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Résumé

L’objet de cette these est d’étudier les asymptotiques précises des grandes déviations et
des déviations modérées pour les produits de matrices aléatoires. La these se compose
de six parties.

Dans la premiere partie, nous établissons des asymptotiques exactes de types
Bahadur-Rao et Petrov pour les probabilités de grandes déviations supérieurs et in-
férieurs pour le cocycle de la norme, log|G,z|, ou G,, = ¢, ...¢1 est le produit des
matrices aléatoires g;, de type d x d, indépendantes et identiquement distribuées, x
est un vecteur unitaire de R?. Nos résultats sont valables & la fois pour les matrices
inversibles et les matrices positives. Plus généralement, nous prouvons des résultats de
grandes déviation de types Bahadur-Rao et Petrov pour le couple (X7, log |G,x|) avec
des fonctions cibles ¢ sur X? = G,z /|G,x| et ¥ sur log |G,z|). Comme applications,
pour la norme d’opérateur ||G,||, nous déduisons un principe de grandes déviations
pour les matrices inversibles et un principe de grandes déviations renforcé pour les
matrices positives. Nous dérivons aussi des théoremes de limites locales avec grandes
déviations pour le cocycle de la norme.

La deuxieme partie est consacrée a 'établissement des résultats de grandes dévi-
ations de types Bahadur-Rao et Petrov pour les entrées (i, j)-¢me G% de G, pour
les matrices inversibles et les matrices positives. En particulier, nous obtenons un
principe de grandes déviations avec une fonction de taux explicite, qui améliore de
maniere significative les bornes de grandes déviations établies récemment dans la lit-
térature. Pour les preuves, une étape importante, qui a un intérét indépendant, est
d’établir la propriété de régularité holdérienne pour la mesure stationnaire de la chaine
de Markov X sous la mesure changée sur I’espace projectif. Comme applications, nous
obtenons des théorémes limites locales avec grandes déviations pour les entrées G%7,
et un principe renforcé de grandes déviations pour le rayon spectral p(G,,), pour les
matrices positives.

Dans la troisieme partie, nous obtenons la borne de Berry-Esseen pour la vitesse de
convergence dans le théoreme central limite, et le développement de déviations mod-
érées de type Cramér pour le cocycle de la norme des produits de matrices aléatoires.
Nous établissons d’abord une borne de Berry-Esseen et un développement de type
Edgeworth pour le couple (XZ,log|G,z|) avec une fonction cible ¢ sur la chaine de
Markov X7, pour les matrices inversibles et les matrices positives. Ces résultats sont
prouvés en élaborant une nouvelle approche basée sur une inégalité de lissage dans
le plan complexe et sur la méthode du point-selle. Le développement de déviations
modérées de type Cramér pour le couple (X7, log|Gz|) est démontré en utilisant la
borne de Berry-Esseen sous la mesure changée.

La quatrieme partie est consacrée a I’étude des bornes de type Berry-Esseen et des
développements de déviations modérées de type Cramér pour la norme d’opérateur
|G|, les entrées G et le rayon spectral p(G,,) des produits de matrices aléatoires pos-
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itives. Les résultats sur |G, || sont prouvés sous les conditions usuelles d’admissibilité
et de positivité; les résultats sur G4/ et p(G,) sont établis sous une condition de
bornetude plus faible que celle de Furstenberg-Kesten.

Dans la cinquiéme partie, nous étudions les bornes de type Berry-Esseen et les
déviations modérées pour la norme d’opérateur ||G,|| et le rayon spectral p(Gy,), pour
les matrices inversibles. Nous établissons d’abord, sous la condition de proximalité, les
principes de déviations modérées pour les couples (X7, log|G,||) et (X2, logp(G,))
avec des fonctions cibles sur la chaine de Markov X7, en utilisant les résultats de
déviations modérées sur le couple (X7 log|G,x|) prouvés dans la troisieme partie.
Nous prouvons ensuite les principes de déviations modérées pour |G, || et p(G,,) sans
supposer la condition de proximalité. Nous prouvons également des développements
de déviations modérées dans la zone [0,0(n'/%)] pour les couples (X2, log||G,|) et
(XZ log p(G,)) avec des fonctions cibles.

La sixieme partie est consacrée a la démonstration des développements de dévia-
tion modérée de type Cramér pour les entrées G% de produits de matrices inversibles
dans le groupe linéaire spécial SLy(R). Notre résultat implique un principe de dévi-
ation modérée pour log|G%’| et des théorémes de limites locales avec des déviations
modérées. Dans notre preuve, nous utilisons la méthode du point selle, la régularité
holdérienne de la mesure stationnaire de la chaine de Markov X ¥, et les progres récents
sur la propriété non-arithmétique forte de 'opérateur perturbé.
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Abstract

The purpose of this Ph.D. thesis is to study precise large and moderate deviation
asymptotics for products of random matrices. The thesis consists of six parts corre-
sponding to Chapters 2-7.

In the first part (Chapter 2), we establish Bahadur-Rao type and Petrov type
exact asymptotics of the upper and lower large deviation probabilities for the norm
cocycle log |G x|, where G,, = gy, ... gy is the product of independent and identically
distributed random d x d matrices g;, « is a unit vector in R?. Our results are valid
for both invertible matrices and positive matrices. More generally, we prove analogous
Bahadur-Rao-Petrov type large deviation results for the couple (X7, log|G,z|) with
target functions ¢ on X = G,x/|G,x| and ¥ on log |G,z|. As applications, for the
operator norm ||G,||, we deduce large deviation principles for invertible matrices, and
reinforced large deviation principles for positive matrices. We also derive precise local
limit theorems with large deviations for the norm cocycle.

The second part (Chapter 3) is devoted to establishing Bahadur-Rao type and
Petrov type large deviations for the (i,7)-th entries G% of G,, for both invertible
matrices and positive matrices. In particular, we obtain a large deviation principle
with an explicit rate function, which improves significantly the large deviation bounds
established recently in the literature. In our proof, an important issue is to prove
the Holder regularity property for the stationary measure of the Markov chain X7
under the changed measure on the projective space, which is of independent interest.
As applications, we obtain precise local limit theorems with large deviations for the
entries and reinforced large deviation principles for the spectral radius of products of
positive random matrices.

In the third part (Chapter 4), we investigate the Berry-Esseen bound of the rate
of convergence in the central limit theorem, and Cramér type moderate deviation
expansion, for the norm cocycle of products of random matrices. We first establish
the Berry-Esseen bound and the Edgeworth expansion for the couple (X7, log|G,x|)
with a target function ¢ on the Markov chain X7, for both invertible matrices and
positive matrices. This is proved by elaborating a new approach based on a smoothing
inequality in the complex plane and on the saddle point method. Using the Berry-
Esseen bound under the changed measure, we then establish the Cramér type moderate
deviation expansion for the couple (X7, log|G,z|).

The fourth part (Chapter 5) is devoted to studying Berry-Esseen bounds and
Cramér type moderate deviation expansions for the operator norm ||G,||, the entries
G and the spectral radius p(G,,), for positive matrices. The approach is based on the
results established in the third part. The results on |G, || are proved under the usual
allowability and positivity conditions; the results on G% and p(G,,) are established
under a boundedness condition weaker than that of Furstenberg-Kesten.

In the fifth part (Chapter 6), we study the Berry-Esseen type bounds and moderate
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deviations for the operator norm |G, || and the spectral radius p(G,,), for invertible
matrices. First, under the proximality condition, we establish moderate deviation prin-
ciples for the couples (X?, log ||G,||) and (XZ,log p(G,)) with target functions on the
Markov chain X7, using the moderate deviation results on the couple (XZ, log |G, x|)
proved in the third part. Next, we prove the moderate deviation principles for ||G,,]|
and p(G,) without assuming the proximality condition. We then prove the moder-
ate deviation expansions in the range [0,0(n'/%)] for the couples (X?Z,log||G,||) and
(XZ log p(G,)) with target functions.

The sixth part (Chapter 7) is devoted to proving the Cramér type moderate de-
viation expansion for the entries G%’ of products of invertible matrices in the special
linear group SLy(R). Our result implies the moderate deviation principle for log |G%?
and local limit theorems with moderate deviations, which are also new. In our proof,
we use the saddle point method, the Holder regularity of the stationary measure of
the Markov chain X? and the strong non-lattice property of the perturbed operator
established recently.
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Chapter 1

Introduction

1.1 Context

The topic of this thesis is concerned with limit theorems, especially with large devi-
ations for products of independent and identically distributed random matrices. The
products of random matrices can be viewed as random walks on linear groups or semi-
groups. The topic is therefore closely related to probability theory, group theory and
dynamical systems. The study of products of random matrices was formally initialed
by Furstenberg and Kesten [37], and then greatly developed by Guivarc’h, Ledrappier,
Le Page, Raugi and many others, cf. for example the book of Bougerol and Lacroix
[13]. Important progress on this subject has been made recently, see for example Guiv-
arc’h and Le Page [50], and Benoist and Quint [6, 7, 8, 10]. This topic has not only
its own vitality, but also broad application prospects in many related areas.

The study of products of random matrices can be dated back to the middle of
20th century when Bellman [5] conjectured the central limit theorem in the non-
commutative case. His conjecture was confirmed in the pioneering work of Furstenberg
and Kesten [37] for the semigroup of positive matrices, where they also established the
law of large numbers. Important developments can be found in Kesten [66]. In the
setting of general linear groups, Furstenberg [36] established the law of large num-
bers; Tutubalin [81] proved the central limit theorem in the restrictive case where the
common law of the random matrices has a density with respect to the Haar measure.
Without assuming the density condition, Le Page [69] established the central limit
theorem by proving the spectral gap property for the associated Markov chain on a
special designed Banach space. Other laws of large numbers and central limit theorems
were established by Guivarc’h and Raugi [51], Guivarc’h [48], and Benoist and Quint
9, 10].

The law of large numbers and the central limit theorem are the most fundamental
results in probability theory and statistic sciences. For a number of applications, we
need to know the rates of convergence in these limit theorems. It is therefore impor-
tant to study large deviations and Berry-Esseen bounds, which describe respectively
the rate of convergence in the law of large numbers and that in the central limit theo-
rem. This motivates us to study such limit theorems for products of random matrices.
Another motivation of this study lies in the fact that the theory of products of ran-
dom matrices turns out to be very useful in a number of branches of mathematics.
For instance, it plays crucial roles in [13] to investigate the spectral theory of random

1
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Schrodinger operators, in [14] to study the stationary measure and the quantitative
distribution properties on the torus, in [50] to obtain the tail behavior of the multidi-
mensional affine stochastic recursions, in [6, 7, 8] to understand the dynamics of group
actions on finite volume homogeneous spaces, in [16] to study the multidimensional
Mandelbrot cascades, and in [70] to investigate the survival probability of critical
multi-type branching processes in random environment.

For sums of independent and identically distributed real-valued random variables,
precise large and moderate deviation results were established respectively by Bahadur-
Rao and Petrov [4, 73], and by Cramér and Petrov [26, 74]. The main goal of this
thesis is to prove analogous results for products of random matrices.

1.2 Background and main objectives

1.2.1 Background

For any integer d > 2, let (g,)n>1 be a sequence of independent and identically dis-
tributed (i.i.d.) dxd real random matrices defined on some probability space (2, F,P),
with common law p. Consider the random matrix product G,, defined by

Gn=0n...01.

It has been of great interest to investigate the asymptotic behaviors of the product G,
since the groundwork of Furstenberg and Kesten [37], where the strong law of large
numbers (SLLN) for the operator norm ||G,|| was established: if E(log™ [lg1]]) < oo
(with log™ a = max{loga, 0} for a > 0), then

.1
nlg](f)loﬁlogHGnH =\, as, (1.2.1)

with A a constant called the upper Lyapunov exponent of the product sequence (G,,).
Note that (1.2.1) remains valid when the operator norm is replaced by any matrix
norm since all matrix norms are equivalent. The SLLN (1.2.1) can be considered
as a direct consequence of Kingman’s subaddtive ergodic theorem [67]. The central
limit theorem (CLT) for (||G,||) was considered by Tutubalin [81] under the restrictive
density assumption that the measure p is absolute continuous with respect to the
Haar measure. Further developments can be found in the work of Kaijser [64]. A
cornerstone result in this direction is due to Le Page [69]. To state this result, we need
some notation and conditions. Denote by I, the smallest subsemigroup generated by
supp 4, the support of p. We say that: (a) I',, is irreducible (resp. strongly irreducible)
if there is no proper subspace (resp. finite union of proper subspaces) of R? which is
I',-invariant; (b) I', is prowzimal if I, contains at least one matrix with a dominant
eigenvalue; (c) ¢ has exponential moment (second moment) if E[N(g1)"] < oo for some
constant 7 > 0 (E[log® N(g1)] < 00), where N(g) = max{||g||,|lg"*||}. Le Page [69]
established the following CLT for ||G,||: under the strong irreducibility, proximality
and the exponential moment conditions on p, for any y € R,

lim P (log |GL|| — nA
o\/n

< y) — a(y) (1.2.2)

n—oo
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where 02 = lim,, ., %]E{(log |Gl — n/\)ﬂ > 0 is the asymptotic variance, ® is the
standard normal distribution function on R. Gol’dsheid and Margulis [41] showed
that the strong irreducibility and proximality conditions are equivalent to the condi-
tion that the action of the Zariski closure of the I';, is strogly irreducible and proximal.
Gol’dsheid and Guivarc’h [40] extended the CLT to the Cartan projection under the
condition that I', is Zariski dense in GL(d,R). Later on, Bougerol and Lacroix [13]
proved the CLT (1.2.2) when the proximality condition is replaced by the unbound-
edness of the semigroup I',. The latter condition holds if and only if the multiplicity
of the dominating eigenvalue lies between 1 and d — 1. Note that in the case when
I', is not assumed to be proximal, the Markov chain X? := G,z /|G,z| may not have
a unique stationary measure v on the projective space in RY. The only remaining
assumption to relax was the exponential moment condition. Jan [62] proved the CLT
(1.2.2) under the weaker condition that all the p-th moments of y are finite. Very re-
cently, under the optimal second moment condition on u, Benoist and Quint [9] have
established the CLT (1.2.2) based on Gordin’s martingale approximation method and
the log-regularity of the stationary measure v.

Equip the Euclidean space R? with the canonical Euclidean norm | - |. Let S¥~1 =
{x € R? |x| = 1} be the unit sphere in RY, and P?~! = S9~1 /+ be the projective space
obtained from S~! by identifying —x with 2. We consider the random walk (G,)
starting from a point x € P!, governed by the products G,, of the random matrices
(g9:). Now we recall some results for the Euclidean norm |G,x| of the position G,x
at time n of the random walk. The SLLN for (|G, x|) was established by Furstenberg
36]: if E(log™ ||¢1]]) < oo and T',, is irreducible, then for any = € P41,

1
lim —log |Gpz| =\, as.. (1.2.3)

n—oo n,

For related results on the Iwasawa cocycle on the flag variety we refer to the nice work
of Gol’dsheid and Margulis [41]. Under the same conditions as those used for (1.2.2),
Le Page [69] proved the following CLT for (|G,x|): for any y € R, it holds uniformly
in x € P41 that

lo nX] — nA
JE&P< g'i\/% < y> — B(y). (1.2.4)
Applying Gordin’s martingale approximation method, Benoist and Quint [9] have re-
cently improved the CLT (1.2.4) by relaxing the exponential moment condition to the
optimal second moment condition on .

We now turn to the entries of the product G,,. Denote by G% the (i,j)-th entry
of G,,. Tt turns out that the study of the asymptotic behavior of G%’ is more delicate
and difficult. Guivarc’h and Raugi [51] proved the following SLLN for G%7: under the
strong irreducibility, proximality and the exponential moment conditions on p, for any
1 < 27] < d7

1 o
lim —log|G}’| =\, as.. (1.2.5)

n—oo n,

Under the same conditions, in [51] a CLT for the entries has been established: for any
1<4,7<dandye€R,

) log |G| — nA
lm P| ——"2—— < = ®(y). 1.2.6
Jim ( o y) () (1.2.6)
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Compared to the one dimensional case, both the exponential moment condition and
the proximality condition for (1.2.5) and (1.2.6) are unnatural. However, it is still
open how to relax these conditions to the optimal ones. In our work, we shall also use
these conditions.

Denote by p(G,,) the spectral radius of the product G,,. Compared with the operator
norm ||G,||, the submultiplicativity is no longer valid for the spectral radius p(G,),
but a SLLN still holds for p(G,,), as established by Guivarc’h [48]: under the strong
irreducibility, proximality and the exponential moment conditions on p,

1

Jgngoﬁlog p(Gn) =X,  as. (1.2.7)
Recently, Aoun and Sert [3] have proved (1.2.7) under the second moment condition on
1, without assuming the strong irreducibility and proximality assumptions. However,
it still remains an open question to prove (1.2.7) under the first moment condition.
As to the CLT for p(G,,), Benoist and Quint [10] established the following: under the
strong irreducibility, proximality and the exponential moment conditions on p, for any
y €R,

o\vn
This result has been recently improved by Aoun [2] by relaxing the exponential moment

condition to the second moment condition, and by relaxing the proximality condition
to the assumption of the unboundedness of the semigroup T',,.

< y) = d(y). (1.2.8)

n—oo

1.2.2 Classical results on precise large and moderate devia-
tions

In this section we briefly recall some classical results on precise large and moderate
deviations for sums of i.i.d. real-valued random variables.

Let (X;);>1 be a sequence of i.i.d. real-valued random variables and S,, = > | X;.
Denote by I, the set of real numbers s > 0 such that

A(s) := log E[e**1] < +o00 (1.2.9)

and by I} the interior of the interval Iy. Let A* be the Frenchel-Legendre transform of
A. Assume that s € I} and q are related by ¢ = A’(s). Set 62 = A”(s). The following
theorem is due to Bahadur and Rao [4]:

Theorem 1.2.1 ([4]). Let s € I} and ¢ = N'(s). Assume that the law of X is
non-lattice. Then, as n — oo,

P(S, > nq) = W(l +o(1)). (1.2.10)

When the law of X is lattice, an analogous precise large deviation result has also
been established in [4].

Later on, Petrov [73] improved Theorem 1.2.1 by considering a vanishing pertur-
bation [ on ¢:
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Theorem 1.2.2 ([73]). Let s € I} and ¢ = N'(s). Assume that the law of X; is

non-lattice. Then, for any positive sequence (l,)n>1 satisfying lim,, o [, = 0, we have,

as n — 0o, uniformly in || <1,

exp(—nA*(q¢+1))
sos\2mn

P(S, = n(qg+1)) = (14 0(1)). (1.2.11)
Note that the exact asymptotics for the lower tail large deviation probabilities can
be deduced easily from upper tail large deviation asymptotics (1.2.10) and (1.2.11) by
considering — X instead of Xj.
Denote v, = A®(0), k > 1, where A is the cumulant generating function of X
defined in (1.2.9). Let A := v = EX; and 0? := v, = E(X; — \)? be the mean and
variance of Xj. Denote by ¢ the Cramér series of A (see [26] and [74]):

V3 YaY2 — 373 Py Y575 — 10747372 + 1573 2

C(t) =
Q 6a/? 2473 120752

which converges for |t| small enough. Let ® be the standard normal distribution
function on R. We recall the following Cramér type moderate deviation expansion for
Sh-

Theorem 1.2.3 ([74]). Assume that 0> > 0 and that Ee’™1l < oo for some § > 0.
Then, as n — oo, uniformly in y € [0,0(y/n)),

Sn—nA
P(up>y) _ 1 o))
1—®(y) vn /L

and

P Sn—nA\ g_y 3 1
(o <) saes 1+ o(L0]
n

1.2.3 Main objectives and previous results

1. Our first objective is to establish the Bahadur-Rao type and Petrov type precise
large deviation results for the norm cocycle log|G,z|. In other words, we are
interested in the precise asymptotic behavior of the forms (1.2.10) and (1.2.11)
for the large deviation probabilities

P(log |Gpx| = ng) and P(log|Gx| = n(q+1))

with ¢ > A\, z € P!, and [ a vanishing perturbation on ¢. The case when
the norm cocycle log |G, z| is replaced by the logarithm of the operator norm
log |G || will also be considered.

Previously, for the norm cocycle log |G, x|, Le Page [69] first established a Bahadur-
Rao type precise large deviation result (of form (1.2.10)) for invertible matrices
in the case when ¢ is sufficiently near to \; Buraczewski and Mentemeier [17] re-
cently proved the following precise large deviation bounds (also called reinforced
large deviation principle) for log |G,x|: for some constants ¢, C' > 0,

exp(—nA*(q) exp(—nA’(q))

> <
C\/ﬁ P<10g‘an| = HQ) X C\/ﬁ )

¢>Xx  (1.212)
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for both invertible matrices and positive matrices: see (1.3.7) for details. For the
operator norm ||G,||, much less results are known in the literature. In Bougerol
and Lacroix [13], an exponential upper bound for the large deviation probability
P(log ||Gy|| = nq) was proved, without giving an explicit form of the rate func-
tion. Benoist and Quint [10] have generalized this result to the setting of general
framework of reductive groups. Very recently, Sert [78] has given the rate func-
tion of the large deviation principle for log |G| under a stronger exponential
moment condition, i.e., the exponential moments of all orders are finite.

. Our second objective is to establish the Bahadur-Rao type and Petrov type
precise large deviation results of the forms (1.2.10) and (1.2.11), for the entries
G%: we want to study the precise asymptotic behavior of the large deviation
probabilities

P(log|G’| > ng) and P(log|Gy| > n(q +1)),

with ¢ > X and [ a vanishing perturbation on q. The case when the entry G%7 is
replaced by the spectral radius p(G,,) will also be considered.

Previously, Benoist and Quint [10] established upper exponential large deviation
bounds for the entries G%/ and for the spectral radius p(G,,); however, the rate
functions were not known in the literature. Sert [78] conjectured that the large
deviation principle for the spectral radius p(G,,) holds with the same rate function
as for the norm cocycle log |G,,x|.

. Our third objective is to quantify the error in the normal approximation (1.2.4),
which can be achieved in two ways. The first way is to estimate the following
absolute error: for any starting point € P! and n > 1,

log |G x| — nA
su IP( < )—@ , 1213
Sup P~ y () ( )
and, more generally, with a target function ¢ on the Markov chain X7,
Sup E @(XTQIT)II‘ log |Gnz|—nX - V((p)(b(y) : (1214)
yeR { o/n gy}

The second way is to study the relative error in the normal zone y € [0, 0(y/n)]:
for any starting point € P! and n > 1,

log |Gnz|—nA
(i
1= (y)

(1.2.15)

and

E [@(Xﬁ) Liiog |an\—n>\>\/ﬁay}}
1 —(y) '

(1.2.16)

Previously, Le Page [69] established the Berry-Esseen type rate of convergence
in (1.2.13) for invertible matrices. For positive matrices, Hennion and Hervé
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1.3. PRESENTATION OF MAIN RESULTS OF THE THESIS 7

[55] proved an analog of the Berry-Esseen type bound in (1.2.13). However, the
Berry-Esseen bound for the couple (X7, log |G,x|) with general target function ¢
(p # 1) in (1.2.14) becomes more complicated and delicate and were not known
in the literature, neither for invertible matrices nor for positive matrices.

Concerning (1.2.15) and (1.2.16), Benoist and Quint [10] have recently estab-
lished the moderate deviation principle for log |G,x| using the strategy of Kol-
mogorov for the law of iterated logarithm. Cuny, Dedecker and Merlevede [23]
have proved the functional moderate deviation principle based on the martingale
approximation method developed in [9]. However, the Cramér type moderate
deviation expansion for log|G,z| was not known in the literature, neither for
invertible matrices nor for positive matrices. Moreover, it turns out to be deli-
cate to establish the Cramér type moderate deviation expansion for the couple
(X2, log |G,x|) with a target function, even for the moderate deviation principle
for the couple.

4. Our fourth objective is to quantify the absolute errors as well as the relative
errors in the normal approximations (1.2.2), (1.2.6) and (1.2.8) for the operator
norm ||G, ||, the entries G%’ and the spectral radius p(G,,), respectively. In other
words, we are interested in the asymptotic behaviors of (1.2.13), (1.2.14), (1.2.15)
and (1.2.16) when the vector G,z is respectively replaced by the operator norm
|G.|, the entries G% and the spectral radius p(G,,).

Previously, very few were solved for the above-mentioned problems. Guivarc’h
and Raugi [51] announced the Berry-Esseen bound for the entries G/ of products
of invertible matrices. We shall prove the Berry-Esseen bounds and Cramér type
moderate deviation expansions for the operator norm |G, ||, the entries G%7 and
the spectral radius p(G,,) for products of positive matrices. The situation for
invertible matrices is more complicated and delicate and will be considered in
ongoing work [87, 90].

1.3 Presentation of main results of the thesis

As already mentioned, the main goal of the present thesis is to study precise large and
moderate deviation asymptotics for products of random matrices. The remaining part
of the thesis consists of six chapters.

Chapter 2 is mainly devoted to the study of Bahadur-Rao type and Petrov type
large deviations for the norm cocycle log |G,x|, for both invertible matrices and pos-
itive matrices; see Section 1.3.2 for the presentation of the main results. Using the
spectral gap theory for products of random matrices and the saddle point method, we
establish Bahadur-Rao-Petrov type exact asymptotics of the upper and lower tail large
deviation probabilities for the norm cocycle. More generally, we also prove analogous
Bahadur-Rao-Petrov type large deviation results for the couple (X7, log|G,z|) with
target functions. As applications, we deduce new results on large deviation principles
for the operator norm ||G,|| for invertible matrices, and reinforced large deviation prin-
ciples for |G, || for positive matrices. Moreover, we derive precise local limit theorems
with large deviations for the norm cocycle.
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In Chapter 3, our main goal is to establish Bahadur-Rao type and Petrov type large
deviations for the entries G%/, for both invertible matrices and positive matrices; see
Section 1.3.3 for the presentation of the main results. As in Chapter 2, we also prove
Bahadur-Rao-Petrov type upper and lower tail large deviation results for the couple
(X¢ log |G%I|) with target functions. In particular, we obtain the large deviation
principle with an explicit rate function, thus improving significantly the large deviation
bounds established earlier. In our proof, a very important issue is to prove the Hoélder
regularity property for the stationary measure corresponding to the Markov chain X7
under the changed measure on the projective space, which is one of the central points
of the proof and is of independent interest. As applications, we obtain new results on
precise local limit theorems with large deviations for the entries and on reinforced large
deviation principles for the spectral radius of products of positive random matrices.

Chapter 4 is devoted to investigating the Berry-Esseen bound and Cramér type
moderate deviation expansion for the norm cocycle of products of random matrices;
see Section 1.3.4 for the presentation of the main results. We first establish the Berry-
Esseen bound and the Edgeworth expansion for the couple (XZ, log |G, x|) with a target
function ¢ on the Markov chain X7, for both invertible matrices and positive matrices.
This is proved by elaborating a new approach based on a smoothing inequality in the
complex plane and on the saddle point method. Using the Berry-Esseen bound under
the changed measure, we then establish Cramér type moderate deviation expansion
for the couple (XZ,log |G, x|).

In Chapter 5, we study Berry-Esseen bounds and Cramér type moderate deviation
expansions for the operator norm ||G, ||, entries G% and spectral radius p(G,) of
products of positive random matrices; see Section 1.3.5 for the presentation of the main
results. The results for the operator norm ||G,,|| are proved under general conditions;
the results for the entries G% and the spectral radius p(G,,) are established under a
boundedness condition weaker than that of Furstenberg-Kesten.

Chapter 6 is devoted to studying the Berry-Esseen type bounds and moderate
deviations for the operator norm ||G,|| and the spectral radius p(G,) of products
of random matrices in the general linear group GL4(R); see Section 1.3.6 for the
presentation of the main results. Under the proximality condition, we first prove
the moderate deviation principles for the couples (XZ,log ||G,||) and (XZ,log p(G,))
with target functions based on the moderate deviation results for the norm cocycle
log |Gx| established in Chapter 2. Then we prove the moderate deviation principles
for ||G,|| and p(G,,) without assuming the proximality condition. We also prove the
moderate deviation expansions in the range [0, 0(n'/%)] for the couples (XZ,log ||G,||)
and (X7, log p(Gy,)) with target functions.

In Chapter 7, we establish the Cramér type moderate deviation expansions for
the entries G% of products of invertible matrices in the special linear group SLo(R);
see Section 1.3.7 for the presentation of the main results. Our result implies the
moderate deviation principle for log |G%/| and local limit theorems with moderate
deviations, which are also new. In our proof, we use the saddle point method, the
Holder regularity of the stationary measure corresponding to the Markov chain X7,
and the recent progress on the strong non-lattice result for the perturbed transfer
operator.
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1.3.1 Notation and conditions

For d > 2, let M(d,R) be the set of d x d matrices with entries in R. Denote by
¢ = GL(d,R) the general linear group of invertible matrices of M (d,R). A positive
matrix ¢ € M(d,R) (we use the terminology positive in the wide sense, i.e. each
entry is non-negative) is said to be allowable, if every row and every column of g has a
strictly positive entry. Denote by ¢4, the multiplicative semigroup of allowable positive
matrices of M(d,R), and by ¢} the subsemigroup of ¢, with strictly positive entries.

Consider the d-dimensional Euclidean space R? equipped with the standard scalar

product (-,-) and the Euclidean norm |- |. Denote by (e;)1<i<q the canonical or-
thonormal basis in R%. Let S™! = {z € R% |z| = 1} be the unit sphere in R?
and ST = {x > 0 : |z| = 1} be its intersection with the positive quadrant. Con-

sider the projective space P! := S?1/+ by identifying —2 with z. To unify the
exposition, we use the symbol S to denote S in the case of invertible matrices,
and Si’l in the case of positive matrices. The space S is equipped with the metric
d which we proceed to introduce. For invertible matrices, the distance d is defined
as the angular distance (see [50]), i.e., for any z,y € P4 d(x,y) = |sinf(z,y)|,
where 0(x,y) is the angle between x and y. For positive matrices, the distance d
is the Hilbert cross-ratio metric (see [53]) defined by d(z,y) = %, where
m(z,y) =sup{A >0: \y; < a;, Vi =1,...,d}, for any two vectors = (x1,...,24)
and y = (y1,...,yq) in ST

Let C(S) be the space of complex-valued continuous functions on S. We write 1 for
the identity function 1(x), x € S. In the sequel, let v > 0 be a fixed small constant.

For any ¢ € C(S), set

() —(y)]
s = sup |p(x)| and = ot Sup —————,
o]l Sup |p()| lelly = llell S )

and introduce the Banach space B, := {¢ € C(S) : ||¢|, < +o0}.

For any g € M(d,R), set ||g|| := sup,cs|gz| and ¢(g) = inf,cs |gz|. For both
invertible matrices and allowable positive matrices, it holds that ¢(g) > 0. Note that
for any invertible matrix g, we have «(g) = ||lg7"|| 7"

Let (gn)n>1 be a sequence of i.i.d. random matrices of the same probability law
on M(d,R). Set G,, = gy ...g1, for n > 1. We denote by I', := [supp p] the smallest
closed semigroup of M (d,R) generated by supp u (the support of ). Let

Iy ={s 2 0: E(]|g1]]") < +o0},

and I be its interior. We always assume that I is non-empty. One can easily see
that I, is an interval by applying Holder’s inequality to E(]/g1||*). We make use of the
following exponential moment condition.

Al. There exist s € I} and 0 < a < 1 such that E|g; [[*"*¢(g1)™* < +o0.

For g € T, set N(g) = max{||g||, «(9)~"}, which reduces to N (g) = max{]|g]|, [lg~"[I}
for invertible matrices. The following is the two-sided exponential moment condition.

A2. There exists a constant 0 < 7 < 1 such that E[N(g;)"] < +o0.

A matrix g is said to be prozimal if it has an algebraic simple dominant eigenvalue.
For invertible matrices, we introduce the following conditions:
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A3. (i)(Strong irreducibility) No finite union of proper subspaces of R? is ' -invariant.
(ii) (Proximality) I', contains at least one proximal matrix.

For positive matrices, introduce the following conditions:

A4. (i) (Allowability) Every g € I, is allowable.
(ii) (Positivity) I, contains at least one matrix belonging to ¢7.

In the groundwork [37], Furstenberg and Kesten established the strong law of large
numbers and the central limit theorem for the entries of positive matrices under the
condition that there exists a constant C' > 1 such that for any g = (¢"/)1<; j<a € SUpp p,

maxi <, j<d 9"
1< —JZ <
min; <; j<d 97

(1.3.1)

In this thesis we shall relax it to:

A5. There exists a constant C' > 1 such that for any g = (¢"?)1<;j<a € supp p, and
1 < j <d, we have

| s
mingg;<d g7
Condition A5 is clearly weaker than (1.3.1); the latter one means that all the
entries g%/ of the matrix g € supp 1 are comparable, while A5 requires only that all

the entries in the same columns of the matrix g € supp u are comparable.
The following condition ensures the harmonic moments of the entries of g;:

<C. (1.3.2)

A6. For any 1 < 4,5 < d, there exists a constant ¢ > 0 such that
]E[(gi’j)fﬂ < 00.

Clearly, condition A6 implies condition A2. Note also that the conditions A5 and
A6 do not imply each other. However, under the assumption A2, condition A5 (and
therefore also (1.3.1)) implies condition A6. The converse is not true.

For g € I'y and x € S, we write g -2 = iw for the projective action of g on S.

gz|
With the starting point x € S, define a Markov chain on the projective space S by
setting
Gpx
X' =Gp-o=-—" n>1

Under either condition A3 for invertible matrices, or condition A4 (A5 or A6) for
positive matrices, the Markov chain (X?),>; has a unique stationary measure v on S
such that for any ¢ € C(S),

/S/FM e(g1-z)pu(dgr)v(de) = /‘Sw(x)y(dx), (1.3.3)

For positive matrices, it will be shown in Proposition 4.3.15 that under conditions
A2 and A4, for any x € S, the asymptotic variance

1
o = Lim E]E[(log |Grz| — n)\)ﬂ

exists with value in [0, 00). To establish the Berry-Esseen theorem and the moderate
deviation expansion, we need the following condition:
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A7. The asymptotic variance o2 satisfies 02 > 0.
We need the following non-arithmeticity condition for positive matrices:

A8. (Non-arithmeticity) For ¢ > 0, 6 € [0,27) and a function ¢ : S — R, the equation
o(g-z)|gr|" = e®p(z), VgeT,, Vo€ suppu,
has no trivial solution except that ¢t =0, § = 0 and ¢ is a constant.

It can be easily checked that in the unidimensional case d = 1, this condition
coincides with the usual non-lattice condition that log |g| is not concentrated on a set
of the form aZ + b. For positive matrices, a simple sufficient condition established
in [66] for the measure p to be non-arithmetic is that the additive subgroup of R
generated by the set {logA,: g €'y, g € 47} is dense in R (see [17]).

For any s € (—sp,0) U, with small enough sy > 0, define the transfer operator P
and the conjugate transfer operator P* as follows: for any ¢ € C(S) and z € S,

Pup(a)= [ |gal plor-)u(dr), Pio()= [ loialo(ol 2)u(dgs),  (134)

where the matrix g{ denotes the transpose of g;. Under suitable conditions, the
operator P (resp. P) has a unique probability eigenmeasure v, (resp. v}) on S
corresponding to the eigenvalue k(s):

P, = k(s)vs and Plvi = k(s)v]. (1.3.5)

s

For z € S, let

re) = [yl vildy). i) = [ 1) vdy).

Then, r, is the unique, up to a scaling constant, strictly positive eigenfunction of Pi:
P,ry = k(s)rs; similarly r* is the unique, up to a scaling constant, strictly positive
eigenfunction of Pr: Pfr¥ = k(s)ri. It is easy to see that vy(rs) = vi(r}) := o0s. The
stationary measure 7, is defined by 74(p) = %, for any ¢ € C(S).

Define A = logk : (—s9,0) U I, — R, then the function A is convex and analytic
(it plays the same role as the log-Laplace transform of X; in the real i.i.d. case).
Condition A8 implies that o, = A”(s) is strictly positive for any s € (—sp,0)U1,. For
invertible matrices, condition A3 implies A8, hence o, is also strictly positive under
condition A3 (see [52]). Denote by A* the Fenchel-Legendre transform of A, then we
have A*(q) = sq — A(s) > 0 if ¢ = A'(s) for s € (—s0,0) U I}.

1.3.2 Precise large deviations for the norm cocycle of prod-
ucts of random matrices

Precise large deviations for the norm cocycle

The large deviation theory, which is an important and active research area in proba-
bility theory, allows us to describe the rate of convergence in the law of large numbers.
For sums of i.i.d. real-valued random variables, the most remarkable large deviation
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results in this direction are due to Bahadur-Rao [4] and Petrov [73]. These milestone
results have numerous applications in various domains of probability and statistics;
see, for example, Buraczewski, Collamore, Damek and Zienkiewicz [18] for a recent
application to the asymptotic of the ruin time in some models of financial mathemat-
ics. Our main goal of this section is to present the analogous Bahadur-Rao type and
Petrov type precise large deviation asymptotics for the norm cocycle log |G, z|. Our
results are valid for both invertible matrices and positive matrices. As applications we
improve previous results on large deviation principles for the operator norm ||G,|| and
we obtain precise local limit theorems with large deviations.

The standard approach to establish Bahadur-Rao [4] and Petrov [73] types large
deviation asymptotics for sums of i.i.d. real-valued random variables consists of making
a change of measure and then proving an Edgeworth expansion under the changed
measure, see also Dembo and Zeitouni [30]. In the case of products of random matrices,
this approach has been recently employed by Buraczewski and Mentemeier [17], where
the main result is the following:

Theorem 1.3.1 ([17]). Let s € I}, and g = N'(s). Assume either conditions A1, A3
for invertible matrices, or conditions A1, A4, A8 for positive matrices. Then,

lim sup ‘SUS 2mn e DR [Ts(Xﬁ)]l{logwnx\;nq}} — 7’5<I)‘ = 0. (1.3.6)

In particular, there exist constants ¢, C' > 0 such that for all x € S,
¢ < liminf \/ﬁe”A*(q)POog |Grz| > nq)
< limsup \/ﬁe”A*(q)]P’(log |G| > nq) < C. (1.3.7)

n—o0

It is worth mentioning that Theorem 1.3.1 turns out to be useful in [17] to inves-
tigate the precise tail asymptotics for multidimensional affine stochastic recursion.

The appearance of the eigenfunction r, inside the expectation in the statement
(1.3.6) is somehow unpleasant, even though we know that r, is strictly positive and
uniformly bounded on the projective space §. We would like to sharpen the inequality
(1.3.7) by giving an exact limit instead of upper and lower bounds. To achieve this
goal, our approach becomes different from the standard one employed in [4, 73, 30, 17],
as mentioned above. Our proof is carried out by making use of the spectral gap
theory developed in [50] for invertible matrices and in [16, 17] for positive matrices,
by employing the saddle point method (see for instance [34]), and by using smoothing
and approximation techniques; we refer to Chapter 2 for details.

The following result concerns the exact asymptotics of the upper tail large deviation
probabilities for the norm cocycle.

Theorem 1.3.2. Let s € I and q = N'(s). Assume either conditions A1, A3 for
invertible matrices, or conditions A1, A4, A8 for positive matrices. Then, asn — oo,
uniformly in x € S,

]P(log |G| > nq) = TSQ(;U) exz((j—f/z%q)) (14 0(1)). (1.3.8)

More generally, for any positive sequence (l,)n>1 satisfying lim, . [, = 0, we have,
as n — 0o, uniformly in x € S and |l| < I,
rs(z) exp (—nA*(q + 1))

or  sovam AFol)) (1.3.9)

P(log|Guz| > n(g+1)) =
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1.3. PRESENTATION OF MAIN RESULTS OF THE THESIS 13

Our first result (1.3.8) is parallel to Bahadur-Rao type [4] large deviation asymp-
totic in the case of sums of i.i.d. real-valued random variables, and the second one
(1.3.9) is parallel to Petrov type [73] large deviation asymptotic. For invertible matri-
ces, in the case when s > 0 is sufficiently small, under a stronger exponential moment
condition, a non-uniform version of (1.3.8), without sup,g, has been first established
by Le Page [69]. For positive matrices, the asymptotic (1.3.8) is new and implies the
large deviation bounds (1.3.7) established by Buraczewski and Mentemeier [17].

Petrov’s proof of the extension (1.2.11) requires the analyticity of the function
s +— A(s) over compact subsets of I. However, for products of random matrices it is
necessary that the constants appearing in the spectral gap property of the perturbed
transfer operator R, (cf. Proposition 2.3.4) do not depend on s over compact subsets
of I

Denote v, = A¥)(s), k > 1, where A = log k with the function x defined in (1.3.5).
In particular, we have 7, s = ¢ and 2,5 = 02. For [ in a small neighborhood of 0, the
rate function A*(q + 1) has the following expansion:

A(g+1) = A*(q) + z+l2—l3<(l)
4 n A 202 03 \o,)’

where (,(t) is the Cramér series (under the changed measure Q?) given by

s s 3_32 52_10 s s s+153
Cs(t) s, i V4,572, 73,st I V5,572,s V4,573,572, V3,s

= 2.
67a’s 2473 120737

which converges for |t| small enough.
Now we consider the precise large deviations for the couple (XZ,log|G,z|) with
target functions ¢ and v respectively on X? := G,,-x and log |G, z|.

