1 fl
U

So, the chain ( satisfies also assumption I of Theorem 2.1 with all HY? replaced by
H° and hence )\ > 0. O

We finish this section with a proof of the fact which we have already stated and
used above.

Lemma 3.7. ji = (qu, pp) is an invariant measure of the chain (.

Proof. Formulae (19) show that (K f)(x) = (K f)((x,1)). We also have that, by the
definition of the invariant measure for &, [\ (Ky)(z)du(z) = [ p(x)du(z). Now,
the following calculation shows that
| En@in@) = [ K@) = [ e@dn)+p [ vl D)dut
X X X X

and hence i is the invariant measure of the chain (. 0J
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4. PROOF OF THEOREM 2.1 FOR PRODUCTS OF INDEPENDENT MATRICES

Suppose that matrices g,, n > 1 are independent. In this setting, it is natural to
assume that X = SL(m,R). The kernels k,(z,dy) do not depend on z and u,(dy)
is the distribution of g,,. Obviously, u,(dy) = k,(dy) = v,(dy) and G, = G,..

Theorem 4.1. Suppose that M is a compact set of probability measures on SL(m,R)
and that for any v € M the group G, does not preserve any probability measure on
the unit sphere S. Then (10) holds with probability 1 for some non-random X\ > 0.
Proof. The proof of Theorem 4.1 will be carried out in three steps.

Step 1. Note that in order to prove (10) it suffices to show that there are constants
A >0 and a > 0 such that

(20) E(S]|7%) < Ae™*.
Indeed, by the Markov inequality for any € > 0
P(IS,]l < ) = B(IS, [7% > e~35) < e#H E(||S,[7%) < AelF o,

If e < 2a/m then the Borel-Cantelli lemma implies that the set {n : ||S,| < e} is
a.s. finite. This means that for any A < 2a/m (10) holds with probability 1.

Step 2. Let Ly(S) be the Hilbert space of real valued functions on S equipped with
the Lebesgue measure du which is normalized to 1. The inner product of f, h € Ls(S)
is given by

<fa h>L2 :/Sf(u)h(u)du

Let V be the set of unitary operators in Ly(S). Consider a mapping V' : g — V,
where g € SL(m,R), V, € V and V} is defined for f € Ly(S) as follows:

(21) (Vo) (w) = f(g-u)llgull™%.
The mapping V' has the following properties:
(22) ||f||L2 = ||V;7f||L2 and Vorgs = Vgu Var.-

The first relation in (22) follows from the fact that ||gu||~™ is the Jacobian of the
transformation u — g.u (see [5, page 425, Lemma 8.8]). Therefore [ f(g.u)?||gu||"™du =

Js fu)?du.

The second relation in (22) is verified by a straightforward calculation.

Remark 4.2. The mapping g — V-1 is a representation of SL(m,R) which was
used in [15]. We prefer to work with V' because it simplifies some formulae.

For a probability measure v, put

(23) W, = / Vyo(dg), that is (W, f)(u) = / F(g-u)l|gul| % v(dg).
SL(m,R) SL(m,R)

Lemma 4.3. Let M be a weakly compact set of probability measures on SL(m,R)
such that each v € M has the property that no probability measure on S is preserved
by G,. Then there is a constant 3, 0 < 8 < 1, such that |[W,|| < 8 for all v € M.
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We shall prove Lemma 4.3 after we finish the proof of our Theorem.
Step 3. Since ||S,|| > ||Spull, u € S, (20) would follow from

(24) /E<y|5nu|y’5‘)du <o
S
Note next that
(25) lgn--grull =% = (Vg o 1)(w) = (Vg Vg, 1) (u),

where 1 is the function on S which takes value 1 at every u € §. Therefore

JEER ( / ||gn...glu||-5”du)
S S

5 ([ (Vi D)) =B ((,1,1) = (B (Vs 45) 1),
Since the operators V,, ..., V,, are independent we obtain
E (VyyVy) = E(Vy) - E (V) = W, W,

(26)

Finally,
(27) /SE(HSWH_?)du = (W, W, 1,1) < [[W, || W, || < e,

where ¢ = inf,ep (—In ||, ]]) > 0 by Lemma 4.3.
This completes the proof of Theorem 4.1. O

4.1. Proof of Lemma 4.3.

Proof. We shall prove the following statement which is equivalent to Lemma 4.3.