Theorem 1.3.3. Let s € I, and q = N'(s). Assume either conditions A1, A3 for
invertible matrices, or conditions A1, A4, A8 for positive matrices. Then, for any
¢ € B, and any measurable function 1 on R such that y — e Sp(y) is directly
Riemann integrable for some s’ € (s —n,s+mn) with n > 0 sufficiently small, we have,
as n — 0o, uniformly in v € S and |l| < I,

E |(X2)0(log | Gu| —nlq +1)|

_ TS(ZE) exp (—nA*(q + l)) |:Vs<90) /Refsyqﬂ(gﬁdy T O(l) . (1310)

Os o5V 2T

Theorem 1.3.3 readily implies Theorem 1.3.2 by taking ¢ = 1 and ¢(y) = L0
for y € R. For invertible matrices, with [ = 0, the asymptotic (1.3.10) strengthens the
large deviation result stated in Theorem 3.3 of Guivarc’h [49], since we do not assume
the function ¢ to be compactly supported. By the way we would like to remark that
in Theorem 3.3 of [49] £"(s) should be replaced by xk™"(s), and v,(pr;') should be
replaced by 5:((2))
positive and Hélder continuous function on S, taking | = 0, ¢ = r, and ¥(y) = L0
in (1.3.10), we get Theorem 1.3.1.

As mentioned before, for sums of i.i.d. real-valued random variables, Bahadur-
Rao-Petrov type upper tail large deviation asymptotics (1.2.10) and (1.2.11) imply

. For positive matrices, Theorem 1.3.3 is new. Since ry is a strictly
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14 CHAPTER 1. INTRODUCTION

the lower tail large deviation asymptotics by considering —X; instead of X;. How-
ever, the situation is more delicate for products of random matrices; Theorems 1.3.2
and 1.3.3 do not imply the similar asymptotic for lower tail large deviation probabil-
ities P(log |Gnz| < ng), where ¢ < A’(0). We state our results under the two-sided
exponential moment condition A2.

Theorem 1.3.4. Assume either conditions A2, A3 for invertible matrices, or condi-
tions A2, A4, A8 for positive matrices. Then, there exists a constant sy > 0 such
that for any s € (—s0,0) and ¢ = N'(s), we have, as n — oo, uniformly in z € S,

rs(z) exp (—nA*(q))

Os —s0sV2mn

]P(log |Grz| < nq) = (14 0(1)).
More generally, for any s € (—s0,0) and ¢ = N'(s), for any positive sequence (1,)n>1
satisfying lim,,_, 1, = 0, we have, as n — oo, uniformly in x € S and |l| < I,

rs(z) exp (—nA*(q +1))
Os —sas\/ﬁ

For invertible matrices, this result sharpens the large deviation principle established
in [13]. For positive matrices, our result is new, even for the large deviation principle. It
would be interesting and challenging to investigate the precise lower tail large deviation
asymptotic when s < 0 is far from the origin.

More generally, we have the precise large deviation asymptotic for the couple
(X7, log |G,x|) with target functions.

]P’(log |G| < n(qg+ l)) =

(1+ o(1)).

Theorem 1.3.5. Assume either conditions A2, A3 for invertible matrices, or condi-
tions A2, A4, A8 for positive matrices. Then, there exists a constant sy > 0 such
that for any s € (—s0,0) and ¢ = N'(s), for any v € B, and any measurable function
Y on R such that y — e~V (y) is directly Riemann integrable for all s' € (s —n, s+n)
with n > 0 sufficiently small, we have, as n — oo, uniformly in x € S and |l| < I,

E[¢(X2)0(log |Gual — nlq + 1)

Ts($) CeXp (—TLA*((_] + l)) —sy
- momn [us«o) | ey +o(1)|.

In particular, taking ¢ = 1 and (y) = Lyy<oy for y € R, we obtain Theorem 1.3.4.

Applications to large deviation principle for the matrix norm

Theorems 1.3.2 and 1.3.4 can be used to deduce large deviation principles for the
operator norm ||Gy,||. Our first result concerns invertible matrices and the second one
deals with positive matrices.

Theorem 1.3.6. Let s € I, and g = N'(s). Assume conditions A1, A8 for invertible
matrices. Then, for any positive sequence (l,)n>1 satisfying lim, ., = 0, we have,
uniformly in |l| < I,

.1 .
Jlim —logP(log |Gall > n(q +1)) = —A"(a).
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1.3. PRESENTATION OF MAIN RESULTS OF THE THESIS 15

With | = 0, Theorem 1.3.6 improves the large deviation bounds established by
Benoist and Quint [10, Theorem 14.19], where the authors consider general groups,
but without giving the rate function A*.

Theorem 1.3.6 concerns the upper tail large deviation principle for the operator
norm ||G,||. The situation for its lower tail large deviation principle is more delicate.
In fact, we can deduce easily from Theorem 1.3.4 the following upper bound: there
exists a constant so > 0 such that for any s € (—s¢,0) and ¢ = A’(s), for any € > 0,
we have, uniformly in |I| <,

1
limsup — log P(log |G| < n(g +1)) < —A*(q)-
n—oo M

However, it remains an open question to prove the following lower bound:
1
lim inf — logIP’(log |Gl < nlg+ l)) > —A*(q). (1.3.11)
n oo n

We are able to give an affirmative answer to the question (1.3.11) for positive
matrices, and moreover, we have the reinforced large deviation principles:

Theorem 1.3.7. The following two assertions hold:

(1). Let s € I, and q = N'(s). Assume conditions A1, A4, A8 for positive matrices.
Then, for any positive sequence (l,)n>1 Satisfying lim, .1, = 0, there exist
constants 0 < ¢ < C' < +00 such that uniformly in || < 1,

c< lirrbri}ioglf\/ﬁe”m(qﬂ)?(log |Gnll = n(q + l))
< limsup \/ﬁe”A*(qH)IP’(log |Gl = n(q + l)) <C.

n—00

(2). Let s € (—s0,0) and ¢ = AN(s), where sy > 0 is a small constant. Assume
conditions A2, A4, A8 for positive matrices. Then, for any positive sequence
(lp)n>1 satisfying lim,,_ ., 1, = 0, there exist constants 0 < ¢ < C' < 400 such
that uniformly in |l| < I,

¢ < liminf \/ﬁe"A*(qul)IP’(log |Gl < nlg+ l))
< limsup \/ﬁenA*(qH)P(log Gl < n(q+ l)) < C.

n—0o0

Theorem 1.3.7 clearly implies the upper and lower tail large deviation principles
for log |G|, which are also new to our knowledge. An interesting open question is to
obtain the exact value of the constants in statements (1) and (2) in Theorem 1.3.7,
i.e., to establish the Bahadur-Rao type and Petrov type large deviation asymptotics
for the operator norm ||G,||.

Local limit theorems with large deviations

For sums of i.i.d. real-valued random variables, local limit theorems with large and
moderate deviations have been studied by Gnedenko [39], Sheep [79], Stone [80], Breuil-
lard [15], Borovkov and Borovkov [11]. For products of random matrices, local limit
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theorems with moderate deviations have been recently established by Benoist and
Quint [10, Theorems 17.9 and 17.10], and have important applications to study dy-
namics of group actions on finite volume homogeneous spaces, see |7, Proposition 4.7].
In Theorem 1.3.3, taking ¢ = 1[4, 4,), Where a; < ay are fixed real numbers, we get
the following a local limit theorem with large deviations.

Theorem 1.3.8. Let s € I} and q = N'(s). Assume either conditions A1, A3 for
invertible matrices, or conditions A1, A4, A8 for positive matrices. Then, for any
@ € By, for any real numbers —oo < a1 < ay < 00, for any positive sequence (l,,)n>1
satisfying lim,, o I, = 0, we have, as n — oo, uniformly in x € S and |l| < 1,

E [@(Xif)ﬂ{log |anen(q+z)+[a1,a2)}}

_ (@) (sar —san) OXD(=AT (g + 1))
= T (e ) BRI () +lplhol1)

In particular, with ¢ = 1, we have, as n — oo, uniformly in x € S and |l| < I,,

P(log |Gyl € n(q +1) + [ar, az))

(@) e s\ EXP(—nAT (g 1))
o <6 —c ) 50,V 21N [14_0(1)]'

Theorem 1.3.8 can be compared with Theorem 3.3 in [49], where the above equiv-
alences are established for [ = 0.

From Theorem 1.3.5, we can obtain that the assertions of Theorem 1.3.8 remain
valid for s < 0 small enough under the additional assumption A2.

1.3.3 Precise large deviations for entries of products of ran-
dom matrices

The goal of this section is to investigate exact large deviation asymptotics for the
entries G%/, and more generally for the scalar product (f,G,z), where f,z € S.
To the best of our knowledge, the precise large deviations for the entries G%/ and,
in particular, even the large deviation principles for the entries G/, have not been

studied by now in the literature.

Throughout this section, for invertible matrices, all the statements are valid only
for 2 x 2 matrices; for positive matrices, all the statements are valid for d x d (d > 2)
matrices under condition A5, and only for 2 X 2 matrices otherwise.

As mentioned before, the standard approach to establish precise large deviation
asymptotics for sums of i.i.d. real-valued random variables consists in performing a
change of measure and proving an Edgeworth expansion under the changed measure
(see [4, 73, 30]). Applying this strategy to the entries G%/ of products of random
matrices turns out to be way more difficult. We have to overcome three main diffi-
culties: prove an Edgeworth expansion for the couple (X, log|G%7|) with a target
function ¢ on the Markov chain X’ under the changed measure; give a precise control
of the difference between log|G%7| and log |G,e;|; establish the Holder regularity of
the stationary measure ;.

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020
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For the first point, it turn out that the techniques which work for log |G%7/| alone
cannot be applied for the couple. Dealing with the couple (X+’,log |G%7|) with a target
function ¢ on X needs considering a new kind of smoothing inequality on a complex
contour, instead of the usual Esseen one on the real line. We make use of the saddle
point method to obtain precise asymptotics for the integrals of the corresponding
Laplace transforms on the complex plane. For this method we refer to Chapter 4
where an Edgeworth expansion with a target function on X for the norm cocycle
log |G, z| has been established.

Secondly, from the previous works (see e.g. [51, 13, 53, 10]) on limit theorems
such as the law of large numbers, the central limit theorem and the law of iterated
logarithm for G/, we know that the difference | log |G%7|—log |Gée,|| generally diverges
to infinity as n — oo. It is controlled by the corresponding norming factors in the
above-mentioned limit theorems. However, such a control is not enough to obtain
precise large deviation expansions for G| nor even for a large deviation principle
with explicit rate function. A precise account of the contribution of the error term is
given by the following decomposition:

log |G%| = log |Gnx| +log |[f(XT)], n>1, (1.3.12)

where © = e;, f =e;, and f(X7) is seen as a linear functional f acting on the Markov
chain X?. The main difficulty here is that the Markov chain X may stay in or
very close to the hyperplane ker f := {z € S : (f,x) = 0}, which makes log |f(XZ)|
meaningless. Our idea to circumvent this difficulty is to discretize the values of the
function = — log|(f,z)|. Consequently, this discretization together with the exact
decomposition (1.3.12), allows to deduce the precise large deviation asymptotic from
the results for the couple (X?, log|G,z|) with a target function on X? established in
[85]. The details will be presented in Chapter 3.

The third important difficulty is to prove the Holder regularity property of the
stationary measure 7,: there exist constants ¢, C' > 0 such that for any 0 <t < 1,

supr,({z € S: |(f,2)| <t}) < Ct (1.3.13)
fes

This is one of the central points of the proof and is of independent interest. The
inequality (1.3.13) for s = 0 has been proved in [51] and further studied in [13]. With
s = 0 it was used to establish limit theorems for the entries G, see [51, 13, 9, 10].
For other applications see [7, 14]. Overall, to prove (1.3.13) when s > 0 for invertible
matrices, we adapt the arguments from [51, 13] where (1.3.13) was established for
s = 0. For s > 0 the arguments are much more delicate. One of the difficulties is that
the sequence (g,)n>1 becomes dependent under the changed measure Q7. We need to
extend the results in [13] to this case. Of crucial importance are the simplicity of the
dominant Lyapunov exponent for G,, under the changed measure recently established
in [50], and the key proximality property which states that M,,-m (with M,, = g1 ... g,)
converges weakly to the Dirac measure ¢, where the law of the random variable Z
is the stationary measure 7, and m is the unique rotation invariant measure on the
projective space S.

We also establish an analog of (1.3.13) for positive matrices, but under either as-
sumption A5 of Furstenberg-Kesten type, or assumption A6 on the harmonic moments
of the entries. The techniques of the proofs are quite different from those used in the
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case of invertible matrices. Under condition A5, they rely on the fact that the Markov
chain X7 is separated from the coordinates e; and the support of the stationary mea-
sure 7 of X7 coincides with the support of the stationary measure myp = v. Under
condition A6, the proofs are based on the large deviation bounds for the norm cocycle
log |G| under the changed measure, see Theorem 3.4.4.

We now present the Bahadur-Rao type upper tail large deviation asymptotic for
the scalar product (f, G,x) for both invertible matrices and positive matrices.

Theorem 1.3.9. Let s € I and ¢ = N'(s). Assume either conditions A2, A3 for in-
vertible matrices, or conditions A1, A5, A8 (or conditions A1, A6, A8) for positive
matrices. Then, as n — oo, uniformly in f,x € S,

P(log |(f,Guz)| > nq) = TS(mL::(f ) eXii_j%q» [1+0(1)]. (1.3.14)

The result (1.3.14) particularly implies the large deviation asymptotic for the en-
tries G%J by taking f = e; and x = e;. It is easy to see that (1.3.14) implies a large
deviation principle for the scalar product (f, G, z): under the assumptions of Theorem
1.3.9, we have, uniformly in f,z € S,

.1 X
lim —logP(log [(f, Gur)| > ng) = —A*(q). (1.3.15)
The asymptotic (1.3.15) clearly improves the following large deviation bound estab-
lished by Benoist and Quint [10] for invertible matrices: there exists a constant ¢ > 0
such that uniformly in f,z € P4,

P(log|(f, Gnz)| > ng) < ™.

An important field of applications of large deviation asymptotics for the entries
of type (1.3.14) is the study of the asymptotic behavior of the branching processes in
random environment with several types of particles. For results in the case of single
type branching processes we refer to [46, 47] and for the relation between the entries of
products of random matrices and the multi-type branching processes we refer to [21].

It is worth some comments on the moment assumptions for Theorem 1.3.9. For
positive matrices, if we assume the Furstenberg-Kesten type condition A5, the asser-
tion of Theorem 1.3.9 holds without assuming the moment condition A2. However, it
is not clear whether condition A2 is necessary for invertible matrices. This question
is open, the main difficulty being to establish the Holder regularity of the stationary
measure 7, for invertible matrices without assuming condition A2 (see Proposition
3.3.4). In the same line, we note that a Bahadur-Rao-Petrov type large deviation
result for the norm cocycle log |G,z| has been recently shown in Theorem 1.3.2 for
invertible matrices under conditions A1 and A3.

Our next result is an improvement of Theorem 1.3.9 by allowing a vanishing per-
turbation ! on ¢ = A’(s), in the spirit of the Petrov result [73], called the Bahadur-
Rao-Petrov type large deviation asymptotics.

Theorem 1.3.10. Let s € I and ¢ = A'(s). Assume either conditions A2, A3
for invertible matrices, or conditions A1, A5, A8 (or conditions A1, A6, A8) for
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positive matrices. Then, we have, as n — oo, uniformly in f,x € S and || < ﬁ,

_ rs(@)ri(f) exp (—nA* (¢ + 1))
Os 505\/%

and, more generally, for any measurable function 1) on R such that y — e~*¥1h(y) is
directly Riemann integrable for some s’ € (0,s), we have, as n — oo, uniformly in
f,xeS, peB, and|l| < ﬁ,

P(log |(f, Gnz)| = n(q +1)) 1+o(1)], (1.3.16)

E o (X2)(1og |(f. Goa)] — nlq + D) (137)

Ay e B DN T o, () | 0Dy + liglho(1)]

0Os OsV 2T

Now we are going to give asymptotics of the lower tail large deviation probabilities
P(log |{f, Gnx)| < ng), where ¢ = A'(s) < A = A’(0) for s < 0. These results cannot be
deduced from Theorems 1.3.9 and 1.3.10; moreover the proofs are quite different and
require to develop the corresponding spectral gap theory for the transfer operator P.
In addition we need the Hoélder regularity for the eigenmeasure v, for s < 0 sufficiently
close to 0, which is of independent interest; this is established using a different approach
compared to the case s > 0.

Theorem 1.3.11. Assume either conditions A2, A8 for invertible matrices, or con-
ditions A6, A8 for positive matrices. Then, there exists so > 0 such that for any
s € (—=s0,0) and ¢ = N'(s), as n — oo, uniformly in f,x € S,

7s(2)ri(f) exp (—nA*(q))
Os —sas\/ﬁ

In particular, with f =e; and z = e; in (1.3.18), we obtain the Bahadur-Rao type
lower tail large deviation asymptotic for the entries G%7. From (1.3.18) one gets a lower
tail large deviation principle for the scalar product (f, G,,z): under the assumptions
of Theorem 1.3.11, we have, uniformly in f,x € S,

P(log|(f,Guz)| < nq) =

[1+0(1)]. (1.3.18)

.1 .
nh_)rloloﬁlogIP’(log\(f, Gphr)| < nq) =—A"(q). (1.3.19)

The result (1.3.19) sharpens the following lower tail large deviation bound established
by Benoist and Quint [10, Theorem 14.21] for invertible matrices: there exists a con-
stant ¢ > 0 such that uniformly in f,z € P41,

P(log|(f, Gna)| < ng) <e™.
Now we give a Bahadur-Rao-Petrov version of the above theorem.

Theorem 1.3.12. Assume either conditions A2, A3 for invertible matrices, or con-
ditions A6, A8 for positive matrices. Then, there exists so > 0 such that, for any
s € (—50,0) and g = N'(s), we have, as n — oo, uniformly in f,x € S and || < ﬁ,

_ rs(@)ri(f) exp (—nA"(q + 1))
Os _50'3\/%

P(log |(f, Guz)| < n(q +1)) [1+0o(1)], (1.320)

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020



20 CHAPTER 1. INTRODUCTION

and, more generally, for any measurable function 1) on R such that y — e~ (y) is
directly Riemann integrable for some s’ € (—so, s), we have, as n — 0o, uniformly in
f,xeS, peB, and|l| < ﬁ,

E | (X)v(1og | (f. Goa)] = nlq+ D) (1.3.21)
rs(z) exp(—nA*(q¢ +1))

- [l ) [ ey + o).

Qs o5V 2T

Consider the reversed random walk M,, defined by M, = g;...g,. Since the two
probabilities P(log (f, Gpz)| > n(q—{—l)) and P(log |(f, Mz)| > n(q—i—l)) are equal (as
G, and M, have the same law), for M, we have the same large deviation expansions
as for G,,. It is interesting to note that, this fact and the symmetry in the definition
of the eigenfunctions r¢ and 7}, imply that in condition A5 one can replace the bound
(1.3.2) on columns of g by a similar one on rows, namely, by the bound: there exists
a constant C' > 1 such that for any g € supp i, and 1 < ¢ < d, we have

maxi<;<d g’

min;<j<q g7

1< <C. (1.3.22)

Local limit theorems with large deviations

From Theorem 1.3.10, we easily get the following local limit theorem with large devi-
ations for scalar products (f, G,x).

Theorem 1.3.13. Let s € I and ¢ = N(s). Assume either conditions A2, A3
for invertible matrices, or conditions A1, A5, A8 (or conditions A1, A6, A8) for
positive matrices. Then, for any real numbers —oo < a; < as < 00, we have, as
n — oo, uniformly in f,x € S and |l] < ﬁ

P(log |(f,Grx)| € n(q+1) + [a1, a2)> (1.3.23)

_ —sa1 _ ,—saz TS(I)T:(f) exXp (_nA*(q + l)) 0
= (e ) P T 1+ 0(1)],

More generally, we have, as n — oo, uniformly in f,x € S, ¢ € B, and |l| < ﬁ,

E {@(er )L 10g <f,an>Ien(q+l)+[a1,az)}] (1.3.24)

(e — ooy DAL SRRV DN o1, () + Dilhoot)].
0s so\/2mn s

The following local limit theorem with large deviations for s < 0 is deduced from
Theorem 1.3.12.

Theorem 1.3.14. Assume either conditions A2, A3 for invertible matrices, or condi-
tions A6, A8 for positive matrices. Then, for any real numbers —oo < a; < as < 00,
we have, as n — oo, uniformly in f,x € S and || < ﬁ,

P(log [(f, Gur)| € nlq + 1) + a1, a2))
(e — o)) RN D)y gy

Os —804 2mn
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More generally, we have, as n — oo, uniformly in f,x €S, p € B, and |I| < ==

E{‘P(va)l{log|(fyan>Ién(q+l)+[a17a2)}}
_ (e—sag - e—sal)rs(x) eXp(_TLA (q + l)) |:/S QO(U)K.]C; u>‘sys<du) + ||§0H«{0(1> '

Qs —Ss0.\/2mn

Large deviation principle for the spectral radius of positive matrices

We are able to derive from Theorems 1.3.10 and 1.3.12 the reinforced large deviation
principles for the spectral radius of products of positive random matrices. According
to the Perron-Frobenius theory, the spectral radius p(g) of a positive matrix g actually
coincides with its largest eigenvalue.

Theorem 1.3.15.

(1) Let s € I, and ¢ = N'(s). Assume conditions A1, A5, A8 (or conditions A1,
A6, A8) for positive matrices. Then, there exist constants 0 < ¢ < C' < 400 such
that uniformly in |l| < ﬁ,

¢ < liminf /e @P(log p(G,) > n(g+1)) (1.3.25)
< limsup \/ﬁe”A*(qH)P(log p(Gn) = n(qg+ l)) <C.

n—oo

(2) Assume conditions A6, A8 for positive matrices. Then, there exist constants
so >0 and 0 < ¢ < C < 400 such that for any s € (—s¢,0) and ¢ = N'(s), we have,
uniformly in |I| < ==,

¢ < lim inf \/ﬁe"A*(qH)IP(log p(G,) < n(q+ l))
< limsup \/ﬁe”A*(qH)]P’(log p(Gn) < nlg+ l)) <C.

n—oo

A more general version of Theorem 1.3.15 with a target function ¢ on log p(G,,)
will be presented in Section 3.8: see Theorem 3.8.1. The statements (1) and (2)
in Theorem 1.3.15 clearly imply the following large deviation principle for log p(G,,):
under the assumptions of Theorem 1.3.15, uniformly in |/| < ﬁ,

n—oo

lim iblogIP’(logp(Gn) >n(q+ l)) = —A"(q); (1.3.26)

a similar assertion also holds for the lower tail. Note also that statements (1) and (2)
of Theorem 1.3.15 still hold when the product G,, is replaced by M,, :=g; ... g,.

The upper bound of part (1) in Theorem 1.3.15 follows from the reinforced large
deviation principle for the matrix norm ||G,|| recently established in [85]. The lower
bound is deduced from Theorem 1.3.10 in conjunction with the Collatz-Wielandt for-
mula for positive matrices. Note that, the Collatz-Wielandt formula does not hold
in general for invertible matrices, hence the question of proving Theorem 1.3.15 for
invertible matrices remains open, even for the large deviation principle for p(G,,); the
latter has been recently conjectured by Sert [78]. The corresponding upper bound in
large deviation principle for invertible matrices can be easily deduced from the results
in [85]: under conditions A2, A3, for any s € I} and ¢ = A’(s), uniformly in [/| < ﬁ,

1 .
ggngoﬁlogP(logp(Gn) >n(q+1)) < —A(q).
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1.3.4 Berry-Esseen bound and precise moderate deviations
for the norm cocycle of products of random matrices

The goal of this section is to present the Berry-Esseen bound, the Edgeworth expansion
and the Cramér type moderate deviation expansion for the couple (X7, log |G,z|) with
a target function ¢ on the Markov chain X?. It is surprising that our proof of the Berry-
Esseen bound and of the Edgeworth expansion with a non-trivial target function ¢ # 1
is way more difficult than the analogous results with ¢ = 1. On one hand, instead of
using Esseen’s smoothing inequality, we have to develop a new smoothing inequality
on the complex plane C; see Proposition 4.4.1. An important issue is to construct a
Schwartz density function p such that its Fourier transform p has a compact support
on the real line R and can be extended analytically on a neighborhood of 0. On the
other hand, we have to rework on the spectral gap theory for the transfer operators
P, and R, ., by considering the case when s can take values in the interval (—n,n)
with 7 > 0 small, and z belongs to a small complex ball centered at the origin, which
allows to define the change of measure Q7 for s < 0. The new smoothing inequality,
the extended spectral gap theory, and the saddle point method enable us to establish
the Berry-Esseen bound for the couple (X7, log|G,z|) with a target function ¢ on
X7. Note that the non-arithmeticity condition is not needed for the validity for the
Berry-Esseen bound. Under the non-arithmeticity condition, we prove an Edgeworth
expansion for the couple (X7Z, |G,x|) with a target function ¢ on X?. For the Cramér
type moderate deviation expansions, our proof is different from those in [10] and [23]: in
[10] the moderate deviation principle for log |G, z| is obtained by following the strategy
of Kolmogorov [68] suited to show the law of iterated logarithm (see also de Acosta
[29] and Wittman [84]); in [23] the proof of the functional moderate deviation principle
is based on the martingale approximation method developed in [9]. In our proof, the
moderate deviation expansion is established by using the Berry-Esseen bound for the
the couple (X7, log |G,z|) under the changed measure and by adapting the techniques
from Petrov [74].

It is worth mentioning that the approach developed in this section opens a way to
investigate the Berry-Esseen theorem, the Egdeworth expansion and the Cramér type
moderate deviation expansion with target functions for general Markov chains.

The following result concerns the Berry-Esseen bound for the couple (XZ, log |G, x|)
with a target function ¢ on X7

Theorem 1.3.16. Assume either conditions A2, A3 for invertible matrices, or con-
ditions A2, A4, A7 for positive matrices. Then, there exists a constant C' > 0 such
that for alln 21, x € S,y € R and ¢ € B,,

‘E [(p(X;) :H'{ log |Gpz|—nX

o <Y

e < Ziel s

Theorem 1.3.16 extends the Berry-Esseen bounds from [69, 62] for invertible matri-
ces, and [55] for positive matrices to versions with target functions on X?. Note that
the results in [62, 55] have been established under some polynomial moment condi-
tions. However, proving (1.3.27) with the target function ¢ # 1 under the polynomial
moments is still an open problem.

The following result gives an Edgeworth expansion for log |G,z| with the target
function ¢ on X7. To formulate the result, we introduce the necessary notation. It is
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shown in Lemma 4.3.11 that for any ¢ € B,, the function
bo(w) = lim E[(log |Gpz| —n)\)e(X5)], €8 (1.3.28)

is well defined, belongs to B, and has an equivalent expression (4.3.39) in terms of
derivative of the projection operator Il ., see Proposition 4.3.8.

Theorem 1.3.17. Assume either conditions A2, A3 for invertible matrices, or con-
ditions A2, A4, A8 for positive matrices. Then, as n — oo, uniformly in v € S,
y€R and ¢ € B,,

‘EMX’?)H{MM@}} (1.3.29)

ovn
1= 20000 + 225 o) = ellof =)

The proof of this theorem is based on a new smoothing inequality on the complex
plane C (see Proposition 4.4.1) and the saddle point method. Theorem 1.3.17 is new
even for ¢ = 1.

— (o) |0(y) +

Moderate deviation expansions

Denote 7, = A®(0), k > 1, where A = log & with the function x defined in (1.3.5). In
particular, we have 7, = A and v, = 02. We write ¢ for the Cramér series of A:

— 32 210 1573
C(t) _ V3 Y472 ’73t V572 YaY3Y2 + 1oy 2

+oe (1.3.30)
675’ 2473 12075/

which converges for |¢| small enough.

We start by formulating a Cramér type moderate deviation expansion for the couple
(X7, log |G,x|) with a target function ¢ on X7, for both invertible matrices and positive
matrices.

Theorem 1.3.18. Assume either conditions A2, A8 for invertible matrices, or con-
ditions A2, A4, A7 for positive matrices. Then, uniformly in z € S, y € [0,0(y/n)]
and ¢ € B, as n — 00,

E [ga(Xﬁ) Liiog |an\—nA>\/ﬁay}}

Y

il +1
= R ue) +llho (=)

1—o(y) vn
E|o(X5) Liog [Gua|—nr<—vmoyt | % o +1
[P e ) )+ o (D)
P(—y) vn

In particular, under conditions of Theorem 1.3.18, with ¢ = 1 we obtain:

log |Gnx|—nA
P (M35 > ) _ o]
1—o(y) vn
log |Grnz|—nX _
P (FEZE < —y) — e Few o)
O(-y) vn
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When ¢ € B, is a real-valued function satisfying v(¢) > 0, Theorem 1.3.18 clearly
implies the following moderate deviation principle for log |G, x| with target function
on X7Z: for any Borel set B C R, and positive sequence (by,),>1 satisfying %" — 0 and
% — 00, uniformly in x € S,

2

— yleano T‘—Q < llrrlll}})l;)lf é logE {@(Xn)ﬂ{logG:fnk EB}:|

2
. n " e Y
< hinﬁs;ip ) logE[gp(Xn)]l{logmg:MGB}} < — ;Ielffé 252" (1.3.31)

where B° and B are respectively the interior and the closure of B. With ¢ = 1, our
result (1.3.31) implies the moderate deviation principle established in [10, Proposition
12.12] for invertible matrices. The moderate deviation principle (1.3.31) with a target
function ¢ on X, is new for both invertible matrices and positive matrices. Note that
in (1.3.31) the function ¢ is not necessarily positive.

The asymptotic expansions in Theorem 1.3.18 remain valid even when v(y) = 0.
In this case, for example, the first expansion becomes

y+1)

NG

It is an open question to extend the results of Theorem 1.3.18 to higher order expan-
sions under the additional condition of non-arithmeticity. We refer to Saulis [77] and
Rozovsky [76] for relevant results in the i.i.d. real-valued case. In the case of products
of random matrices this problem seems to us challenging because of the presence of
the derivatives in s of the eigenfunction r, and of the eigenmeasure v, in the higher
order terms.

y3 .
E [P0 Lol mrsiont] = (1 = @) 5 o], 0

1.3.5 Berry-Esseen bounds and moderate deviations for the
norm, entries and spectral radius of products of positive
random matrices

In the previous Section 1.3.4 we presented the Berry-Esseen bound and moderate
deviation expansions for the norm cocycle log |G, z| jointly with the Markov chain X7.
However, this type of results for other quantities like the matrix norm, the entries and
the spectral radius of G,, are notably absent in the literature. The goal of this section
is to fill the gap and to extend the results of Section 1.3.4 to the matrix norm ||G,||, to
the entries G/ and to the spectral radius p(G,,) for the product G,, of positive random
matrices, jointly with X7.

Berry-Esseen bounds for the norm, entries and spectral radius of products
of positive random matrices

In this section, we formulate the Berry-Esseen bounds for the matrix norm ||G,,||, the
entries G% and the spectral radius p(G,,). Let us first state the result for the operator
norm ||G,||. We denote (S27!)° = {z > 0 : |#| = 1}, which is the interior of the
projective space S‘i‘l.
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Theorem 1.3.19. Assume conditions A2, A4 and A7. Then, for any compact set
K C (STh°, we have, uniformly in ¢ € B,

C
sup su E{ X1 :|—V ® ‘g . 1.3.32
s B[ o)1 g3 | =020 < el (13.32)
It can be easily checked that in Theorem 1.3.19, the operator norm || - || can be

replaced by any matrix norm since all matrix norms are equivalent. It would be
interesting to show that (1.3.32) holds uniformly in # € ST instead of # € K. Note
that Theorem 1.3.19 is proved under the exponential moment condition A2. It is not
clear how to establish Theorem 1.3.19 under the polynomial moment condition on the
matrix law p.

If the stronger condition A5 holds instead of condition A4, then we are able to
prove the following Berry-Esseen bounds for the scalar product (f,G,x) and for the
spectral radius p(G,,).

Theorem 1.3.20. Under conditions A2, A5 and A7, we have:

(1) wniformly in ¢ € B,,

sup sup
R d—1
yeR foest

C
B[ o )| ~ R0 < lells (1333

2) for any compact set K C (S1)°, uniformly in ¢ € B,
+ Y

sup sup
yeR zeK

E |:()0(X7f> ]]'{ log p(Gn)—n\

C
—v(p)d ‘ < — . 1.3.34
s )]~ V0RO < Tlelh (1330
In particular, taking ¢ =1, f = e; and « = ¢; in (1.3.33), we get the Berry-Esseen
bound for the entries G%/. The Berry-Esseen bounds (1.3.33) and (1.3.34) are all new.
It would be interesting to establish these bounds under some condition weaker than
A5.

Precise moderate deviation expansions

The goal of this section is to formulate the Cramér type moderate deviation expansions
for the matrix norm ||G,,||, the entries G%/ and the spectral radius p(G,,).

The following result concerns the Cramér type moderate deviations for the operator
norm ||G,||. Recall that (S27!)° = {x > 0: |#| = 1} and the Cramér series ( is defined
by (1.3.30).

Theorem 1.3.21. Assume conditions A2, A4 and A7. Then, for any compact set
K C (S47Y)°, we have, uniformly in x € K, y € [0,0(v/n)] and ¢ € B,,

E[" <‘<x)]l{1 g [|Gnl|—nA=v/n y}} v (L +1
n o n||=nA>y/no Y )|: Y
= evio Vi lu(p) + |l O()}, 1.3.35
1— (I><y> ( ) || ||7 \/ﬁ ( )
E{# <‘($)]l{1 g [|Gnl|—nA<—y/n y}} v - +1
n o n||[-nAL<—y/no —¥ (= )[ Y
=e Vi Vallu(p) + || O()} 1.3.36
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Like in Theorem 1.3.19, it can also be checked that in Theorem 1.3.21 the operator
norm || -|| can be replaced by any matrix norm. Note that condition A5 is not required
in Theorem 1.3.21. Theorem 1.3.21 is new even for ¢ = 1 and the expansions (1.3.35)
and (1.3.36) remain valid even when v(¢) = 0. As a particular case, Theorem 1.3.21
implies the following moderate deviation principle for log |G, || with a target function
@ on the Markov chain X?.

Corollary 1.3.22. Assume conditions A2, A4 and A7. Then, for any real-valued
function ¢ € B, satisfying v(p) > 0, for any Borel set B C R and any positive
sequence (bp)n>1 satisfying %" — 0 and b—\/% — 00, we have, uniformly in x € K,

2
— inf 2= K hgrl}golfb%logE{g@(Xn)]l{log”ci,:JmeB}

yeBe 202
: n Y

< limsup — logE{<p(Xﬁ)ll{1og |cn|—m€B}} < —inf =— (1.3.37)

n bn

n—00 b2 yeB 20’2’
where B° and B are respectively the interior and the closure of B.

The target function ¢ in (1.3.37) is not necessary positive and it can vanish on
some part of the projective space Si’l. The moderate deviation principle (1.3.37) is
new, even for ¢ = 1. As in Theorem 1.3.19, it would be interesting to prove that
Theorem 1.3.21 holds uniformly in z € S%* instead of » € K.

Now we formulate Cramér type moderate deviation expansions for the scalar prod-
uct (f, Gpx) as well as for the spectral radius p(G,,).

Theorem 1.3.23. Assume conditions A2, A5 and A7. Then, we have:
(1) uniformly in f,z € ST, y € [0,0(y/n)] and ¢ € B,,

E (X Liogtr.om-misvisst] s (s +1
n og(f,Gnx)—nA>y/no - C()|: Y
BB lho()],
- o(y) (@) + el N ( )
E [0 (X2) T ftog(.Grr)—mr< oy o +1
n og(f,Gnz)—nAL<—/no - _C(_)|: Y .
=e Vi Vil lu(p) + |le O()], 1.3.39
B(—y) () + [lelly N ( )

(2) for any compact set K C (ST1)°, uniformly in z € K, y € [0,0(y/n)] and ¢ € B,,

E[‘P(‘(z)l{l g p(Gn)—nAZy/n y}} 2o +1
n o n)—nA=/no ( )[ Y
=eva Vil lu(p) + |l¢ O()], 1.3.40
1 @(y) ( ) ” H’Y \/ﬁ ( )
E[Sé(‘(x)]l{l g p(Gn)—nAS—/n y}} TR R +1
n/ V08 A G TRAS TV —4=C(- )[ Y
=e Vo Vallu(p) + ||l O()} 1.3.41

As a particular case of (1.3.38) and (1.3.39) with f = e; and © = e;, we get
the Cramér type moderate deviation expansions for the entries G%/. The expansions
(1.3.38)-(1.3.41) are all new even for ¢ = 1.

From Theorem 1.3.23 we can get the moderate deviation principles with target

functions for the scalar product (f, G,z) and the spectral radius p(G,), just as we
obtained (1.3.37) from Theorem 1.3.21.
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Corollary 1.3.24. Assume conditions A2, A5 and A7. Then, for any real-valued
function ¢ € B, Satisfyz'ng v(p) > 0, for any Borel set B C R and any positive
sequence (b )n>1 satzsfymg — 0 and 2= JE — 00, we have

(1) uniformly in f,z € ST,

2

—inf < hmlnfblogE[ (X,f)ﬂ{logg,izz)meB}]

yEB° 20-2 n—o00
2
hmsup 0 log]E[ (X)L {log(fGnac> "*eB}] < —inf 4

B yeB 207
(2) for any compact set K C (S©1)°, uniformly in x € K,
2

Y
— ylean" 257 S 117111_1) g.}f 2 logE

‘P(Xﬁ)ﬂ{WEB}}

hmsupb logE[ (Xﬁ)ﬂ{logp(f")—meB}} 1nf y

n—00 yeB 20'2

1.3.6 Berry-Esseen bounds and moderate deviation principles
for the random walk on GL4(R)

The goal of this section is to present the Berry-Esseen type bounds and moderate
deviation principles for the operator norm |G, | and the spectral radius p(G,,) of
products of random matrices in GLg4(R).

Berry-Esseen type bounds for ||G,| and p(G,) of invertible matrices

We formulate the Berry-Esseen type bounds for the couples (X7, log ||G,||) and (X7, log p(G.,))
with a target function ¢ on the Markov chain X.

Theorem 1.3.25. Assume conditions A2 and A3 for invertible matrices. Then, we
have, uniformly in x € P! y € R and p € B,,

- Clogn '
B gy ] @00 < =Bl (842
and
- C'logn
‘E{sO(Xn)ﬂ{logpgc}) m<yﬂ - V(@O)‘P(y)‘ < 7 el - (1.3.43)
Since all matrix norms are equivalent, the operator norm || - || in (1.3.42) can be

replaced by any matrix norm. The proof of (1.3.42) is based on the Berry-Esseen bound
for the norm cocycle log |Gz| established in Theorem 1.3.16 and on the comparison
between ||G,,|| and |G, x| established in [10]: see Lemma 6.3.2. The proof of (1.3.43)
relies on (1.3.42) and the comparison between p(G,,) and ||G,|| established in [10]: see
Lemma 6.3.3.

One can make conjectures that the optimal rates of convergence on the right hand
sides of (1.3.42) and (1.3.43) should be of order O(ﬁ) instead of O(l‘z/g;). However,
the proofs seem to be delicate and new ideas and techniques are required.
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Moderate deviation principles for ||G,|| and p(G,) of invertible matrices

We first state moderate deviation principles for the operator norm |G,| and the
spectral radius p(G,,).

Theorem 1.3.26. Assume conditions A2 and A3 for invertible matrices. Then, for
any non-negative function ¢ € B, satisfying v(p) > 0, for any Borel set B C R and
any positive sequence (by)n>1 Satisfying % — 00 and %" — 0, we have, uniformly in
x € Pi-1,

2

Y S L T
— 1€anO 252 S h}g_l}golf @ log E |:¢(Xn)1{log ||C27:LH777.)\€B}

< lim sup b% ].OgE|:(p(X;f)]].{logC;')n|—n)\€B}:| < —inf 2 y (1.3.44)

’
n—00 yeB 20’2

and
2

.. .
— inf I h’{gglbelogE{go(Xn)ll 1ogp(cn)_nxeB}]

yeBe 202 2 b

2
x Y
hm sup 0 logE[gp(Xn)]l{long:)m eB}} ;g}fg 202, (1.3.45)
where B° and B are respectively the interior and the closure of B.

Note that the target function ¢ in (1.3.44) is not necessary strictly positive and
it can vanish on some part of the projective space P*~'. The moderate deviation
principles (1.3.44) and (1.3.45) are all new, even for ¢ = 1.

When the proximality condition A3 (ii) fails, we are still able to establish moderate
deviation principles for the operator norm ||G, || and the spectral radius p(G,,):

Theorem 1.3.27. Assume conditions A2 and A3 (i) for invertible matrices. Assume
also that {|det(g)|~Y/g : g € T} is not contained in a compact subgroup of G. Then,
for any Borel set B C R and any positive sequence (by)n>1 satisfying % — 00 and

%" — 0, we have,

— inf y hmmf 2 log P (10g [Gnll = nA € B)

yeBe 202 oo b,
. log || G| — A Y
< 1151_}801.}}) 0 log P ( b, €B ;gg ot (1.3.46)
and
i L <limint D logp [28PGn) A g
yebe 207 S e g2 8 b -
. n log p(Gr) — nA Y
< hinﬁs;jp 5 logP < b €B ;22 ¥t (1.3.47)

where B° and B are respectively the interior and the closure of B.

The proof of (1.3.46) is based on the moderate deviation principle (1.3.26), Cheval-
ley’s result (Lemma 6.4.2) on the irreducible representation of the subgroup of GL(d, R),
and techniques from Bougerol and Lacroix [13]. Using (1.3.46), the proof of (1.3.47)
is carried out by a result established by Benoist and Quint [10] (see Lemma 6.3.3) on
the comparison between p(G,,) and |G, ||
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Moderate deviation expansions for ||G,| and p(G,) of invertible matrices

We formulate the moderate deviation expansions for the operator norm ||G,,|| and the
spectral radius p(Gy,). The following result concerns the operator norm |G, ||.