If sup ||W,|| =1 then there is a v € M and a probability measure x
(28) veM
on § which is preserved by G,,.

From sup,¢,, |[Wo|| = 1 it follows that there is a sequence of measures v, € M and a

sequence of functions f,, € Ly(S) with || f,|| = 1 and such that lim,,_, ||W,, fa|| = 1.

Define a sequence of probability measures s, on S by setting &, (du) = f,(u)?du.
We shall assume that both sequences of measures, v, and k,,, have weak limits:

(29) lim v, =v, where v € M, and lim k, = k.
n—oo n—oo

As usual, if (29) is not satisfied then the sequence (v, k,) can be replaced by its
subsequence which has these properties. For the sequence v, this is possible because
of the condition that M is a compact set. For the sequence k,, the existence of a
converging subsequence follows from the fact that these measures are supported by
the unit sphere S which is a compact metric space.

We shall prove that x and v are such that

(30) g9r'K=gy'x forany gi, g2 € supp(v).

Thus ¢1g, ' = x and hence G, preserves k.
Let us rewrite (30) in terms of test functions: we have to prove that

@1 [ vttt = [ vt o)



14 I. GOLDSHEID

for any g1, go € supp(v) and any continuous function ¢ : § — R. The last equality
can be rewritten in the following equivalent form (see Appendix, section 7.2.):

(32) / (o7 u)n(du) / e

Let B(g;,6) = {g € SL(m,R)) : ||g; — g|| < 6} be open balls and let S(g;,d) = {g €
SL(m,R)) : |lg: — g|]| = 0} be the spheres of radius § centered at ¢;, i = 1,2.

It follows from the continuity of ¢ and the compactness of S that for a given
e > 0 thereisad >0, § = d(g, g1, g2, ¥), such that for all g; € B(g1,d) and for all

(33) sup (g7 ) —(ghtu)| < e and sup 1 (gy tau) — gy L) < e
ue ue

In addition, we shall suppose that ¢ is such that

(34) v(5(gi,0)) = 0.

Note that v(B(g1,9)) > 0 and v(B(g2,0)) > 0 because g1, g € supp(r). The weak
convergence of v, to v together with (34) imply that

(35) nh_{{.lo vn(B(gi,0)) = v(B(g;,0)) for i =1, 2.

Next, we shall show that for a given € > 0 there is N(€) such that for all n > N(e)
there are §; € B(g1,0) and go € B(ge,d) such that the following inequalities hold:

(36) I, = e, i=1,2,

k(du) / (G )k (du)| <

(37) I3 =

€.

)k (du) — / (G5 )k (du) | <

It follows from (36) and (37 ) that

(du) — /¢

and, since € can be arbitrarily small, the last inequality proves (32).
It thus remains to prove (36) and (37). To prove (36) we write

(38)
/1/) k(du) — /w w)kp(du)| <

[t mtn) = [ wtar (o) +| [ 0l 0 = 06w <

/1/1 k(du) /z/} w)kn(du)| + €,

where the last inequality is due to (33). This, together with the weak convergence
of Kk, to K, implies (36).
Note that (36) holds for all §; and g» from B(g1,0) and B(gs,d) respectively.

<Il+]3+]2<36
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We now turn to (37). Note that for any g € SL(m, R)

/w u)in(dus) = /w ) fulu du—/w ) Fulg)?lgul " du.

The last equality in (39) follows from the change of variables u +— g.u since the
corresponding Jacobian is ||gul|~™. (It can also be viewed as one more version of the
definition of gr,, in the case when |f,|? is the density function for &,,.)

Using (39), we present the left hand side of (37) as

(40) Iy = w)(fu(Grw)?|grull ™™ = fa(G2-w) | Goul ™™ )du| .

Denote by f,(g) =V, f, and define

SL(m,R)

Since || fn(9)||z, = 1 and ||¢n||z, — 1, Lemma 7.2 in the Appendix implies that for
sufficiently large n

2(1 — [lenl|1,)
Vad g lon — fa(@)llL, > €} < .
’ 3(1 — [lenllz,)
Therefore
(41) Tim v {9« [len = fal9)llz, > €} = 0.

We thus can choose Ny = Ni(e, 4, g1, g2) such that for i = 1,2 and all n > Ny

va({9 1 lon = fu(9)llz, < €} N B(gi,0)) > 0.50(B(gi, 6)).

Hence, for every n > N there are §; € B(g, ) and go € B(gs,0) such that || f,(5:1) —
fn(G2)||L, < €. But then, for these g1, g» (which may depend on n), we have

W) (fu(Grw)l|grull ™™ = fa(g2-w)? || gou] ™) du

< sup [(u)] / [ fau(Grw)|graell =™ = fu(G2-w)? | Goul| ™| du

= sup |[¢(u |/‘fn91 — fu(§2)?| du

ueS

= sup ()] ([fn(91) = Fu(G2)] 5 1 fn(G1) 4+ fn(2)]) e,

Since H |fn(§1) + fn(§2)| ||L2 < 2 we obtain

(fn(91) = fu(@2)] 5 [ fn(91) + fu(G2)D)p, < 20fn(91) = Fu(G2)ll, < 26
This proves (37) and completes the proof of the Lemma. O
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4.2. Comments. 1. In the context of products of matrices, operators W, were
first explicitly defined in [15] where it was proved that the spectral radius of W, is
less than 1. In the case of identically distributed independent g, this fact implies
Theorem 4.1. In fact, [15] starts with a more complicated version of this operator
which allows one to control products of stationary Markov-dependent matrices and,
once again, the positivity of the Lyapunov exponent follows from the fact that the
corresponding spectral radius is less than 1.

2. We are now in a position to state in a more precise way the result from [12]
mentioned in the Introduction. Namely, for the special case of independent matrices
gj given by (2), it was proved there that |[W,W;|| < a < 1, where a is explicitly
expressed in terms of the variances of ¢,’s.

Corollary 2.3 guarantees exponential growth for a more general class of potentials
because the sequence ¢, is only required to be Markov-dependent. On the other hand,
obtaining a constructive estimate for ||, W;|| similar to the one in [12] requires
additional work.

3. Furstenberg’s theorem for the i.i.d. case can be derived directly from Theorem
4.3. This derivation is much more straightforward than the one for the Markov-
dependent matrices discussed in section 3.3. Namely, we have again to consider two
cases. If the identity matrix I, € supp(v) then G, = G, and the positivity claimed
by Theorem 1.1 follows from Theorem 4.3. If [,,, & supp(v), then we can apply our
theorem to the measure v = %1/ + 307 Obviously, I,,, € supp(#) and by Theorem 4.3

the corresponding A > 0 . Since A = 2) (as in section 3.3) the result follows. This
completes the proof of the main claim of Furstenberg’s theorem.

5. PROOF OF THEOREM 2.1

The plan of the proof is as follows.

As in the case of Theorem 4.1, our aim is to show that inequality (24) holds. To this
end, we first introduce a sequence of Hilbert spaces H,, which are extensions of the
spaces H,, (defined by (4)) and operators K; and %j which are the analogues of K;
and V. We then compute [ E (||S,ul|™") du in terms of products of these operators,
state our main technical estimate (Theorem 5.5) and use it to prove Theorem 2.1.
The proof of Theorem 5.8 is given after that, in section 5.2. As in the case of
independent matrices, Lemma 4.3 plays an important role in the proof.

5.1. Auxiliary spaces and operators and proof of Theorem 2.1. Denote by H,,
the Hilbert space of p,, X du-square integrable real valued functions on X x&S: with the
standard inner product: if f, h € Hy, then (f,h)y = [y o f(2, u)h(z,u)u,(dx)du.

The spaces H, and L,(S) are naturally imbedded into H,. The image of the
natural imbedding of Lo(S) into H,, will be denoted by L,. Obviously, £,, consists
of functions from H,, which depend only on u € S.

5.1.1. Operators K,, and Vw We first extend the action of K, to H,,;. Namely,
denote by K, : H,, 1 — H,, the operator which, for f € H,,,4, is defined by

(43) (o f) (2, ) = / b, dy) f(y, ).