Theorem 1.3.28. Assume conditions A2 and A3 for invertible matrices. Then, we
have, uniformly in x € P41y € [0,0(n/%)] and ¢ € B,,

E[0(X2)1 {log [Goll-nx> vion)
1—®(y)
E[0(X2) 1 {tog | Gol|—nr<—vion) |
(—y)

Theorem 1.3.28 is new even when ¢ = 1. Its proof is based on the Cramér type
moderate deviation expansions for the couple (X7, log |Gpz|) shown in Theorem 1.3.18,
and on a delicate comparison between the operator norm ||G,|| and the vector norm
|G| established in [10] (see Lemma 6.3.2). Note that Theorem 1.3.28 remains valid
even in the case when v(yp) = 0.

The following result concerns the moderate deviation expansions for spectral radius

p(Gy).

Theorem 1.3.29. Assume conditions A2 and A3 for invertible matrices. Then, we
have, uniformly in x € P4y € [0,0(n/%)] and ¢ € B,,

= v(e) + [lellyo(1),

= v(e) + [lellyo(1).

E [90<er) Liiog p(GU—nA}ﬁay}}
1—(y)

E{QO(XTIL)ﬂ{logp(Gn)—nA<—\/ﬁay}}
- =v(p) + o(1).
B(—y) () + [lellyo(1)

Theorem 1.3.29 is new even when ¢ = 1. Its proof relies on Theorem 6.2.6 and
on an estimate of the difference between spectral radius p(G,,) and the operator norm
|G| established in [10] (see Lemma 6.3.3). Note that Theorem 1.3.29 remains valid
even in the case when v(p) = 0.

= v(e) + [lellyo(1),

1.3.7 Moderate deviation expansions for the entries of the
random walk on SL,(R)

The purpose of this section is to formulate the Cramér type moderate deviation ex-
pansion for the entries G%’ of products of random matrices G,, in the special linear
group SLy(R).

Theorem 1.3.30. Assume condition A2 and that T, is Zariski dense in SLy(R).
Then, we have, uniformly in f,x € P*, y € [0,0(y/n)] and ¢ € B,,

E [@(Xﬁ )L {10 ¢ f,anan)\)\/ﬁay}}

3
= R () + llglho()],

1—®(y)
E [ 0(X5) L ftog](f,Gus)|-nr<—viioy) | 2y
n o Gnz)|—nA<—+/no o _C(_){
=e vior Villu(e) + ||¢ 01].
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Theorem 1.3.30 clearly implies the following moderate deviation principle for the
couple (X7 log|(f,Gnpx)|) with a target function ¢ on the Markov chain X?. Let
(bn)n>1 be a positive sequence satisfying %" — 0 and % — 00.

Corollary 1.3.31. Assume condition A2 and that T, is Zariski dense in SLy(R).
Then, for any Borel set B C R and for any real-valued function ¢ € B, satisfying
v(p) > 0, we have, uniformly in f,x € P!,

2

— yleanO 257 < llTILglorolf é log £ {@(Xn)ﬂ{ log|<f,Gchl;>|7n)\ eB}}

2
n < —inf L, (1.3.48)

< lim sup ntooe
y

log E [@(Xﬁ) 1{ log \(f,GbZz)\fn)\EB}

where B° and B are respectively the interior and the closure of B.

The moderate deviation principle (1.3.48) is new even for ¢ = 1.
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Chapter 2

Precise large deviation asymptotics
for products of random matrices

Abstract. Let (g,)n>1 be a sequence of independent identically distributed d x d
real random matrices with Lyapunov exponent A. For any starting point x on the unit
sphere in R?, we deal with the norm |G, x|, where G,, := g, ... g1. The goal of this paper
is to establish precise asymptotics for large deviation probabilities P(log |G,z| > n(q+
1)), where ¢ > A is fixed and [ is vanishing as n — co. We study both invertible matrices
and positive matrices and give analogous results for the couple (X7, log|G,z|) with
target functions, where X? = G, z/|G,x|. As applications we improve previous results
on the large deviation principle for the matrix norm ||G,|| and obtain a precise local
limit theorem with large deviations.

2.1 Introduction

2.1.1 Background and main objectives

One of the fundamental results in the probability theory is the law of large num-
bers. The large deviation theory describes the rate of convergence in the law of large
numbers. The most important results in this direction are the Bahadur-Rao and the
Petrov precise large deviation asymptotics that we recall below for independent and
identically distributed (i.i.d.) real-valued random variables (X;);>1. Let S, = > | X;.
Denote by I, the set of real numbers s > 0 such that A(s) := log E[e**'] < 400 and
by I3 the interior of I,. Let A* be the Frenchel-Legendre transform of A. Assume that
s € I3 and q are related by ¢ = A’(s). Set 62 = A”’(s). From the results of Bahadur
and Rao [4] and Petrov [73] it follows that if the law of X; is non-lattice, then the
following large deviation asymptotic holds true:

exp(—nA*(qg+1))
sos\2mn

P(S, = n(qg+1)) ~ , M — 00, (2.1.1)
where A*(q+1) = A*(q) + sl + % +O(I?) and [ is a vanishing perturbation as n — oco.
Bahadur and Rao [4] have established the equivalence (2.1.1) with | = 0. Petrov
improved it by showing that (2.1.1) holds uniformly in || < I, — 0 as n — 0.
Actually, Petrov’s result is also uniform in ¢ and is therefore stronger than Bahadur-
Rao’s theorem even with [ = 0. The relation (2.1.1) with [ = 0 and its extension to

31
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|l| <1, — 0 have multiple implications in various domains of probability and statistics.
The main goal of the present paper is to establish an equivalence similar to (2.1.1) for
products of i.i.d. random matrices.

Let (gn)n>1 be a sequence of i.i.d. d x d real random matrices defined on a prob-
ability space (€2, F,P) with common law p. Denote by || - || the operator norm of a
matrix and by | - | the Euclidean norm in R?. Set for brevity G,, := ¢, ...g1, n > 1.
The study of asymptotic behavior of the product G,, attracted much attention, since
the fundamental work of Furstenberg and Kesten [37], where the following strong law
of large numbers for log |G, || has been established:

1
Jim —log [|Gall = A, a.s.,

with A a constant called the first Lyapunov exponent of the sequence (g,),>1. Under
additional assumptions, Furstenberg [36] extended it to log |G,,x|, for any starting point
x on the projective space P! = {z € R? : |z| = 1}/ £ . A number of noteworthy
results in this area can be found in Kesten [66], Kingman [67], Le Page [69], Guivarc’h
and Raugi [51], Bougerol and Lacroix [13], Goldsheid and Guivarc’h [40], Hennion
[53], Furman [35], Hennion and Hervé [55], Guivarc’h [49], Guivarc’h and Le Page [50],
Benoist and Quint [9, 10] to name only a few.

In this paper we are interested in asymptotic behaviour of large deviation proba-
bilities for log |G,x| where z € P4t Set I, = {s > 0: E(||g1]|*) < +o0}. For s € I,

let k(s) = lim, o0 (E||G,||® ) . Define the convex function A(s) = log x(s), s € I,,, and
consider its Fenchel-Legendre transform A*(q) = sup,e;, {sq — A(s)}, ¢ € N'(I,). Our
first objective is to establish the following Bahadur-Rao type precise large deviation
asymptotic: with ¢ = A'(s),

—nA*
P(log |Grz| = nq) ~ 7s(x) exXp (= (Q)), n — 0o, (2.1.2)
sos\2mn

where o, > 0, 7y = e ( 3> 0, rs and v, are, respectively, the unique up to a constant
eigenfunction and unique probability eigenmeasure of the transfer operator P; corre-
sponding to the eigenvalue x(s) (see Section 2.2.2 for precise statements). In fact, to
enlarge the area of applications in (2.1.2) it is useful to add a vanishing perturbation
for ¢. In this line we obtain the following Petrov type large deviation expansion: under
appropriate conditions, for any positive sequence (I,),>1 satisfying lim,, . [, = 0, we
have, uniformly in |I| <, — 0 as n — oo,

exp (—nA*(q +1))
2mn

P(log |G| = n(q +1)) ~ 7s(x)

. n — o0. (2.1.3)

As a consequence of (2.1.3) we are able to infer new results, such as large deviation
principles for log |G, ||, see Theorems 2.2.5 and 2.2.6.

Our results are established for both invertible matrices and positive matrices. For
invertible matrices, Le Page [69] has obtained (2.1.2) for s > 0 small enough under more
restrictive conditions, such as the existence of exponential moments of ||g; || and || g7 .
The asymptotic (2.1.2) clearly implies a large deviation result due to Buraczewski and
Mentemeier [17] which holds for invertible matrices and positive matrices: for ¢ = A’(s)
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and s € I3, there exist two constants 0 < ¢, < Cy < 400 such that

P(log |Grz| = ngq) P(log |G,x| = ngq)

s < liminf < i < Ch. 214
¢ et ﬁ e—nA*(q) lﬁfoljp ﬁ e—nA*(q) ( )
Consider the Markov chain X? := G,z/|G,z|. Our second objective is to give

precise large deviations for the couple (X7, log |G,x|) with target functions. We prove
that for any Holder continuous target function ¢ on X? and any target function ¢ on
log |G| such that y — e=*'¥1)(y) is directly Riemann integrable for all s’ € (s—7, s+n)
with i > 0 sufficiently small, it holds uniformly in || < [,, — 0 that

E (X (10g G| — nlq + 1)

exp (—nA*(¢ +1))
OV 2T ’

From (2.1.5) we can deduce a local limit theorem with large deviations: for any real
numbers —oo < a; < as < 00, we have uniformly in [I| <, — 0,

~T@le) [ e Moy n - oo, (2.1.5)

P(log |Gnx| € [a1,a2] +n(g+1)) ~ (e — e’saZ)ﬂe’"A*(“l), n— 0o.

sos\/ 21N
(2.1.6)

As a special case of (2.1.6) with I = 0 we obtain Theorem 3.3 of Guivarc’h [49]. With
[ = 0, 9 the indicator function of the interval [0,00) and ¢ = ry, we get the main
result in [17].

Our third objective is to establish asymptotics for lower large deviation probabili-
ties: we prove that for ¢ = A’(s) with s < 0 sufficiently close to 0, it holds uniformly
in |I| <, that

exp (—nA*(¢ +1))
—sosV 21N

This sharpens the large deviation principle established in [13, Theorem 6.1] for in-
vertible matrices. Moreover, we extend the large deviation asymptotic (2.1.7) to the
couple (X7, log|Gpz|) with target functions.

It is expected that the results of this paper can be applied to study large deviations
for multivariate perpetuity sequences arising in some models of financial mathematics;
we refer, for example, to Buraczewski, Collamore, Damek and Zienkiewicz [18].

P(log|Guz| < n(g+1)) = 7u(2) (1+o(1)). (2.1.7)

2.1.2 Proof outline

Our proof is different from the standard approach of Dembo and Zeitouni [30] based
on the Edgeworth expansion, which has been employed for instance in [17]. In contrast
to [17], we start with the identity

RN

rs(x)

¢s (log |an’ - nq))

IP’(log |G| > nq) = EQ§< ro(X7)

(2.1.8)
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where Q7 is the change of measure defined in Section 2.3 for the norm cocycle log |G, x|,
Ys(y) = e ¥ 1y=0). Usually the expectation in the right-hand side of (2.1.8) is han-

dled via the Edgeworth expansion for the distribution function Qﬁ(%% < t);
however, the presence of the multiplier r,(X*)~! makes this impossible. Our idea is
to replace the function 1, with some upper and lower smoothed bounds using a tech-
nique from Grama, Lauvergnat and Le Page [42]. For simplicity we deal only with
the upper bound ¢, < ¥, * pe2, where ¥ (y) = sup,.,/_ <. ¥s(y'), for some e > 0,
and p.2 is a density function on the real line satisfying the following properties: the
Fourier transform p.z is supported on [—e2,e72]. Let R, be the perturbed operator
defined by R (¢)(x) = Ege[p(X1)eel92l=0] for any Holder continuous function
¢ on the projective space P4~!. Using the inversion formula we obtain the following
upper bound:

Vs(log |G| — nq)) 1 TV N
o g—/R". *(D)p. (D), 2.1.9
(T [ R @) 0pa) (21.9)
where RY;, is the n-th iteration of R, ;. The integral in the right-hand side of (2.1.9)
is decomposed into two parts:

{ /t|<5 + /|t>5 }R?,it<rsl)(x) ) (4)pe (t)dt. (2.1.10)

Since p.2 is compactly supported on R and p is non-arithmetic, for any fixed s € I,
the second integral in (2.1.10) decays exponentially fast to 0. The difficulty is to prove
that the spectral radius o(Rs;) decays exponentially fast to 0 uniformly in s € K
and t € T, where K is a compact set of I? and T is a compact set of R\ {0}.
This is overcome by employing the techniques from Hennion and Hervé [54]. To deal
with the first integral in (2.1.10), we make use of spectral gap decomposition for the
perturbed operator R ;: RY; = AL ;114 + NYyy. Of great importance is to prove that
the remainder term N, decays exponentially fast to 0, uniformly in s € K.

The lower bound of the integral in (2.1.8) is a little more delicate, but can be treated
in a similar way. The passage to the targeted version is done by using approximation
techniques.

We end this section by fixing some notation, which will be used throughout the
paper. We denote by ¢, C, eventually supplied with indices, absolute constants whose
values may change from line to line. By ¢,, C, we mean constants depending only on
the index a. The interior of a set A is denoted by A°. Let N = {1,2,...}. For any
integrable function ¢ : R — C, define its Fourier transform by @(t) = [ e W(y)dy,
t € R. For a matrix g, its transpose is denoted by ¢*. For a measure v and a function
© we write v(p) = [ @duv.

2.2 Main results

2.2.1 Notation and conditions

The space R? is equipped with the standard scalar product (-,-) and the Euclidean
norm |- |. For d > 1, let M(d,R) be the set of d x d matrices with entries in R
equipped with the operator norm ||g|| = sup,cga-1 |9, for g € M(d,R), where S*! =
{x € R? |x| = 1} is the unit sphere.
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We shall work with products of invertible or positive matrices (all over the paper
we use the term positive in the wide sense, i.e. each entry is non-negative). Denote by
¢ = GL(d,R) the general linear group of invertible matrices of M(d,R). A positive
matrix g € M(d,R) is said to be allowable, if every row and every column of ¢ has a
strictly positive entry. Denote by ¢, the multiplicative semigroup of allowable positive
matrices of M(d,R). We write ¢¢ for the subsemigroup of ¢, with strictly positive
entries.

Consider the projective space P4~! := S§¢~! /4 by identifying —z with . Denote
by S4' = {2 > 0 : |#| = 1} the intersection of the unit sphere with the positive
quadrant. To unify the exposition, we use the symbol S to denote P?~! in the case of
invertible matrices, and S‘i‘l in the case of positive matrices. The space S is equipped
with the metric d which we proceed to introduce. For invertible matrices, the distance
d is defined as the angular distance (see [50]), i.e., for any z,y € P41 d(z,y) =
|sinf(x,y)|, where 6(x,y) is the angle between x and y. For positive matrices, the
distance d is the Hilbert cross-ratio metric (see [53]) defined by d(z,y) = %,
where m(z,y) = sup{\ > 0 : Ay; < z;, Vi = 1,...,d}, for any two vectors z =
(z1,...,74) and y = (y1,...,yq) in ST,

Let C(S) be the space of continuous functions on S. We write 1 for the identity
function 1(x), x € S. Throughout this paper, let v > 0 be a fixed small constant. For
any ¢ € C(S), set

._ _ p(z) — ()]
I#lloc := suple(@)] - and lelly := [llloo + S )
and introduce the Banach space B, := {¢ € C(S) : ||¢|, < +o0}.

For g € M(d,R) and = € S, write g - x = % for the projective action of g on S.
For any g € M(d,R), set ¢(g) := inf,cs |gx|. For both invertible matrices and allowable
positive matrices, it holds that ¢(g) > 0. Note that for any invertible matrix g, we have
(g) = g~

Let (gn)n>1 be a sequence of i.i.d. random matrices of the same probability law u
on M(d,R). Set G,, = gp...q1, for n > 1. Our aim is to establish, under suitable
conditions, a large deviation equivalence of type (2.1.1) for the norm cocycle log |G, x|
for invertible matrices and positive matrices. In both cases, we denote by I', =
[supp ] the smallest closed semigroup of M(d, R) generated by supp p (the support of
), that is, ')y = U2 {supp p}".

Set

)

I, = {s > 0: E(|lgs]|") < +o0}.

Applying Holder’s inequality to E(||g1®), it is easily seen that [, is an interval. We
make use of the following exponential moment condition, where we assume that s € I
is given.

P1. There exist s € I and a € (0,1) such that Eg[]***¢(g1)™ < +o0.

For invertible matrices, we introduce the following strong irreducibility and proxi-
mality conditions, where we recall that a matrix g is said to be proximal if it has an
algebraic simple dominant eigenvalue.

P2. (i)(Strong irreducibility) No finite union of proper subspaces of R? is ', -invariant.
(ii) (Proximality) I', contains at least one proximal matrix.
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The conditions of strong irreducibility and proximality are always satisfied for
d = 1. If g is proximal, denote by A, its dominant eigenvalue and by v, the associated
normalized eigenvector (Ju,| = 1). In fact, g is proximal iff the space R? can be
decomposed as RY = R\, @ V' such that gV’ C V' and the spectral radius of g on the
invariant subspace V' is strictly less than |);|. For invertible matrices, condition P2
implies that the Markov chain X? has a unique p-stationary measure (see [50]), which
is supported on

V() ={v,ePit:geTl,, gisproximal}.
For positive matrices, introduce the following condition:

P3. (i) (Allowability) Every g € I, is allowable.
(i) (Positivity) I',, contains at least one matrix belonging to ¥7.

It can be shown (see [16, Lemma 4.3]) that for positive matrices, condition P3
ensures the existence and uniqueness of the invariant measure for the Markov chain
X7 supported on

V() ={v,eSt:gel, Nng}.

In addition, V(I',) is the unique minimal I',-invariant subset (see [16, Lemma 4.2]).
According to the Perron-Frobenius theorem, a strictly positive matrix always has a
unique dominant eigenvalue, so condition P3(ii) implies condition P2(ii) for d > 1.

For any s € I,,, for invertible matrices and for positive matrices, the following limit
exists (see [50] and [17]):

3=

R(s) = lim (E[G,]l*)7 .

The function A = logk : I, — R is convex and analytic on I; (it plays the same
role as the log-Laplace transform of X in the real i.i.d. case). Introduce the Fenchel-
Legendre transform of A by A*(q) = sup,e;,{sq¢ — A(s)}, ¢ € A'(1,). We have that
A*(q) = sq—A(s) if ¢ = N'(s) for some s € I,,, which implies A*(¢) > 0 on A’(1,) since
A(0) = 0 and A(s) is convex on I,,.

We say that the measure p is arithmetic, if there exist t > 0, § € [0,27) and
a function ¥ : & — R such that for any ¢ € I', and any = € V(I',), we have
explitlog |gz| — i + (g -x) — 1(x)] = 1. For positive matrices, we need the fol-
lowing condition:

P4. (Non-arithmeticity) The measure p is non-arithmetic.

A simple sufficient condition established in [66] for the measure p to be non-
arithmetic is that the additive subgroup of R generated by the set {log A, : g € I',N¥?}
is dense in R (see [17, Lemma 2.7]). Note that condition P4 for positive matrices en-
sures that 02 = A”(s) > 0.

For invertible matrices, condition P4 is implied by condition P2, so that we also
have o2 > 0; for a proof see Guivarc’h and Urban [52, Proposition 4.6].

For any s € I,, the transfer operator P; and the conjugate transfer operator P;
are defined, for any ¢ € C(S) and « € S, by

PssO(-’JC)Z/F \g1x*0(g1-2) p(dgr), PJ@O(%)Z/F g7 x| 0(g] ) p(dgn), (2.2.1)
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which are bounded linear on C(S). Under condition P2 for invertible matrices, or con-
dition P3 for positive matrices, the operator P, has a unique probability eigenmeasure
vs on S corresponding to the eigenvalue k(s): Psvs = k(s)vs. Similarly, the operator
P¥ has a unique probability eigenmeasure v¥ corresponding to the eigenvalue (s):
P,vs = k(s)vs, where P,vg stands for the measure on S such that Pvs(¢) = vs(Psy)
for any ¢ € C(S). Similarly, the operator P¥ has a unique probability eigenmeasure
v} corresponding to the eigenvalue k(s): Pivi = k(s)v}, where Pv} is defined in a
similar way as P,vs. Set, for x € S,

r(e) = [ @)l vidy), ri@) = [ ) v(dy).

Then, r4 is the unique, up to a scaling constant, strictly positive eigenfunction of P:
Piry = k(s)rg; similarly r? is the unique, up to a scaling constant, strictly positive
eigenfunction of P: P¥ri = k(s)rf. We refer for details to Section 2.3.

Below we shall also make use of normalized eigenfunction 7 defined by rs(z) =
(@) e 8 , which is strictly positive and Holder continuous on the projective space

vs(rs)’
S, see Proposition 2.3.1.

2.2.2 Large deviations for the norm cocycle

The following theorem gives the exact asymptotic behavior of the large deviation
probabilities for the norm cocycle.

Theorem 2.2.1. Let s € I, and ¢ = N'(s). Assume that pu satisfies either conditions
P1, P2 for invertible matrices, or conditions P1, P3, PJ for positive matrices. Then,
as n — oo, uniformly inx € S,

exp (—nA*(q))
s05V/21mn

More generally, for any positive sequence (l,)n>1 satisfying lim, o [, = 0, we have,
as n — oo, uniformly in v € S and || < 1,

]P(log |Gnx| > nq) = 74(x) (1+o0(1)). (2.2.2)

exp (—nA*(q + 1))

S0\ 21N

The rate function A*(q + [) admits the following expansion: for ¢ = A’(s) and [ in
a small neighborhood of 0, we have

P(log|Guz| > n(g+1)) = () (1+o(1)). (2.2.3)

. . 12 & l
AN(g+1) =A(q)+sl+ 207 a§CS<o—S>’ (2.2.4)
where (,(t) is the Cramér series, (,(t) = 3525 copt™3 = % + O(t), with A"”(s)
and o, defined in Proposition 2.3.4. We refer for details to Lemma 2.4.1, where the
coefficients ¢, are given in terms of the cumulant generating function A = log «.

For invertible matrices, a point-wise non-uniform version of (2.2.2), without sup,.g,
namely the asymptotic (2.1.2), has been first established by Le Page [69, Theorem §]
for small enough s > 0 under a stronger exponential moment condition. For positive
matrices, the asymptotic (2.2.2) is new and implies the large deviation bounds (2.1.4)
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established in Buraczewski and Mentemeier [17, Corollary 3.2]. We note that there is
a misprint in [17], where e*? should be replaced by (@,

Now we consider the precise large deviations for the couple (X7, log|G,z|) with
target functions ¢ and ¥ on X* := G,-x and log |G,,x|, respectively.

Theorem 2.2.2. Let s € I, and ¢ = N'(s). Assume the conditions of Theorem 2.2.1.
Then, for any ¢ € B,, any measurable function ¢ on R such that y — e~ vp(y) is
directly Riemann integrable for all s' € (s —mn,s+n) with n > 0 sufficiently small, and
any positive sequence (1,)n>1 satisfying lim, . l,, = 0, we have, as n — oo, uniformly
inzeS and || <,

E [o(X2)log | Gu| = n(q + )
exp (—nA*(q + 1))

= 7o) TP ) [ e )y + o) (225)

With ¢ =1 and 9(y) = Lyy=0y for y € R, we obtain Theorem 2.2.1. For invertible
matrices and with [ = 0, Theorem 2.2.2 strengthens the point-wise large deviation
result stated in Theorem 3.3 of Guivarc’h [49], since we do not assume the function v
to be compactly supported and our result is uniform in x € §. By the way we would
like to remark that in Theorem 3.3 of [49] £"(s) should be replaced by £~ "(s), and
vs(r; 1) should be replaced by % For positive matrices, Theorem 2.2.2 is new.
Since 74 is a strictly positive and Holder continuous function on S (see Proposition
2.3.1), taking I = 0, ¢ = r, and ¥(y) = L0}, ¥ € R in Theorem 2.2.2, we get the
main result of [17] (Theorem 3.1).

Unlike the case of i.i.d. real-valued random variables, Theorems 2.2.1 and 2.2.2 do
not imply the similar asymptotic for lower large deviation probabilities P(log |G, x| <
n(q+1)), where ¢ < A’(0). To formulate our results, we need an exponential moment
condition, as in Le Page [69]. For g € T, set N(g) = max{||g||,(¢) "'}, which reduces
to N(g) = max{]|g]|, [l¢g"||} for invertible matrices.

P5. There exists a constant 7 € (0, 1) such that E[N(¢;)"] < +o0.

Under condition P5, the functions s — k(s) and s — A(s) = logk(s) can be
extended analytically in a small neighborhood of 0 of the complex plane; in this case
the expansion (2.2.4) still holds and we have o5 = A”(s) > 0 for s < 0 small enough.
We also need to extend the function 7, for small s < 0, which is positive and Hélder
continuous on the projective space S, as in the case of s > 0: we refer to Proposition
2.3.2 for details.

Theorem 2.2.3. Assume that ju satisfies either conditions P2, P5 for invertible ma-
trices or conditions P8, P4, P§ for positive matrices. Then, there exists sqg > 0 such
that for any s € (—s0,0) and ¢ = N'(s), we have, as n — oo, uniformly in x € S,

exp (=nA*(q))

—s0s\V2mn

]P’(log |Gn| < nq) = 74(x) (14 0(1)).

More generally, for any s € (—no,0) and q = N'(s), for any positive sequence (1,)n>1
satisfying lim,, ., 1, = 0, we have, as n — oo, uniformly in x € S and |l| < I,

exp (—nA*(q +1))

so 2 (14 o0(1)).

P(log|Guz| < n(g+1)) = 7u(2)
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For invertible matrices, this result sharpens the large deviation principle established
in [13]. For positive matrices, our result is new, even for the large deviation principle.

More generally, we also have the precise large deviations result for the couple
(X7, log |G,x|) with target functions.

Theorem 2.2.4. Assume the conditions of Theorem 2.2.3. Then, there exists sy > 0
such that for any s € (—s9,0) and ¢ = N'(s), for any ¢ € B,, for any measurable
function ¥ on R such that y > e‘s/yw(y) is directly Riemann integrable for all s’ €
(s = m,s+n) with n > 0 sufficiently small, we have, as n — oo, uniformly in x € S
and || < 1,

E|¢(X2)0(1og |Gual — nlq + 1))

=) SRR ) [ ity + o).

With ¢ =1 and 9(y) = Lyy<oy for y € R, we obtain Theorem 2.2.3.

2.2.3 Applications to large deviation principle for the matrix
norm

We use Theorems 2.2.1 and 2.2.3 to deduce large deviation principles for the matrix
norm ||G,||. Our first result concerns invertible matrices and the second one deals
with positive matrices.

Theorem 2.2.5. Assume the conditions of Theorem 2.2.1 for invertible matrices. Let
q= N(s), where s € I;. Then, for any positive sequence (I,)n>1 satisfying lim,, o [,
0, we have, uniformly in |l| <1,

1 .
J;Hgoﬁloglf”(log 1G]l = n(q +1)) = —A*(q).

With [ = 0, Theorem 2.2.5 improves the large deviation bounds in Benoist and
Quint [10, Theorem 14.19], where the authors consider general groups, but without
giving the rate function.

In the case of invertible matrices, under the conditions of Theorem 2.2.3, since
log |Ghx| < log |G|, we deduce easily from Theorem 2.2.3 the following upper bound
of the large deviation principle for log ||G,||: there exists so > 0 such that for any
s € (—s0,0) and ¢ = A'(s), we have, uniformly in |I| < [,,

1
limsup — log P( log |G| < n(g +1)) < —A*(q)-
n—oo T
However, it remains an open question to prove the following lower bound:
P «
lim fnf log P(log |Gl < m(q +1)) > —A"(q). (2.2.6)

In the case of positive matrices, we are able to give an affirmative answer to the
question (2.2.6), and moreover, we have the following reinforced large deviation prin-
ciples.
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Theorem 2.2.6. The following two assertions hold:

(1) Let ¢ = N'(s), where s € I;. Assume conditions P1, P3, P4 for positive
matrices. Then, there exist two constants 0 < ¢ < C' < +00 such that for any
positive sequence (1,)n>1 satisfying lim, o I, = 0, we have, uniformly in |l| < I,

¢ < liminf Ve COP(log |G| > n(q +1))
< limsup \/ﬁenA*(q+l)IP’(log |Grll = n(q + l)) < C.

n—oo
(2) Let s € (—s0,0) and ¢ = N'(s), where sy > 0 is a small constant. Assume
conditions P3, P4, P5 for positive matrices. Then, there exist two constants 0 <
¢ < C < 400 such that for any positive sequence (1,,),>1 satisfying lim, . 1, =0,
we have, uniformly in || <1,

¢ < liminf e P (log |G| < niq +1))
< limsup \/ﬁe”A*(QH)P(bg |Gl < nlq+ l)) < C.

n—o0
The statements (1) and (2) in Theorem 2.2.6 clearly implies the large deviation
principles for log |G, ||, which are also new to our knowledge.

2.2.4 Local limit theorems with large deviations

Local limit theorems and large and moderate deviations for sums of i.i.d. random
variables have been studied by Gnedenko [39], Sheep [79], Stone [80], Breuillard [15],
Borovkov and Borovkov [11]. Moderate deviation results in the local limit theorem for
products of invertible random matrices have been obtained in [10, Theorems 17.9 and
17.10].

Taking ¢ = 1 and ¢ = 1[4 44] in Theorem 2.2.2, we can deduce the following local
limit theorem with large deviations.

Theorem 2.2.7. Assume conditions of Theorem 2.2.1 and let ¢ = N'(s). Then, for
any ¢ € B, any real numbers —oo < a1 < ag < 00, and any positive sequence (1,)n>1
satisfying lim,,_, 1, = 0, we have, as n — oo, uniformly in x € S and |l| < I,

E[W(X;f

1
) { log |an|€[a1,a2}+n(Q+l)}

=)o = o) SEERZLED o, )4 o)

Taking ¢ = 1, as n — oo, uniformly in x € S and |l| < 1,

IP’(log|an| € a1, as] + n(q+ l))

say sy, €XD —nAN*(q+1
() (e — o) ( (g+1)
sos\V2mn

[1 +0(1)].

We can compare this result with Theorem 3.3 in [49], from which the above equiv-
alence can be deduced for [ = 0.

It is easy to see that, under additional assumption P5, the assertion of Theorem
2.2.7 remains true for s < 0 small enough. This can be deduced from Theorem 2.2.4:
the details are left to the reader.
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2.3 Spectral gap theory for the norm

2.3.1 Properties of the transfer operator

Recall that the transfer operator P and the conjugate operator P} are defined by
(2.2.1). Below P,v, stands for the measure on S such that Psvg(¢) = vs(Psyp), for
continuous functions ¢ on &, and Pv} is defined similarly. The following result was

proved in [16, 17] for positive matrices, and in [50] for invertible matrices.

Proposition 2.3.1. Let s € I,. Assume either conditions P1, P2 for invertible
matrices, or conditions P1, P8 for positive matrices. Then the spectral radii o(P;)
and o(PY) are both equal to k(s), and there exist a unique, up to a scaling constant,

strictly positive Holder continuous function ry and a unique probability measure vy on
S such that

Pirs = k(s)rs, Psvs = K(s)vs.

Similarly, there exist a unique strictly positive Hélder continuous function r; and a
unique probability measure v on S such that
Piri=k(s)r:, Pivi=rk(s)v..

57 S

Moreover, the functions rs and % are given by

r(@) = [@ylvidy), i@ = [ l@ylndy). ces.

It is easy to see that the family of kernels ¢3(z, g) = ,Lim(f) rf,fg), n > 1 satisfies the
following cocycle property:
qrsz<x7g1)qfn(glx7g2) = QZ+m($79291)~ (231)

The equation Pyry = k(s)rs implies that, for any x € S and s € I,,, the probability
measures QF , (dgi, . .., dgn) = ¢, (7, gn - .- g1)p(dg1) - . . p(dgyn), n = 1, form a projective
system on M (d,R)Y. By the Kolmogorov extension theorem, there is a unique proba-
bility measure Q% on M (d, R)", with marginals Qg ,,; denote by Eq: the corresponding
expectation.

If (gn)nen denotes the coordinate process on the space of trajectories M (d, R)N,
then the sequence (g )n>1 is i.i.d. with the common law p under Qf. However, for any
s € I; and ¥ € S, the sequence (gn)n>1 is Markov-dependent under the measure Q.
Let

Xy =z, X, =Gz, n=1l.
By the definition of Q?, for any bounded measurable function f on (S x R)™, it holds
that

1
— B |r(Xy *FXT,1 o XE
KY(s)rs(x) rs(X)|Gnt f( 1 log |Gzl ..., X7, og|an|)}

— Eq: [f(Xf, log |Gzl ..., X7, log yanD} L (232)
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Under the measure QF, the process (X7)nen is a Markov chain with the transition
operator given by

Qsp(w) = ! ! / lgz|*p(g-2)rs(g-)pu(dg).

7Ps s = TN N
k(s)rs(x) (ors) (@) k(s)rs(x) Jr
It has been proved in [16] for positive matrices, and in [50] for invertible matrices, that
@), has a unique invariant probability measure 7y supported on V(I',) and that, for
any ¢ € C(S),

. Vs (prs)

lim Q" = my(p), where m,(¢) = . 9.3.3

lim Q7o =m(p), where m(p) o) (2.3.3)
Moreover, letting Qs = [ Q¥m,(dx), from the results of [16, 50], it follows that, under
the assumptions of Theorem 2.2.1, for any s € I,,, we have lim,_, W = N(s),

Qs-a.s. and Q%-a.s., where A'(s) = ':((ss)).
When s € (—sp,0) for small enough sy > 0, define the transfer operator P; as

follows: for any ¢ € C(S),

Pp(a) = [ gl elg-o)u(dg), = €8,

which is well-defined under condition P5. The following proposition is proved in [86].

Proposition 2.3.2. Assume that u satisfies either conditions P2, P5 for invertible
matrices, or conditions P8, P5 for positive matrices. Then there exists a constant
so > 0 such that for any s € (—s,0), the spectral radius o(Ps) of the operator Py is
equal to K(s). Moreover there exist a unique, up to a scaling constant, strictly positive
Hélder continuous function ry and a unique probability measure vy on S such that

Pirs = k(s)rs, Psvs = K(s)vs.

Based on Proposition 2.3.2, in the same way as for s > 0, one can define the measure
Q7 for negative values s < 0 sufficiently close to 0, and one can extend the change of
measure formula (2.3.2) to s < 0. Under the measure Q7, the process (XZ),en is a
Markov chain with the transition operator (); and the assertion (2.3.3) holds true. We
refer to [86] for details.

2.3.2 Spectral gap of the perturbed operator

Recall that the Banach space B, consists of all y-Hélder continuous function on S,
where v > 0 is a fixed small constant. Denote by L(B,,B,) the set of all bounded
linear operators from B, to B, equipped with the operator norm ||'||BW_>37. For s € I
and z € C with s+ Rz € I, define a family of perturbed operators R . as follows: for
any ¢ € B,

Rszgp(gj) = EQ? [ez(log|91x|—Q)gp(Xf)} ., T €S. (2'3.4)
It follows from the cocycle property (2.3.1) that
RY p(x) = g [0 0(x0)] | s e s,

We need the following lemma from [54, Lemma II1.9].
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Lemma 2.3.3. Lets € R, § > 0 and I, 5 = (s—9,s+0). Assume thatt € I,5+— P(t) €
L(B,,B,) is a continuous mapping. Let r > o(P(s)). Then, there exist constants
e =¢(s) and ¢ = c(s) > 0 such that

sup  ||[P"(t)|s,—8, <cr'.
te(s—e,s+e)

Moreover, it holds that

lim sup o(P(t)) < o(P(s)).
—s

It is easy to check that in the proof of [54, Lemma II1.9], the constant ¢ can be
chosen to depend only on s.

The following proposition collects useful assertions that we will use in the proofs
of our results. Denote B;s(0) := {z € C: |z| < ¢}.

Proposition 2.3.4. Assume that u satisfies either conditions P1, P2 for invertible
matrices, or conditions P1, P3 for positive matrices. Then, for any s € I, there
exists § = 0(s) > 0 such that for any z € Bs(0),

Ry, =X .+ N, n>1 (2.3.5)
Moreover, for any s € I, the following assertions hold:

(i) . is a rank-one projection for |z| < 0, with I () (x) = ms(p) for any ¢ € B,
andx € S, Il ,N; , = N .1l ., = 0 and

s+ 2)
As. =€ ) for z € Bs(0), (2.3.6)
where ¢ = N'(s).

For any compact set K C I, and fized integer k = 0, there exist constants

d=0(k,K), c=c(k,6,K) and » = »(k,9, K) € (0,1) such that for alln > 1,

dk
— I < 2.3.7
ESII? Iszl\lgs | dzF sills—m, S ( )
k
—~_N©" < e, 2.3.8
e Vg el o, < e 259

In addition, the mappings z — Il , : Bs(0) — L(B,,B,) and z — N, : Bs(0) —
L(B,,B,) are analytic in the strong operator sense.

(ii) For any compact sets K C I; and T C R\{0}, there exists a constant C =
C(K,T) > 0 such that for any n > 1 and ¢ € B, we have

supsupsup [ R2p(2)| < e gl (239)
seK teT zeS
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(i) For any s € I; and q = N'(s), the mapping z — A, : B;(0) — C is analytic,

and
Ao =1+ 02322 + A/:}(S)z?’ +0(z*) as z—0,
where )
oy = A'(s) = lim ~Eq, (log|Gnz| = ng)*
and

1
A"(s) = lim -~ Eq, (log|Goal — ng)*

2

In addition, if the measure u is non-arithmetic, then the asymptotic variance o

is strictly positive.

Proof. Let s € I be fixed. The spectral gap decomposition (2.3.5) and formulae
(2.3.7), (2.3.8) and (2.3.9) are proved in [17] for imaginary-valued z € (—id,:d). The
extension for arbitrary complex valued z € Bs(0) is immediate.

We now prove (2.3.6). The operator P, its spectral radius k(s) and eigenvector
rs can be respectively extended analytically to Ps, ., the eigenvalue k(s + z) and the
eigenvector 7y, ,, with z in the small neighborhood of 0, see [50]. Specifically, since
the transfer operator P; has spectral gap properties and the mapping z +— Ps., is
analytic in a small neighborhood of 0 in the complex plane, by functional calculus and
the perturbation theory (see [54]), the operator Ps,, has an isolated spectral value
k(s + z), so that we have the following spectral gap decomposition of Py, ,:

P, = k(s + 2)Myp. + L7, (2.3.10)

where My, . is a rank-one projection for |z| < §, with

Mo (0)(2) = “”))m

Verz (rs+z

forany ¢ € By and x € S, and M, .L,;, = Lgy .My, = 0. Moreover, for any fixed
s € I, and integer k > 0, there exist constants £(s) = e(k,s) > 0, d(s) = d(k,s) > 0,
»#(s) = sx(k,s) € (0,1) and ¢(s) = ¢(k, s) > 0 such that

1 d*
sup sup ||=—=L% .|z, -85, < c(s)sx(s)". (2.3.11)
s'e(s—e(s),s+e(s)) /‘in(s) |2]<68(s) dzF + Uit/

By the definition of R, . and P,, using the change of measure (2.3.2), we obtain for
any ¢ € By, n>1, s €I and z € Bs(0),

n —nzA' (s Psn Z(QOT’S)
Rs,z(sp) =e N H—;(S),’n : (2312)

Substituting the spectral gap decomposition (2.3.10) into the identity (2.3.12), we get

no __ \n n
Rs,z - )\S,ZH&Z + Ns,z7
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where ), . is given by (2.3.6), II, . and N, are given as follows: for any ¢ € B,, n > 1,
s € I, and z € B;(0),

L Lgy.(era) (2.3.13)

KM(s) 1

Vs—f—z(sprs) Tstz n —nA'(s)z
I, . = ) N -
A0 = e(p)=e

We proceed to prove (2.3.7) and (2.3.8). From (2.3.11) and (2.3.13), it follows
that for any s € I; and integer k& > 0, there exist constants e(s) = e(k,s) > 0,
d(s) = d(k,s) > 0, s(s) = »(k,s) € (0,1) and ¢(s) = ¢(k,s) > 0 such that for all
n>=l1,

dk
sup sup ||=—1ls.|l5, -85, < c(s), (2.3.14)
se(s—e(s) she(s)) |2]<d(s) | d2F .
and
dkz
sup sup || Ny _lls,-8, < c(s)s(s)". (2.3.15)
s'e(s—e(s),s+e(s)) |z|<d(s) dzk ! K

Let K C I be a compact set. Since User(s—€(s), s+¢(s)) D K, applying Heine-Borel’s
theorem, there exists a sequence {,, }1<m<m, such that U, (Sm — €m,y Sm +Em) D K,
where g, = £(s,,). Therefore, from (2.3.14), we take 6 = §(k, K') = mini<,nemg 0(k, Sm)
and ¢ = ¢(k, K) = maxi<mem, ¢(k, $m) to obtain (2.3.7). Similarly, from (2.3.15),
taking 6 = d(k, K) = minicmem, 0(k, $m), ¢ = c(k, K) = maxicm<m, ¢(k, $m) and
w = x(k, K) = maxi<m<m, #(k, sm), we conclude the proof of (2.3.8).

We finally prove (2.3.9). It was established in [17] that for any fixed s € I;; and
t € R\{0}, there exists a constant C'(s,t) > 0 such that for any n > 1 and ¢ € B, we
have

sup |2 ()] < O]l 2:3.16)

By the formula (2.3.12), we see that the operator R ; is continuous in s and ¢. Using
Lemma 2.3.3, we get that there exist constants (s) > 0 and §(¢) > 0 such that

sup sup sup Ry ()| < e,
s'€(s—e(s),s+e(s)) t'€(t—d(t),t+d(t)) TES

Let K C I; and T C R\{0} be compact sets. Since
u(s,@erT{(s —e(s)os+e(s)) x (L= ()t + 5(t))} S KT,
by Heine-Borel’s theorem, there exists a sequence { s, tm }1<m<m, such that
Uzol{(sm — Emy Sm + Em) X (tm — Oyt + 5m)} DK T,

where e, = &(s;,) and 0,, = (). This concludes the proof of (2.3.9) by taking
C= C(K, T) = minlgmgmo C(Sm, tm) ]

For negative values s < 0 sufficiently close to 0, we can define the perturbed
operator R, . as in (2.3.4). The following spectral gap property of R, . is established
in [86].
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Proposition 2.3.5. Assume that i satisfies conditions P2, P5 for invertible matrices,
or conditions P3, P5 for positive matrices. Then, there exist constants sq > 0 and
d > 0 such that for any s € (—s0,0) and z € Bs(0),

R, =\ T, + N, n>1.

Moreover, for any s € (—so,0), the assertions (i), (ii), (iii) of Proposition 2.3.4 hold
true.

2.4 Proof of precise large deviations for the norm
cocycle

The goal of this section is to establish Theorems 2.2.1 and 2.2.3.

2.4.1 Auxiliary results

We need some preliminary statements. Following Petrov [74], under the changed
measure Q?, define the Cramér series (; by

Vsz  VsdVs2 — 3Vis . VesVeo — 1076aVs3Ys2 + 15723 2
3/2 24~3 + 9/2 +...,
675 Vs,2 12075

(1) =

where 7, = A®(s) and A(s) = log x(s). The following lemma gives a full expansion
of A*(q +1) in terms of power series in [ in a neighborhood of 0, for ¢ = A’(s) and
s € I U (—s0,0), where sq is from Proposition 2.3.5.

Lemma 2.4.1. Assume conditions of Theorem 2.2.1 or Theorem 2.2.5. Let g = N'(s).
Then, there exists 6 > 0 such that, for any |l| <6,

AN (qg+1) = AN (q) + sl + hy(l),

where hg is linked to the Cramér series (s by the identity

hiD) = oy~ L) 241
202 03 o
Proof. Let (A')™! be the inverse function of A’. With the notation I, = (A") ™! (q+1)—s,
we have A'(s + ;) = ¢+ 1. By the definition of A*, it follows that A*(¢ + 1) =
(s+1s)(q+1) — A(s+1s). This, together with A*(q) = sq— A(s) and Taylor’s formula,
gives

o0 A (k)
hs(l) = A" (g +1) = A*(q) — sl =1l = ) : k|<8)z§

k=2

(2.4.2)

From A'(s +[5) = ¢+ and A'(s) = ¢, we deduce that [ = A'(s + l5) — A'(s), so that,
by Taylor’s formula for A’(s),

2k (2.4.3)
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The rest of the proof is similar to that in Petrov [74] (chapter VIII, section 2). For ||
small enough, the equation (2.4.3) has a unique solution [ given by

AP, A -3,

o2 206 6010
Together with (2.4.2) and (2.4.3), this implies

> k—1 2 3 [
k=2 :

T 952 g3
207 o027 0,

]

We next provide an estimation for the eigenvalue A7, when ¢ = O(y/n), which will
be used to deduce the asymptotic properties of the operator R{,, in Proposition 2.4.4.
The proof is similar to that of Lemma 4.4 in [42] in the setting of Markov chains.
Compared with [42], the novelty here consists in proving the uniformity with respect
to s, which plays a crucial role in establishing Petrov type large deviation asymptotics;
see Theorem 2.2.1.

Lemma 2.4.2. Assume conditions of Theorem 2.2.1. Then, for any compact set
K C I, there exist constants §; = 6,(K) > 0 and ¢; = ¢,(K) > 0 such that for all
se€ K, te[—01y/n,d1v/n| andn > 1,

o242 I o242
_ 1 _Zs
ANy —e 2| < ——e T,

SVn Vn

Proof. For any s € K C I}, consider the complex-valued function

14 %
fo#) = dau =1+ T#, tER

From Proposition 2.3.4 (iii), we infer that fs(0) = f.(0) = f/(0) = 0 and f”(0) =
—iA"(s). In view of (2.3.6) we see that for any s € K C I}, there exist constants
e(s) > 0 and d(s) > 0 such that the mapping (s,t) — f,(¢) is analytic on (s —e(s), s+
e(s)) x (t —0(s),t 4+ 0(s)). Hence, by Taylor’s formula, we get that there exists a
constant ¢ = ¢(s) > 0 such that for all t € (t — §(s),t + (s)),
sup | fo ()] < cftf.
s'€(s—e(s),s+e(s))

Since Ugei (s —e(s),s +e(s)) D K, by Heine-Borel’s theorem, there exists a sequence
{Sm}1<me<mo such that Un, (s, — €m,y Sm + €m) D K, where &, = £(s,,). Therefore,
taking 61 = 0(K) = minj<mem, 0(Sm) and ¢; = ¢1(K) = maxi<mem, ¢(Sm), we obtain
that for all t € (t — d1,t + 1),

sup | fs(t)] < er]t]?. (2.4.4)
seK

Without loss of generality, we assume that d; < inf,cx Ui For t € [—01/n, d14/n], we

write
2t2 n f Ln n 2t2 n ngZ
< (-0 (o ) - |- ) -
2n 1— %0 2n

= I,(s) + Ix(s). (2.4.5)

2,2
ogt
Ny —e 2
it (&

s’\/ﬁ
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Ugt2
2

For I(s), from ¢; < infsex Uis and |ﬁ| < 01 we get 1 — %~ > 1/2, uniformly in
s € K. Hence, using the basic inequality |(1+ 2)" — 1| < (1 + |2]|)" — 1 which is valid
for any z € C, we have

O'th n fs(Ln) n
no < =5 (O [2e]) )
n o242
Noting that 1 + vy < e¥ holds for any y € R, we get ’1 — % < e="5. Recall that

from (2.4.4) we have sup8€K|fs(ﬁ)| < cl(%)?’ for any t € [—d14/n,014/n]. Using
again the inequality 1 4+ y < e¥ leads to

crgt2 c ﬁ
Ii(s) <e 2 <elﬁ—1).
From the inequality e — 1 < ye?, y € R, and the fact |ﬁ| < 41, it follows that

22 ¢ 22 0,C

Ist 1 2 _ost C1U1 2
5 |t’3661(51t < e 5 620161t
n

Vn Vn ’

where in the last inequality we use the fact that [t]3 < Ce9? for sufficiently large

Li(s) <e”

constant C; > 0. Choosing 0 < §; < min{infscx Jis,infseK %}, we obtain that for
all s e K and t € [—51\/5, (51\/5],

aCy _o3¢

NG e 1. (2.4.6)

For I,(s), applying the inequalities log(1—y) > —y—9? vy € [0,1], and 1 —e™¥ < v,
y € R, we get

]1(5) <

2,2
a'th nlog(l_gst ) a§t2 a'gtz_o'gt‘l O‘gt‘l agt2 4 o'?t2
—e < < —e —
4dn n
(2.4.7)

o242
where in the last inequality we use the inequality olt? < 16, We conclude the
proof of Lemma 2.4.2 by Combining (2.4.5), (2.4.6) and (2.4.7). O

Now let us fix a density function p satisfying the property that p(y) < ?ﬂ%, yeR,
for some constant C' > 0. Moreover, the Fourier transform p(t) = [z e % p(y)dy,
t € R, is compactly supported in [—1,1] and is differentiable at the point 0 on the
real line. For the existence of such a function, see [61, 63]. For any ¢ > 0, we define
a rescaled density function p.(y) = 1p(¥), y € R. It is easy to see that its Fourier
transform p.(t) = Jz e p.(y)dy, t € R, has a compact support in [—e~!, ¢7!] and is
differentiable in a small neighborhood of 0 on the real line.

For any non-negative integrable function 1, following the paper [44], we introduce
two modified functions related to ¢ and establish some two-sided bounds. For any
e>0andy € R, set B.(y) ={y e R: |y —y| <e} and

vH(y) = sup ¥(y) and ¢ (y)= inf o(y). (2.4.8)

y' €Be (y) v’ €B:(y)
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Lemma 2.4.3. Suppose that 1) is a non-negative integrable function and that ¥F and
Y- are measurable for any € > 0, then for sufficiently small €, there exists a positive
constant C,(e) with Cy(e) — 0 as € — 0, such that, for any x € R,

vrepe(e) = [ 02 (e = y)pe()dy < 0le) < (L4 Of)u wpa(e).

The proof of the above lemma, being similar to that of Lemma 5.2 in [42], will not
be detailed here.

The next assertion is the key point in establishing Theorem 2.2.1. Its proof is
based on the spectral gap properties of the perturbed operator R, . (see Proposition
2.3.4). Let us introduce the necessary notation. In the following, let ¢ be a y-Holder
continuous function on §. Assume that ¢ : R +— C is a continuous function with
compact support in R, and moreover, v is differentiable in a small neighborhood of 0
on the real line. Recall that 7, is the invariant measure of the Markov chain X under
the changed measure Q7, see (2.3.3).

Proposition 2.4.4. Assume conditions of Theorem 2.2.1. Then, for any compact set
K C I, there exist constants 6 = 6(K) > 0, ¢ = ¢(K) > 0, C = C(K) > 0 such that
forallz €S, s e K, |l <%L, peB,andn > 1,

Va0 [ IR () )it~ VRO (¢
O C / —CNn
< gllelh + el sup (@1 + ¢/ ®)]) + Ce ]l /R [0 (t)| it

Proof. We denote

Taking sufficiently small § > 0, we write

‘\/ﬁ s () /Re—z'tangit(cp)(x)w(t)dt — Cs(w)’
< ‘\/ﬁ e"hs(l)/| e—itlnRZit(go) (I)@D(t)dt’

=6

Va0 [ R (o) (Bt - o)

— I(n) + J(n). (2.4.9)

For I(n), since ¢ is bounded and compactly supported on the real line, taking into
account Proposition 2.3.4 (ii), the fact |e7®"| = 1 and equality (2.4.1), we get

supsup sup |[I(n)] < 056_05”||90||7/ | (t)|dt. (2.4.10)
seK eS8 |l|<ﬁ [t|>0

For J(n), by Proposition 2.3.4 (i), we have

RE(0)(x) = A llsan(9) (@) + Ny (@) ().
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Set for brevity
balt) = Ioa() (@) (0). (2411)
It follows that
T < [V @O [ A 1)t — )
Ve [ N () @)

|<d

= Ji(n) + Ja(n). (2.4.12)

For the second term Jy(n), applying Proposition 2.3.4 (i), we get that there exist
constants ¢5 = ¢s(K) > 0 and s = s(K) € (0,1) such that

sup sup sup [N, (¢) ()] < sup sup [N lls, -5, lelly < cs2"[le ]l
s€EK €S8 |t|<6 sEK |t|<6

Together with the fact [e”#"| = 1, this implies that uniformly in s € K, |I] < ==,
r €S and p € B,,

Fo(n) < Coe™"lglly |10 )lde. (2.4.13)
For the first term J;(n), we make a change of variable t = t'//n to get

Jl(n) =

v/m )
nhs(l) / —ztl\/ﬁ)\n i ¢ dt — ‘
L N RN
It follows that

Jl(TL) g

5v/n .
nhs(l)/ —ztl\/ﬁ)\n i ot — 1y (0 dt
O €N [Gea(t/V) = 0 (0)]

+

svmo
Y5 (0)e=O / e VIR L, dt — cs(¢)|
NG n

By Lemma 2.4.2, for any compact set K C I, there exist constants § = ¢(K) > 0 and
¢ =c(K) > 0 such that for all s € K, t € [-d/n,dy/n] and n > 1,

o'th

)\Zi—e_ 2
"V

2,2
C ogt

< ﬁe_ 4 (2415)

We now give a bound for Ji;(n) in (2.4.14). From (2.3.7) we get that there exists a
constant ¢ = ¢(K) > 0 such that for all s € K, x € S and t € [—d/n, 0+/n],

i

I, (9) (@) = Mo (p) ()| <L s — Mol -5, [lelly < CﬁH@Hv-

TVn

Combining this with (2.4.11), and the fact that the function v is differentiable in a
small neighborhood of 0, we obtain that there exists a constant ¢ = ¢(K) > 0 such
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that for all s € K, x € S and t € [-0+/n, dy/n],

e 75) — 00| = [0, (0)(e >w(ﬁ)—ns,o
< |1 ()@

t
f)\
t
+H L) (S=) - Do) @)
< c}nwnysupw ) +c%||sa||oosup|w< )

Hsouvsup (o)l + [/ (1))

Taking into account (2.4.15) and the fact that e™*s() < ¢ uniformly in |I| < f we get

the desired bound for Jy;(n): there exists a constant ¢ = ¢(K) > 0 such that for all
|l\<ﬁ,s€K,x€Sand<pEBw

vt _eie S L T ,
It < eligly [} e elgl [ e avaup (jw(o) + 1)
1 , 1
= lethO(=) + llelh sup (0] + 1w/ ()0, (24.16)

To estimate Jia(n) in (2.4.14), we first write

i Nor
Jia(n) = ms(¢)(0) ‘e”hs(l) /—6\/5 e_”l‘/ﬁ)\z%dt _ver

Os

5 nl? 0242
/ Vv 0207 —itly/n ()\:it _ 6_52t> dt‘
NG o
ﬁ . ath d§t2
+ 75 (9)1(0) /6203 e_’”fe_Tdt—/ e_2dt|
R R

2 0242
o 0 / 202 —itl\/n —STdt
Frepl0)|[ B

= J121 (n) -+ ng(ﬂ) -+ J123(n). (2417)

For Jio1(n), using (2.4.15) we get that there exists a constant ¢; = ¢;(K) > 0 such
that Jiz1(n) < /¢, uniformly in [I] < —,s€ K,z e Sand ¢ € B,. It is casy to

< () (0)

+2 2
see that Jix(n) = 0. For Jigz(n), using the inequality [® ez dt < ie_y? for y > 0,
we get that Jiaz(n) < e7"||¢]|. Combining these bounds yield that there exists a
constant ¢; = ¢;(K) such that for all |I| < 5=, s € K and ¢ € B,,

J12( ) \/—H Hoo

This, together with (2.4.16) and (2.4.14), implies the desired bound for .J;(n): uni-
formly in [l < ﬁ, se K,z€ S and ¢ € B,

i) = ¢l 0(—=) + il sup (I O] + [/ 1))O).
\/_ n
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Combining this with (2.4.13) and (2.4.10), we conclude the proof of Proposition 2.4.4.
[l

Assume that the functions ¢ and 1 satisfy the same properties as in Proposition
2.4.4. The following result, for s < 0 small enough, will be used to prove Theorem
2.2.3.

Proposition 2.4.5. Assume conditions of Theorem 2.2.3. Then, there exists sq > 0
such that for any compact set K C (—s0,0), the following assertion holds: there exist
constants 6 = 6(K) >0, c=c(K) >0, C = C(K) > 0 such that for allz € S, s € K,
| < =, p€ B, andn > 1,

‘\/ﬁasenhs(l)/ReitlnR?’it(gO)(x)q/;(t)dt—\/ﬁw(o)ﬂs(@’

C C / —cn
< llelh + el sup (1] + 19/ O) +Ce gl [ ool

Proof. Using Propositions 2.3.2 and 2.3.5, the proof of Proposition 2.4.5 can be carried
out as the proof of Proposition 2.4.4. We omit the details. [

2.4.2 Proof of Theorem 2.2.1

Recall that ¢ = A'(s), A" (¢ +1) = A*(q) + sl + hs(l), x € S, and |I| < ﬁ — 0, as
n — oo. Let K C I be a compact set. Taking into account that A @) = esan /i (5)
and using the change of measure (2.3.2), we write

* 1
An(z,1) == V2rn soe™ (qH)TP(log |Ghx| = n(g+1))
rs(T
1
=\/2mn SO'SenSZGNhS ®) esanQf </r‘8()(£>6_5 log|Gna| ]]-{log an|>n(q+l)}) . (2418)

Setting 17 = log |Gx| — ng and ¢(y) = e™*¥ 11,50y, from (2.4.18) we get

1
An(2,1) = V21 soe™VEqg: (mibs(ﬂf — nl)) . (2.4.19)

Upper bound. Let e € (0,1) and ¢7_(y) = sup,cp_(,) ¥s(y') be defined as in (2.4.8),
ie.,

T = sup U(y) = Lceqyery + eV o, (2.4.20)
¥/ €B.(y)

Using Lemma 2.4.3, we get that there exists a constant C,(¢) > 0 depending on the
density function p and the constant € > 0 such that for all s € K,

An(x,1) < (14 Cy(e)V2mn soe™ VEqy | (X:v)( sexpe2) (T, —nl)

=: B (x,1). (2.4.21)
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Denote by 15:5 the Fourier transform of ¢f_. From (2.4.20), elementary calculations
yield that

A | H oo, 1
(1) = / ity dy _25”1(6 st C 4R 2.4.22
) = [ e vl rer a)
and for all s € K,
+o0 1+2
Sup|w (1)) L dy+/ —s(v=e) . . (2.4.23)

By the inversion formula, for any y € R,

1 P
Tapea(y) = — | el ()p2(t)dt.
Uhoapaly) = 5= [ €L 0D

Substituting y = 7.7 — nl, taking expectation with respect to Eqgz, and using Fubini’s

theorem, we get

Eqz m( doxpe) (T3 —nl)] = ;ﬁ/ e R (r7 ) (@) ()P ()dt,  (2.4.24)

where

n — itT> 1
Rs,it(rs 1>(I) = EQ? [6 e TS(X%C)‘| ‘

Note that vz;faﬁgz is compactly supported in R since the function p.» has a compact
support. Note that p. is differentiable in a small neighborhood of 0 on the real line.
From (2.4.22), one can verify that for any s € K, the function ¢+ is also differentiable
in a small neighborhood of 0 on the real line. Using Proposition 2.4.4 with ¢ = r; 1
and 9 = 2,0576,082, it follows that

lim supsup sup
N0 seK zeS ‘l|< 1

B (w,1) = (14 Cy(e))ma(rs s, (0)p2(0)| = 0. (2.4.25)

Since p.2(0) = 1, from (2.4.19)-(2.4.25), we have that uniformly in s € K,

limsupsup sup A,(z,0) < (14 Cye))sms(r;h) 578(0)55(0)

1
n—oo  xeS mgﬁ

<(1+C,e))(1+ 2se)ms(r; ).

Letting ¢ — 0 and noting that C,(¢) — 0, we obtain the desired upper bound: uni-
formly in s € K,

limsupsup sup A,(z,l) < 7 y(r;!) = ——. (2.4.26)

s
n—oco xS \l|<ﬁ VS(T3>

Lower bound. For € € (0,1), let ¥ _(y) = infycp,(y) ¥s(y) be defined as in (2.4.8), i.e

Ui(y) =e W90y, yeR
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Its Fourier transform is given by

efzst

b t :/ —ity, ) — dy = 72557’ + R.
1/}3,5() Re wS,L?(y) Y € s+ it S

From (2.4.19) and Lemma 2.4.3, we get

Ap(x,l) = V2mn soge” ()E@s l (Vs o*p2) (T, — nl)}

rs(X3)

Eq: l@@bs‘,a(Ti —nl — y)] pe2(y)dy

= B, (x,1) — C (x,l). (2.4.27)

2mn sase”hs(l) /

ly|>e

For the first term B, (z,1), applying (2.4.24) with ¢]_p.> replaced by ¢ _p.2, we get

- | n nhs —itln pn — - ~
Bn (ﬂf,l) = % S$0s€ " (l)A & Rs zt( 1)($)ws,a(t)p52 (t)dt

6—23

In the same way as for the upper bound, using 12;5(0) = = and Proposition 2.4.4

with o = r;! and ¢ = 12;5/352 (one can check that the functions ¢ and 1 satisfy the
required conditions in Proposition 2.4.4), we obtain the desired lower bound: for all
s e K,

1
liminf inf inf B, (z,0) > m(r;') = ——. (2.4.28)

00 wES i< L vs(rs)

For the second term C (z,1), noting that ¢;_ < ¢, and applying Lemma 2.4.3 to s,
we get Y. < s < (14 C,(e))Yd *#p2. We use the same argument as in (2.4.24) to
obtain

C(z,1) < (1+Cy(e))V2mn soemh=®
1
< B [ =)0 =t = )] i

n nh,
=(1+ C'p(s))w% sogehs)

<[ (L R 0T @R () (). (24.20)

To obtain a precise asymptotic for the above integral, we shall apply the Lebesgue
dominated convergence theorem to pass the limit n — oo through the integral f|y‘>5.
The applicability of this theorem is justified below. We split the integral fly\2€ on the
right hand side of (2.4.29) into two parts: [ -, 5. and Jj,s /- For the first part, from
Lemma 2.4.1, it holds uniformly in |y| < /n and || < ﬁ that emhs(—nhs(+5) 5 1 ag
n — oo. Hence, by Proposition 2.4.4, the function on the right hand side of (2.4.29)
under the integral [ ;. is dominated by Cp.2, which is integrable on R. For the
second part f|y‘> /m» since the density function has polynomial decay, i.e. p.2(y) < ﬁﬁ’
ly| > v/n, we get that v/ne™Wp.(y) < ; +| i, Which is integrable on R. Consequently,

we can interchange the limit as n — oo and the integral f| and then use Proposition

y|>e
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2.5. PROOF OF PRECISE LARGE DEVIATIONS WITH TARGET FUNCTIONS55

2.4.4 again with p = r;1 ¢ = @Z;faﬁez to obtain that uniformly in s € K, z € § and
1
lim sup G (2,1) < (1+ Cy(e))sms(r: V0 0)2(0) [ pealy)y

n—00 ly|=e

=(1+ Cp(a?))ﬂ's(?“;l)(l + 235)/ p(y)dy — 0, ase—0,

ly|>1
since p is integrable on R. This, together with (2.4.27)-(2.4.28), implies the lower

bound: uniformly in s € K,

liminf inf inf A, (z,1) > 7,(r;") = (2.4.30)

n—oo reSs |l|<7 s VS(T'S)’

as required. We conclude the proof of Theorem 2.2.1 by combining (2.4.26) and
(2.4.30).

2.4.3 Proof of Theorem 2.2.3

Since the change of measure formula can be extended for small s < 0, under the
conditions of Theorem 2.2.3, we have, in the same way as in (2.4.18),

* 1
— sosV2mn e™ (qﬂ)ﬁﬂ]’(log |Gnz| < n(q+1))
Ts\T
1
nsl nhs(l) s n —slog |Gnx
= — s05V/2mn e"lehs (D s Ege <TS(X$)6 gl |Il{log|Gnm|<n(q+l)}>-

Applying Proposition 2.4.5, we can follow the proof of Theorem 2.2.1 to show Theorem
2.2.3. We omit the details.

2.5 Proof of precise large deviations with target
functions
We first establish the following assertion which will be used to prove Theorem 2.2.2,

but which is of independent interest. Let ¢ be a measurable function on R and € > 0.
Denote, for brevity, ¥s(y) = e *¥1(y) and

Sy = sup s(y), vi(y)= inf U (y).

y' €B:(y) y' €Be(y)

Introduce the following condition: for any s € I; and € > 0, the functions y — w;fe(y)
and y — ¢ _(y) are measurable and

lim /1/1 y)dy = hm /wsa dy—/ “Y(y)dy < 400. (2.5.1)

e—0t

Theorem 2.5.1. Suppose the assumptions of Theorem 2.2.1 hold true. Let K C I
be a compact set. Assume that ¢ is a Holder continuous function on S and that 1 is a
measurable function on R satisfying condition (2.5.1). Assume also that y — e~V (y)
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is directly Riemann integrable on R for all 8 € (s —n,s +n) with n > 0 sufficiently
small, Then, we have, as n — oo, uniformly in s € K, x € S and || < ﬁ,

Norm ase"A*(qH)E[QO(XﬁWUOg G| = n(q + 1))

= (@)() [ e )y +oD) (25.2)

Before proceeding with the proof of this theorem, let us give some examples of
functions satisfying condition (2.5.1). It is easy to see that (2.5.1) holds for increasing
non-negative functions v satisfying [ e=*¥1(y)dy < +o0, in particular, for the indica-
tor function 1 (y) = Lyyc}, ¥ € R, where ¢ € R is a fixed constant. Another example
for which (2.5.1) holds true is when 1 is non-negative, continuous and there exists
€ > 0 such that

e dy < +oo, (2:5.3)

where the function ¢'F (y) = sup,cp,(,) ¥ (y') is assumed to be measurable.

Proof of Theorem 2.5.1. Without loss of generality, we assume that both ¢ and v are
non-negative (otherwise, we decompose the functions ¢ = p* —p~ and ¢ = T —¢7).
Let 7% = log|Gnx| — ng. Since ™9 = %" /57 (s), using the change of measure
(2.3.2), we have

Au(a,1) = v/2mn asenA*<q+l>@E[w<Xz>waog G| = (g + )]

— V21 Usenslenhs(l)esan : {( ,r,—l)(Xx)e—slog|Gnm\1/)(T: _ nl)}
2mn 0" OB [(or; ) (X2)e T -my(T7 — nl)] .
For brevity, set
O (z) = (gprgl)(:v), reS, and VYy(y)=e ¥Y(y), yeR.
Then,
An(2,1) = V210 o™ g [0 (X)W, (T — nl)]. (2.5.4)

Upper bound. We wish to write the expectation in (2.5.4) as an integral of the
Fourier transform of ¥, which, however, may not belong to the space L'(R). As in the
proof of Theorem 2.2.1 (see Section 2.4.2), we make use of the convolution technique
to overcome this difficulty. Applying Lemma 2.4.3 to Uy, one has, for sufficiently small
e >0,

An(a,1) < (L+ Cple))V2Tm 0™ OBqr [0, (X2) (%) (T — )]
.= B,(,1), (2.5.5)

where W (y) = sup,cp_(,) Vs(¥'), y € R. Using the same arguments as for deducing
(2.4.24), we have

Bula, 1) = (14 Cy(e)) v/ 0 [ B ()T (0p (), (256)
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s,1t

where R}, ®,(r) = Eq: { T (Xx)} and \T/J“ is the Fourier transform of W} _. Note

that & is strictly positive and ~-Hoélder continuous function on &, and \IJS P2 has a

compact support in R. Applying Proposition 2.4.4 with ¢ = &, and ¢ = \I/Sﬁpez (one
can verify that the functions ¢ and 1) satisfy the required conditions in Proposition
2.4.4), we obtain, as n — oo, uniformly in s € K, x € S, ¢ € B, and || < ﬁ,

Bu(w,1) < (14 Cp(e))ms (€)1 .(0)92(0) + —= 1,

=
10l sup (12070 + (B2 (@09(0) + F20)7) (0]

+ Ce @, [ (070t (2:5.7)

Note that the function p.2 is compactly supported in R and differentiable at the point
0 on the real line, hence p.2 and (p.2)" are uniformly bounded in the interval (—d,J).
Since

Ul (t) = /Re_ity sup e Vip(y)dy, teR,

y' €Be (y)

under the condition that y + e~¥3)(y) is directly Riemann integrable on R, for all
s € (s —mn,s+n) with n > 0 sufficiently small, we can verify that the last two
terms on the right-hand side of (2.5. 7) converge to 0 as n — oo, uniformly in s € K.
Thus, noting that \ffja(()) JrSUDyen, () €Y "(y')dy and p.2(0) = 1, we obtain that
uniformly in s € K,

lim sup sup B,(z,l) < (1+C’p(5))7rs(q)5)/R sup {e‘sylw(y’)}dy. (2.5.8)

" weS <k Y'€Be(y)

From (2.5.5) and (2.5.8), letting € go to 0, using the condition (2.5.1) and the fact
that C,(¢) — 0 as ¢ — 0, we get the desired upper bound: uniformly in s € K,

lim sup sup Ay(z,1) < s(q)s)/Re’Syz/J(y)dy. (2.5.9)

Lower bound. Denote \I/;E(y) = infyep. () Vs(y'). From (2.5.4), using Lemma 2.4.3,
we get

Aula,1) > V2n 0,0 VBo [9,(X0) (W xp) (T3 — nl)]
—Vamn 0.0 [ Eo [0.(XDVL(TE —nl = y)] p(0)dy

ly|>e
= B, (z,]) — C (z,1). (2.5.10)
For B, (x,1), we proceed as for (2.5.5) and (2.5.6), with W7 _ replaced by W;_. Using
Proposition 2.4.4, with ¢ = ®, and ¢ = @;aﬁgz, and the fact that p.- (O) =1 and
- (0) = Jpinfyep () e~*¥'9(y')dy, in an analogous way as in (2.5.9), we obtain that

8,
uniformly in s € K,

lim sup sup B, (z,l)

n—=00 g |l|< 1

:ﬂs(@s)/R inf e ¥Y(y)dz — WS(CDS)/Re_syl/J(y)dy, as € — 0, (2.5.11)

yEBe(2)
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where the last convergence is due to the condition (2.5.1). For C, (z,l), noting that
V.. < V,, applying Lemma 2.4.3 to W, we get W _ < (14 C\y(e)) V] p.>. Similarly to
(2.5.6), we show that

C,(z,l) < (1+ Cp(a))\/z ggeths ()
,it(anry) n T R , , .
. /|y|>e (/R ¢ Rsﬂt(q)s)(x)\lj&s(wps (t)dt> pe2(y)dy

We want to use the Lebesgue dominated convergence theorem to pass the limit n — oo
through the integral fly\2€' One can justify the applicability of this theorem by following
the strategy for estimating the integral in (2.4.29). Hence, applying Proposition 2.4.4
with ¢ = &, and ¢ = qj;aﬁ827 it follows from the Lebesgue dominated convergence
theorem that uniformly in s € K,

limsupsup sup C; (#,1) < (1+ Cp(e))m ()T (0):2(0) [ pealy)dy — 0

1 >
N0 z€S |II<L ly[>e

as ¢ — 0. Combining this with (2.5.10)-(2.5.11), we get the desired lower bound:
uniformly in s € K,

liminf inf inf A, (z,1) > WS(CI)S)/ e h(y)dy. (2.5.12)
R

n—oo €S ‘l|<ﬁ

Putting together (2.5.9) and (2.5.12), and noting that 7,(®,) = 7, (¢r;!) = ;’((f)), the
result follows. O

In the sequel, we deduce Theorem 2.2.2 from Theorem 2.5.1 using approximation
techniques.

Proof of Theorem 2.2.2. Without loss of generality, we assume that ¢ > 0 and ¢ > 0.
Let Uy(y) = e ¥(y), y € R. We construct two step functions as follows: for any
n € (0,1), m € Z and y € [mn, (m + 1)n), set
Ut = su U, and U = inf U, (y).
sa(y) e (y) AW = o inf W)
By the definition of the direct Riemann integrability, the following two limits exist and
are equal:

. + . . —
Jin 0 (y)dy = lim ] (y)dy. (2.5.13)
Since W, is directly Riemann integrable, we have M := sup,.g Vs(y) < +oo. Let

e € (0, Mn) be fixed. Denote I, = [(m — 1)n,mn), I, = (mn — mn), and

AT
It = {mn,mn + W)’ m € Z. Set kit = M4m \P;"(mn)fi;"((mfl)n), m € Z. For
the step function \If;fn, in the neighborhood of every possible discontinuous point mn,
m € Z,if 7, (mn) > Wi ((m — 1)n), then for any y € I,, U Iny1, m € Z, we define

v, ((m—1)n), y € In\I,
Ul oY) = SWE ((m =) + K (y —mn + 575m) v E Iy
\D;":n(mn)7 Yy < [m+1-
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If Wi (mn) < W7 ((m—1)n), then we define

\Ij;n((m - 1)77)’ Yy e Im
Vine(y) = Q5 (m = Dm) + ki (y —mn), y eI,
\D:n(mn)v y e Im+1 \ [T-;
From this construction, the non-negative continuous function W7, _ satisfies U7 <

U cand [([WF (y) — VT (y)ldy < e. Similarly, for the step function ¥, , one can

construct a non-negative contmuous function \IIS776 which satisfies U, < ¥ and

Jel¥s,(y) — ¥, (y)|dy < e. Consequently, in view of (2.5.13), we obtain that, for n
small enough,

L1, () =, ()ldy < 3e. (2.5.14)

For brevity, set ¢;, = v2mn o, (@) and T?, = log |Gpa| —n(g+1). Recalling that
Us(y) = e *¥(y), we write

ot [pXDUTE)] = Fula)n) [ Wl
< cme{w(X“%f"l[WdTﬁ) w:n47“>}ﬂ
+ [eunl [P TS, (T2)] - Fu@hsle) [ U, )y
+ (@ ers? /%m>@—mwmm4m@@]
= T+ o+ Js. (2.5.15)

To control J,, we shall verify the conditions of Theorem 2.5.1. Noting that the function

Yy esy\I/jm(y) is non-negative and continuous, it remains to check the condition

(2.5.3). By the construction of W} _ one can verify that there exists a constant ¢, €
(0, min{Mmn, n/3}) such that

sup U ( <2 sup vl ()
/R Y'€Be (y) " mez YEmn,(m+1)n) !
=2 ) sup W, (y) < 400, (2.5.16)

mEeZ ye[mﬂ (m+1) )

where the series is finite since the function W, is directly Riemann integrable. Hence,
applying Theorem 2.5.1 to y — eVW} _(y), we get that uniformly in s € K,

8,1,
lim sup sup J2 = 0. (2.5.17)
For Js(z), recall that W, = < W, < W . Using (2.5.14) and the fact that r, is

uniformly bounded on S, we get that there exists a constant Cy > 0 such that

Sup J3 < Csel|¢]]oo- (2.5.18)
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For Ji, note that eW_ (y) < e?W,(y) < eV] (y), y € R. Combining this with
the positivity of ¢, it holds that

CotnE {p(X2)e [w;ﬁ,g(w ) — \vsm(w )}
ot [P0, (T2)] = w)oale) [V, )y
o [p(XD)eTw, (T2, >} ~@le) [ U,y

AL /\IJW 7o(x )us(sO)/qu;w(y)dy‘

= Ji1 + Jig + Jis.

|J1| <

<

+

Using (2.5.17), as n — oo, it holds that J;; — 0, uniformly in s € K, z € S
and || < ﬁ For Jy2, note that the function y — esy\I/sns(y) is non-negative and

continuous. By the construction of W7 _, similarly to (2.5.16), one can verify that there
exists €5 > 0 such that [psupycp, () Uy, (4)dy < +00. We deduce from Theorem

2.5.1 that Ji5 — 0 as n — oo, uniformly in s € K, z € S and || < ﬁ For Jy3, we use

(2.5.14) to get that Ji3 < Cie. Consequently, we obtain that, as n — oo, J; < Cse,
uniformly in s € K, z € S and |I| < f This, together with (2 5.15), (2.5.17)-(2.5.18),

implies that as n — oo, uniformly in s € K, x € § and |l| < \/ﬁ,

cutalE [pOXDOTE)] = Pu(@)inlp) [ Waly)dy| < Coe

Since € > 0 is arbitrary, we conclude the proof of Theorem 2.2.2. O]

Proof of Theorem 2.2.4. Following the proof of Theorem 2.5.1, one can verify that the
asymptotic (2.5.2) holds true for s < 0 small enough and for v satisfying condition
(2.5.1). The passage to a directly Riemann integrable function ¢ can be done by using
the same approximation techniques as in the proof of Theorem 2.2.2. O

2.6 Proofs of LDP for log ||G,|| and local limit the-
orems with large deviations

Proof of Theorem 2.2.5. Since log|Grz| < log||G,| and the function 7, is strictly
positive and uniformly bounded on P4~ 1, applying Theorem 2.2.1 we get the lower
bound:

liminf inf —logIP’(log |Gl = n(g+1)) = —A(q). (2.6.1)

n—oo |l|<l,,

For the upper bound, since all matrix norms are equivalent, there exists a posi-
tive constant C' which does not depend on the product G, such that log||G,| <
max<i<qlog |Gre;|+C, where (e;)1<i<q is the canonical orthonormal basis in R%. From
this inequality, we deduce that

d
P(log |G|l = n(q +1)) Z]P’(log]G e = (q—l—l—C’/n)).
=1
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Using Lemma 2.4.1, there exists a constant Cy > 0 such that e (a+=C/n)=A%(a+D]
Cs, uniformly in |[| < I, and n > 1. Again by Theorem 2.2.1, we obtain the upper
bound:

1
lim sup sup —log P(log |G| = n(q +1)) < —A™(q).

n—oo |”<ln

This, together with (2.6.1), proves Theorem 2.2.5. ]

Proof of Theorem 2.2.6. We first prove the assertion (1). The proof consists of lower
and upper bounds. Since log ||G,|| = log |G, x|, using Theorem 2.2.1 and the fact that
the function 7 is strictly positive on Si’l, we deduce that there exists a constant ¢ > 0
such that uniformly in |I| < I,,,

¢ < lim inf \/ﬁe”A*(”l)P(log |Gnl = n(q+ l))

It remains to prove the upper bound. Denote by (S%7!)° the interior of the projective
space Si‘l. In other words, x € (Si‘l)o if and only if each component of the vector
x is strictly positive. Recalling that I', is the smallest closed semigroup generated
by the support of the measure pu, it was shown in [16, Lemma 4.5] that for any fixed
z € (8¢7)°,

This implies that for any fixed x € (S47!)°, there exists a constant C' > 1 such that
for all n > 1, we have log |G| <log|Gnz| + C and hence

P(log ||Grnl| = n(qg+1)) < P(log |Gnz| = n(qg+1— C’/n))

As in the proof of Theorem 2.2.5, by Lemma 2.4.1, there exists a constant Cs > 0 such
that e?[A (aH=C/n)=A"(a+D] < ' uniformly in lI| <1, and n > 1. Consequently, by
Theorem 2.2.1, we obtain the following upper bound: uniformly in || < [,,

lim sup \/ﬁe"A*(qH)]P’(log |Gnll = n(q + l)) < C.

n—0o0

This ends the proof of the assertion (1). Using Theorem 2.2.3, the proof of the assertion
(2) can be carried out in the same way. O

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020



Chapter 3

Large deviation expansions for the
entries of products of random
matrices

Abstract. Assume that (g,,)n>1 is a sequence of independent and identically distributed
d x d real random matrices. Consider the product G,, = g, ...g1. For both invertible
matrices and positive matrices, we establish precise large deviation expansions for
(1,7)-th entry G of G, jointly with X;;’, where X? = G,x/|G,z| is a Markov chain
on the projective space with z a starting point. In particular, for the entries G%’
we obtain the large deviation principle with an explicit rate function, thus improving
significantly the large deviation bounds established earlier. Toward this end we prove
the Holder regularity of the stationary measure corresponding to X under the changed
measure, which is of independent interest. As an application, we obtain the large
deviation principle and its reinforced form for the spectral radius of products of positive
matrices. We also derive local limit theorems with large deviations for the entries.

3.1 Introduction

3.1.1 Background and objectives

Let d > 2 be an integer. Assume that on the probability space (€2, F,P) we are given a
sequence (g, )n>1 of d X d real random matrices which are independent and identically
distributed (i.i.d.) with common law p. A great deal of research has been devoted
to studying the random matrix product G, := g, ...¢;. Many fundamental results
related to G,,, such that the strong law of large numbers (SLLN), the central limit
theorem (CLT), the law of iterated logarithm (LIL) and large deviations (LD) have
been established by Furstenberg and Kesten [37], Kingman [67], Le Page [69], Guiv-
arc’h and Raugi [51], Bougerol and Lacroix [13], Hennion [53], Furman [35], Guivarc’h
and Le Page [50], Benoist and Quint [9, 10], to name only a few. These limit theorems
turn out to be very useful in various applications, such as in [13, 20] to study the spec-
tral theory of random Schrodinger operators, in [27] to explore disordered systems and
chaotic dynamics coming from statistical physics, in [66, 50] to investigate the mul-
tidimensional stochastic recursion, in [14, 7] to study the dynamics of group actions,
and in [45, 70, 43] to investigate conditioned limit theorems and survival probabilities

62
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of branching processes in random environment.

Denote by G% the (i,j)-th entry of G, where 1 < 4,7 < d. There has been
growing interest in the study of the asymptotic behavior of G%J, since the pioneering
work of Furstenberg and Kesten [37], where the following SLLN has been established
for positive matrices:

lim llog |GHI| = ),

n—oo n,

with A a constant called the first Lyapunov exponent of the sequence (g,)n>1. In
[37] the CLT has also been proved, thus giving an affirmative answer to Bellman’s
conjecture in [5]. In the case of invertible matrices, Guivarc’h and Raugi [51] have
established the SLLN and CLT for the entries G%’, where the proof turns out to be
more involved than that in [37], and is based on the regularity of the stationary measure
of the Markov chain X? = G,z/|G,x| with z a starting point on the projective space.
Recently, Benoist and Quint [10] have proved the following large deviation bound: for

g > A and some constant ¢ > 0,
P(log |G%7| > ng) < e™ ™. (3.1.1)

But the precise decay rate on the large deviation probability in (3.1.1) is not known,
neither for invertible matrices nor for positive matrices. The goal of this paper is to
establish an exact large deviation asymptotic for the entries G%7, which will be called
Bahadur-Rao-Petrov type large deviations following the groundwork by Bahadur-Rao
[4] and Petrov [73] for sums of i.i.d. real-valued random variables. Our results will
imply the large deviation principle with an explicit rate function and the local limit
theorem with large deviations, which clearly improves (3.1.1). Moreover, we estab-
lish the corresponding results for the spectral radius of products of positive matrices.
Similar results for lower large deviations are also obtained.