X
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Remark 5.1. If f € £, (that is f(z,u) = f(u)) then, by the definition of K,,
(Kpnf)(z,u) = f(u) € Ly,

Next, we define unitary operators \79“ : H,, — H,,. Namely, for f € H,, we set
(44) (Veu D), u) = f @, gn(x)-u) | gn(z)ul 72,
where g,, are the functions on X introduced at the beginning of subsection 2.1.2.

Remark 5.2. The operators V, defined by (21) act on H,, in a natural way. Namely,
(Vo f)(z,u) = f(z,g.u)|gul| 2. Clearly, V;, =V, if and only if g,(z) = g.

The following lemma and especially its corollary are a variation and an extension
of Lemma 3 from [15] to the case of products of non-stationary Markov-dependent
matrices.

Lemma 5.3. Consider the Markov chain (§;);>1 and let f € H,,, u € S. Then for
n>2

E{[lgn(60)--82(Ea)ull 7% f(€ns gn(n)--02(62) )| & = 2} =
(K1 Ve K1 Ve, f) (i, ).
Proof. By the above definitions

(Ko Vi f) (1) = / a2, dy) £ (4, 9 () 0) g0 ()l 5.

X

(45)

A straightforward induction argument now implies that

(K1 Vg K1V, ) (1) =
/an ki(z, dy2). . kn—1(Yn—1, AYn) f (Yn, gn<yn)-“g2<y2)'u)Hgn(yn>-'-g2(y2)uu_%’

where X" ! = X x ... x X is the (n — 1) direct power of X. The right hand side
of the last formula coincides with the definition of the expectation in the left hand
side of (45). This proves the Lemma. O

(46)

Recall that S, = gn(&,)..02(62)g1(&1). Applying Vi, to both parts of (45) we
obtain:

(47) E{[|Suull ™% f (&, Suu) |61 = 2} = (Vo Kn Vi K1 Vo, ) (2, 0).
In turn, (47) implies the following analogue of (26):
Corollary 5.4.

(48) /E(Hsnun—’?)du — (Ve K Ve R iV, L 1)
S

Hy

where 1,, € H,, and 1, € H; are functions taking the value 1 at all points of their
respective domains.

Proof. Replace f in (47) by 1,, and integrate both sides of (47) over uy(dx) x du. O

The following theorem is the main technical result of this paper.
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Theorem 5.5. Suppose that assumptions I and Il are satisfied. Then there is a
positive constant o < 1 such that for all n

(49) 1K1 Ve, KV, |l <

On+1 |
Theorem 5.5 will be proved in the next section. We finish this section with the

Proof of Theorem 2.1. Relations (48) and (49) imply for odd n > 3 that
o J e Y A Y AR A [ TR A A
S

<N KV Ko Vi |- [ K0V K1 Ve, || < 0”2

On—1

If n > 5 is even then, similarly,

In—1

Bl ydu < Ry Bl sV, BV | < 075
S
We thus see that for all n, with the obvious choice of A > 0 and a > 0,

E(||Su] %) g/s (|Snul| =% )du < Ae=o"

and hence exactly the same argument as in the Step 1 of the proof of Theorem 4.1
in section 4 finishes the proof. O

5.2. Proof of Theorem 5.5. Since V;; o
is equivalent to

(51) | KooV, Kol < o

is a unitary operator, the inequality (49)

We shall prove this inequality in section 5.2.2. But first we prove some preparatory
results.

5.2.1. Properties of K, and related operators. Let H° be the orthogonal complement
of L, in H,, that is H) = {f € H,, : (f,h)y =0forall he L,}.

Denote by P, the orthogonal projector on H® and by Q,, = Z — P,, the orthogonal
projector on the subspace £,, (here Z is the identity operator in H,). We remark
that if f € H,, then

(52) (Puf)(a) = flan) = [ Flowp(dy).
X
For the proof of (52) see Appendix, section 7.1. Obviously,
(59) (Quf)(ww) = [ Flyu)m(dy)
X

Set K0 = K, Py and K! = K,Q,,1. The following lemma lists several simple
but useful properties of K,, K2, K!. We remark that property (iii) is a version of
Lemma 2 from [15].