3.1.2 Brief overview of the results

Let I, = {s > 0 : E(||g:]|*) < oo}, where || - || is the operator norm. For any

s € I, set k(s) = lim, (EHGnHS)% Denote A = logx and consider its Fenchel-
Legendre transform A*, which satisfies A*(¢) = sq — A(s) > 0 for ¢ = A’'(s) > X and
s € I, (the interior of I,). The projective sphere is P! := {z € R? : |z] = 1}/+.
Consider the transfer operator Ps defined by Psp(x) = E[eSIOg‘gla“"'go('gl—x)], r € Pl

91|
where || is the Euclidean norm in R? and ¢ is a continuous function on P?~!; the
conjugate transfer operator P is defined similarly: see (3.2.5). The operators P
and P* have unique continuous strictly positive eigenfunctions r, and r* on P?~! and
unique probability eigenmeasures vy and v, respectively, satisfying Pyry = k(s)rs,
Py = k(s)vs, Piri = k(s)rf and Pivi = k(s)vf. Denote o, := /A”(s) > 0. For
details see Section 3.3.1.

Our first objective is to establish a Bahadur-Rao type large deviation asymptotic for
the entries G% for both invertible matrices and positive matrices; we refer to Bahadur
and Rao [4] for the case of i.i.d. real-valued random variables. More precisely, we prove
that, for ¢ = A'(s) with s € I}, as n — o0,

rs(e;)ri(e;) €Xp ( - ”A*(Q))

P(log |G}| = ng) =
Os sos\/2mn

1+ 0(1)], (3.1.2)
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where (e;)1<i<q is the canonical orthonormal basis of R? and g, = v,(r,) = v} (r}) >
0. For invertible matrices, the asymptotic (3.1.2) clearly implies the large deviation
principle for G%7 with rate function A*, which obviously improves the large deviation
bound (3.1.1). In addition, we show that the asymptotic (3.1.2) also holds for positive
matrices.

In fact, we shall extend (3.1.2) to the scalar product (f, G,,z), and more generally,
to the couple (X7, log |(f, Gnx)|) with target functions, where X? = G,z /|G,x|, f,x €
P41 and (-,-) is the standard scalar product in R%. Precisely, we prove that for any
Hélder continuous function ¢ on P4~! and any measurable function 1) on R such that
y — e~*Y9)(y) is directly Riemann integrable, as n — oo, uniformly in f,z € P41,

E|o(X3)0 (log (£, Gur)| — na)|

_ (@)
Os

/Pd_l p(w)[(f, U>\svs(dU)/R€‘sy¢(y)dyw[1+o(1)}. (3.1.3)

Our second objective is to establish a Bahadur-Rao type result on the lower large
deviation probabilities P(log |G| < nq), where ¢ = A'(s) < A with s < 0 sufficiently
close to 0. Specifically, we prove that, as n — oo,

7s(e;)ri(e;) exp (—nA*(q))

Os —Ss0s\V2Tn

where the quantities ry, 7%, vs, 05, A* and o5 > 0, for small s < 0, are defined in Section
3.3.1 similarly to the case s > 0. The asymptotic (3.1.4) is of course much sharper than
the corresponding lower large deviation principle for G%/. More generally, we extend
the scope of the lower large asymptotic (3.1.4) to the couple (X7, log |(f, Gnx)|) with
target functions, in the same line as the asymptotic (3.1.3). As an application of
(3.1.2) and (3.1.4), for positive matrices we derive reinforced large deviation principles
for the spectral radius p(G,) of G,,: see Theorem 3.2.7.

The assertions (3.1.2), (3.1.3) and (3.1.4) stated above concern Bahadur-Rao type
large deviation asymptotics, but we shall actually establish an extended version of these
results with an additional vanishing perturbation, which in the literature is known as
Baghadur-Rao-Petrov type large deviation results. It is worth mentioning that such
type of extensions has important and interesting implications, for instance, to local
limit theorems with large deviations for the entries G%/: see Theorems 3.2.5 and 3.2.6.

P(log |G

<ng) = [1+0(1), (3.1.4)

3.1.3 Proof strategy

The standard approach to obtain precise large deviations for i.i.d. real-valued random
variables consists in performing a change of measure and proving an Edgeworth expan-
sion under the changed measure (see [30]). Applying this strategy to the entries G% of
products of random matrices turns out to be way more difficult. We have to overcome
three main difficulties: state an Edgeworth expansion for the couple (X', log|G%7|)
with a target function ¢ on the Markov chain X’ under the changed measure; give
a precise control of the difference between log |G%7| and log |G ¢;|; establish the regu-
larity of the eigenmeasure v;.

For the first point, it turn out that the techniques which work for log |G%| alone
cannot be applied for the couple. Dealing with a couple (X+’,log |G%7]) with a target
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function on X needs considering a new kind of smoothing inequality on a complex
contour, instead of the usual Esseen one on the real line. We make use of the saddle
point method to obtain precise asymptotics for the integrals of the corresponding
Laplace transforms on the complex plane. For this method we refer to a recent work
of the authors [86] where the Edgeworth expansion with a target function on X7? for
the norm cocycle log |G,,x| has been established.

Secondly, from the previous works on limit theorems such as SLLN, CLT and LIL
for G4, see e.g. [51, 13, 53, 10], we know that the difference |log|G%:I| — log |Gye;l]
generally diverges to infinity as n — oo. It is controlled by the corresponding norming
factors in SLLN, CLT and LIL. However, such a control is not enough to obtain precise
large deviation expansions for G/, nor even for a large deviation principle with explicit
rate function. A precise account of the contribution of the error term is given by the

following decomposition:
log |Gi] = log |G| + log |F(XZ), n > 1, (3.L.5)

where © = e;, f = ¢;, and f(X7) is seen as a linear functional f acting on the Markov
chain X?. The exact decomposition (3.1.5) allows to deduce the precise large deviation
asymptotic from the results for the couple (X7, log|G,x|) with a target function on
X7 established in [85]. The idea is as follows: with Q% the changed measure defined
in Section 3.3.1, we have

nA*(q) s(log |Gnx|—nq)

e e

rs(z)
We only sketch how to cope with the upper bound of the right-hand side of (3.1.6).

Consider a partition I}, := (—=d0k,—d0(k — 1)], & > 1, of the interval (—oo,0], where
9 > 0. Using (3.1.5) we get the upper bound

P(log|Gfl’j =>n

q) =Koy ) Moslionaz | (3.1.6)

oo

L f1og (657 | —ng0) < D L{tog|Gual-ng—5(k—1)50} L{tog | f(x2)le i}
k=1

which we substitute into (3.1.6). Thus we are led to the estimation of the sum

o~ s ¥s(log |G| — ng — 6(k — 1))
Z o= 1) [ 7’5<Xx) ]]-{log\f(X;’f)\GIk} ) (317)

where ,(y) = € VLgs0p, ¥ € R. Let Ryu(e)(x) = Bz lp(X:)eoslosl=] be the
perturbed transfer operator defined for any Holder continuous function ¢ on P41,

and RY; be its n-th iteration. Then, by the inversion formula, the sum in (3.1.7) is
bounded from above by
Ze*s“ D [ DR (17 B (@) By (B, (3.1.8)

where we choose some appropriate smooth functions @,y ., and ¥, ., for 1,62 > 0,
which dominate 1qog|(f,yjer,3 and s, respectively. It has been established recently in
[85] that, for any k& > 1, the term under the sign of the infinite sum in (3.1.8), say
I,,(k), converges as n — oo to a limit, say I(k) = —2r_e=50k~1y (¢, ). The

sosVs(Ts)
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interchangeability of the limit as n — oo and of the summation over k in (3.1.8) is
justified by specifying the rate in the convergence of I,,(k) to I(k), as argued in [85].
This implies that as n — oo and £, — 0, (3.1.8) converges to

1 —s0
s6(k—1) P
R E (& Vg Py .

It remains to show that the last sum converges to r%(f), as 6 — 0 and e — 0. For
this we have to overcome the third important difficulty of the paper: prove the Hoélder
regularity property of the eigenmeasure v, i.e. that there exist two constants ¢,C' > 0
such that for any 0 <t < 1,

sup v, ({z: [(f,2)| <t}) < Cr°. (3.1.9)

fepd-t

This one of the the central points of the paper which is of independent interest. The
inequality (3.1.9) for s = 0 has been proved in [51] and further studied in [13]. With
s = 0 it was used to establish limit theorems for the entries G%’, see [51, 13, 9, 10].
For other applications see [7, 14].

To prove (3.1.9) when s > 0, for invertible matrices, we adapt the arguments from
[51] and [13] where (3.1.9) was established for s = 0. For s > 0 the arguments are much
more delicate. One of the difficulties is that the sequence (g,)n>1 becomes dependent
under the changed measure. We need to extend the results in [13] to this case. Of
crucial importance are the simplicity of the dominant Lyapunov exponent for GG,, under
the changed measure Q7 recently established in [50] (see Lemma 3.5.6), and the key
proximality property which states that M, - m (here M,, = g ... g,) converges weakly
to the Dirac measure 7, , where Z; is a random variable whose law is the stationary
measure 7, of X7, for s > 0 (see Lemma 3.5.2), and m is the unique rotation invariant
measure on P41,

We also establish an analog of (3.1.9) for positive matrices, but under either as-
sumption M4 of Furstenberg-Kesten type, or assumption M5 on the harmonic mo-
ments of the entries. The techniques of the proofs are quite different from those used
in the case of invertible matrices. Under condition M4, they rely on the fact that the
Markov chain X7 is separated from the coordinates e; and the support of the station-
ary measure g of X7 coincides with the support of the stationary measure 7y = v.
Under condition M5, the proofs are based on the large deviation bounds under the
changed measure, see Theorem 3.4.4.

The passage to the large deviation asymptotic (3.1.3) with target functions is
achieved by using approximation techniques (see [85]).

The proof of the lower large deviation asymptotic (3.1.4) can be carried out in the
same way as that of upper large deviation asymptotic (3.1.2). The novelty here consists
in the use of the change of measure formula for Q¥ when s < 0 and of the spectral
gap theory under the changed measure as stated in [86] for s < 0. In addition we need
the Holder regularity for the eigenmeasure v, for s < 0 sufficiently close to 0, which is
of independent interest; this is established using a different approach compared to the
case s > (.
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3.2 Main results

3.2.1 Notation and conditions

Denote by ¢, C' absolute constants whose values may change from line to line. By
ca, Co we mean constants depending only on the parameter a. For any integrable
function p : R — C, denote its Fourier transform by p(t) = [ze Wp(y)dy, t € R.
For a measure v and a function ¢ we write v(¢) = [@dv. Let N = {1,2,...}. By
convention log ) = —oo0.

The space R? is equipped with the standard scalar product (-, -) and the Euclidean
norm | - |. Let (e;)i1<ica be the canonical orthonormal basis of R?. For d > 2, let
M (d,R) be the set of d x d matrices with entries in R. Denote by ¢4 = GL(d,R) the
general linear group of invertible matrices of M (d,R), and by ¢? the subsemigroup
of M(d,R) with strictly positive entries. We shall work with products of invertible
matrices and positive matrices (all over the paper we use the term positive matrix in
the strict sense that each entry is strictly positive).

Let S*! = {x € R% |z| = 1} be the unit sphere in R?, and S© ' = {2 > 0 : |2| = 1}
be its intersection with the positive quadrant. It will be convenient to consider the
projective space P41 := S?1/+ by identifying —x with 2. To unify the exposition,
we use the symbol S to denote P4~ in the case of invertible matrices, and S%* in the
case of positive matrices. The projective space S is equipped with the metric d defined
as follows. For invertible matrices, d is the angular distance (see [50]), i.e., for any
z,y € P d(x,y) = |z Ay|, where z A y denotes the exterior product of two vectors
x and y. For positive matrices, d is the Hilbert cross-ratio distance (see [53]) defined

by d(z,y) = %, where m(z,y) = sup{5 > 0: By; < z;,Vi = 1,...,d} for

any two vectors x = (x1,...,24) and y = (y1,...,yq) in ST

Let C(S) be the space of complex-valued continuous functions on S. We write 1 for
the identity function 1(x), x € S. Throughout this paper, v > 0 is a fixed sufficiently
small constant. For any ¢ € C(S), set

r)— ¥
o :=sup |p(x)] and = 0o T SUp ——F————,
el xegl@( )] lelly == llll R TPaA

and consider the Banach space B, := {p € C(S) : ||¢]|, < +o0}.

All over the paper (g,),>1 is a sequence of i.i.d. random matrices of the same prob-
ability law p on M(d,R). Denote by I', := [supp p] the smallest closed subsemigroup
of M(d,R) generated by supp i, the support of p. For any g € 4 (or g € ¢7), denote
lgll = sup,es |gx|. Let

Iy =A{s 2 0: E(||lg:[]) < +o0}.
and denote by I} its interior. In the sequel we always assume that there exists s > 0
such that

E(llg1]]*) < 400, (3.2.1)

so that I; is non-empty and is an interval of R.

For any g € 4 (or g € 97), set 1(g) = inf,cs |gz|. It is easy to see that ¢(g) > 0 for
both invertible matrices and positive matrices. We will need the following exponential
moment condition:
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M1. There exist s € I;; and o € (0,1) such that E[[g,||***¢(g1)™* < +o0.
Moreover, we shall use the following one-sided moment condition:

M2. There exists a small constant 1 > 0 such that ]E(L(gl)’") < 4o00.

For an invertible g we have t(g) = ||g7 || 7!, so M2 reads as E(Hgl—lH”) < +o00. By
Holder’s inequality, condition M2 together with (3.2.1) implies condition M1.

A matrix g is said to be prozimal if it has an algebraic simple dominant eigenvalue,
that is, g has an eigenvalue )\, satisfying |\s| > |A{| for all other eigenvalues A of
g. It is easy to verify that A, € R. The eigenvector v, with unit norm |v,| = 1,
corresponding to the eigenvalue Ay, is called the dominant eigenvector. For invertible
matrices, we need the following strong irreducibility and proximality conditions:

M3. (i)(Strong irreducibility) No finite union of proper subspaces of R? is I ,-invariant.
(ii) (Proximality) I', contains at least one proximal matrix.

For positive matrices, the condition M3(ii) is always satisfied, since by the Perron-
Frobenius theorem, any positive matrix g has a dominant eigenvalue A\, > 0, with the
corresponding eigenvector v, € Si_l.

In the groundwork [37], Furstenberg and Kesten studied the SLLN and CLT for
the entries of positive matrices under the condition that there exists a constant C' > 1
such that for any g = (9"7)1<ij<a € sUpp i,

maxi < j<d 9"’

min; < j<d 9"’

1< <C. (3.2.2)

In our paper we shall relax it to:

M4. There exists a constant C' > 1 such that for any ¢ = (¢"7)1<; j<a € supp p, and
1 <7 <d, we have

| < Dsicd 9 (3.2.3)
mingg;<d g7

Condition M4 is clearly weaker than (3.2.2); the latter one means that all the
entries g%/ of the matrix g € supp u are comparable, while M4 requires only that
all the entries in the same columns of the matrix g € supp p are comparable. An
equivalent formulation of M4 will be given in Lemma 3.5.8, from which it follows that
the set of matrices satisfying M4 forms a subsemigroup of M (d,R). We will see below
that M4 can be replaced by the corresponding condition that all the entries in the
same rows are comparable. Finally, we can replace M4, by assuming the existence of
the harmonic moments of the entries of g;:

MS5. For any 1 < 4,5 < d, there exists a constant d > 0 such that

E[(gij)j < 0.
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One can easily verify that condition M5 implies condition M2. Note also that the
conditions M4 and M5 do not imply each other. However, under the assumption M2,
condition M4 (and therefore also (3.2.2)) implies condition M5. The converse is not
true.

Forany g € 4 (or g € 47) and z € S, we write g-z = % for the projective action
of g on §. With the starting point = € S, define a Markov chain on the projective
space S by setting

G,x
X=Gy - v=—""- n>

Under either condition M3 for invertible matrices, or condition M4 (or M5) for posi-
tive matrices, the Markov chain (X7),>; has a unique stationary measure v on S such
that for any ¢ € C(S),

/s/r,, e(g1-x)p(dgr)v(dz) = [Sw(m)u(dx). (3.2.4)

Moreover, the support of v is given by supprv = {v, € P4-1: g€ I',, g is proximal}

for invertible matrices, and by suppv = {v, € Si’l : g € I',} for positive matrices. In
addition, for both cases, supp v is indeed the unique minimal I' -invariant subset: see
[50] and [16] for the proof.

We need the following non-arithmeticity condition for positive matrices:

MB6. (Non-arithmeticity) For ¢ > 0, 6 € [0,27) and a function ¢ : S — R, the equation
(g - 2)|gz[" = ’p(x), Vg eT,,Va € suppy,
has no trivial solution except that ¢t =0, § = 0 and ¢ is a constant.

For positive matrices, if the additive subgroup of R generated by the set {log A, :
g € I',} is dense in R, then condition M6 is fulfilled (see [17]). This sufficient condition
was introduced by Kesten [66] and is usually easier to verify in practice. For invertible
matrices, it was proved in [52] that condition M3 implies M6.

For any s € (—sp,0) U, with small enough sy > 0, define the transfer operator P
and the conjugate transfer operator P’ as follows: for any ¢ € C(S) and z € S,

Pip(@)= [ |gal*olor-0)u(dr), Pio(e)= [ loial"o(ol )u(dg).  (325)

Under suitable conditions, the transfer operator P, has a unique probability eigen-
measure v; on S corresponding to the eigenvalue x(s): Psvs = k(s)vs. Similarly, the
conjugate transfer operator P has a unique probability eigenmeasure v} corresponding
to the eigenvalue k(s): Pivr = k(s)vl. Set, for x € S,

r(e) = [ eyl vildy). i) = [ ) v(dy).

Then, r, is the unique, up to a scaling constant, strictly positive eigenfunction of Pj:
Pyrs = k(s)rs; similarly r¥ is the unique, up to a scaling constant, strictly positive
*. It is easy to see that the eigenfunctions satisfy

eigenfunction of P: Piri = k(s)r}.
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vs(rs) = vi(rY) := os. The stationary measure 7, is defined by m4(¢) = %, for any
p € C(S). We refer to Section 3.3.1 for details.

Define A =logk : (—=50,0) U [, — R, then the function A is convex and analytic.
For any s € (—s0,0) U I,, condition M6 implies that o, = A”(s) is strictly positive.
Denote by A* the Fenchel-Legendre transform of A, then we have A*(¢) = sq—A(s) >0
if g = A'(s) for s € (=s0,0) U I}.

3.2.2 Precise large deviations for the scalar product

The goal of this section is to state exact large deviation asymptotics for the scalar
product (f, G,x), where f,x € S. To the best of our knowledge, the precise large de-
viations for the scalar product (f, G,z) and, in particular, for the entries G%’, have not
been studied by now in the literature. Our first result is a large deviation asymptotic
of the Bahadur-Rao type (see [4]) for the upper tails of (f, G,,x).

Note that throughout this section, for invertible matrices, all the statements are
valid only for 2 X 2 matrices; for positive matrices, all the statements are valid for

d x d (d = 2) matrices under condition M4, and only for 2 X 2 matrices otherwise.

Theorem 3.2.1. Assume either conditions M2, M3 for invertible matrices, or con-
ditions M1, M4, M6 (or conditions M1, M5, M6) for positive matrices. Let s € I;
and ¢ = N'(s). Then, as n — oo, uniformly in f,x € S,

P(log [(f,Gu)| > ng) = Ts(x;::(f) GXZ:\Z%‘])) [1+0(1)]. (3.2.6)

The large deviation asymptotic (3.1.2) for the entries G%/ announced in the in-
troduction, is obtained from (3.2.6) with f = e; and z = e;. It is easy to verify
that the asymptotic (3.2.6) implies the following large deviation principle: under the
assumptions of Theorem 3.2.1, we have, uniformly in f,xz € S,

Tim ilog]?(log (f, Gor)| > nq) — _A*(q). (3.2.7)

In its turn, the asymptotic (3.2.7) improves significantly the bound (3.1.1).

An important field of applications of large deviation asymptotics for the entries
of type (3.2.6) is the study of the asymptotic behavior of the branching processes in
random environment with several types of particles. For results in the case of single
type branching processes we refer to [46, 47] and for the relation between the entries of
products of random matrices and the multi-type branching processes we refer to [21].

It may be interesting to precise some details on the moment assumptions for The-
orem 3.2.1 to hold true. For positive matrices, if we assume the Furstenberg-Kesten
type condition M4, the assertion holds without assuming the moment condition M2.
However, it is not clear whether condition M2 is necessary for invertible matrices.
This question is open, the main difficulty being to establish the Holder regularity of
the stationary measure 7, for invertible matrices without assuming condition M2 (see
Proposition 3.3.4). In the same line, we note that a Bahadur-Rao-Petrov type large
deviation result for the norm cocycle log |G,,x| has been recently established in [85] for
invertible matrices under conditions M1 and M3.
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Our next result is an improvement of Theorem 3.2.1 by allowing a vanishing per-
turbation | on ¢ = A’(s), in the spirit of the Petrov result [73], called the Bahadur-
Rao-Petrov type large deviation. Large deviations with a perturbation [ have been
used for example in Buraczewski, Collamore, Damek and Zienkiewicz [18], for a recent
application to the asymptotic of the ruin time in some models of financial mathemat-
ics. These results are also useful to deduce local limit theorems with large deviations,
see Subsection 3.2.3.

Theorem 3.2.2. Assume either conditions M2, M3 for invertible matrices, or con-
ditions M1, M4, M6 (or conditions M1, M5, M6) for positive matrices. Let s € I;
and g = N'(s). Then, we have, as n — oo, uniformly in || < ﬁ and f,x € S,

_ rs(@)ri(f) exp (—nA* (g + 1))
Os sos\/2mn

and, more generally, for any ¢ € B, and any measurable function 1 on R such that
y — e~V (y) is directly Riemann integrable for some s' € (0,s), we have, asn — 0o,
uniformly in || < ﬁ and f,x € S,

P(log [(f, Guz)| = n(qg +1))

[1+o(1)],  (328)

E | (X2)v(1og | (f. Goa)] = nla+ 1) (329)
() exp(—nA*(q+1))

= et [ ety

Os
Now we are going to give asymptotics of the lower tail large deviation probabilities
P(log |(f, Gnz)| < ng), where ¢ = A'(s) < A = A’(0) for s < 0. These results cannot
be deduced from Theorems 3.2.1 and 3.2.2; moreover the proofs are quite different and
require to develop the corresponding spectral gap theory for the transfer operator P
and to establish the Holder regularity for the stationary measure 7y with s < 0. Recall
that all over the paper we assume condition (3.2.1).

[1 + 0(1)}.

Theorem 3.2.3. Assume either conditions M2, M3 for invertible matrices, or con-
ditions M5, M6 for positive matrices. Then, there exists s > 0 such that for any
s € (—50,0) and ¢ = N'(s), as n — oo, uniformly in f,x € S,

rs(2)ri(f) exp (—nA*(q))
Os —80'5\/%

In particular, with f =e; and x = e; in (3.2.10), we obtain the Bahadur-Rao type
lower tail large deviation asymptotic (3.1.4) for the entries G%/. From (3.2.10) one
gets a lower tail large deviation principle: under the assumptions of Theorem 3.2.3,
we have, uniformly in f,z € S,

]P’(log I(f, Gpz)| < nq) = [1 + 0(1)}. (3.2.10)

1
Jim - log P log (/. Gua)] < ng) = ~A"(0) (3.2.11)

The result (3.2.11) sharpens the following lower tail large deviation bound established
by Benoist and Quint [10, Theorem 14.21] for invertible matrices: for ¢ < A, there
exists a constant ¢ > 0 such that uniformly in f,z € P41,

P(log [(f, Gnx)| <ng) < e

Now we give a Bahadur-Rao-Petrov version of the above theorem.
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Theorem 3.2.4. Assume either conditions M2, M3 for invertible matrices, or con-
ditions M5, M6 for positive matrices. Then, there exists so > 0 such that, for any
s € (—s0,0) and ¢ = N'(s), we have, as n — oo, uniformly in |l| < ﬁ and f,x € S,

P(log |(f,Gur)| < n(g+1)) = 7’5(“’;:: (/) exp::ﬁ;% ) [1+o)], (3212

and, more generally, for any ¢ € B, and any measurable function ¢ on R such that

y — e ¥%p(y) is directly Riemann integrable for some s’ € (—sg,s), we have, as

n — oo, uniformly in || < % and f,x € S,

E|o(X2)y(log (£, Gut)| = n(q + 1))} (3.2.13)
-2 gl [ ety ]

Consider the reversed random walk M, defined by M, = g;...g,. Since the two
probabilities IP’(log I(f, Gpz)| > n(q+l)) and P(log |(f, Mpz)| > n(q+l)> are equal (as
G, and M, have the same law), for M, we have the same large deviation expansions
as for G,. It is interesting to note that, this fact and the symmetry in the definition of
the eigenfunctions r; and r}, imply that in condition M4 one can replace the bound

(3.2.3) on columns of g by a similar one on rows, namely, by the bound: there exists
a constant C' > 1 such that for any g € supp i, and 1 < ¢ < d, we have

maxi<;<d '’

ming¢j<q g’

1< <C. (3.2.14)

3.2.3 Local limit theorems with large deviations

As before, throughout this section, for invertible matrices, all the statements are valid
only for 2 X 2 matrices; for positive matrices, all the statements are valid for d x d
(d = 2) matrices under condition M4, and only for 2 X 2 matrices otherwise.

In Theorem 3.2.2, taking ¢ = L4, 4, With fixed real numbers a; < ay, we get the
following local limit theorem with large deviations for the scalar products (f, G,z).

Theorem 3.2.5. Assume either conditions M2, M3 for invertible matrices, or con-
ditions M1, M4, M6 (or conditions M1, M5, M6) for positive matrices. Let s € I,
and ¢ = N'(s). Then, for any real numbers —oo < ay < ag < 00, we have, as n — oo,
uniformly in || < ﬁ and f,x € S,

]P’(log |{f,Gnx)| € n(qg+1)+ [a1,a2))

rs(2)ri(f) exp (=nA*(q +1))
Os sos\V/2mn

= (e —em02) 1+ 0(1)], (3.2.15)

and, more generally, for any ¢ € B, we have, as n — oo, uniformly in || < ﬁ and

f,xes,

E [w(Xff )L ftog |<f,an>|en<q+1)+[a1,a2)}}
exp(—nA*(qg+1))

:(esal_esaQ)Wéw(u)y<f,u>|sys(du) o [140(1)]. (3.2.16)

Os
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It is clear that (3.2.15) follows from (3.2.16) if we set ¢ = 1.

For sums of independent real-valued random variables, local limit theorems with
large and moderate deviations can be found for instance in Gnedenko [39], Sheep
[79], Stone [80], Borovkov and Borovkov [11], Breuillard [15]. For products of random
matrices, such types of local limit theorems for the norm cocycle log |G, z| have been
recently established in [10, 85, 86]. Our results (3.2.15) and (3.2.16) extend the results
in [85, 86] to the case of the scalar product (f, Gx).

The local limit theorem with large deviations for s < 0 can be deduced from
Theorem 3.2.4 in the same way as the corresponding results of Theorem 3.2.5.

Theorem 3.2.6. Assume either conditions M2, M3 for invertible matrices, or condi-
tions M5, M6 for positive matrices. Then, there exist so > 0 and a sequence A, > 0
converging to 0 as n — oo such that, for any s € (—s9,0) and ¢ = N'(s), and any
real numbers —oo < a; < ay < 00, we have, as n — oo, uniformly in || < ﬁ and

faxES}

IP’(log [{f,Gnx)| € n(qg+1)+ [a1,a2)>
<675a2 — 675‘11) ’/’S(I)’f’:(f) exXp (—nA*(q + l)) [1 + 0<1)}>

Qs —S805 2mn

and, more generally, for any ¢ € B, we have, as n — oo, uniformly in || < ﬁ and

f7x€87

E {sD(Xff )1 10g <f,an>|En(q+l)+[a1,az)}]

= (e =) I ol )

Os

exp(—nA*(q + 1))
—Ssos\V2mn

1+ o(1)].

3.2.4 Large deviation principle for the spectral radius of pos-
itive matrices

As before, in this section, the statements are valid for d x d (d > 2) matrices under
condition M4, and for 2 x 2 matrices otherwise.

Using Theorems 3.2.2 and 3.2.4, we are able to derive reinforced large deviation
principles for the spectral radius of products of positive random matrices. Recall
that the spectral radius of a matrix g € M(d,R) is defined by p(g) = limy_, || g*||*/*.
According to the Perron-Frobenius theory, the spectral radius p(g) of a positive matrix
g actually coincides with its largest eigenvalue. Below we state the results with a
perturbation [ on ¢ = A’(s), but, of course, they remain true for [ = 0.

Theorem 3.2.7.

(1) Assume conditions M1, M4, M6 (or conditions M1, M5, M6) for positive ma-
trices. Let s € I and ¢ = A'(s). Then, there exist constants 0 < ¢ < C' < 400 such
that uniformly in |l| < ﬁ,

¢ < liminf v/ e P (log p(Gh) = n(g +1))
< limsup \/ﬁenA*@“)P(log p(Gr) = n(q+ l)) <C. (3.2.17)

n—oo
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(2) Assume conditions M5, M6 for positive matrices. Then, there exist constants
so >0 and 0 < ¢ < C < +oo such that for any s € (—s¢,0) and ¢ = N'(s), uniformly
- 1
n ’l‘ < Vn’

¢ < lim inf \/ﬁe"A*(qH)IP’(log p(G,) < n(q+ l))

< limsup \/ﬁe"A*(qH)P(log p(Gr) < nlq+ l)) <C.
n—oo
A more general version of Theorem 3.2.7 with a target function v on log p(G,,)
will be presented in Section 3.8: see Theorem 3.8.1. The statements (1) and (2) in
Theorem 3.2.7 clearly imply the following large deviation principle for log p(G,,): under
the assumptions of Theorem 3.2.7, uniformly in [I] < —=,

.1 .
Jl)ngoﬁlogP(log p(Gr) = n(q+ l)) = —A"(q); (3.2.18)

a similar assertion also holds for the lower tail. Note also that statements (1) and
(2) of Theorem 3.2.7 still hold when the product G,, is replaced by M, defined by
M, =g1...09n.

The upper bound of part (1) in Theorem 3.2.7 follows from the reinforced large devi-
ation principle for the matrix norm ||G,, || recently established in [85]. The lower bound
will be deduced from our Theorem 3.2.2 in conjunction with the Collatz-Wielandt for-
mula for positive matrices. Note that, the Collatz-Wielandt formula does not hold
in general for invertible matrices, hence the question of proving Theorem 3.2.7 for
invertible matrices remains open, even for the large deviation principle for p(G,,); the
latter has been recently conjectured by Sert [78]. The corresponding upper bound in
large deviation principle for invertible matrices can be easily deduced from the results
in [85]: under conditions M2, M3, for any s € I;; and ¢ = A’(s), uniformly in [I| < ﬁ,

1 .
Jim -~ log P(logp(Gn) = nlg+1)) < —A"(q).

3.3 Holder regularity of the stationary measure

3.3.1 Spectral gap properties and a change of measure

Recall that the transfer operator P; and the conjugate transfer operator P; are defined
by (3.2.5). Below P,v stands for the measure on S such that Psvg(¢) = vs(Psy), for
continuous functions ¢ on §, and P;v} is defined similarly. The spectral gap properties
of Py and PF are summarized in the following proposition which was proved in [16, 17]
for positive matrices, and in [50] for invertible matrices.

Proposition 3.3.1. Assume either condition M3 for invertible matrices. Then, for
any s € 1, the following assertions hold:

(1) the spectral radii of the operators Py and P are both equal to k(s) and there exist
a unique, up to a scaling constant, strictly positive Holder continuous function rs and

a unique probability measure vy, on S such that

Psrs = K(S)Tsa PSVS = /{(S)VS;

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020



3.3. HOLDER REGULARITY OF THE STATIONARY MEASURE 1)

(2) there exist a unique strictly positive Hélder continuous function r’ and a unique
probability measure v; on S such that

Prrt =k(s)ri, Plvi=r(s)V;

s S8 ER S
Moreover, the function k : I, — R is analytic.

The case of s < 0 is not covered by Proposition 3.3.1. We state below the corre-
sponding result, which is proved in [85].

Proposition 3.3.2. Assume either conditions M2, M3 for invertible matrices, or
condition M5 for positive matrices. Then there exists a constant sy > 0 such that
for any s € (—s0,0), the assertions (1) and (2) of Proposition 3.3.1 remain valid.
Moreover, the function k : (—So,0) — R is analytic.

The following lemma gives explicit formulae for the eigenfunctions r, and r}.

Lemma 3.3.3.
(1) Assume condition M3 for invertible matrices. Then, for s € I7, the eigenfunctions
rs and i are given by

r(@) = [ey)lvildy), i@ = [J@y)lnd), ces (331

(2) Assume either conditions M2, M3 for invertible matrices, or condition M5 for
positive matrices. Then there exists a constant s > 0 such that for any s € (—so,0),
the expressions (3.3.1) hold.

The first assertion of Lemma 3.3.3 for s > 0 was proved in [16, 17] for positive
matrices, and in [50] for invertible matrices. The proof of the second one for s < 0 is
quite different from that in the case s > 0 and is postponed to Section 3.6. It is based
on the Hoélder regularity of the eigenmeasures v, and v} which is the subject of the
next section.

In Propositions 3.3.1 and 3.3.2, the eigenvalue (s) and the eigenfunction rg are
both strictly positive. This fact allows us to perform a change of measure, as shown
below. Under the corresponding assumptions of Propositions 3.3.1 and 3.3.2, for any
s € (—50,0)UI,, the family of probability kernels ¢ (x, g) = ,Lix(‘:) Tjii'f)), n > 1, satisfies
the following cocycle property: for any z € S and g1,92 €Iy,

4 (7, 91)0,(91-%, 92) = @ (T, G201)- (3.3.2)

Thus, the probability measures Qf, (dgi,...,dgn) = ¢ (2, gn .. g1)u(dgy) - . . u(dgn),
n > 1, form a projective system on M (d,R)N. By the Kolmogorov extension theo-
rem, there exists a unique probability measure Q% on M (d, R)Y, with marginals Qs
We denote by Eg: the corresponding expectation. By the definition of Qf, for any
measurable function ¢ on (S x R)™, it holds that

o rs(Xg)|an|8¢(Xf,1og|G1x|,...,X,f,log|anx|)]

— Eq: [o(X1.log Gual. .. X3 log Gual)]|. (333)

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020



76 CHAPTER 3. LARGE DEVIATIONS FOR ENTRIES

Under the changed measure Q?, the process
Xy=z, X;,=G,z, n=1l.

forms a Markov chain on § with the transition operator given by

1 1 )
Qupla) = 5 Plor)@) = s | Il elor-e)ralor-)u(de).

The Markov operator ()5 has a unique stationary probability measure 74 such that for
any ¢ € C(S),

. n vl
lim Q%p = 7s(p), where m(p)= U(Zi ))

n—oo

. (3.3.4)

Let Qs = [s Q%ms(dx). Then, the measure Qs is shift-invariant and ergodic since
75 is the unique stationary measure of the Markov operator ;. When s € I, the
following SLLN was established in [50] for invertible matrices and in [16] for positive
matrices, and in our setting can be read as follows: under either conditions M2, M3
for invertible matrices, or condition M4 (or condition MS5) for positive matrices, for
any r € S,

1 1
lim ﬁlog |G| = lim ﬁlog |G, = A'(s), QF-a.s. and Qs-a.s., (3.3.5)

n—oo

where A'(s) = ’Z/((SS)) with the function x defined in Proposition 3.3.1. Moreover, the

CLT for log|G,x| under the changed measures Q¢ and Q4 was proved in [17]. When
s € (—s0,0) with small enough sy > 0, the SLLN and the CLT for log |G, z| under the
measures QF and QQ; have been recently established in [86] for both invertible matrices
and positive matrices.

3.3.2 Holder regularity of the stationary measure

We shall present our results on the Holder regularity of the stationary measure
and of the eigenmeasure v, for both invertible matrices and positive matrices. The
regularity of 7, and v; is central to establishing the precise large deviation asymptotics
for the entries G%’ and is also of independent interest.

Proposition 3.3.4. Assume either conditions M2, M3 for invertible matrices, or
conditions M4, M6 (or conditions M1 M5, MG6) for positive matrices. Then, for
any s € 1, there exists a constant ¢ > 0 such that

1 1
su ———7y(dr) < +o00  and su —— v (dx) < +o00. 3.3.6
up Ty up [, o7y (336)

In particular, for any s € I}, there exist constants ¢,C > 0 such that for any 0 <t <1,

Supws({x C(f, )] < t}) < Ct° and sup Vs({x (f, )] < t}) < Cte. (3.3.7)
fes fes

Moreover, for positive matrices, under conditions M4, M6, the constant ¢ > 0 in
(3.3.6) and (3.3.7) can be sufficiently large (independent of the dimension d — 1 of the
projective space S = ST).
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For s = 0 such regularity was used to obtain limit theorems for the entries G%’
and for the spectral radius p(G,) by many authors, however, such a result has not
been established before neither for invertible matrices, nor for positive matrices under
the changed measure. For invertible matrices, the proof of the assertion (3.3.6) is
based on the asymptotic properties of the components in the Cartan and Iwasawa
decompositions of the reversed random matrix product M,, = ¢;...g, and on the
simplicity of the dominant Lyapunov exponent of G,, under the changed measure Q%:
see Section 3.5.1.

For positive matrices, under conditions M4 and M6, the proof of the assertion
(3.3.6) relies on the fact that supp v = supp v (s > 0) established in [16] and essentially
on condition M4 which ensures that the Markov chain (X7),>; stays forever in the
interior of the projective space ST ': see Section 3.5.2. If condition M4 is replaced by
M35, the main difficulty to prove (3.3.6) is that the Markov chain (X?),>; is no longer
separated from the coordinates (ey)i<p<a, hence the proof can not follow directly from
the fact that supprv = suppv,. Instead, the main ingredient in our proof consists
in the large deviation asymptotic for the norm cocycle log |G x| under the changed
measure Q7 established in Theorem 3.4.4.

When s is non-positive and sufficiently close to 0, the Holder regularity of the
stationary measure 7, is given by the following proposition.

Proposition 3.3.5. Assume either conditions M2, M3 for invertible matrices, or
conditions M5, M6 for positive matrices. Then, there exist constants ¢ > 0 and
so > 0 such that uniformly in s € (—so,0], the statements (3.3.6) and (3.3.7) are
valid.

For positive matrices, Proposition 3.3.5 is new even for s = 0: in this case my =
vy = v with the stationary measure v defined by (3.2.4). The corresponding results
for invertible matrices with s = 0 (in this case also my = 1y = v) has been obtained
in [51]; we also refer to [13] for the detailed description of the method used in [51]
and to [14] and [10] for a different approach of the proof. When s < 0, Proposition
3.3.5 is deduced from the Holder regularity of the measure v and the analyticity of the
eigenfunction k.

The proofs of Propositions 3.3.4 and 3.3.5 are technically involved and are post-
poned to Sections 3.5 and 3.6.

3.4 Auxiliary statements

Under conditions of Theorem 3.2.1, the function A = log x is convex and analytic on
(—50,0) U I,. Set 4 = A®(s), k > 1. Under the changed measure QZ, define the
Cramér series (s (see Petrov [74]) by

¢ (t) _ Vs,3 X Vs,4Vs2 — 373,3t 4 ’75,5752,2 - 10787478,3'73,2 + 1575,’3 o,
) 673,/22 24’7?,2 12073/22 ,

which converges for small enough [t|. We need the following expansion of A*(q + 1)
with respect to the perturbation I, which is taken from [85]:

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020



78 CHAPTER 3. LARGE DEVIATIONS FOR ENTRIES

Lemma 3.4.1. Assume either condilions of Proposition 5.3.4 when s € I}, or condi-
tions of Proposition 3.5.5 when s € (—so,0) with small enough so > 0. Let ¢ = N'(s).
Then, there ezists 6 > 0 such that for any || < 0,

AN (qg+1) =A(q) + sl + hy(1),

where hg is linked to the Cramér series (s by the identity

12 I3 l
CS(i)

ha(l) = 202 037 0,

Now let us fix a density function p on the real line. Its Fourier transform p is sup-
ported on a the interval [—1, 1]. For any € > 0, define the scaled density function p. by
p-(y) = Lp(¥), y € R, whose Fourier transform p. is compactly support on [—e~*,&7!].
For any non-negative integrable function ¢ on R, we introduce two modified functions
related to ¢ as follows: for any y € R, set B.(y) = {¢ e R: |y —y| < e} and

vi(y) = sup ¢(y) and ¢ (y) = infy)w(y’)- (3.4.1)

y'€B:(y) y'€Be(
The following smoothing inequality gives the two-sided bounds of the function .

Lemma 3.4.2. Suppose that v is a non-negative integrable function and that 7 and
Y are measurable for any € > 0, then for sufficiently small €, there exists a positive
constant C,(e) with Cy(e) — 0 as € — 0, such that, for any x € R,

U *pea() — / Y- (= y)pe2 (y)dy < (x) < (1+ Cple))bT *p2 ().

ly|>e

The proof of the above lemma, being similar to that of Lemma 5.2 in [42], will not
be detailed here.

For any s € (—s0,0) U1, and t € R, define a family of perturbed operators R ;; as
follows: for any ¢ € B,,

Roap(z) = Bge [eit(log|91$‘_Q)gp(Xf)}’ res. (3.4.2)
It follows from the cocycle property (3.3.2) that
R () = Eqe [eit(logle_nq)g@(Xﬁ)}, r €S.

Under various restrictions on s, it was shown in [17, 85, 86] that the operator R, ;; acts
onto the Banach space B, and has a spectral gap.

The next proposition is taken from [85]. Its proof is based on the spectral gap
properties of the perturbed operator R, ;. In the following, let ¢ be a strictly positive
and ~-Holder continuous function on the projective space S. Assume that the func-
tion ¥ : R — C is a bounded measurable function with compact support in R, and
moreover, ¢ is differentiable in a small neighborhood of 0 on the real line.

Proposition 3.4.3.
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(1) Assume either conditions M2, M3 for invertible matrices, or conditions M1, M},
M6 (or conditions M1, M5, MG6) for positive matrices. Let s € I, and ¢ = N'(s).

Then, we have, as n — oo, uniformly in x € S, || < ﬁ and ¢ € B,

Vit a0 [ R () o0t = VERuOm ()| < (= 1)l (343)

(2) Assume either conditions M2, M3 for invertible matrices, or conditions M5, M6
for positive matrices. Then, there exists so > 0 such that for any s € (—s0,0) and
q = N (s), the inequality (3.4.3) holds uniformly in x € S, |I| < ﬁ and ¢ € B,.

The perturbation [ as well as the explicit rate of convergence in (3.4.3) are impor-
tant in the sequel. They play the crucial role to establish the Bahadur-Rao type large
deviations for the entries G%7 in Theorems 3.2.1 and 3.2.3.

We end this section by giving a precise large deviation result for the norm cocycle
log |G| under the changed measure Q. It is is deduced from [85, Theorem 2.2] and
will be used in the proof of regularity of the stationary measure 7, for positive matrices
under conditions M5, M6 (see Proposition 3.3.4).

Theorem 3.4.4. Assume either conditions M2, M3 for invertible matrices, or con-
ditions M1, M4, M6 (or conditions M1, M5, M6) for positive matrices. Let s € 1,,,
tel be such that s < t and set gs = N'(s) and ¢ = N'(t). Then, we have, as n — oo,
umformly inzeS and|l| < =,

Q: (log |G| = n(g, +1))
_ w(rg) () exp{—n(A*(q + 1) — A*(qs) — s(q — g5 + 1))}

vy () (t — s)ov/2mn
Proof. By (3.3.3), we get

Q< (log |G| = n(g: +1))
1

[1+ o(1)].

= @ (ro (XD G| o Gafontars )
1
L el . B
= I{n(s)rs(x)e q E TS(Xn)wS<IOg|Gn$| n(qt +l))]7

where ¥,(y) = e¥1{y=0}, ¥y € R. From Theorem 2.2 in [85, | it follows that for any
tel;, g =N(t), ¢ € B, and measurable function ¢ on R such that y — e~ (y)
is directly Riemann integrable for some ¢’ € (0, s), we have, as n — oo, uniformly in
x € S and || é%l,

E[@(Xﬁ)zﬂ(log G| — n(gs + z))]

_ (@) exp (—nA* (g + 1)) [l/t(go) /R e~ (y)dy + 0(1)} (3.4.4)

Ot oV 2mn
Using (3.4.4) with ¢ = ry and ¢ = 1,, we obtain that, uniformly in z € S and |I| < ﬁ,
() )
E|ry(X3)is(log |Gual = (g + )| = ™ (e, 1+ 0(1)].
reX2)0 108 Gual = nlac+ 1)) | == Sunlr) =5 a1+ ol

We conclude the proof of Theorem 3.4.4 by using the fact that A*(q) = sq — A(s),
A(s) =logk(s) and gy = v(ry). O
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3.5 Proof of the Holder regularity of 7, for positive
S

In this section we prove Proposition 3.3.4, i.e. the Holder regularity of the stationary
measure 7, for both invertible matrices and positive matrices for s > 0. These results
are of independent interest and play a crucial role in establishing the precise large
deviation asymptotics for scalar products and entries, see Theorem 3.2.2.

The study of the regularity of the stationary measure v defined by (3.2.4), attracted
a great deal of attention, see e.g. [1, 7,9, 10, 13, 14, 27, 31, 48, 51]. As far as we know,
there are three different approaches to establish the regularity of v». The first one,
consists in making use of the simplicity of the dominant Lyapunov exponent A and
investigating the asymptotic behaviors of the components in the Cartan and Iwasawa
decompositions of the random matrix product M, and is originally due to Guivarc’h
and Raugi [51], see also [13, 48]. The second one is developed in [14] for the study
of the regularity of the stationary measure on the torus, and has been applied to the
setting of products of random matrices in [9, 10], where the large deviation bounds for
the Iwasawa cocycle and for the Cartan projection play a crucial role. The third one,
which is recently developed in [31] for the special linear group SL(2,C) consisting of
complex 2 x 2 matrices with determinant one, is based on the theory of super-potentials
introduced in [32]. All of the results mentioned above are concerned with the regularity
of the stationary measure v. However, the regularity of the eigenmeasure v, or of the
stationary measure 7y for s different from 0 was not known before in the literature,
neither for invertible matrices nor for positive matrices.

As the proofs are rather long we split them into two parts. In Subsection 3.5.1
we establish Proposition 3.3.4 for invertible matrices. In Subsection 3.5.2 we prove
Proposition 3.3.4 for positive matrices.

3.5.1 Regularity of the stationary measure for invertible ma-
trices

In order to prove Proposition 3.3.4 for invertible matrices, we first extend the some
convergence results concerning the Cartan and Iwasawa decompositions of the matrix
product M, established earlier in [13] under the measure P, to the framework of the
changed measure Q.

Asymptotics for the Cartan decomposition

Recall that G,, = g, ... g1. We are going to investigate the asymptotic behavior of the
components of the Cartan decomposition of the reversed matrix product

M,=agig92...9n, n=1

Note that the distributions of the random walks M, and G,, coincide. However, as it
will be seen below, the asymptotics of the components of their Cartan decompositions
are not exactly the same. Let K = SO(d,R) be the orthogonal group, and A% be
the set of diagonal matrices whose diagonal entries starting from the upper left corner
are strictly positive and decreasing. With these notation, the well known Cartan
decomposition states that GL(d,R) = KATK. The Cartan decomposition of the
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matrix product M, will be denoted by M, = k,a,k., where k,, k! € K and a, € AT
with its diagonal elements (singular values) satisfying al! > a?>? > ... > a%? > 0.
Note that the diagonal matrix a,, is uniquely determined, but the orthogonal matrices
k, and k], are not unique. We choose one such decomposition of M,. The vector
kney € P41 is called the density point of M,. It plays an important role in the study
of products of random matrices: see [14, 10]. The following result shows that the
density point converges almost surely to the random variable Z; of the law 7, under
the changed measure Qs = [pa—1 Q¥7,(dx).

Lemma 3.5.1. Let s € I;. Under condition M3, with the above notation, we have

. a? .
groloﬁ =0, Qs-a.s. and nhﬁngo kner = Zs, Q,-a.s., (3.5.1)

and for any x € P41,

M, |
lim

= [{z, Zs)|, Qs-a.s., (3.5.2)
oo [ M|

where the law of the random variable Z, (on P*~!) is the stationary measure m,. More-
over, the assertions (3.5.1) and (3.5.2) also hold true with the measure Q; replaced by
¥, for any starting point x € Pt

Before proceeding to proving Lemma 3.5.1, let us first recall the following two
results which were established in [50]. In the sequel, let m be the unique rotation in-
variant probability measure on the projective space P4~!. For any matrix g € GL(d,R),
denote by g-m the probability measure on P?~! such that for any measurable function
¢ on P41,

/]Pd—l o(x)(g-m)(dx) = /Pd_l o(g - z)ym(dz).

Lemma 3.5.2. Assume condition MS3. Let s € I;. Then, the probability measure
M,,m converges weakly to the Dirac measure 0z, , Qs-a.s., where the law of the random
variable Z is given by ms.

Proof. This result is a direct consequence of [50, Theorem 3.2]. More specifically,
according to [50], the probability measure G'f -m converges weakly to a Dirac measure
dz:, Qs-a.s., where the law of the random variable Z7 is given by w;. Here 7} is
the stationary measure of the conjugate Markov operator Q% defined by Qip(z) =
E(S)}n;(x) Pr(pr?)(z), = € P41 for any ¢ € C(S). Denote by uT the image of the
measure g by the map g — ¢*. Then, Lemma 3.5.2 follows since the measure u* also
satisfies condition M3. O

The following result is proved in [50, Lemma 3.5].

Lemma 3.5.3. Assume condition M3. Let s € I;. Then, there exists a constant
cs > 0 such that for any x € Pt it holds that Q% < ¢,Q,.

The assertion of Lemma 3.5.3 implies that the measure Q7 is absolutely continuous
with respect to QQ,. Using Lemmas 3.5.2 and 3.5.3, we are now in a position to prove
Lemma 3.5.1.
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Proof of Lemma 3.5.1. By the Cartan decomposition of M,,, we have M, = k,a,k/,
where k,, k!, € K and a, € A". By Lemma 3.5.2, the probability measure M, - m
converges weakly to the Dirac measure 4, , Qs-a.s.. Since m is a rotation invariant
measure on P4~! we deduce that k,a, - m converges weakly to the random variable
Zs, Qq-a.s.. Taking into account that a, is a diagonal random matrix with decreasing
diagonal entries, this implies that, as n — oo, we have a,,-m — d.,, a®>*/a>' — 0 and
kner — Zs, Qg-a.s.. This concludes the proof of the assertion (3.5.1). To show (3.5.2),
using again the decomposition M,, = k,a,k’,, it follows that for any = € P41,

2|(ktx, e)]?. (3.5.3)

Mg

Mz = (M 2, M'z) = (a,krz,ank:x)

le

The statement (3.5.2) follows from the identity (3.5.3) and the fact that [|M] || = al!
Taking into account of Lemma 3.5.3, we see that the assertions (3.5.1) and (3.5.2)
remain valid with the measure Qg replaced by Q%. n

Asymptotics for the Iwasawa decomposition

In this subsection we study the asymptotic of the components in the Iwasawa decom-
position of M, under the changed measure Q?. Denote by L the group of lower trian-
gular matrices with 1 in the diagonal elements, by A the group of diagonal matrices
with strictly positive entries in the diagonal elements, and as before by K the group
of orthogonal matrices. The Iwasawa decomposition states that GL(d,R) = LAK
and such decomposition is unique. Therefore, for the product M,,, there exist unique
L(M,) € L, A(M,,) € Aand K(M,) € K such that M, = L(M,)A(M,)K (M,). With
these notation, we have the following:

Lemma 3.5.4. Let s € I;. Under condition M3, for any x € Pi-t

Z
lim L(M,)e; :

n—00 - <Zs,€1>’

Qs-a.s. and QI-a.s..

where Zs is a random variable given by Lemma 3.5.1.

Proof. In view of Lemma 3.5.3, it suffices to prove the assertion under the measure
Q;. Using the Iwasawa decomposition M, = L(M,)A(M,)K(M,) and noticing that
K (M,) is an orthogonal matrix, it follows that

MM e, L(M,)A(M,)*L(M,)"e,
(Mfer?  [A(M,)L(M,) e |2

= L(M,)e, (3.5.4)

where the second equality holds since A(M,,)?L(M,) e, = |A(M,)L(M,)e;|*e;. By the
Cartan decomposition of M,, we have M,, = k,a,k,, Where ky, k! are two orthogonal
matrices, hence we get that, for any y € R,

(MM er,y) = ((an) K er, kyy)
(an')* (K er, 1) (kyy, en) + Olay" ay?)
{

1
n
(ap

’1)2 kn61761><kn617 >+O( o 22) (355)
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Consequently, we obtain that Q,-a.s.,

. . <MnMT€17y> . <kn617y> <Zsay>
lim (L(M,)ey, y) = lim ~r2n LY _ g _ ,
A (EM)eny) = i o e ey = A Gy T er)

where in the first equality we use (3.5.4), in the second one we use (3.5.5) and Lemma
3.5.1, and in the last one we apply again Lemma 3.5.1. Since y € R? is arbitrary, the
proof of Lemma 3.5.4 is complete. ]

For any 1 < k < d, we briefly recall the notion of exterior algebra A*(R?) of the
vector space R%. The space AF(R?) is endowed with the scalar product (-,-) and the
norm | - |; we use the same notation as in R? and the distinction should be clear from
the context. The scalar product in AF(R?) satisfies the following property: for any u;,
v; € R 1<, 5 < d,

(ug Ao Nugyvr A= Aog) = det((ui, v5))1<ij<ds

where det((u;, vj))1<ij<qa denotes the determinant of the associated matrix. It is well
known that {e;, Aey, A+ Aej, 1 iy <iy < -+ < iy < d} forms a basis of AF(R?),

1 < k < d, and that v;y A --- A v is nonzero if and only if vq,..., v, are linearly
independent in R?. For any g € GL(d,R) and 1 < k < d, the exterior product AFg of
the matrix ¢ is defined as follows: for any vy,...,v; € R?

Agog Ao Avg) = gug A=+ A gug.

Set. || A" gl = sup{|(A*g)v] : v € AMRY),Jv] = 1} Since A*(gg') = (A*g)(A"g),
it holds that || A* (g¢')|| < || A* g||]] AF ¢'|| for any g,¢' € GL(d,R). Besides, if we
denote by aii, ..., aq the singular values of the matrix g, then || A* g|| = a1 ... ap.
In particular, we have || A g < [lg||*.

The following lemma was proved in [13]. For any g € GL(d,R), by the Iwasawa
decomposition we have g = L(g)A(g9)K(g), where L(g) € L, A(g) € A and K(g) € K.
In the sequel, we denote N(g) = max{||g||,[[g"'||}. Recall that M, = g19s ... gn.

Lemma 3.5.5. For any integers n,m = 0, we have

R || /\2 MJTH 2log N

|L(Myym)er — L(My)ey| <>

(gj+1)’

j=n |]\4]T€1|2
where we use the convention that L(My) = 0 and "'fjgf‘jil' = 0.

The following result shows the simplicity of the dominant Lyapunov exponent for
M7 under the changed measure Q.

Lemma 3.5.6. Assume condition M3. Let s € I,. Then, uniformly in x € Pd-1

1 T
Jim -~ Eqq (log | M, z]) = Au(s), (3.5.6)
and
1
Jim —Eqq (log || A* My ) = Aa(s) + Aafs), (3.5.7)

where A\i(s) > Xa(s) are called the first two Lyapunov exponents of M, under the
measure Q7.
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The assertion (3.5.6) is proved in [50, Theorem 3.10]. The assertion (3.5.7) follows
by combining Theorems 3.10 and 3.17 in [50]. The fact that Aj(s) > Aa(s) will play
an essential role in the proof of the Holder regularity of the stationary measure 74 for
invertible matrices, see Proposition 3.3.4.

Using the simplicity of the Lyapunov exponent (see Lemma 3.5.6) we can comple-
ment the convergence result in Lemma 3.5.4 by giving the rate of convergence. This
result is not used in the proofs, but is of independent interest.

Proposition 3.5.7. Assume condition M3. Let s € I;. Then, there exist constants
¢, C > 0 such that uniformly in x € P and n > 1,

Z, |°
L(M,)e; — ——

Ege-
Qs <ZS,€1>

e o, (3.5.8)

Moreover, the assertion (3.5.8) remains valid when the measure QF is replaced by Q.

The proof of Proposition 3.5.7 is postponed to Subsection 3.5.1.
By Jensen’s inequality, the bound (3.5.8) implies that there exists a constant C' > 0
such that uniformly in o € P41,

Z
L(M,, _ 75
( )61 <ZS7 61>
When s = 0, it was proved in [13] that C' = X (0) — X\2(0). We conjecture that
C = A\i(s) — Aa(s) also for s > 0, but the proof eluded us.

<-C.

1
lim sup —Eqz log
@

n—oo

Proof of Propositions 3.3.4 and 3.5.7

With the results established in Sections 3.5.1 and 3.5.1, we are well equipped to prove
Propositions 3.3.4 and 3.5.7 for invertible matrices.

Proof of Proposition 3.3.4 for invertible matrices. Since ry is bounded away from in-
finity and 0 uniformly on P41 it suffices to establish (3.3.6) and (3.3.7) for the sta-
tionary measure .

Define the function p : GL(d,R) x P*! — R as follows: for ¢ € GL(d,R) and
x € Pt

p(g,z) =log || A? g — 2log |g|.
It is clear that
Eqsp(M,) ,7) = Eog (log || A2 M) — 2Eqq (log [ M, x]).

By Lemma 3.5.6, we see that

1
lim — sup Eq:p(M, ,z) <0,

NTIOM pepd-1
which clearly implies that, for large enough n,

sup Eqep(M,!, x) < 0. (3.5.9)

zePpd—1
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We claim that there exists a small constant ¢ > 0 such that

/\2 MT c
lim sup — log sup EQIM

< 0. 3.5.10
n—oo T repd—1 ‘MEZL'PC ( )

To prove (3.5.10), we denote a,, = log (supgte]pdfl Egs (eCP(MTT ’x))), for sufficiently small

constant ¢ > 0. Using the cocycle property (3.3.2) and the fact that p is subadditive,
we get that for any n,m > 1,

EQ§ (ecp(ME+m,x))

< E<an(I, Gm)BCP(M;{“ﬂC))E(q:Z(JI, It - - 'gm+n)ecp(9?n+n---9%+1vw)>
= Eqgg (e7Mm") ) By (e ).,

Taking supremum on both sides of the above inequality, this yields that the se-
quence (a)n>1 satisfies the subadditive property: anim < am + an, hence we get
a = lim, o % = inf,>, @ To show that a < 0, it suffices to check that there exists
some integer p > 1 such that

sup Eqe (eCp(ME"'”)) <L (3.5.11)
xePd—1
We proceed to verify (3.5.11). Using the fact that sup, |p(g,x)| < 4log N(g) and the
basic inequality eV <14y + y2—26|y|, y € R, we obtain

: p @ c? clo T
B (e ™) < 1+ cBog (p(My, x)) + 5B <16log2 N(MT)etelosNOZ; >>‘
(3.5.12)

The second term on the right-hand side of (3.5.12) is strictly negative by using the
bound (3.5.9) and taking large enough p. The third term is finite due to the moment
condition (3.2.1). Consequently, taking ¢ > 0 small enough, we obtain the inequality
(3.5.11) and thus the desired assertion (3.5.10) follows.

Since the bound (3.5.10) holds uniformly over x € P¢~!, taking into account that
Qs = Jpa—1 Q¥my(dx), it follows that there exist constants C' > 0 and 0 < r < 1 such
that for any z € P41,

I A2 M|

Eq, | M T2
n

<O (3.5.13)

Using Lemma 3.5.4, Fatou’s lemma and the fact that |Z5] = 1, we have that for
sufficiently small constant ¢ > 0,

1
[(Zs en)le ™

From Lemma 3.5.5 with n = 0, it follows that

Eq. < lim inf Eq, <|L( n)er| ) (3.5.14)

|L(M,)e: | < ZWMT”
€1l X |]\4T6 |2c

e2clog N(gj+1)
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Notice that M jT and g;;1 are not independent under the measure QQ;. Using Fubini’s
theorem, Holder’s inequality and the bound (3.5.13), we get

. 00 || /\2 MT|I2C
L(M;)e| ) <D {EQSW
J

J=1

Eq, (

E]

1/2 1/2
[E@ elclog N(gj+1)

0
giclog N(gr) ZW < +o00.
=1

< CRg

s

Combining this with (3.5.14) leads to EQSW < +00. Note that for any f € P

we can choose an orthogonal matrix k such that ke; = f. If we replace g; by k~g;k,
then it is easy to see that M,, is replaced by k~'M,k. Moreover, in view of Lemma
3.5.2, the random variable Z, is replaced by k~!Z,. Since the bound (3.5.13) holds
uniformly in z € P41, it follows that

1

< CE 4clog N(k~1g1k) j < )
1z 0.6 > < 400

j=1

Eq,

Observe that N(k™'g1k) = N(g1) and (k™' Z, e1) = (Z,, f). Therefore, for any s € I,
there exists a constant ¢ > 0 such that

/ 1 (dz) E ! <+
sup ms(dx) = sup T 0.
fepa-1 Jea-t | (f, )| pepir [, Zo)°

This implies that there exists a constant C' > 0 such that for any 0 < ¢ < 1, uniformly
in fePil

| B [(f, )|
Ws({x (o) < t}> - /{x:|(f7$><t} [(f, )|

1
< tc/ ws(dx) < Cte.
s 107, 2y (%)

The proof of Proposition 3.3.4 for invertible matrices is complete. O]

7s(d)

Proof of Proposition 3.5.7. In view of Lemma 3.5.3, it suffices to prove the assertion of
the proposition with Qg instead of Q?, i.e. we show that there exist constants ¢, C' > 0
such that for all n > 1,

Zy |
L(Mn)el — m

Using Lemma 3.5.5 and Holder’s inequality, for sufficiently small constant ¢ > 0 and
for any n,m > 1, we get

Eg <e o, (3.5.15)

s

B |L(Myim)er = L(Ma)er|”

n+m—1 H A2 MTH2C 1/2 ’ 1/2
<% [P Tgap] [P
Jj=n J
n+m—1 || /\2 MJTHQC 1/2

: (3.5.16)

<¢3 [Be iyl
j=n J =l
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where the last inequality holds due to the moment condition (3.2.1). By the Fatou
lemma, taking the limit as m — oo, we see that

7 || /\2 MT||2C 1/2
Eq, |L(M,)ey — | <C [E < Ce™m,
Qs ( )61 <Zsa €1> Z Qs AT, jde |MT |4c €
where the last inequality holds due to the bound (3.5.13). O

3.5.2 The regularity of the stationary measure for positive
matrices

The aim of this section is to prove Proposition 3.3.4 for positive matrices. For small
constant € > 0, we denote

Si}_l ={z € Si’l : (e;,x) > e forall 1 < i< d}.

For any g € supppu, set g - Sflfl ={g-z:x € Sfl[l}. The following result gives
equivalent formulations of conditions M4 and (3.2.14).

Lemma 3.5.8. For positive matrices, the following assertions hold:

(1) condition MY is equivalent to the following statement: there exists e € (0,%2)

2
such that
g-ST'c ST}, forany g € supp p;
V2

(2) condition (3.2.14) is equivalent to the following statement: there exists € € (0, %)
such that

gt - Si‘l C Sfl;el, for any g € supp p.

Proof. Part (1) is proved in [88]. The proof of part (2) can be carried out in a similar
way as in [88] and therefore the details are left to the reader. O

Proof of Proposition 3.3.4 for positive matrices. As mentioned before, we only need
to establish (3.3.6) and (3.3.7) for the stationary measure 7, since r is bounded away
from infinity and 0 uniformly on Si‘l.

We first prove Proposition 3.3.4 for positive matrices under Conditions M4, M6.
By Lemma 3.5.8, the Markov chain (X7Z),>; stays in the space ST 1, and therefore the
support of its stationary measure v is included in S . Smce supp vs = supp v for
s € I, (by [16, Proposition 3.1]), it holds that supp Vs C S©}. As a consequence we
also have supp s C S+€ . This implies that (f,x) > € for all fe Sd 'z € suppm,,
and so the bounds (3.3.6) and (3.3.7) hold for positive matrices.

We next prove Proposition 3.3.4 for positive matrices under conditions M5, M6.
The proof is split into two steps. It is worth mentioning that the assertions shown
below remain valid when s = 0.

Step 1. We prove that there exist two constants C,Cy > 0 and an integer ng > 1
satisfying C; > A’(s) such that, for any n > ng, it holds uniformly in f,z € ST that

I = Q((£, X0) S e ) < e ™. (3.5.17)
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Let s € I, t € I, be such that s <t and set g, = A'(s) and ¢; = A'(t) (we allow s to
be 0). Substituting X7 = ézi‘ into (3.5.17) , we have
I < Q2 (10g[Goal > nae) + @2 (log(f. Gur) < ~(Co— ). (3519

Since s < t, using Theorem 3.4.4, we get that there exists a constant ¢ > 0 such
that the first term on the right-hand side of (3.5.18) is bounded by =", uniformly in
x € ST For the second term on the right-hand side of (3.5.18), applying the Markov
inequality and the change of measure formula (3.3.3), it follows that for a sufficiently
small constant ¢; > 0, uniformly in f,x € Sflfl,

1
@i(log<f, Grat) < —(Cy — qt)n) < ea(@rangy, ()

(f,Gpz)a
:@_Cl(cl qt) E<|G :U| TS(X:E) 1 >
(s) re(x) (f, Gnx)®
|G| rs(X5) 1 >

k™(s) rs(z) ming< j<i(e;, Gpe;j)e

L emaGimang ( (3.5.19)

where for the last line we use the fact that mini«; j<q(e;, gej) = inff’megiﬂ(f, gz) for

any g € I',. Since |G,z| < ||G,|| and the function 7 is uniformly bounded and strictly
positive on Sfl[l, using the Holder inequality leads to

E(ﬁ@; rr(é;;) - Glnej>61) < K (S)E (|G| )Y (<ei, Gjejw')
< B (|Gl ) EH (— ! ). @520

miny<; j<q(€;, g1e;) 1P

where 1/p+1/p’ =1 with p,p’ > 1. Recall that ¢; > 0 can be taken sufficiently small.
Taking p sufficiently close to 1 (p’ sufficiently large) and using conditions (3.2.1) and
M5, we get that the right-hand side of (3.5.20) is dominated by e“™ with some constant
C' > 0. Consequently, in view of (3.5.19), choosing the constant C; > 0 sufficiently
large, we obtain that the right-hand side of (3.5.19) is bounded by e~ 2" with some
constant Cy > 0, uniformly in f,z € S4*.

Step 2. From Proposition 3.3.1, the construction of Q¥, and (3.3.4), one can verify
that for any € ST and n > 1, m, = (Q?)™ x m,, where * denotes the convolution
between two measures. Combining this with (3.5.17), we get that for any s € I,
uniformly in f € ST,

m(fos (f) <Oy = [ @M (1.0 e O m(dr) < e, (3.521)

where the constants C; and Cy are given in step 1. This proves the assertion (3.3.7).
It remains to show (3.3.6). For n > 1, denote By, := {x € ST! : e~ 10D L (f 2) <
e}, Choosing ¢ € (0,Cy/Cy), we deduce from (3.5.21) that, uniformly in f eSSt

1
Jor e @ = e <f, zye o) > /Bfn 7))

n=ng
< efCimo 4 Z e Cre=(C2=cCi)n 4 (3.5.22)
n=ng
This concludes the proof of Proposition 3.3.4 for positive matrices. O]
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3.6 The Holder regularity of 7w, for negative s

In this section, we first establish Proposition 3.3.5. Then, we use Proposition 3.3.5 to
prove the assertion (2) in Lemma 3.3.3.

Proof of Proposition 3.3.5. We split the proof into two steps.
Step 1. In this step we choose a small enough constant sy > 0 and we show that
for any € > 0, there exist ¢; > 0 and ng > 1 such that, for n > ny,

sup sup @§(|<f, X < 6_5") Le am (3.6.1)
s€(—s0,0] f,xz€S

To prove this, according to the change of measure formula (3.3.3), we write
_ |G| rs(X5)

- Xl. < ) = E n :H_ T e—En .

Q:(I(f, XD <em) ( () Toln) LUUXBIe)

By Proposition 3.3.1, the eigenfunction r, is strictly positive and bounded on S,
uniformly in s € (—sp,0]. Using Holder’s inequality, it follows that, uniformly in
s € (—So, 0],

QXD <e™) <

C

1/2
K"(s) '

(ElGa) " [B(1(f, X2)] < e)] (3.6.2)

Under conditions of Proposition 3.3.5, it has been proved in [10, Proposition 14.3] for
invertible matrices and in (3.5.17) (when s = 0) for positive matrices that there exist
co > 0 and ng > 1, such that for n > ng, uniformly in f,z € S,

P([(f, X0 <e™™) < e (3.6.3)

We now give a control of E|G,z|** in (3.6.2). Since s is negative, by the definition of
¢ and the fact that t(gg’) > 1(g)e(g’), it is easy to see that

E|Guz|* < Ei(Gn)* < [Eu(g)*]".

Since k(0) = 1 and the function s is continuous in a small neighborhood of 0, we
deduce that for sufficiently small s; > 0, there exists a constant c3 € (0,c2/2) such
that

sup sup
s€(—s0,0] €S K”(S)

This, together with (3.6.2)-(3.6.3), proves the desired bound (3.6.1).

Step 2. By Proposition 3.3.2 and the construction of Q?, it is easy to check that
for any s € (—s0,0], z € S and n > 1, 7, = (Q¥)*" * ;. Combining this with (3.6.1),
we get that, uniformly in s € (—s0,0] and f € S,

m({o: (L)l <) = [(@)" (I XD < e )m(dn) < e (3.64)

For any n > 1 and f € S, set By, := {z € P! : == L |(f,2)| < e7*"}. In an
analogous way as in (3.5.22), taking a constant ¢ € (0,¢;/e) with ¢; and € given in
(3.6.4), we deduce from (3.6.4) that, uniformly in f € S and s € (—so, 0],

(E|an|25) i < e®™

1 (0.)
————ms(dx) < e* M + eertlegman « 4 oo,
ST 2

n=ng

This ends the proof of Proposition 3.3.5. O]
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We now give a proof of the assertion (2) in Lemma 3.3.3 based on the Holder
regularity of the stationary measure 74 established in Proposition 3.3.5. The fact that
the Holder regularity of 75 holds uniformly in s € (—sg, 0] plays an important role.

Proof of (2) in Lemma 3.3.3. For s € (—so,0), set

1 [ )
0= [ @ = [, S (365)

We first prove that there exist two constants sy > 0 and C' > 0 such that r, < C
and ¥ < C for all z € S and s € (—s¢,0]. The boundedness of r} can be obtained
from Proposition 3.3.5. For the function r,, denote by (Q?)* and p* the images of the
measures Q7 and p under the map g — ¢g*. Taking into account that 7¥ is (Q%)*-
invariant ((Q?)* « ¥ = 7¥), and that the measure p* fulfills all the assumptions of
Proposition 3.3.5, for both invertible matrices and positive matrices, we can follow the
proof of Proposition 3.3.5 to show that there exist constants ¢ > 0 and sy > 0 such
that uniformly in s € (—s¢,0] and f € S,

71 * ;1/* €T 00
/‘S‘<f’$>|c7r8(da:)<+oo, /s\<f,x>\c *(dz) < +o0.

This implies that the function r is uniformly bounded on S.

By the uniqueness of the eigenfunctions of the operators P, and P}, to prove
the lemma it is enough to show that ry and r} are the eigenfunctions of P; and P;
corresponding to the eigenvalue k(s). We show that r, satisfies the equation

Pory(z) = k(s)rs(xz), z€S. (3.6.6)

In fact, since r; is uniformly bounded on S, using Fubini’s theorem, we get

Prs(e) = [ lowal* ([ Novr. )/ o) ) i)

= /S/F 91 yI* [, g1 -9) | uldgr)v; (dy). (3.6.7)
Recall that for any bounded measurable function ¢ on S, we have
C / / lgryl"e (o1 -y)u(dgy)v; (dy). (3.6.8)
For any fixed z € S and n > 1, set
1

enay) = Ty Mealedy VES

From (3.6.7) and (3.6.8), using Fubini’s theorem, it follows that

Pyry(a) = *P*z% :i( P )pnaly). (3.6.9)

*

Since the function ¢, ,(y) is bounded on S for any fixed n > 1, using v} P} = k(s)v;

gives that for any n > 1,
1

VP )on.(y) = k(s)V. (Pns :HS/ ——vi(dy).
e P )onsly) = w805 (ons) = £(5) wes: el 11y (@, y)|~* o ()
Summing up the above equality with respect to n, using (3.6.9) and the definition of
75, the identity (3.6.6) follows. The proof for r¥ is similar. O
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3.7 Proof of precise large deviations for scalar prod-
ucts

The aim of this section is to establish Theorems 3.2.1, 3.2.2, 3.2.3 and 3.2.4.

3.7.1 Proof of Theorems 3.2.2 and 3.2.4

Let 1) be a measurable function on R and € > 0. Denote, for brevity, 1s(y) = e Y (y)
for some s € (—s0,0) U I;, and

Sy = sup U (y), Yi(y)= inf (y).

y'€Be(y) y'EB:(y)

Introduce the following condition: for any € > 0, the functions y +— ¢ _(y) and
y = 1. (y) are measurable and

lim /Rq/z;fe(y)dy: lim /Rw;a(y)dy:/Re_syw(y)dy< +00. (3.7.1)

e—0t e—0t

Let ¢ be a function on R such that y — e~*¥1)(y) is directly Riemann integrable
for some s € I;. In particular, it follows that lim, , . ¥(y) = 0.

Proof of Theorem 3.2.2. We shall first establish Theorem 3.2.2 under conditions M2
and M3 for invertible 2 x 2 matrices, and under conditions M5 and M6 for positive
2 x 2 matrices. The proof of Theorem 3.2.2 under conditions M4, M6 for positive
d x d (d > 2) matrices will be considered separately.

We will only prove the second assertion in Theorem 3.2.2, since the first one follows
from the second by choosing ¢ = 1 and 9¥(y) = Lyy=0}, ¥ € R. Moreover, with no loss
of generality, we assume that the functions ¢ and ¢ are non-negative. We assume
additionally that the function v satisfies the condition (3.7.1), which will be relaxed
subsequenly to directly Riemann integrability condition.

Note that log |(f, G,x)| = log |G,z| +log | f(X?)|, and that log |(f, G,z)| = —o0 if
and only if log |f(XT)| = —oo. Taking into account that ¢)(—o0) = 0, we can replace
the logarithm of the scalar product log |(f, G,x)| by the sum log |G,z| + log |f(XZ)|
as follows:

A, = \/27mase”A*(q+l)Tgx)E{ap(Xﬁ)@b(log I(f,Gpx)| —n(q+ l))}
= Ve 0B (X (o |Gy +1og ()]~ n(a + D)

Recall that ¢ = A'(s), A*(q+1) = A*(q) + sl + h(l), 2 € P and [I| < 7 = 0

as n — oo. Taking into account that e™"@ = ¢%"/k"(s) and using the change of
measure (3.3.3), we get

A, = \/ﬁo_sensl+nh5(l)+nsq
x Egg [(prs ) (X5)e 8191y (log |G| + log | F(X3)] = n(g +1))] .
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With the notation T = log |G,x| — ng, we have

Ay = VI 0, OBy [(or ) () 0T + log | F(X0)| — mb)]. (87.2)
For short, set Y/ := log|f(X?)|. For any fixed 0 < § < 1 and k > 1 denote

I := (—6k,—0(k — 1)]. Let M,, := [n'/4], where [a] is the integer part of a. Then, the
expectation in (3.7.2) can be written as a sum

A, = V2mn oW

X 3 DgeenryBog [(prs )(X0)e (T3 — nl + V") 1y re gy |

k=1
+v2mn oe OEg, [((prs’l)(Xﬁ)e’s(T’f’”l)qﬂ(Trf —nl + Yg’x)l{yj’wgfaMn}}
= A1+ Ano. (3.7.3)

We now give a bound for the second term A, . Since the function y — eV (y) is
directly Riemann integrable on R for some s’ € (0, s), one can verify that the function
y — e *Y1)(y) is bounded on R and hence there exists a constant ¢, > 0 such that

e_s(Tg_"l)dJ(TTf —nl + nyx) < csesy’{’z.

Using Lemma 3.4.1 and the fact that the function ¢r;! is uniformly bounded on S,
we get that, uniformly in |[| < ﬁ and f,x € S, as n — oo,

A,2 < csV2mn ogehs(D=s0Mn _y ) (3.7.4)

The remaining part of the proof is devoted to establishing upper and lower bounds for
the first term A,, ;.

Upper bound for A,;. On the event {Y,/* € I}, we have Y,/* + §(k — 1) € (0, d].
With the notation 5 (y) = SUDy e, () ¥ (V') we get

W(T® —nl +YI) <pH(T® —nl — 6(k — 1)).
It follows that
An1 < V2mn ogehs)

X > LkenyEqs [(4/97“;1)(Xﬁ)efs(T#nl)w;(Tﬁ —nl —6(k — 1))1{Ynf’x€1k}} '
k=1

3,0,

defined by (3.4.1), for € € (0,1). From now on we choose ¢ € (0, ). Since the function
\112578 is non-negative and integrable on the real line, using Lemma 3.4.2, we get

Set W,s5(y) = e~ (y), y € R. Recall that WF; (y) = sup,cp_(,) Yss(¥/), ¥y € R, is

A1 < (14 C,(e))V2rnaemh=W > 1y 00D
k=1

x Eor () (X0 Ly ey (Vs xpe2) (T = nl = 6(k — 1)
=: B, (3.7.5)
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where the constant C,(¢) converges to 0 as ¢ — 0. For fixed small constant £ > 0,
introduce the density function p., defined as follows: p.,(z) = é(l ‘ﬁ') for = €
[—e1,€1], and p., () = 0 otherwise. For any k > 1, setting xx(x) := l{zez,) and
Xie, () = SUP,es, () Xk(2'), one can verify that the following smoothing inequality
holds:

Yu(@) < (e, # o)) < Xibpe, (0), @ €R. (3.7.6)

For short, we denote Xx(z) := (Xj., * P, )(z), © € R, which is Hélder continuous on
R. In view of (3.7.5), using the smoothing inequality (3.7.6) leads to

B! < (1+Cy(e))V2mn e Z 1 pear,pe ¢

x Bgz [(or, ) (X% (Y ><\1f:55*,o€2><Tn—nZ—cs(k:—l))] = BT (377)

Let \I’s 5. be the Fourier transform of W};_. By the inversion formula, we have

1 (2
Viorpaly) = o= [ VU (0pa(b)dt y R,

Note that 4 (Y,®) = xx(log | f(XZ)]) = (X olog | f|)(XZ). Substituting y = T* —nl —
d(k—1) and taking expectation with respect to Eqs, by Fubini’s theorem, it holds that

Eos [(ors ) (XDRk (V") (W5 pe2) (T2 = nl = 3k — 1))]

— 217T / e-itin+3k-Dl gn ((Ws—l)(;(kolog] fy))( YOS5 (t)pes (t)dt, (3.7.8)

where

R ((prs ) (e o log | f1)) (x) = Eqe [ (ory ") (% o log [ F)(X7)] -

Substituting the equality (3.7.8) into (3.7.7), we get

B = (1+C,( / ~o, Z Lgeers, € s3(k—1) gnhs (1)

% / —it[ln+6(k—1) ]R?zt ((807"3_ )()NCk olog |f|)) (x)\llig’a(t)ﬁsz (t)dt. (3.7.9)
R

Since the function Yy, is Holder continuous on the real line, one can check that
(er;1)(Xn o log |f]) is also Holder continuous on the projective space S. Using the
fact that the function y +— e~*¥1(y) is directly Riemann integrable on R for some
"€ (0,s), one can also verify that the function @:576,652 is compactly supported in
R, and moreover, @;576@:2 is differentiable in a small neighborhood of 0 on the real
line. Using Proposition 3.4.3 with ¢ = (pr; ") (xx o log|f]), ¥ = \T/:(;’Eﬁsz and with
Loy =1+ 3¢=1) ipstead of | , we obtain that for any fixed £ > 1 and for sufficiently
large n, it holds uniformly in f,z € S and |[| < ﬁ that

\ﬁo—senhsw /R han R ((rs) (R o log 1)) (2) W5 (8)pe2 (B)dt — BT (k)

< Cll(sf)r;l)(xkolog|f|)\|v( 1 +5(kn_1>)’

NG (3.7.10)
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where

B* (k) := V2wV {5 (0)pe2(0)m, (075 (k0 log | £1)) -

Taking into account that 1 < k < M,, = [n'/4], by Lemma 3.4.1, for any fixed k > 1
we have that |e"s(D=rhslnk) — 1| < COkl,e®*n as n — oo uniformly in |I| < ﬁ
Using (3.7.10) and the fact that B (k) is dominated by ||(¢r; ") (xxolog | f])|, we can
replace e™s(nr) by enhs() | yvielding that uniformly in f,z € S and |I| < ﬁ,

1

) )
< OOkl e || (ory )(Xk010g|f|)||v<1+\/ﬁ+ n )

+ Cler e o os DI (= + 2E1)

Va0 [ iman R (or) (e olog 1)) ()T (05 (0t — D(b)
ok —

= B (3.7.11)
One can easily calculate that y-Holder norm ||(pr; 1) (Xx o log|f|)]l, is bounded by
%- Taking sufficiently small v > 0, we obtain that, for n large enough, one can

verify that the series > 77, 6_36(k_1)En7k is convergent, and moreover, its limit is 0 as
n — oo. Consequently, we are allowed to interchange the limit as n — oo and the
infinite summation over k in (3.7.9). Therefore, from (3.7.9), (3.7.10) and (3.7.11) we
deduce that, as n — oo, uniformly in f,z € S and [I| < -,

o

B < (14 Cy(e)T5.(0 03e D ((ery)(Reolog f)) . (3.7.12)

To calculate the sum in (3 7.12), we shall make use of the regularity of the stationary
measure 7,. Note that \Ils(;s( ) = JaSuPyep. € Y i (yf)dy and p2(0) = 1. Using
(3.7.6), we have Xy < X[, Therefore, recalling that B < B;}*, we obtain that,
uniformly in f € S,

limsup sup sup B < (1 + Cp(E))/ sup e_sy/¢;(y/)dy

n—00 28 ||y R y/€B. (y)
X > D (o) (s olog ). (37.13)
k=1
Notice that
X2z, () 0 10g | f] = Lptog (9113 (%) + Lgtog|(roplete, } (2), (3.7.14)

where [}, ., = (— Ok — 2¢eq, —5]{} U ( —0(k—=1),=d0(k—1)+ 251] For the first term on
the right hand-side of (3.7.14), we have

i 3 (T M) = [ )o@ (@mlde). (3719

To deal with the second term on the right-hand side of (3.7.14), we shall apply the
Holder regularity of the stationary measure 7¢ established in Proposition 3.3.4. Set
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for brevity Jis(e1) = (e %721, e7%%]. Notice that for 2 x 2 matrices, the projective

space S is one-dimensional (S = P! for invertible matrices and & = Sk for positive
matrices), so there exists fi = f1(d,k,e) € S and fo = f5(d, k,€) € S such that

Si(
m({x €S |(f,7)] € Jis(er }) ({x €S |(fi, )| € (0, _6—6k—251]})
Celfres: e ben ey o

Applying Proposition 3.3.4, we get that there exists a constant ¢ > 0 such that,
uniformly in f; € S,

m({x €S :|{fi,z)| € (0,e% — 676k72€1]}) < Oy (e — e=0h=2e1ye

which converges to 0 as £ — 0. A similar inequality also holds for the second term in
(3.7.16). Hence we get that uniformly in f € S,

lim m({z € S:|(f,2)] € Jusle1)}) = 0. (3.7.17)

€1

In the same way we show that (3.7.17) holds with Jj s(g1) = (e 9k=DF2 e=o(k=1)]
instead of Ji s(e1). Consequently, we have, uniformly in f € S,

lim lim Ws({x € S:log|(f,x)| € Ire }) = (3.7.18)

6—0e1—

By the Lebesgue convergence theorem, from (3.7.18) we deduce that

-1 -1 _
biug Jing, sup kzl e # I ((r ) Log g 1€ty )) = O (3.7.19)

Combining (3.7.13)-(3.7.19), letting n — oo, &g — 0, § — 0, ¢ — 0 and noting that
Cy(e) = 0 as € = 0, we obtain that, uniformly in f,z € S and |I| < ﬁ,

1 < Bf é/S](f, z)|5o(z)r; (z)ms(dz) lim sup sup (e_sylw(y’))dy. (3.7.20)

=0 Ry €Be (y)

Lower bound for A, ;. We are going to establish the lower bound for A, ; given
by (3.7.3). Recall that Y,/* = log|f(X%)|. On the event {Y,/* € I} we have Y, +
d(k —1) € (0,6]. With the notation 95 (y) = infyep, ) ¥(y), we get

V(T —nl + Y > aps (T — nl — 6k).