Lemma 5.6. (i) KO(H,,,) C H?.
(ii) Kylz(Hn-i-l) = L.
(iii) If || K?|| < ¢ then also ||KY|| < c.
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(iv) Suppose that | K°|| < ¢ < 1 and let f € H,4; be such that | K, f||> > || f]|*(1—
€), where 0 < e < 1. Then
€ 2
=LE

Remark 5.7. The equivalence in (54) is due to || Pui1f|I> + [|Quia fII* = || fII*. We
state two inequalities because both of them will be referred to below.

Proof of (i). Consider an f € H,, 1. Set ¢(y,u) = — [ [(z,u) pins1(d2). By
the definition of K

(K0 f)(x,u) = (KnPrsa f)(z,0) = /ch(y,U)kn(fB, dy).
If h € £, then

(Bnrn), /X By ( / oy, ) xdy)) h(u)pn(d)du

Changing the order of integration in the last formula, we obtain:

(o), = [ ( / ( [ ot uho dy)) mdx)) h(u)du
-[([ ¢<y,u>unﬂ<dy>) h(u)du =0,

where the equality [ ([ ¢(y, W)k (z, dy)) pa(dz) = [y &( un+1(dy) is an equiv-
alent version of (3) (with n—1 replaced by n). We also use that Jx 0y, w) pin i1 (dy) =
0. U

Proof of (ii). Qui1f € Ly for any f € H, 4 by the definition Q,4;. Remark 5.1
implies (see also (43)) that K} f = K,,Q,1f € L,.. O

Proof of (iii). Since P,i1f € HY,, it suffices to prove that Ko f| < c|lf]l for f €
HY . So for the rest of thls proof we assume that f € HY_ .
For such functions [, f(y, u)pns1(dy) =0 for Lebesgue-a.e. u € S (see Appendix,

Lemma 7.1) which means that fl u) € H +1 for each u. Since <K0f>( u) =

(54)  [Pusrfl? < onwwmmwamJW2<

[k ¥ Fn(2,dy) f(y,u) € HY the condition of our Lemma implies that for these u

AKMﬁ@mwmw@séLﬂawmmwn

Integrating both parts of this inequality over u € S we obtain

KO fII, < ; 8f<w,u>2un+1<d:c>du=cQHfH%HW
X

which finishes the proof of part (iii). O

Proof of (iv). f = Pui1f + Quia f for any f € H, ., and hence K,f = KnPn+1f +
K, Q,1f. By properties (i) and (ii), the function K, P, 1f = Kf € HC is orthog-
onal to K,Q,1f = K!f € L,. Therefore

1K 1P = 1K Post fIP + 150 Quia fIP = 1K + 11 Qusa f 1%,
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where the equality ||K,Qn 1f|| = [|Qns1f] follows from (43). By (iii), ||[KOf| <
c||Prs1 f| and we obtain
(55) 1Ko f 17 < ENPara fIP + 1Qnsn fIP = (& = DIIPar fIIP + 1117

(We use here that ||Pui1f]> + | Quia fII? = || f]]?.) By the condition of part (iv)
IFIP(1 =€) < (¢ = DI Pasa fI* + [ /]I* and hence ||Poyi fII* <

S0 [|Qns1 I = I£1I* = 1Pasa fII? > (1= =) 111> m

5.2.2. Proof of the main technical result. In this section, we use the following sim-
plified notation: V = V,,. Theorem 5.5 follows from the following statement.

Theorem 5.8. Suppose that Condition I (inequality (8)) is satisfied and that

(56) sup | K1 Vo || = 1.

Then there is a measure v € M and a probability measure k on S which is preserved
by the group G,.

Remark 5.9. If matrices g; are independent then K, 1V, =W, and Lemma 4.3
states that ||, || < 1. In contrast, ||/, _ 1V | = 1. To see that, set f = V.~1h, where
h € £, and is arbitrary otherwise. Then K, .V, f = K,_1bh and hence ||Kn WV fll =
|IK,_1b]| = ||b]| = ||f|| which proves the claim.