In view of (3.7.3), using Fatou’s lemma, it follows that

liminf A, ; > Z lim inf v27n o™ ® Tir<nr,y

n—oo n—oo

X B [(ori ) (Xa)e TG (T — nl = K)oy, |

Set W,s(y) = e~*¥5 (v), y € R. Recall that V_; (y) = infyep. () Yss(y'), y € R, is
defined by (3.4.1), for € € (0,1). In the sequel we choose § € (0,¢). Noting that the
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function W ; _ is non-negative and integrable on the real line, by Lemma 3.4.2, we get
the following lower bound:

liminf A,y > kil liminf B, (k) — ]i ligl_)sogp D, (k), (3.7.21)
where
By, (k) = V2mn o™ Ol ycpy, 67"
X B (o Y XD) ygocpy (Wae#pet) (T3 — il = 58)|
D, (k) = V2rnae" O gcprye "
X e [W; DXyt gy Voo (T = nl — 0k — y)}pg (y)dy.

We are going to give a lower bound for B, (k). We denote xi(z) = Iizer,) and
Xke,(¥) = infoep, (@) Xk(2'), where e, > 0 is a fixed small constant. Similarly the
inequality (3.7.6), one can easily get the following smoothing inequality:

X, (T) € (e *02) (@) S xul@), w €R, (3.7.22)

where the density function is the same as that in (3.7.6). For the first term B, (k) in
(3.7.21), using the inequality (3.7.22) gives

B, (k) > 27Tn0'56nhs(l)1]_{k<Mn}6_56k

x Egg [(ers VXN (V) (W5, 5p0) (Th —nl = 0k)],  (3.7.23)

5o the Fourier transform of

where, for short, X; (7) := (Xj., * P, )(2). Denote by v

V5. Applying the inversion formula to W_ s xp.2, and using Fubini’s theorem, we
get
Egg [(rs ) (XD (V) (W55 xpe2) (T7 = nl — 6k))|
= o [ RL, (o) olog D) (1), (D), (3.7.24)
where

R ((ors D) (% o log |f])) (x) = Bage [ (or, ) (%5 o log | F)(X3)] -
Substituting (3.7.24) into (3.7.23), we obtain
B (k) =/ 0,1 g5k
n = o sd{k<My,}

k

% 6nhs(l)/ e—im[H(sﬁ]RZit ((907“5_1)5(;; o log ’f|) ($)\/I};5€(t)ﬁ52 (t)dt. (3.7.25)
R s 10y

Since the function Y, is Holder continuous for any fixed £ > 1, one can also check that
(or;1) (X, olog | f]) is Holder continuous on the projective space S. One can also verify
that the function @;5,5@2 is compactly supported in R, and moreover, @;578,@2 has a
continuous extension in the complex plane and has an analytic extension in the domain
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{z € C: |2| < €*,32 # 0}. Using Proposition 3.4.3 with ¢ = (¢r;")(X;, o log|f]),
Y =V_5 peand [}, =1+ % "we have that for any fixed k > 1, as n — oo, it holds
uniformly in f,z € S and || < ﬁ that

Vit [t v (o) (5 o log 1)) ()55 (D(t)dt — D™ (k)

< Cliter )z o og DIl (= + ), (3.7.20

where
D™ (k) == V2m¥ ;. (0)p2(0)m, ((prs ") (Xi o log f])) -

Since 1 < k < M, = [n'/*], using Lemma 3.4.1, for any fixed k& > 1 we get that
|t =nhsalln ) _ 1] 05% kv as n — oo uniformly in |I| < \lf In the same way

as in (3.7.11), we can replace e" ) by e™s() to obtain that, uniformly in f,z € S
and |l <= -+

\ﬁasenhs<l> /R S R ((ers ) (R 0 log If])) (2) W5 (#)p2 (8)dt — D™ (k)
)
<Oakznecé’”"ll(wgl)(xzologlfl)llv(l ;_ k)

+ C||(or;) (X o log |f|)”v<\/15 + if)

= En,k'

Since the y-Holder norm ||(¢r; 1) (X; o log|f])]|, is bounded by Tl)“ taking suf-

ficiently small v > 0, we obtain that the series 35°, e=%0(k= 1)E7; . converges to 0 as
n — o0o. As a result, by virtue of (3.7.26), we obtain that, uniformly in f,z € S and
I < 7=,

~

thme (k) = W 5.(0 ij’: —sok ( 1)()2;;olog]f|)).

n—oo

Note that \11555(0) = [pinfyen.y e Y ¥5 (v)dy and p2(0) = 1. Using (3.7.22), we
have that Xx > X} o, Consequently, we obtain the lower bound for the first term on
the right hand side of (3.7.21): uniformly in f,z € S and |I| < ==,

> liminf B, (k)

n—oo
k=1

> [ swp e sy Y e (o) (o, o log D). (372)
Ry €Be(y) k=1

Notice that

k22, (2) © 10g [ f| = Log (7. y1en} (%) — Lgog (s, 3 (%), (3.7.28)
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where [} . = ( — 0k, =0k + 251} U ( —0(k—1) — 21, —6(k — 1)} By the Lebesgue
convergence theorem, we have that uniformly in f € S,

lim lim Z e, ((gprs_l)l{low FEr 51}) =0. (3.7.29)

e1—0 5*)0

Combining (3.7.27)-(3.7.29), taking lim inf,, ., and letting 6 — 0, e — 0, ¢ — 0, we
obtain that uniformly in f,z € S and |I| < —,

> liminf B, (k)
=1 n—oo

> o) J(dr)liminf [ inf e*Y'¢; (v)dy. 3.7.30
L Ir )o@ @my(de) it [ int eV ()dy. (37.80)

We now proceed to establish an upper bound for the second term D, (k) in (3.7.21).
Note that W ;< W5, where \Ifs(;( ) = e % (y), y € R. Then it follows from

Lemma 3.4.2 that W5 < (1+C,(g))¥ S56,0(_;2 where \11855( ) = Supyep, () Yss(Y), ¥ €
R. Moreover, using (3.7.6), we get 11y rac; 4 < Xi(7) = (Xie, * Pe; ) (). Consequently,
similarly to (3.7.9), we have the upper bound for D, (k):

n
Dy (k) < (1+C,(e)) / . L P

x /Re il R ((ers )k o log [£1) (@)U, (8)p2()dt | pea(y)dy.  (3.7.31)

As in [85], we use the Lebesgue dominated convergence theorem to interchange the
limit n — oo and the integral f|y|>g. Hence, using Proposition 3.4.3 we obtain that,

uniformly in f,z € S and |I| < \}

> limsup D, (k)
k=1 n—oo
(14 Ce) om0 0g 1] 925, (01p20) [ petd,

where [, - p-2(y)dy — 0 as ¢ — 0. Combining this with (3.7.21) and (3.7.30), we get
the lower bound for A, ;: uniformly in f,z € S and |/| < ﬁ,

DN s : —sy’ /

liminf Ay, > /s I(f, 2) | p(z)r; Y )Ws(dx)hren_glf Ry'el&f(y)e Y(y')dy.  (3.7.32)
This, together with (3.7.3), (3.7.4) and (3.7.20), proves the desired asymptotic (3.2.9)
under the condition (3.7.1) on the function . Using the approximation techniques
similar to that in [85], we extend it to the case of a function which is directly Riemann
integrable. This part of the proof is left to the reader. This concludes the proof of
Theorem 3.2.2 under either conditions M2, M3 for invertible matrices, or conditions
M5, M6 for positive matrices. O

Next we proceed to prove Theorem 3.2.2 under conditions M4, M6 for positive
d x d matrices.
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Proof of Theorem 3.2.2 for positive matrices under conditions M4, M6. The proof is
similar to that of Theorem 3.2.2 in the case of invertible matrices, therefore we will
only sketch the differences. Recall that S = S for positive matrices.

Proceeding as in the proof of Theorem 3.2.2 in the case of invertible matrices, we
have to deal with the quantity

A, = V2mn o, et L

——E [p(X;)¢(log(f, Gnx) —n(q +1))].

rs(x)

By the assertion (1) in Lemma 3.5.8, there exists a constant 0 < € < g such that
f(XZ®) € [e,1] for all n > 1 and f,z € ST'. For simplicity, set Y,;/* := log|f(X7)|
and so we can write log(f, G,z) = log|G,z| + Y,/*. Therefore, in the same way as in
(3.7.3), we get

A, =V2mn oges0
M
x > Egg [(ory YX)e T (T8 + V" = )1y ey ] (3.7.33)
k=1

where, in contrast to the proof of Theorem 3.2.2 for invertible matrices, M is a fixed
positive integer. Similarly to the proof of (3.7.9), taking into account that y,(V,/*) =
%(l0g F(X2)) = (% o log f)(XZ), we obtain

A, < Bf (1+C,(e \/ 0'526_85k1 nhs (1)
X /R e HGDIR ((ors) (ko log f)) (2) W5 (8) ez (t)dt. (3.7.34)

Denote I, = |+ 2*~2 For each fixed k, uniformly in |I| < -, it holds that

\/ﬁu
enhs(=nhs(b)) 5 1 as n — co. Hence using Proposition 3.4.3, the term under the

sign of the sum in (3.7.34) converges to

Do (0)p O, ({0 ) (B0 log )

in the same way as in (3.7.10). Moreover, this convergence is uniform in k > 1, since M
is finite. This allows us to interchange the limit as n — oo and the finite summation
over k. By the Lebesgue dominated convergence theorem, similarly to (3.7.12), we
deduce that, as n — oo, uniformly in f,z € ST and |I| < f’

B < (14 Cy(e))¥i5.(0)52(0 ze—s“1ws(so;1><>zkologf>). (3.7.35)

Now we are going to calculate the finite sum in (3.7.35). Following the path of the
proof of Theorem 3.2.2 (see (3.7.13), (3.7.14), (3.7.15)), we obtain that

}55%26 7, ((ere ) Lgogtreny) = /Si1<f,$>5(s07";1)(9«")7rs(d95)- (3.7.36)

In order to show a relation similar to (3.7.18), we have to make use of the Holder
regularity of the stationary measure 7, established in Proposition 3.3.4 under con-
ditions M4 and M6 for positive d x d matrices: the main distinct feature in this
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case is that the constant C; in Proposition 3.3.4 can be sufficiently large. Set for
brevity Jis(e1) = (e7%721,e7%]. One can verify that for the set {v € ST : (f,x) €
(e=%F=2e1 ¢=%k1} on the d — 1 dimensional unit sphere, we can use N ball to cover
this set, where IV is proportional to m Specifically, we have, there exists

fi= f1(0,k,e), fo = fo(d,k,e), ..., fv = f1(d,k,¢e) € Sfl[l such that

({2 (fa) € halen))) S Em({o: (fr0) € (0,67 — e 2.

J=1

According to (3.3.7), we get that there exist constants cs, Cs > 0 such that, uniformly
in fj € Siﬁl,

WS({I’ : <fja :L‘> c (O, 6—6k . 6_616_261}}) < Cs(e—dk . 6—<SI<:—261)CS7
where Cs > 0 can be sufficiently large (independent of the dimension d). Therefore,
we obtain that, uniformly in f € Sfl[l,

lim 7, ({2 : (f,7) € Jis(1)}) = 0. (3.7.37)

e1—0

One can also show that (3.7.37) holds with J]5(e;) = (e **+=D+2=1 =0+ ingtead of
Jis(e1). Therefore, using the Lebesgue dominated convergence theorem, similarly to
(3.7.19), we deduce that

lim sup e~ 01 ((907“5_1)Il{log<f,.>€1k,51}> =0. (3.7.38)

e1—0 feSi,1 k=1

Combining (3.7.33)-(3.7.36) and (3.7.38), letting n — 00, &1 — 0, 6 — 0, ¢ — 0, and
noting that C,(e) — 0 as € — 0, we obtain the upper bound: uniformly in f,z € Sflfl
and |[| < %,

Bt g/ (f, x)p(x)r; ()7 (dx) lim sup sup e~V (y)dy.
si-1 =0 JRyen.(y)
The lower bound can be deduced using the same techniques. The proof can now
be completed as in [85] and therefore the details are omitted. This concludes the
proof. O

Proof of Theorem 3.2.4. Using Propositions 3.3.5, 3.3.2 and 3.4.3 (2) instead of Propo-
sitions 3.3.4, 3.3.1 and 3.4.3 (1), the proof of Theorem 3.2.4 can be carried out by
following the proof of Theorem 3.2.2. The details are left to the reader. O

3.8 Proofs of large deviation principles for spectral
radius

We next give a proof of Theorem 3.2.7, which is based on the reinforced large deviation
principles for the matrix norm ||G,,|| established in [85], the Collatz-Wielandt formula
and the precise large deviation results for the entries G%J established in Theorems 3.2.2
and 3.2.4.

In fact, we are able to establish the following more general version of large deviation
results for the spectral radius p(G,,) with a target function ¢ on log p(G,,).
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Theorem 3.8.1.

(1) Assume conditions M1, M}, M6 (or conditions M1, M5, MG6) for positive
matrices. Let s € I, and ¢ = N (s). Let 1) be a non-decreasing function on R
such that y — e Y (y) is directly Riemann integrable for some s' € (0,s) and
Jre"Y(y)dy > 0. Then, there exist two constants 0 < ¢ < C' < 400 such that
uniformly in |l| < ﬁ,

¢ <liminf v/n IRACRR

v(log p(Gn) — (g + l))}

<limsup v/ne™ @R @/)(log p(G,) —n(qg+ l))] <C. (3.8.1)

n—oo

(2) Assume conditions M5, M6 for positive matrices. Let ¢ = N'(s) and s € (—so,0),
where sg > 0 is small enough. Let 1) be a non-increasing function on R such that y —
e~Vp(y) is directly Riemann integrable for some s' € (—s¢, ), and [z e~*Y9)(y)dy > 0.

Then, there ezist two constants 0 < ¢ < C' < +o00 such that uniformly in || < ﬁ,

e <lininf e E |y 108 p(G) — nla+1)|

<limsup v/n e @R w(log p(G,) —n(qg+ l))] <C. (3.8.2)

n—oo

Proof of Theorems 3.2.7 and 3.8.1. We only give a proof of Theorem 3.8.1 since The-
orem 3.2.7 is a particular case of Theorem 3.8.1.

(1) Recall that the following large deviation bound for the matrix norm ||G,|| is
proved in [85]: uniformly in |I] < ﬁ,

lim sup v/n ™ @R

n—oo

v (logGull = nq + )| < C.

Since p(Gp) < ||G,|| and the function ¢ is non-decreasing on R, the upper bound in
(3.8.1) easily follows: uniformly in |I| < ﬁ,

lim sup /n " @HE [w(log p(G,) —n(q+ l))} < C.
n—oo

We now proceed to prove the lower bound in (3.8.1) using the Collatz-Wielandt formula

in conjugation with Theorem 3.2.2 for positive matrices. By the Collatz-Wielandt

formula, we have for any g € ¢7,

p(g) = sup min {eir g) : (3.8.3)

sesi—t 1<I<d, (e0,2)>0 (€;,x)
Taking = = ey, we get p(G,) = G-l Using Theorem 3.2.2 for f = z = e; and taking

into account that 1 is non-decreasing on R, we obtain that there exists a constant
¢ > 0 such that uniformly in |I| < ==,

¢ < limins \/ﬁenA*<q+z>]E[¢( log p(Gy) — nq + z))}, (3.8.4)

which concludes the proof of (3.8.1).
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(2) Recall that the following large deviation bound for the matrix norm ||G,|| is
proved in [85]: there exists a constant ¢ > 0 such that uniformly in |/| < ﬁ,

lim inf /n e™ @R

n—oo

v (log|Gull = nlg + )] > c.

Since p(Gp) < ||Gr|| and the function ¢ is non-increasing on R, we get the following
lower bound: uniformly in |I| < —=,

lim inf /n e @R {@Zz(log p(Gr) —n(q+ l))] > c.

n—o0

In a similar way as in the proof of (3.8.4), using the Collatz-Wielandt formula (3.8.3)
and Theorem 3.2.4, one can verify the upper bound of (3.8.2). The proof of (3.8.2) is

complete. O
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Chapter 4

Berry-Esseen bound and precise
moderate deviations for products of
random matrices

Abstract. Let (g,)n>1 be a sequence of independent and identically distributed (i.i.d.)
d x d real random matrices. Set G, = gngn_1...91 and X* = Gux/|Guz|, n > 1,
where | - | is an arbitrary norm in R? and z € R? is a starting point with || = 1. For
both invertible matrices and positive matrices, under suitable conditions we prove a
Berry-Esseen type theorem and an Edgeworth expansion for the couple (X7, log |G,x|).
These results are established using a brand new smoothing inequality on complex
plane, the saddle point method and additional spectral gap properties of the transfer
operator related to the Markov chain X?. Cramér type moderate deviation expansions
are derived for the couple (X7, log |G, x|) with a target function ¢ on the Markov chain
X

4.1 Introduction

4.1.1 Background and objectives

For any integer d > 2, denote by GL(d,R) the general linear group of d X d invertible
matrices. Equip R? with any norm | - |, denote by P! = {z € R? || = 1}/+
the projective space in R%, and let ||g|| = sup,cpa—1 |gx| be the operator norm for
g € GL(d,R). Let (gn)n>1 be a sequence of i.i.d. d x d real random matrices of the
same law p on GL(d,R), and consider the product G,, = ¢,gn_1 - - . g1 and the process
X = Gnz/|Gpx|, n > 1, with starting point z € P4-1.

The study of the asymptotic properties of the Markov chain (X?Z),>; and of the
product (G,)n>1 has attracted a good deal of attention since the groundwork of
Furstenberg and Kesten [37], where the strong law of large numbers for log |G, || has
been established, which is a fundamental result for the products of random matrices.
Furstenberg [36] proved the following version of the law of large numbers: for any
x € R4,

1 1
lim —log |Gpz| = lim —Elog |G,z| =\ P-as.,
n—o0 n,

n—oo n,

103
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where the real number ) is called upper Lyapunov exponent associated with the prod-
uct G,,. Another cornerstone result is the central limit theorem (CLT) for the couple
(XZ log |G,xl|), established under contracting type assumptions by Le Page [69]: for
any fixed y € R and any Holder continuous function ¢ : P!+ R, it holds uniformly
in x € P41 that

i, E[/(X)1 g 1| =920

n—o0
ov/n

where v is the unique stationary probability measure of the Markov chain X on P41,
o? = lim, o iEL(log |Gnz| — n)\)ﬂ is the asymptotic variance independent of x, and
® is the standard normal distribution function. The optimal conditions for the CLT
to hold true have been established recently by Benoist and Quint [9].

A very important topic is the study of large and moderate deviation probabilities,
which describe the rate of convergence in the law of large numbers. For an account
to the theory of large deviations for sums of independent random variables we refer
to Cramér [26], Petrov [74], Stroock [82], Varadhan [83] and Dembo and Zeitouni
[30]. For products of random matrices, precise large deviations asymptotics have been
considered e.g. by Le Page [69], Buraczewski and Mentemeier [17], Guivarc’h [49],
Benoist and Quint [10], Sert [78], Xiao, Grama and Liu [85]. For moderate deviations,
very little results are known. Benoist and Quint [10] have recently established the
asymptotic for the logarithm of probabilities of moderate deviations for reductive
groups, which in our setting reads as follows: for any interval B C R, and positive
sequence (by,),>1 satisfying %" — 0 and % — 00, it holds, uniformly in z € P?~!, that

1 _ 2
og |G, x| n)\eB>:_. Yy

.n
nh_)nolobgllogIP’( b inf —. (4.1.1)

A functional moderate deviation principle has been established by Cuny, Dedecker and
Jan [23].

The first objective of our paper is to improve on the result (4.1.1) by establishing
a Cramér type moderate deviation expansion for log |G,xz|: we prove that uniformly
in z € P! and y € [0, o(y/n)],

o) gl o2)
1—(y) vn |’

where t — ((t) is the Cramér series of the logarithm of the eigenfunction related to the
transfer operator of the Markov walk associated to the product of random matrices
(see Section 4.2.3).

It is useful to extend the moderate deviation expantion (4.1.2) for the couple
(XZ, log |Gnx|) which describes completely the random walk (G,2),>1. We prove that,
for any Hélder continuous function ¢ on P4~1 uniformly in x € P! and y € [0, o(y/n)],

(4.1.2)

E[@(;<x>l{lg|0 [—nA>/n y}] v (Y [ ( +1>]
n 0, nT|—NAZ+/No Yy (7) y
=evi'val lv(p) 4+ O , 4.1.3
1 —®(y) (%) NLD ( )

see Theorem 4.2.3. Our second objective, which is also the key point in proving (4.1.3),
is a Berry-Esseen bound for the couple (X?, log|G,x|): for any Hoélder continuous
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function ¢ on P41,

E

sup
z€Pd—1 ycR

1
D s )|~ 020 = O( 7)) (114)
see Theorem 4.2.1. This extends the result of Le Page [69] established for the particular
target function ¢ = 1 (see also Jan [62]). We further upgrade (4.1.4) to an Edgeworth
expansion under a non-arithmeticity condition, see Theorem 4.2.2, which is new even
for ¢ = 1.

All the results stated above concern invertible matrices, but we also establish anal-
ogous theorems for positive matrices. Some limit theorems for log|G,z| in case of
positive matrices such as central limit theorem and Berry-Esseen theorem have been es-
tablished earlier by Furstenberg and Kesten [37], Hennion [53], and Hennion and Hervé
[55]. Here, we extend the Berry-Esseen theorem of [55] to the couple (X7, log|G,x|)
with a target function ¢ on the Markov chain X”. We also complement the results in
(37, 53, 55] by giving a Cramér type moderate deviation expansion.

4.1.2 Key ideas of the approach

For the moderate deviation expansions (4.1.2) and (4.1.3), our proof is different from
those in [10] and [23]: in [10] the moderate deviation principle (4.1.1) is obtained by
following the strategy of Kolmogorov [68] suited to show the law of iterated logarithm
(see also de Acosta [29] and Wittman [84]); in [23] the proof of the functional moderate
deviation principle is based on the martingale approximation method developed in [9].

In order to prove (4.1.3) we have to rework the spectral gap theory for the transfer
operators P, and R, ., by considering the case when s can take values in the interval
(—n,n) with n > 0 small, and z belongs to a small complex ball centered at the origin,
see Section 4.3. This allows to define the change of measure QY and to extend the
Berry-Esseen bound (4.1.4) for the changed measure Q7, see Theorem 4.5.1. The
moderate deviation expansion (4.1.3) is established by adapting the techniques from
Petrov [74].

It is surprising that the proof of the Berry-Esseen bound and of the Edgeworth
expansion with a non-trivial target function ¢ # 1 is way more difficult than the
analogous results with ¢ = 1. This can be seen from the following sketch of the proof.

For simplicity, we assume that ¢ = 1. Introduce the transfer operator P,: for any
Hélder continuous function ¢ on P4~! and z € C,

P.p(z) = E[e”0wlo(XT)|, we P, (4.1.5)

Let F be the distribution function of w and f be its Fourier transform: f(t) =

o
etVmA\(pr_1)(x),t € R. The Berry-Esseen bound (4.1.4) with target function ¢ = 1

—it/\/n
is usually proved using Esseen’s smoothing inequality: for all T > 0,
1 (T | f(t) —e /2 C
sup | F(y) — (y)| < f/ JO =Ty € (4.1.6)
yeR mJ-r t T
Inserting the spectral gap decomposition
P! =kr"(z)M,+ L} (n>1) (4.1.7)
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into (4.1.6) allows us to obtain the Berry-Esseen bound (4.1.4) with ¢ = 1: after some
straightforward calculations, it reduces to showing that, with T' = ¢y/n,

/_TT (L2 D) ()| /tldE < oc. (4.1.8)

The bound (4.1.8) is proved using Taylor’s expansion L1 = L1 + z-L(L"1) + o(2)
with z = —it/\/n, and the fact that L{1 = 0. However, when we replace the unit
function 1 by a target function ¢ for which in general L{p # 0, instead of (4.1.8), we
have

T
| VB @)/Itldt = oo, (4.1.9)

even though |Lj¢(z)| decays exponentially fast to 0 as n — oo. To overcome it, we
have elaborated a new approach based on smoothing inequality on complex contours
and on the saddle point method, see Daniels [28] and Fedoryuk [34].

Specifically, our smoothing inequality is formulated as follows: for any T > r > 0,

sup\F(y) — H(y)|

SUP / J(z) ~ h(z) ”ye T dz| + —sup / f2) =) ”ye*ib%dz
T y<0 T >0
1 —hZ) - 1 - .
+ —sup / Mewyelbfdz + —sup Me”yelbfdz
T y<0 1/C z T y>0 | Joif z
1 t 3b
J_/ f() ‘dH / |dt+—sup|H’( ), (4.1.10)
T Jr|t<T T

where b > 0 is a fixed sufficiently large constant, C and CI are semicircles given by
C,={2€C:|z|=rS2<0}and C} = {2z € C: |z] = 1,8z > 0}; see Section 4.4
for details. Use Cauchy’s integral theorem enables us to establish (4.1.10) and also to
give the estimation of the integrals therein.

The smoothing inequality (4.1.10) together with the spectral gap property (4.1.7)
leads to the estimation of the following integrals:

n —2?
/ K (z)MZQO(x) —e /2 eizye*ib%dz, (4.1.11)
— z
Lr bz
/ ()0( ) 1zy€zb7dz' (4112)
. z

The integral (4.1.11) is handled by using the saddle point method choosing a suitable
path for the integration in Section 4.5.2, which is one of the challenging parts of the
proof. For the integral (4.1.12) we use the facts that |L7¢ ( )| decays exponentially
fast as n — oo and that | my| < 7 on the contour C; for y < 0, where 7' = ¢y/n. In
contrast to (4.1.9), this shows that (4.1.12) is bounded by Ce™" uniformly in y.

The integrals on the semicircle C is treated similarly, which allows us to estab-
lish (4.1.4). Note that the non-arithmeticity condition is not needed for the validity
of (4.1.4). Under the non-arithmeticity condition, in Theorem 4.2.2 we obtain an
Edgeworth expansion for (X7, |G,x|) with the target function ¢ on X7, which is of
independent interest.
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4.2 Main results

4.2.1 Notation and conditions

Let N={0,1,2,...} and N* = N\{0}. The real part, imaginary part and the conjugate
of a complex number z are denoted by Rz, $z and Z respectively. For y € R, we write
o(y) = \/#2?6_92/2 and ®(y) = [Y o(t)dt. For any n > 0, set B, (0) = {z € C: |z| < n}
for the ball with center 0 and radius 7 in the complex plane C. We denote by ¢, C,
positive absolute constants whose values may change from line to line. By ¢,, C, we
mean positive constants depending only on the index a. We write 1 4 for the indicator
function of an event A. For a measure v and a function ¢ we denote v(¢) = [ pdv.

Ford > 2,1et M(d,R) := .# be the set of d x d matrices with entries in R. We shall
work with products of invertible or non-negative matrices. Denote by ¢4 = GL(d,R)
the group of invertible matrices of .#Z. A non-negative matrix g € .# is said to be
allowable, if every row and every column of g has a strictly positive entry. Denote
by ¢, the multiplicative semigroup of allowable non-negative matrices of .#, which
will be called simply positive. We write ¢7 for the subsemigroup of ¢, with strictly
positive entries.

The space R? is equipped with any given norm | - |. Denote by S¥1 = {z €
R?, |z| = 1} the unit sphere, and by S = {x > 0 : |2| = 1} the intersection of the
unit sphere with the positive quadrant. It will be convenient to consider the projective
space P41 = S%-1/+ by identifying x with —x. To unify the exposition, we use the
symbol S to denote P! in case of invertible matrices and S%! in case of positive
matrices. Forz € Sand g € 4 or g € ¥, , we write g-x = % for the projective action
of gon §. The space S is endowed with the metric d: for invertible matrices, d is the
angular distance, i.e., for any z,y € P41 d(z,y) = |sin0(z,y)|, where 0(z,y) is the
angle between x and y; for positive matrices, d is the Hilbert cross-ratio metric, i.e.,
for any = (x1,...,74) and y = (y1,...,yq) in ST d(z,y) = %, where
m(z,y) =sup{A >0: \y; < x;, Vi =1,...,d}. In both cases, there exists a constant
C > 0 such that

|z —y| < Cd(z,y), forany z,y€S. (4.2.1)

We refer to [50] and [53] for more details.
Let C(S) be the space of continuous complex-valued functions on S and 1 be the
constant function with value 1. Let v > 0. For any ¢ € C(S), set

lp(x) — ¢(y)|
= oo+ , s i= SU x)|, = sup —————.
lelly = llell [elys el megk@( s ey x,ye% d'(z,y)

Introduce the Banach space B, := {¢ € C(S) : ||¢|, < +o0}.

Let (gn)n>1 be a sequence of i.i.d. random matrices with the same law pu, defined
on some probability space (2, F,P). Set G,, = g, ...91, n = 1, then for any starting
point x € S, the process

Xg=z, X,/ =Gp,z, n=>1

forms a Markov chain on §. The goal of the present paper is to establish a Berry-Esseen
bound and a Cramér type moderate deviation expansion for the couple (X7, log |G,x|)
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with a target function ¢ on the Markov chain (X7), for both invertible matrices and
positive matrices.

Forany g € ., set ||g|| = sup,es |gz| and 1(g) = inf,cs [gz| > 0, where ¢(g) > 0 for
both g € 4 and g € ¢,. In the following we use the notation N(g) = max{||g||,¢(g)"'}.
From the Cartan decomposition it follows that the norm ||g|| coincides with the largest
singular value of g, i.e. ||g|| is the square root of the largest eigenvalue of g*g, where
g denotes the transpose of g. For an invertible matrix g € ¢4, «(g) = ||g~ (|7}, hence
t(g) is the smallest singular value of g and N(g) = max{||gl,|lg7"]|}. We need the
two-sided exponential moment condition:

C1. There exists a constant 7y € (0, 1) such that E[N(g;)"] < 4oc.

We denote by I',, := [supp p] the smallest closed semigroup of .# generated by
supp j4, the support of .

For invertible matrices, we will need the strong irreducibility and proximality con-
ditions. Recall that a matrix g is said to be prozimal if g has an eigenvalue ), satisfying
[Ag| > |Ay| for all other eigenvalues \] of g. The normalized eigenvector v, (|v,| = 1)
corresponding to the eigenvalue ), is called the dominant eigenvector. It is easy to
verify that A\, € R.

C2. (i)(Strong irreducibility) No finite union of proper subspaces of R? is I' -invariant.
(ii) (Proximality) I, contains at least one proximal matrix.

For positive matrices, we will use the allowability and positivity conditions:

C3. (i) (Allowability) Every g € I, is allowable.
(ii) (Positivity) I', contains at least one matrix belonging to ¢?.

It follows from the Perron-Frobenius theorem that every g € ¢4 has a dominant
eigenvalue A\, > 0, with the corresponding eigenvector v, € S‘i‘l.

Under conditions C1 and C2 for invertible matrices, or conditions C1 and C3
for positive matrices, there exists a unique p-stationary probability measure v on S
([50, 16]): for any ¢ € C(S),

(wev)e) = [ [ ploralutdgridn) = [ o) =vie).  (422)

Moreover, for invertible matrices, supp v (the support of v) is given by

V() ={v,ePit:geTl,, gisproximal}; (4.2.3)

for positive matrices, supp v is given by

V() ={v, €St :gel,, g9} (4.2.4)

In addition, for both cases, V/(I',) is the unique minimal I -invariant subset (see [50]
and [16]).

For positive matrices, it will be shown in Proposition 4.3.15 that under conditions
C1 and C3, the asymptotic variance

o1
o’ = Lim E]E[(log |Gnx| — n/\)ﬂ

exists with value in [0, 00). To establish the Berry-Esseen theorem and the moderate
deviation expansion, we need the following condition:
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C4. The asymptotic variance o? satisfies 0% > 0.

We say that the measure p is arithmetic, if there exist t > 0, § € [0,27) and
a function ¥ : & — R such that expl[itlog|gz| — i8 + i¥(g-x) — i¥(x)] = 1 for any
g€, and x € V(I',). To establish the Edgeworth expansion for positive matrices,
we impose the following condition:

C5. (Non-arithmeticity) The measure p is non-arithmetic.

A simple sufficient condition introduced in [66] for the measure p to be non-
arithmetic is that the additive subgroup of R generated by the set {log\, : g €
Iy, g €97} is dense in R, see [17, Lemma 2.7].

We end this subsection by giving some implications among the above conditions.
For invertible matrices, it was proved in [52] that condition C2 implies condition C5.
For positive matrices, conditions C1, C3 and C5 imply condition C4, see Proposition
4.3.15.

4.2.2 Berry-Esseen bound and Edgeworth expansion

In this subsection we formulate the Berry-Esseen theorem and the Edgeworth expan-
sion for (X7, log |Gnz|). We first state the Berry-Esseen theorem with a target function
on XZ. Through the rest of the paper we assume that v > 0 is a fixed small enough
constant so that the spectral properties stated in Proposition 4.3.1 hold true.

Theorem 4.2.1. Assume either conditions C1 and C2 for invertible matrices, or
conditions C1, C3 and C4 for positive matrices. Then, there exists a constant C' > 0
such that for alln >1, 2 €S, y€e R and p € B,

‘E |:(’0(X7al:) :H'{ log |Gnz|—nX

Fv SN

lell,
}} - v(P)e(y| < C o (42.5)

The proof of this theorem follows the same line as the proof of the Edgeworth
expansion in Theorem 4.2.2 formulated below, and will be sketched at the end of
Section 4.5. The presence of the target function in Theorem 4.2.1 turns out to be
crucial in the study of the asymptotic of moderate deviations of the scalar product
log |(f, Gnx)|, which will be done in a forthcoming paper.

Theorem 4.2.1 extends the Berry-Esseen bounds from [69, 62] for invertible matri-
ces, and [55] for positive matrices to versions with target functions on X?. Note that
the results in [62, 55] have been established under some polynomial moment condi-
tions. However, proving (4.2.5) with the target function ¢ # 1 under the polynomial
moments is still an open problem.

The following result gives an Edgeworth expansion for log |G,z| with the target
function ¢ on X?. To formulate the result, we introduce the necessary notation.
Consider the following transfer operator: for any s € (—n,n) with > 0 small, and
¢ €C(S),

Pp(z) = E[esmgm”'gp(gl-x)} r€S.
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It will be shown in Proposition 4.3.1 that there exist a measure v, and a Hoélder
continuous function r; on S such that

vsPs = k(s)vs and  Pyrg = k(s)rs, (4.2.6)

where £(s) is the unique dominant eigenvalue of P;. Set A(s) = logk(s). It is shown
in Lemma 4.3.11 that for any ¢ € B,, the function

bo(w) = lim E[(log |Gpz| — n))p(X5)], €8 (4.2.7)

is well defined, belongs to B, and has an equivalent expression (4.3.39) in terms of
derivative of the projection operator Il ,, see Proposition 4.3.8.

Theorem 4.2.2. Assume either conditions C1 and C2 for invertible matrices, or
conditions C1, C3 and C5 for positive matrices. Then, as n — oo, uniformly in
re€S, yeR and ¢ € B,,

‘EMX:)IL{MM@}} (4.2.8)

oV
~ o) o)+ g k1 = 90t0)] + o) = o =)

The proof of this theorem is postponed to Section 4.5 and is based on a new
smoothing inequality (Proposition 4.4.1) and the saddle point method. Even for ¢ = 1,
Theorem 4.2.2 is new.

4.2.3 Moderate deviation expansions

Denote 7, = A®)(0), k > 1, where A = log s with the function x defined in (4.2.6). In
particular, v; = X and v, = 02, see Propositions 4.3.13 and 4.3.15, where we give also

an expression for 3. Throughout the paper, we write ¢ for the Cramér series of A (see
[26] and [74]):

_ 3 2 2 _ 10 + 15 3
C(t) = 3 Ja02 7 V3, | 0572 V4Y372 342

T 4.2.9
6ya/? 2473 120+52 (4.29)

which converges for |t| small enough.

We start by formulating a Cramér type moderate deviation expansion for the couple
(X:,log |G,x|) with target function on X7, for both invertible matrices and positive
matrices.

Theorem 4.2.3. Assume either conditions C1 and C2 for invertible matrices, or
conditions C1, C8 and C4 for positive matrices. Then, uniformly in x € S, y €
0, 0(y/n)] and ¢ € B, as n — oo,

E{@(Xﬁ)ﬂ{log|an\fn/\>\/ﬁay}} ﬁg(

1— d(y) = v {V(SO) + ||90||70<\/ﬁ)],
E[@(Xg):ﬂ'{log|Gn:p\fn)\<f\/ﬁay}} —e_%
O(~y) a

E
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Note that the above asymptotic expansions remain valid even when v(y) = 0. In
this case, for example, the first expansion becomes

)

It is an open question to extend the results of Theorem 4.2.3 to higher order expan-
sions under the additional condition of non-arithmeticity. We refer to Saulis [77] and
Rozovsky [76] for relevant results in the i.i.d. real-valued case. In the case of products
of random matrices this problem seems to us challenging because of the presence of
the derivatives in s of the eigenfunction r; and of the eigenmeasure v, in the higher
order terms.

In particular, under conditions of Theorem 4.2.3, with ¢ = 1 we obtain:

93 v
B[ (X)L gl nasvions] = (1= (0)e = g1, 0(

<

E

log |Gnx|—nA
(A 2y) fwiro(2H)
1—o(y) vn
log |Grnz|—nX _
P (FEZE < —y) — e Hew o)

P(~y) Vn

When ¢ € B, is a real-valued function satisfying v(¢) > 0, Theorem 4.2.3 clearly
implies the following moderate deviation principle for log |G, x| with target function
on X7: for any Borel set B C R, and positive sequence (b,,),>1 satisfying %" — 0 and
% — 00, uniformly in z € P,

Y’ n
— lnf ——y < llm lnf bf IOgE[(p(Xn)]].{logGgl7;t|7L>\ eB}:|

o 92 ool b2
yeB° 20 n—oo he

2
< lim sup b% logE[(P(X,rzl)ﬂ{logh?;ﬂn)\eB}:| < —inf (4.2.10)

)
n—00 yeB 202

where B° and B are respectively the interior and the closure of B. In fact it is enough
to show (4.2.10) only for the case where B is an interval, the result for general B
can be established using Lemma 4.4 of Huang and Liu [58]. With ¢ = 1, (4.2.10)
implies the moderate deviation principle (4.1.1) established in [10, Proposition 12.12]
for invertible matrices. The moderate deviation principle (4.2.10) with target function
on X7* is new for both invertible matrices and positive matrices; (4.1.1) is new for
positive matrices. Note that in (4.2.10) the function ¢ is not necessarily positive.

4.3 Spectral gap theory

This section is devoted to investigating the spectral gap properties of some operators to
be introduced below: the transfer operator P,, its normalization (), which is a Markov
operator, and the perturbed operator R, ., for real-valued s and complex-valued z.
The properties for these operators have been intensively studied in recent years, for
instance in [69, 16, 50, 17, 10], where various results have been established under
different restrictions on s and z, which are not enough for obtaining the results of the
paper. We shall complete these results by investigating the case when s € (—n,n) with
7 > 0 small, and z belongs to a small ball of the complex plane centered at the origin.
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The case of s < 0 turns out to be more difficult than the case s > 0 and requires a
deeper analysis. We also complement the previous results with some new properties
to be used in the proofs of the main results of the paper.