Proof of Theorem 5.8. Equality (56) implies that for a given (small) € > 0 there is
n(e) and a function ¢. € H,,; such that

(57) 1K) -1V Bn el = (1= )l

Since throughout this proof € will be fixed, we shall from now on write ¢ for ¢. and
n for n(e).
Set 1 = K,p. Since |K,—1|| = ||V,|| = || K.|| = 1, it follows from (57) that

(58) [9[1* = 1 Kapll* = (1 = €)llell”.
(Otherwise, we would have had || K,_1V, K, 0|2 < [|Kpell? < (1 — €)%
Similarly, and using that V,, is a unitary operator, we claim that

(59) 1K1 Vel 2 (1= ) [Vt = (1 = )|l
To see this, suppose that to the contrary ||K,_1V,9|? < (1 —¢)||¢)||%. Then
(=)l > 1K Vit |? = [ K Va ol > (1 = )l o])®

and hence |[2||? > ||¢]|* which contradicts ||2]|* < ||¢]|* and thus proves (59).
By Lemma 5.6(iv), the inequality in (58) implies that

(60) [Prrrll? < llell* and [[Qniaell? > (1 —2&) [l
where € = . It follows then that

HKMI2 = | K Pur1o]* < &llo])* and

1K ol = 1K Quirell? = [|1Qnrreell? > (1 — &)l
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Similarly, by Lemma 5.6(iv), the inequality in (59) implies that

(61)  (1QuVadll? = (1 = )|IVatl® = (1 = )|l ]* = (1 = &)(1 = &)llll?,
where the last step is due to (58). It follows from (61) that, for £, ¢ € (0, 1),
(62) 1QuVatoll > (1 = &)l
where & = (24 ¢). Next, since 1) = K'p + K0,

~ A5 ~os As 1
(63)  1QuVatll < 1QuVa Kol + 1 QuVa kel < |2 Vi Kl + 22l
Combining (62) and (63) we obtain:
(64) 1QuVa kel = (1~ & —&2)loll.

Set h = [A(,}Lgo = ann+1¢. Note that h € L, since Q,,1¢ € L,,1 and moreover
7] = || Quirell = (1 — &)z |l¢| (see Remark 5.1). It follows from (64) that

(65) 1Qu Vbl > (1 — & —&2)(1 — &) 72 |h].

By (53) and (44)

(QuVah) () = [ (Vah) (@ alde) = [ hlaala)lgn ol i)

= [ higa)lgul*n(dg),
SL(m,R)

where the last equality is due to the definition of v,,. Equation (66) shows that the
action of Q,V,, on L, is isomorphic to the action of W, on Ly(S) (see (23)) and, in
particular, [|Q,V,l| = ||, -

Since ¢ in (65) can be made arbitrarily small, it follows that sup, [|Q.V,| = 1
and therefore also sup,¢,, ||W,, || = 1. This, by Lemma 4.3 (and (28)), implies the
existence of a v € M and a k on S preserved by G,. Theorem 5.8 is proved. 0

(66)

6. PROOF OF THEOREM 2.2

Throughout this section, we suppose that the Markov chain &, the corresponding
operators K2, and the sequence of functions (g,),>1 are those defined in section 2.

Our plan is as follows. We first prove Lemma 6.1 (which is a particular case of
Theorem 2.2) and then derive Theorem 2.2 from this Lemma.

As will be seen right now, Lemma 6.1 results from an easy analysis of the proof of
Theorem 2.1.

Lemma 6.1. Suppose that:
(i) the inequalities | K?|| < ¢, where ¢ < 1, are satisfied for all m > 1;
(ii) all distributions vy;, j > 1 belong to a weakly compact set M of distributions
satisfying (9)(b).
Then there is a (non-random) A > 0 such that with probability 1
(67) liminfllanj...ng >\
J—oo g

and the estimate (67) does not depend on the choice of the subsequence of functions
(92j-1)j>1-
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Proof. An easy examination of the proof of Theorem 2.1 shows that this proof follows
from the fact that inequalities

(68) 1K1 Vg, Ko Vg || = |1 K221V

hold for all 57 > 1.

Theorem 5.5 states that (51) holds, with n = 2j if | KO|| < ¢ < 1, ||[K%,,|| < ¢ < 1,
and the group G,, does not preserve any probability measure on §. The conditions
of our Corollary thus imply that (67) follows from Theorem 2.1.

The uniformity of (67) with respect to the choice of the subsequence of functions
(g2j—1);>1 follows from the fact that the matrices goj_1(&2;-1) have no impact on the
inequalities (50) defining the value of A. O

25 2jK2j|| <a<l

Let us make one final observation concerning the proof of Theorem 2.1: it is not
important for this proof that the phase space X of the chain ¢ does not depend on n.
Indeed, the definition & = (§; € X(j))jzl, where XU is a sequence of phase spaces, is
equivalent to the original definition with X = U2, X () - the union of XU)’s (which
are considered as disjoint sets). Formally speaking, we also have to extend to X
the definitions of functions g; : X + SL(m,R). This can be done e.g. by setting
g;(y) = g € SL(m,R) for all y ¢ X¥; the choice of the g plays no role since the
chain ¢ at time j can take values only in X ).

So, in the proof of of Theorem 2.2 we use the version of Theorem 2.1 (and thus
also of Lemma 6.1) which works for chains with phase spaces which depend on time.

Proof of Theorem 2.2. Set ng = lp = 0 and define a sequence of intervals [a;, b;], j >
1, by
a; = MNj—1 + lj,1 + 1, bj = Tj+1, 1fj is Odd,
a; =n;+1, bj =mn; +1; if j is even.
Define a new Markov chain n = (n;);>1 by setting 1; = ({4, &a,+1, ---, §,) With phase
| bj—aj+1 times | |
spaces XU) =X x ... x X depending on j.
Define also a new sequence of functions g; : X0U) s SL(m,R) by

gj(nj) = O, (fb]) a; (é-aj)'
Let v} be the distribution of g;(n;). Note that condition (ii) of Theorem 2.2 and the
definition of [a;, b;] imply that if j is even then v} = 1,,, 11, and hence condition (ii)
of Lemma 6.1 is satisfied.
We shall now check that condition (i) of Lemma 6.1 is also satisfied.
Denote by ﬁj the Hilbert space of real-valued functions square integrable with

respect to the measure on X corresponding to the chain 7. This measure is given
by

P(n; € dyy x dys X ... X dy,,) = pa; (dy1)ka, (Y1, dy2)... ko, —1 (Yr;~1, dYr, ),

where 7; = b; — a; + 1 (this notation will be used throughout this proof).

Let f(j ; ]:IjH — I:Ij, J > 1, be the transition operators of the chain 7. Below, we
use the notation x = (x1,...,2,,) and y = (y1, ..., ¥r,,,) for elements of Hj and Hj,,
respectively.
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Denote the kernel of K ; by l;;j (x,dy). Obviously,
kj (X> dy) = kbj (:UT‘]‘ ) dy1>kaj+1 (yla dy?) s krjfl(yTjH*lv dyrj+1)'

It is important that k; (%, dy) depends only on z,, (and not other components of x).

Denote by K 0 the restriction of K; to the subspace H 0 of functions from H; with
zero mean.

Lemma 6.2. Suppose that (as in Theorem 2.2) the inequalities ||K0 | <e¢ ||K +l | <
¢, where ¢ < 1, hold for all j > 1. Then ||KJOH <c forallj>1.

Proof. Throughout this proof j and r;;; are fixed and so we write r for 7.
Let f € HY,,, that is
(69)

/(_+)uaj+1(dy1)kaj+1(y1,dy2)-.- o oi—1(Yr—1, dyr) f(y) =/ fa; ., (dy1)p(y1) = 0,
Jj+1 X

where

,,,,,

By the definition of the action of K s

/){( i+1) xrj ? dyl)kaj+1 (y17 dy2) kbj+1—l(y7'—17 d?ﬁ«)f(}’)
(71) ’
kb xr] ) dyl ( )

I
><\

We have to show that
(72) 1KY fllz, < Il F I,
It follows from (71) that

Hﬁﬂgzé(é@@@mwfmwn

On the other hand (69) means that ¢ € HO and the right hand side of (71)
coincides with K l?j p € H, l?j and

H@wazé(ﬁwm@wwf%@w

Note also that b;’s are defined so that [[/,|| < ¢ for all j > 1 by the condition of
the Lemma. Therefore

1) R, = 1K el < el = [ o dopla),

(where the last equality is due to b; +1 = a;1). It follows from (70) that, by the
Cauchy-Schwartz inequality,

+1

.....
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The integral in the right hand side of (73) is now estimated by

[ s ld)plar

,,,,,

=/(_+)uaj+1(dy1)kaj+1(y1,dy2)--- Ry r-1 (U1, dyo) [ (g g, s we) P = (L1
X0U+1

The Lemma is proved. U

We thus have shown that if the assumptions of Theorem 2.2 are satisfied then
the chain 7 satisfies all assumptions of Lemma 6.1 and hence there is a non-random
A > 0 such that with probability 1

(74) hjm 1nf] In ||gj(77]) gi(m)| > A

Since g;(n;) ... 81(M) = gn,+1, - - g1, where the product in the right side of this
equality is the same as in (12), Theorem 2.2 is proved. O

7. APPENDIX

7.1. Proof of (52). First,we have to show that P,, defined by the rhs of (52) maps
H,, into H?. Let h € £,,. Then

Pufihbs, = [ Flw)h(u)in(dz)du — /

X xS X xS

(/ #00matan)) ()
— [ rewh@p dxdu—/(/fy, )fin dy)h( )du = 0.

XxS

It remains to check that if f € H? then the integral in the rhs of (52) is vanishing.
This follows from the following lemma.

Lemma 7.1. If f € HY then a(u) = [, f(z,u)p,(dz) = 0 for Lebesgue - a.e. u € S.

Proof. Note first that a € L, because [ga(u)?du < [q([y f(z,u)?pa(dz)) du =
| fll&,- By the definition of HY, [, . f(z,u)a(u)pni(dr)du = 0. On the other
hand,

s f (@, u)a(u) png (do)du = /8 (/X f(a:,u)un+1(dx)) a(u)du = /Sa(ufdw
The Lemma is proved. O

7.2. Proof of the equivalence of (31) and (32). We have to check that for any
g € SL(m,R)

(75) / () (g~ ) (du) = / (g~ )l du).

Obviously, it suffices to check (75) for characteristic functions of Borel subsets of S.
Let A C S be such a subset and x4 be its characteristic function. Then

/S xa()(g~ ) (du) = (g7 )(A) = K(g.A).
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Since x4(g'u) = xg4.4(u), we have

/3 (g u)(du) = / Noa(w)(du) = r(g.A)

s
and this proves (75).

7.3. One corollary of the uniform convexity of L,. Estimates similar to the
one stated in Lemma 7.2 hold for a wide class of uniformly convex spaces. Here, we
consider only the case of a Hilbert space because that is all we need to justify (41)
which plays an important role in the proof of Lemma 4.3.

We use the following notation and definitions.
L, is a Hilbert space with inner product (-,-) and the corresponding norm || - ||. By
U we denote the unit sphere in L.
(G,G,v) is a measure space: G is a set, G is a sigma-algebra of measurable subsets
of G, and v is a probability measure on G.
f : G — U is a Bochner-measurable function with domain G and range . Set

o= / f(o)w(dg) endso o] < 1.
SL(m,R)

Let § =1 — ||¢|| and, for ¢ > 0, define ' = {g : ||¢ — f(9)|l, > €}
Lemma 7.2. If £2 > 30 then v(I') < 2

e2-36"

Proof. We assume (with no loss of validity) that 1 > v(I') > 0 and ¢ < 0.5.
Denote p = v(T"), g = 1 — p, and define

o=t [ flowtde). o=a [ Hlawldg)
r G\T
Set ¢ = ﬁ and let T and T be the ‘sizes’ of projections of ¢ and, respectively, @ on

the line I, = {ap : a € R}, that is 7 = (¢, @), T = (@, §).
The equality ¢ = p@ + qp implies

(76) ol1> = p(@, ©) + ¢(@, ¢) and hence |[l¢|| = pz + ¢Z.
We then get

T — 1)
(77) po el 0

xr— X r — X

It remains to estimate z — . To this end, define U = {f e U : ||f — o] > €}. Tt is

easy to see that (f, ) < ||¢|| —b for any f € U, where b = 522’(1255‘52. Since f(g) € U-

when g € I', we obtain

T=p! / (F(9), &)1(dg) < llp] —b and, because of (76), 7 > |||l

— _ . § _ 20(1-=9) 25
Hence Z — 7 > b and it follows from (77) that p < §} = 2755 < =75;. O
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