4.3.1 Properties of the transfer operator P,

Recall that the Banach space B, consists of all the y-Hélder continuous complex-
valued functions on §. We write B/, for the topological dual of B, endowed with the
norm ||v||s, = supy,,=1 [v(¢)|, for any linear functional v € B.. Let L(B,,B,) be the
set of all bounded linear operators from B, to B, equipped with the operator norm
H-HBV%BM Denote by o(Q) the spectral radius of an operator @ € L(B,,B,), and by
Q| its restriction to the subspace £ C B,

For any z € C with |z| < o, where 7 is given in condition C1, define the transfer
operator P, as follows: for any ¢ € C(S),

P.p(x) = E{e“"g‘gmap(glw)] r€S. (4.3.1)

The transfer operator P, acts from C(S) to the space of bounded functions on . The
following proposition gives the spectral gap properties of the operator P, for z in a
small enough neighborhood of 0 in the complex plane.

Proposition 4.3.1. Assume that p satisfies either conditions C1 and C2 for invertible
matrices, or conditions C1 and C3 for positive matrices. Then, P, € L(B.,B,) for
any z € Bm (0), and the mapping z — P, : B (0) — L(B,,B,) is analytic for v >0
small enough, where ngy is given in condition C1. Moreover, there exists a smalln > 0
such that for any z € B,(0) and n > 1, we have the decomposition

Pl =k"(2)M, + L7, (4.3.2)
where the operator M, = v, @ r, is a rank one projection on B, defined by M.p =
v=(2) . for any o € B, and the mappings on B, (0)

vo(rz)

2z k(z) €C, zw—r,€B,, ZHVZEB%,, zw— L, € L(B,,B,)
are unique under the normalizing conditions v(r,) = 1 and v,(1) = 1, where v is
defined in (4.2.2); all these mappings are analytic in B,(0), and possess the following
properties:
(a) for any z € B,(0), it holds that M,L, = L,M, = 0;
(b) for any z € B,(0), P.r, = k(2)r, and v, P, = k(2)v,;

(c) kK(0) =1, ro =1, vy = v, and kK(s) and rs are real-valued and satisfy k(s) > 0
and rs(x) >0 for any s € (—n,n) and x € S;

(d) for any k € N, there exist 0 < a; < ay < 1 such that |k(z)| > 1 — ay and
k
|-L L5, 5, < Cr(l — a2)" for all z € B,(0).
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Let us point out the differences between Proposition 4.3.1 and the previous results
in [69, 16, 10]. Firstly, we complement the results in [69, 10] by giving the explicit
formula M,p = U'/z((i)) r, in (4.3.2), for z € B,(0), which is one of the crucial points in
the proofs of the results of the paper. Basically, it permits us to deduce the spectral
gap properties of the operators )s and R, . from those of P,. In particular this will
enable us to obtain an explicit formula for the operators Ny and N . in Propositions
4.3.4 and 4.3.8, and the uniformity of the bounds (4.3.36) and (4.3.37). Secondly, for
positive matrices, some points of Proposition 4.3.1 have been obtained in [16] only
for real z > 0. The difficulty here is the case when z € R is negative and when 2z
is not real, so Proposition 4.3.1 is new for positive matrices when |z| < 7. Thirdly,
we show that k(z) and r, take real positive values when z is real, which allows to
define the change of measure Q7 for real s, for both invertible matrices and positive
matrices. Previously it was shown in [10] that x(z) is real-valued for real z € (—n,7n)
for invertible matrices.

In the sequel, without explicitly stated, we always assume that v > 0 is a sufficiently
small constant.

Remark 4.3.2. Define the conjugate transfer operator P} by
Pro(x) = E|e?8 |91Tx|g0(g1T cx)| T €S,

where z € C with Rz € (—no,70), and g{ denotes the transpose of the matrix g;. One
can verify that P’ satisfies all the properties of Proposition 4.3.1: under conditions of
Proposition 4.3.1, we have the decomposition

P"=r"w,@r;+ LY, ze€B,(0), n>1, (4.3.3)

and all the assertions in Proposition 4.3.1 hold for P}, k*(2), v}, rf, L} instead of P.,
I{/('Z)’ VZ’ TZ? LZ'

Proof of Proposition 4.3.1. We split the proof into three steps. In steps 1 and 2 we
concentrate on the case of positive matrices, since for invertible matrices the results
of these steps have been proved in [69, 10]. In step 1 we follow the same lines as in
(69, 10]. In step 2 we follow [56] to prove the spectral gap property of the operator P
and we use the perturbation theory to extend it to P,. In step 3 the proof is new and
is provided for both invertible and positive matrices by complementing the results in
(69, 16, 10].

Step 1. We only need to consider the case of positive matrices. We will show that
there exists v € (0,2) such that P, € £(B,,B,), and that the mapping z +— P, is
analytic on B%O(O). For any m > 0, z € B%o(()) and ¢ € B,, let

Pp(a) = E|(log lgial)"lguale(g-0)|, = € S

It suffices to show that for z € B (0) and 6 € B (0),

oo gm

m=0 :
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and that there exists a constant C' > 0 not depending on # and z such that

ST
> B R, < Cligll, (43.5)

m=0

From (4.3.5) we deduce that PY) = P, € L£(B,,B,). Moreover, the bound (4.3.5)
ensures the validity of (4.3.4) which implies the analyticity of the mapping z — P, on
B (0).
It remains to prove (4.3.5). We first give a control of ||P{™¢||. Since |log|gz|| <
log N(g) for g € T, and = € S, we get
[e.9] 0 m
> 0 Pl < ol

m=0

RN 08 N oD | < Ol (4.3.6)

To control [P{™ ], note that for any ¢ € B,

g (log |g12])™ — (log |g1y|)™

[Pz(m)SD]'y < sup

lg17|*¢(g1-7)

zyesi Aty d7(z,y)
mlg1zl” — |guyl*
+ s |E[Gog g™ o I p(gr-a)|
m,yeSi_l,:viy (I, y)

my12P917) — g1y
+  sup E{(loglglyl) |91y o d3 ( >”
$7y€Siil,x7éy (:B7 y)

= ILm + [2,m + [3,m- (437)

We then control each of the three terms Iy ,,,, I3 1, I3 -
Control of I ,,,. Since for any a,b € C, m € Nand 0 <y <1,

la™ — b | < 2mmax{|a|™ 7, [b]" " }a — b7, (4.3.8)
we get
loec N m=y N ( g )%=l v
[1,m < 2m||90||oo sup E (Og (gl)) (gl) log |glx‘ ]
x,yGSiﬁl,m;éy dv ([L’, y) ’gly‘
Using (4.2.1), we deduce that for any g € I',,,
gr g\r—y - _
tog 94 < W=Dl 010w =yl < Clglt) dwy), (439
|9y |9y
and hence
oo 9 m
S O g < 2l (10 N (gy)) R 2 0w NG| (43.10)
=y m!

Control of Iy ,,. Using (4.3.8), we deduce that for any 2, 2, € C,

le*t — e?2| < 2max{|z1|' 77, |22 77} max{e®™ e®2} |2 — 2|7 (4.3.11)
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By this inequality, we find that for any g € I,

e logloz| _ zlog Igyl‘ < 2log N(g))' 7™ 108 N0 | 1og |gz| — log [gy]|"

Combining this with (4.3.9) implies that

(e.) 0 m
> 1 < 2ol (g N () et ). (13.12)

m=0
Control of I3 ,,. Since ¢ € B, and d(g-z,¢-y) < d(z,y) for any g € I';,, we get

= 0™ .
> B h < ||¢||7E{6<|6|+m +2w>1ogN(gl>}

m=0

Combining this with (4.3.6), (4.3.7), (4.3.10) and (4.3.12), we obtain (4.3.5).

Step 2. Again we need only to consider the case of positive matrices. We will
prove the decomposition formula (4.3.2) together with parts (a), (b) and (d). Our
proof follows closely [56]. Define the operator M on B, by My = v(p)1, ¢ € B,,. Set
E = ker M N B,. We first show that [|¢|. < [¢], for any ¢ € E. Since v(p) = 0
for any ¢ € E, there exist z1, 2, € ST such that Rp(z1) = Sp(x2) = 0. Since
d(z,y) € [0, 1], it follows that

ll¢lo0 < sup. [Rp(x) — Rp(a1)] + sup . |Sp(x) — Sp(x2)] < 2[¢]5. (4.3.13)

— d—
x€S+ m€S+

We next show that o(P|g) < 1, where P = P, (see (4.3.1)). For any z,y € ST! 2 # 9,
and ¢ € B,, there exists a € (0, 1) such that for large n > 1,

[P o(x) — P'o(y)|
d¥(z,y)

dd((;n'xv(;n'y)
d¥(z,y)

< [l E < lellya”,

where for the last inequality we use [53, Lemma 3.2]. Observe that for any ¢ € B,, we
have ¢ — My € E, thus P"(¢ — My) € E for any n > 1 since vP = v. Combining
this with (4.3.13) and the above inequality, we get

[P (e = Mo)|ly <2[P"(p — Myp)], < 2a"[p]y < 2a"[ell5,

which implies o(P|g) < 1. This, together with the definition of E and the fact that
P1 =1, shows that 1 is the isolated dominant eigenvalue of the operator P. Using this
and the analyticity of P, € L(B,, B,), and applying the perturbation theorem (see [54,
Theorem II1.8]), we obtain the decomposition formula (4.3.2) with M, () = c1v.(p)r,
for some constant ¢; # 0, as well as parts (a), (b) and (d). Using P,r, = k(2)r,, we
get ¢ = 1/v.(r,) and thus M,y = l’/’:((fz)) r, for any ¢ € B,.

Step 8. We prove part (c¢) for invertible matrices and positive matrices. From
P1 =1, we see that kK(0) = 1 and ry = 1. Letting z = 0 in v, P, = r(z)v,, we get
voP = 11y and thus vy = v since v is the unique p-stationary probability measure. Now
we fix z € (—n,n) and we show that x(z) and r, are real-valued. Taking the conjugate
in the equality P.r, = k(2)r,, we get P,/ = k(2)T%, so that x(z) is an eigenvalue of
the operator P,. By the uniqueness of the dominant eigenvalue of P,, it follows that
k(2) = k(z), showing that s(2) is real-valued for z € (—n,n). We now prove that 7,
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is real-valued. Write r, in the form r, = u, + iv,, where u, and v, are real-valued
functions on §. From the normalization condition v(r,) = 1, we get v(u,) = 1 and
v(v,) = 0. From the equation P.r, = k(z)r, and the fact that x(z) is real-valued,
we get that P,u, = k(z)u, and P,v, = k(z)v,. By part (a), the space of eigenvectors
corresponding to the eigenvalue k(z) is one dimensional. Therefore, we have either
u, = cv, for some constant ¢ € R, or v, = 0. However, the equality u, = cv, is
impossible because we have seen that v(u,) = 1 and v(v,) = 0. Hence v, = 0 and r, is
real-valued for z € (—n,n). The positivity of x(z) and r, then follows from x(0) = 1,
ro = 1 and the analyticity of the mappings z — x(z) and z + r,. This ends the proof
of part (c), as well as the proof of Proposition 4.3.1. ]

4.3.2 Definition of the change of measure QY

Proposition 4.3.1 allows us to perform a change of measure. Note that this change
of measure for positive s has been extensively studied in [16, 17, 50]; however, for
negative s it is new. For any s € (—n,n), x € S and g € I',,, denote

s _ lgzl* rog - x)
BED =) rfa)

Note that (g;) verifies the cocycle property: for any n,m > 1 and g1, ¢, € I',,

. on>l. (4.3.14)

0 (2, 91) 4 (91°7, 92) = Grion (T, G291)- (4.3.15)

Since k(s) and 7, are strictly positive, ¢5(x, Gp,)u(dgr) . .. pu(dgn), n = 1, is a sequence
of probability measures, and forms a projective system on .#Z"~ . By the Kolmogorov
extension theorem, there is a unique probability measure Q¥ on .Z~ with marginals
¢ (x,Gn)p(dgr) . .. pu(dgy). Denote by Eg. the corresponding expectation. For any
n € N and any bounded measurable function h on (S x R)"*! it holds that

TS(X$)|G”‘T|S
R (s)rs(x)

= Eqe [h(Xé”, log |z, ..., X}, log \anD] : (4.3.16)

h(Xé”,log lz],..., X}, log ‘Gn$’>]

4.3.3 Properties of the Markov operator (),

For any s € (—n,n) and ¢ € B,, define the Markov operator Qs by

1
S - 7PS S Y S'
Under the changed measure Q¥, the process (X7),en is a Markov chain with the
transition operator given by ().
The following assertion will be useful to prove that the function x is strictly convex
(see Lemma 4.3.16). Recall that V(I',) is the support of the measure v (cf. (4.2.3),
(4.2.4)).

Lemma 4.3.3. Assume the conditions of Proposition 4.5.1. Let s € (—n,n) where n
is small. If o < Qs for some real-valued ¢ € C(S), then ¢(x) = sup,cs @(y) for any
z e V([,).
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Proof. We use the approach developed in [50]. Set M = sup,.s¢(y) and ST = {z €
S : p(xr) = M}. From the condition ¢ < Q¢ and the fact that [ ¢j(x, g1)u(dgr) =1,
we get that if x € ST, then g-x € ST for any g € ', so that I',§T C S*. Since V(T',)
is the unique minimal T',-invariant set (see [50] and [16]), we obtain V(I',) C ST and
the claim follows. O

We state the spectral gap property of the Markov operator ()5, whose proof is
postponed to Section 4.3.5.

Proposition 4.3.4. Assume the conditions of Proposition 4.3.1. Then there exists
n > 0 such that for any s € (—n,n) and n > 1, we have

Qy =1, + N,
where the mappings s — 1, s — Ny € L(B,, B,) are analytic and satisfy the following

properties:

(a) with my() = 22") we have for any ¢ € B,

vs(rs) ’

I (p)(7) = ()1, N(p)(z) =

K"(s)  rs(x)
where vy, 15, Ls are given in Proposition 4.5.1;

(b) IIxNy = NIy = 0, and for each k € N, there exist constants Cy > 0 and
a € (0,1) such that

dk:
sup H@NfHBﬁm < Cpa. (4.3.17)

56(*’1:’7)

4.3.4 Quasi-compactness of the operator ),

For s € (—n,n) and t € R, define the operator Q44 as follows: for any ¢ € B,,

Qstirp(z) = Poyar(ors) (@)

1
k(s)rs(z)
= éE |z "t (g1 -2)rs(gr-2)|, €S
— K(S)TS(I) g1 AU s\J1 5 .

The spectral gap properties of the operator Q. for |¢t| small enough can be deduced
from Proposition 4.3.1. However, this approach does not work for large |t|. In order to
investigate the spectral gap properties of the operator Q) for t € R, we first prove
the Doeblin-Fortet inequality and then we apply the theorem of Ionescu-Tulcea and
Marinescu [60] to establish the quasi-compactness of the operator Qs ;. Based on this
property, we shall use the non-arithmeticicty condition C5 to prove that the spectral
radius of Qs is strictly less than 1 when ¢ is different from 0.

The following is the Doeblin-Fortet inequality for the operator Q.

Lemma 4.3.5. Assume the conditions of Proposition 4.3.1. Then, there exist con-
stants 0 < a < 1, and n > 0 small enough, such that for any s € (—n,n),t e R, n>1
and ¢ € B,, we have

[QZ—i-z‘tSO}v < C&t,n”QOHOO + Csan[SO]”r (4.3.18)
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For positive-valued s, analogous results can be found in [50] for invertible matrices
and in [17] for positive matrices. The proofs in [50, 17] rely essentially on the Holder
continuity of the mapping x — ¢3(z,g) defined in (4.3.14). However, this property
doesn’t hold any more in the case when s is negative. Our proof of Lemma 4.3.5 is
carried out using the Holder inequality and the spectral gap properties of the operator
P; established in Proposition 4.3.1.

Proof of Lemma 4.3.5. Using the definition of Q¢ and (4.3.15), we get that for any
n=1,

5 - "o (ors)(x x
Q5+it90(x) - HH(S)TS(JZ) Ps-l—zt((p 8)( )v €S.

It follows that
‘Q?ﬂ't%p(ic) - Q?ﬂ't%p(yﬂ

es < Ji(n) + Ja(n), 4319
oy i) 1(n) + () (43.19)
where
1 1 1
Ji(n) = sup _ ’PsnZ r)(2)]
1(n) eyesarty V(@ 9" (s) I re(z)  75(y) +t(90 ) ()
1 . .

Jo(n) = sup PI i (ors)(x) — Ps_H-t(gprs)(y)‘ _

zyeSx#ty s (y)d,y ({L‘, y)"{n<8)

Note that by Proposition 4.3.1, for any s € (—n,7n), we have mingcsrs(x) > 0,
max,cs 7s(x) < oo and k(s) > 0.
Control of Jy(n). Observe that uniformly in z € S,

[Pl (ers)(@)] < P(lelrs)(x) < [lellack™(8)[[7slloo < Csllllock™(5)-
Since s € B,, this implies that for any s € (—n,n) and t € R,
Ji(n) < Ol (4.3.20)

Control of Jo(n). Using the definition of Py, ; and taking into account that rg is
strictly positive and bounded on S, we have

Jo(n) < Cy(Jar(n) + Jao(n) + Joz(n)), (4.3.21)
where
Il = s B (Gl = |Gl () |
Iam) = s e B [Gul e (X) — ()]
I = s B Gy (X () — (X1

Control of Jo1(n). Using (4.3.11) and the inequality logu < u®, u > 1, for e > 0
small enough, we obtain

G| — |Gy || < 2(N(G))" | log |G| — log |Gyl | (4.3.22)
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From the inequality (4.2.1), by arguing as in the estimate of (4.3.9), we get
|log |G| — log |Gryl|" < Cl|Gull(G) Y d (2, y).
Using first (4.3.22) and then the last bound, we deduce that

Cllelloo
K" (s)

Jor(n) < [E[N@)  1al o))} < Cunllplle,  (43.23)

where the last inequality holds by condition C1.
Control of Jaa(n). Since ¢ € B, applying the Hélder inequality leads to

Jao(n) <

LAV (X7T, XY)
sup E[’Gny‘ ‘W]

H”(s) z,yES, £y
(B [|Gy[>]}? { d¥ (X7, XY) }1/2
d?(z,y) '

< Cslply,  sup (4.3.24)

z,y€S,x#y K'n(s)

Since v > 0 is small enough, by [69, Theorem 1] for invertible matrices and [53, Lemma
3.2] for positive matrices, there exists a constant ag € (0, 1) such that for sufficiently
large n,

d2'y Xz XY 1/2
sup {Eg”’")} < ag. (4.3.25)
z,yeS, Ay d ’Y(ZL‘7 y)
In view of Proposition 4.3.1, we have
E[|Guy[*] = £™(25)(Mas1)(y) + Ly, 1(y), y € S.

Since, by Proposition 4.3.1(d), || Mas1||« is bounded by some constant C, and || L5, 1 ||
is bounded by Cx™(2s) uniformly in n > 1, it follows that

E[|Gny[*]
sup sup

< O, 4.3.26
n>1yes  K(2$) ( )

As k is continuous in the neighborhood of 0 and k(0) = 1, one can choose n > 0
small enough and a constant a € (0,1/ag) such that £™/2(2s)/k"(s) < a”, uniformly
in s € (—n,n). Substituting this inequality together with (4.3.25) and (4.3.26) into
(4.3.24), we obtain that for any s € (—n,n) with n > 0 small, there exists 0 < a < 1
such that uniformly in n > 1,

Jaa(n) < Csa"[ply, (4.3.27)

Control of Joz(n). Using (4.3.26) and the fact that ry € B,, and applying similar
techniques as in the control of Jy(n), one can verify that there exists a constant
0 < a < 1 such that uniformly in n > 1,

Jos3(n) < Csa"[[#lloolrsly < Csa™(| oo (4.3.28)
Inserting (4.3.23), (4.3.27) and (4.3.28) into (4.3.21), we conclude that
Jo(n) < Cspnllllo + Csa™[g]-
Combining this with (4.3.20) and (4.3.19), we obtain the inequality (4.3.18). O
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From Lemma 4.3.5 and the fact that ||Qstit¢llco < Csll@|leo for any s € (—n,n)
and t € R, we can deduce that Qy;x € L(B,,B,). We next prove that the operator
Qs+it is quasi-compact. Recall that an operator Q € L(B,,B,) is quasi-compact if
B, can be decomposed into two () invariant closed subspaces B, = FE @ F, such that
dim £ < oo, each eigenvalue of Q|g has modulus o(Q), and o(Q|r) < 0(Q) (see [54]
for more details).

Proposition 4.3.6. Assume the conditions of Proposition 4.3.1. Then, there exists
a small n > 0 such that for any s € (—n,n) and t € R, the operator Qi is quasi-
compact.

Proof. The proof consists of verifying the conditions of the theorem of Ionescu-Tulcea
and Marinescu [60]. We follow the formulation in [54, Theorem IL.5].

Firstly, by the definition of (s, there exists a constant Cs > 0 such that
|1Qs+it#lloo < Csl|@|loo for any s € (—n,n), t € R and ¢ € B,

Secondly, by Lemma 4.3.5, the Doeblin-Fortet inequality (4.3.18) holds for the
operator Q..

Thirdly, denoting K = Qs+i{¢ : |||y < 1}, we claim that for any s € (—n,n) and
t € R, the set K is conditionally compact in (B, || - ||e). Since ||Qs+it¢|lso < Csllelloo
for any ¢ € B,, we conclude that K is uniformly bounded in (B,, || - ||~). Moreover,
by taking n =1 in (4.3.18), we get that uniformly in ¢ € B, with ||¢[/, <1,

|Qs+it§0(x) - Qs+it90(y)| < CS,td,y(xv y)

This shows that K is equicontinuous in (B,,|| - ||«). Therefore, we obtain the claim
by the Arzela-Ascoli theorem.

The assertion of the proposition now follows from the theorem of ITonescu-Tulcea
and Marinescu. O

The following proposition shows that the spectral radius of the operator Q4 is
strictly less than 1 when t is different from 0. The proof which relies on the non-
arithmeticity condition C5, follows the standard pattern in [50, 17]; it is included for
the commodity of the reader.

Proposition 4.3.7. Assume either conditions C1 and C2 for invertible matrices, or
conditions C1, C3 and C5 for positive matrices. Then, for any s € (—n,n) with small
n >0, and any t € R\{0}, we have o(Qstit) < 1.

Proof. By the definition of Qgy;, we have o(Qsii) < 0(Qs) = 1. Suppose that
0(Qstit) = 1 for some ¢t # 0. Then, applying Proposition 4.3.6, there exist ¢ € B,
and 8 € R such that Q.. ;¢ = €. From this equation, we deduce that || < Q.|¢|.
Using Lemma 4.3.3, this implies that [p(z)| = sup,cs [¢(y)| for any 2 € V(I',), so that
¢(x) = @ where ¢ # 0 is a constant and 4 is a real-valued continuous function on
S. Substituting this into the equation Qi = € gives that for any = € V(T,),

Eqg: explitlog |g1z| — i + i0(g1-) — i (x)] = 1.

Since ¥ is real-valued, this implies explitlog|gz| — i8 + i¥(g - ) — id(x)] = 1 for
any x € V(I',) and p-a.e. g € I',, which contradicts to condition C5. Therefore
0(Qsvit) < 1 for any t # 0. Recalling that condition C2 implies condition C5, the
proof of Proposition 4.3.7 is complete. O]
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4.3.5 Spectral gap properties of the perturbed operator R, ,

For any s € (—n,7n) and z € C such that s + Rz € (-0, 10), define the perturbed
operator R, . as follows: for any ¢ € B,,

Rop(x) = Egy [e0BInel-M@p(x7)] | 2 €S, (4.3.29)
With some calculations using (4.3.15), it follows that for any n > 1,
R?,z@(l‘) — EQ? [ez(log‘G"”;'_”A'(S))(,D(Xg)] , z€S. (4330)

The following formula relates the operator RY, to the operator P, and is of inde-

s+z
pendent interest: for any ¢ € B,, n > 1, s € (—n,n) and z € B,(0),

n —nzA'(s Psn Z(QDTS)
R () = e = >W. (4.3.31)

The identity (4.3.31) is obtained by the definitions of R, and P, using the change of
measure (4.3.16).

There are two ways to establish spectral gap properties of the operator R, .: one
is to use the perturbation theory of operators [54, Theorem II1.8], another is based
on the Tonescu-Tulcea and Marinescu theorem [60] about the quasi-compactness of
operators. The representation (4.3.31) allows us to deduce the spectral gap properties
of R, , directly from the properties of the operator P,. This has some advantages: it
ensures the uniformity in s € (—n,n), allows to deal with negative-vaued s and provides
an explicit formula for the projection operator II;, and the remainder operator N,
defined below.

Recall that A = log k, where « is defined in (4.2.6).

Proposition 4.3.8. Assume the conditions of Proposition 4.53.1. Then, there exist
n >0 and § € (0,n) such that for any s € (—n,n) and z € Bs(0),

Ry, =N .+ N, n>1, (4.3.32)
Asp = TR (4.3.33)
and for ¢ € B,,
VS—&-Z((PTs) Tstz
IL - () = : (4.3.34)
VS+Z<TS+2> Ts
oo L (o7
N7 () = e +A <5)Z]s+zr(w)’ (4.3.35)

where r,, v, and L, are given in Proposition 4.5.1. In addition, we have:

(a) for fized s, the mappings z — Il,, : Bs(0) — L(B,,B,), z — Ns, : Bs(0) —
L(B,,B,) and z — X, , : Bs(0) = C are analytic,

(b) for fixred s and z, 11, ., is a rank-one projection with s o(p)(z) = ms(p) for any
peByandz €S, and I, N, , = N, Il ., =0,
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(¢c) for k €N, there exist 0 < a <1 and Cy, > 0 such that

dk
sup  sup ||-—IL.|lz,—5, < Ch, (4.3.36)
se(onm) zeBs(0)  dz* R

dk
sup  sup ||@NQZHBWABW<CW”~ (4.3.37)

s€(—n,n) 2€B5(0)

Note that, for s > 0, similar results have been obtained in [17]. The novelty here
is that s can account for negative values s € (—n,0] and that the bounds (4.3.36)
and (4.3.37) hold uniformity in s € (—n,n). This plays a crucial role in establishing
Theorem 4.2.3.

Proof of Proposition 4.3.8. The proof is divided into three steps.
Step 1. By Proposition 4.3.1,

Vstz (QOTS)

Pn
Vs+z (Terz)

s+z<90T8) = K"(s+2) Ttz T+ L?Jrz(SOTS)'
Substituting this into (4.3.31) shows (4.3.32), (4.3.33), (4.3.34) and (4.3.35).

Step 2. We prove parts (a) and (b). The assertion in part (a) follows from the
expressions (4.3.33), (4.3.34) and (4.3.35), and the analyticity of the mappings z —
k(z), z = 1., 2+ v, and z — L, defined in Proposition 4.3.1. To show part (b), by

(4.3.34), we have that Il , is a rank-one projection on the subspace {w% tw € (C}.
The identity II; () (x) = ms(p) follows from (4.3.34) and the fact that m4(¢) = valors),

Using Proposition 4.3.1, we get that L.r, =0 and v,(L.y) = 0 for any ¢ € B,. ”lshi)s,
together with (4.3.34) and (4.3.35), shows Il ;N ., = N, Il , = 0.

Step 3. We prove part (c). By Proposition 4.3.1, there exists 7 > 0 such that the
mappings z — k(z), z — 1., 2 — 1, are analytic and uniformly bounded on By, (0).
Combining this with (4.3.34), we obtain (4.3.36). We now prove (4.3.37). Since the
function ry is strictly positive on the compact set S, by Proposition 4.3.1(d), we deduce
that there exists 0 < ap < 1 such that uniformly in ¢ € B,,

L?+Z ((107"8)

S

sup  sup
s€(—n,m) 2€By(0)

< Cllgllyap. (4.3.38)
i

Using the fact that the function A is continuous and A(0) = 0, there exist a small
n>0,0 € (0,n7) and a constant a; < % such that

efn[A(s)JrA’ (s)z]

sup  sup
s€(—n,n) 2€B5(0)

< Caf.

Combining this with (4.3.38) proves (4.3.37) with & = 0. The proof of (4.3.37) when
k > 1 can be carried out in the same way as in the case of k£ = 0. ]

Proof of Proposition /.3./. The assertion is obtained from Proposition 4.3.8 taking
z=0. O

We need the following lemma from [54, Lemma II1.9].
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Lemma 4.3.9. Lets € R, § > 0 and I, 5 = (s—9,5+0). Assume thatt € I,5+— P(t) €
L(B,,B,) is a continuous mapping. Let r > o(P(s)). Then, there exist constants
e =¢(s) and ¢ = c(s) > 0 such that

sup ||[P"(t)||g,—5, <cr".
te(s—e,s+e)

Moreover, it holds that

limsup o(P(t)) < o(P(s)).

t—s

Proposition 4.3.10. Assume the conditions of Proposition 4.3.7. For any compact
set K C R\{0}, there exist a constant Cx > 0 and small n > 0 such that for any
n=>1andy€B,,

sup supsup | R, 0(x)] < ekl
se(—n,n) teK z€S

Proof. By Proposition 4.3.7, we have p(so,to) < 0(Rsotity) = 0(Qsptit,) < 1. Hence it
follows that for any fixed s € (—n,n) and ¢t € R\ {0}, there exists a constant C(s,t) > 0
such that for any n > 1 and ¢ € B,, we have

sup | Ry p(w)] < e "0 |l

From (4.3.31) we see that the operator Rj; is continuous in s and ¢. By Lemma 4.3.9,
it follows that there exist constants £(s) > 0 and 6(¢) > 0 such that

sup sup sup R ()| < e "0,
s'€(s—e(s),s+e(s)) t'e(t—5(¢),t+6(t)) z€S

Let K C (—n,n) and T'C R\{0} be compact sets. Since
u(s,t)eKXT{(s —e(s)s+(s)) x (E— ().t + 5(t))} SKxXT,
by Heine-Borel’s theorem, there exists a sequence {s,,, t;, }1<m<m, sSuch that

umo {(sm — Ems Sm + Em) X (tm —5m,tm+5m)} DK xT,

m=1

where €, = €(s,,) and 0,,, = §(s,,). This concludes the proof of Proposition 4.3.10 by
taking C' = C(K,T) = mini<m<me C(Sm, tm)- O

We now give some properties of the function b, defined as follows: for any s €
(—n,n) and ¢ € B,,

bey(r) = lim Egq|(log|Gnr| — nA(s))p(X])], x €S
In particular, with s = 0, by, = b,, which is defined in (4.2.7).

Lemma 4.3.11. Assume the conditions of Proposition 4.3.1. Then the function by,
is well-defined, b, , € B, and

dIl; .
b3,¢<x) = dZ

o(x), x€S8. (4.3.39)
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Proof. In view of Proposition 4.3.8, we have that for any ¢ € B,,

EQ§ [ez(log|Gn$\—nA’(S))90(X£)} — AZ,2H872S0($) + Ngzgp(x)’ xeS.

From (4.3.33), we have A\;p = 1 and dzsz’z .—0 = 0. Differentiating both sides of the

above equation w.r.t. z at the point 0 gives that for any = € S,

T,

/ . AN,
Eq; |(log |G| — n'(s))p(X5)| == ’

z2=0 dZ 2=0

n

o(x). (4.3.40)

Using the bounds (4.3.36) and (4.3.37), we find that the first term on the right-hand
side of (4.3.40) belongs to B,, and the second term converges to 0 exponentially fast
as n — 0o. Hence, letting n — oo in (4.3.40), we obtain (4.3.39). This shows that the
function by, is well-defined and b, € B,. O

For any s € (—n,n) with n > 0 small, define Q; = [ Q¥ns(dx). The following
result will be used to prove the strong law of large numbers for log |G,z| under the
changed measure Qj.

Lemma 4.3.12. Assume the conditions of Proposition 4.3.1. There exist n > 0 and
¢, C > 0 such that uniformly in s € (—n,n), ¢ € By and n > 1,

o, [(log |G| — 0/ () (X3)]| < Cllglhe™ (4.3.41)

Proof. We follow the proof of the previous lemma. Integrating both sides of the identity
(4.3.40) w.r.t. m,, we get, for any ¢ € B,,

Eq, [(log |Gua| — nA'(s))p(X;)]

(] (B
— T dz Z:o(p Ts dz

Zogo) . (4.3.42)

Since Hizgo = I, .¢, it follows that 2HS,0(%|Z:0¢) = dgz,z .—o. Integrating both

sides of this equation w.r.t. 7, and using the fact that II, o = 75, we find that

<dHS’Z
Ts
dz

zocp) 0. (4.3.43)

It follows from (4.3.37) that uniformly in ¢ € B, and s € (—n,7), the second term
on the right-hand side of (4.3.42) is bounded by C||¢||,e~“". Therefore, from (4.3.42)
and (4.3.43) we obtain (4.3.41). O

We now establish the strong laws of large numbers for log |G, x| under the measures
Q7 and Qg, which are of independent interest.

Proposition 4.3.13. Assume the conditions of Proposition 4.3.1. Then, there exists
n > 0 such that for any s € (—n,n) and x € S,

1
lim —log|G,z| = A'(s), Q%-a.s..

n—oo n,
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Proof. By the Borel-Cantelli lemma, it suffices to show that for any € > 0, s € (—n,n)
and z € S, we have

log |G| — nA'(s)] > ns) < 0. (4.3.44)

2@?(

Now let us prove (4.3.44). By Markov’s inequality, we have for small § > 0,

@

< e "Ry, <€5(10g|G’nl‘—n/\’(s))) e Ry, <6—5(1og|cnx|_n/v(s))>_

log |G,z| — nA’(s)‘ > ns)

From (4.3.30) and Proposition 4.3.8, we deduce that there exist positive constants ¢, C
independent of s, x,d such that

Eq <66(log Gn:c|—nA’(s))) + Eq <e—6(log Gn:c|—nA’(s)))

< Cen[A(s+5)—A(s)—A’(s)6] + C«en[A(s—5)—A(s)+A'(s)5} + Ce ",
Using Taylor’s formula and taking > 0 small enough, we conclude that
@

which implies the assertion (4.3.44). O

log |Grz| — nA’(s)‘ > ne) < Ce™"2e,

Proposition 4.3.14. Assume the conditions of Proposition 4.5.1. Then, there exists
n > 0 such that for any s € (—n,n) and x € S,

1
lim —log|G,z| = A'(s), Qs-a.s..

n—oo n,

Proof. Taking ¢ =1 in (4.3.41) leads to
1 ,
Jim ﬁ]E@S log |Gz| = N(s). (4.3.45)

Let Q = M(d,R)N and Q = & x Q. Following [50, Theorem 3.10], define the shift
operator 6 on {2 by §(x,w) = (g1-x,0w), where w €  and 6 is the shift operator on
Q. For any z € S and w € Q, set h(z,w) = log|g1(w)z|. Then h is Qs-integrable.
Since log |Gnz| = S0=¢(h o 6%)(2,w) and Q, is f-ergodic, it follows from Birkhoff’s
ergodic theorem that %log |G x| converges Qs-a.s. to some constant cg as n — oo.
If we suppose that ¢, is different from A’(s), then this contradicts to (4.3.45). Thus
cs = N'(s) and the assertion of the lemma follows. O

Now we give the third-order Taylor expansion of A, defined by (4.3.33), w.r.t. z
at the origin in the complex plane.

Proposition 4.3.15. Assume the conditions of Proposition 4.5.1. Then, there exist
n >0 and 6 > 0 such that for any s € (—n,n) and z € Bs(0),

2 A///
Ao = 1422+ 6(8)23+o<|z|‘°’> as |2 = 0, (4.3.46)

where
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(a) 02 =A"(s) >0 and A"(s) € R;

(b) for invertible matrices, o5 > 0 under the stated conditions; for positive matrices,
os > 0 if additionally o = o9 > 0 or if the measure p is non-arithmetic;

(c) uniformly in s € (—n,n) and x € S,

.1 2
ol = Jim. EEQ? [log |G| — nA'(s)}

.1 2
= lim ﬁEQS {log |G x| — nA'(s)] ;

(d) wniformly in s € (—n,n),

1
A"(s) = lim —FEgq, [log |G| — nA’(s)]3.

n—oo n,

The proof of Proposition 4.3.15 is based on the following lemma.

Lemma 4.3.16. Assume the conditions of Proposition 4.53.1. Then the functions A
and k are conver on (—n,n) for n > 0 small enough. Moreover, A and r are strictly
convex for invertible matrices under the given conditions, and for positive matrices
under the additional condition C$5.

Proof. The proof follows [50]. Since A = log k, it suffices to prove Lemma 4.3.16 for
the function A. For any t € (0,1), s1,82 € (—n,n), set 5" = ts; + (1 — t)sy. Using
Holder’s inequality and the fact that Psry = k(s)rs,
Py (rt rint) < &' (s1)s" " (so)rh ri (4.3.47)

Since k(s') is the dominant eigenvalue of the operator Py, we obtain k(s’) < &'(s1)k! 7 (s9)
and thus A is convex.

To show that the function A is strictly convex, we suppose, by absurd, that there
exist s; # so and some ¢ € (0, 1) such that x(s") = k'(sy)kx'7(s2). Using this equality,
the definition of @Q, and (4.3.47), we get Qu(r’ ri=t/ry) < rtri-t/ry. By Lemma

81 82 S1° 82
4.3.3, this implies that 7! r!1~* = ¢ry on V(T',) for some constant ¢ > 0. Substituting
this equality and the identity x(s") = x'(s;)x'(s2) into (4.3.47), we see that the
Holder inequality in (4.3.47) is actually an equality. This yields that there exists a

function ¢(x) > 0 such that for any g € I'), and € V(I',,), we have
|gz|*' 75, (g-2) = c(2)|gz| P75, (9-). (4.3.48)

Integrating both sides of the equation (4.3.48) w.r.t. u gives ¢(x) = % Substi-
S2

tuting this into (4.3.48) and noting that s; # s,, we find that there exist a constant
¢; > 0 and a real-valued function ¢ on S such that |gz| = ¢ “‘:ﬁ?g) for any g € ',
and x € V(I',). This contradicts to condition C5. Recall that condition C2 implies
condition C5 for invertible matrices. Hence A is strictly convex for invertible matrices

under stated conditions. O
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Proof of Proposition 4.3.15. The expansion (4.3.46) follows from the identity (4.3.33)
and Taylor’s formula.

For part (a), by Lemma 4.3.16, we have A”(s) > 0. Since A = log k and it is shown
in Proposition 4.3.1 that the function k is real-valued and strictly positive on (—n,7),
we get A (s) € R.

For part (b), recall that it was shown in [17] that oo > 0 for invertible matrices
under the stated conditions, and for positive matrices under the additional condition
of non-arithmeticity. Hence, using the continuity of the function A”, we obtain that
os > 0.

For part (c), by Proposition 4.3.8, we get that for |z| small,

Eg: (108 |Gnal—nA'(s)) | _ ,\gz(nwl)(g;)+(Ngz1)(x). (4.3.49)

It follows from (4.3.46) that for |z| = o(n~1/?),
22 23
Ny, =1+ n(jg? + nA”’(s)g + o(n|z]?). (4.3.50)

Using Taylor’s formula, the bound (4.3.36) and the fact II; 1 = 1, we obtain
(T, 1) (%) = 1+ Cop12 + Connz” + Conzz” +0(2]%), (4.3.51)

where the constants ¢ ;1,422,523 € C are bounded as functions of s and z. Sim-
ilarly, using the fact N, o1 = 0 and the bound (4.3.37), there exist constants C; 1,
Cszn2, Cszns € C which are bounded as functions of s, x and n such that

(N2 1)(%) = Cogniz + Coanp?” + Coansz® + o(|2]%). (4.3.52)

Taking the second derivative on both sides of the equation (4.3.49) with respect to z
at 0, and using the expansions (4.3.50)-(4.3.52), we deduce that

Eg: [log |G| — nA (s))* = no? + 2¢p0 + 2Cs 4ns- (4.3.53)

This, together with the definition of Q; and the fact that the constants c;;.2, Cs 2 n2
are bounded as functions of s, z,n, concludes the proof of part (c).

For part (d), integrating both sides of the equations (4.3.49), (4.3.51) and (4.3.52)
with respect to the invariant measure 7y, and using the property (4.3.43) with ¢ = 1
(thus the second term on the right-hand side of (4.3.51) vanishes), in the same way as
in the proof of (4.3.53), we get

Eg, [log |Gpz| — nA'(s)]® = nA"(s) 4 6¢s5 + 6C 5.
This implies the assertion in part (d). O

Remark 4.3.17. Inspecting the proof of Proposition 4.3.15, it is easy to see that the
results in parts (c¢) and (d) can be reinforced to the following bounds:

1 2 C

sup sup |—Ege [log |G| — nA’(s)} —o?l < =,
s€(—nm) €S 1T n
1 3 C

sup |—Eg, {log |Gnz| — nA'(s)] —A"(s)| < —.
s€(—nn) 11 n

The first bound above also holds with the measure Q7 replaced by Q;.
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4.4 Smoothing inequality on the complex plane

In this section we aim to establish a new smoothing inequality, which plays a crucial
role in proving the Berry-Esseen theorem and Edgeworth expansion with a target
function ¢ on X7; see Theorems 4.2.1, 4.2.2, 4.5.1 and 4.5.3.

From now on, for any integrable function h : R — C, denote its Fourier transform
by ?L(t) = Jpe Wh(y)dy, t € R. If h is integrable on R, then using the inverse
Fourier transform gives h(y) = 5= Jg eh(t)dt, for almost all y € R with respect to
the Lebesgue measure on R. Denote by h; * hy the convolution of the functions hy, hs
on the real line. For any r > (0, we denote

D, ={ze€C:|z| <r},
and
Df={ze€C:|z| <rSz>0} and D. ={z€e€C:|z| <r Sz <0}

Now we construct a density function py which plays an important role in estab-
lishing a new smoothing inequality. As in [74], we define a density function p on the
real line R by setting p(0) = 1/27 and

1 /sin2\?2

= — e R\ {0}.

=5 (7y) veRVO)

Then p is a non-negative function bounded by i and [p p(y)dy = 1. Its Fourier
transform p is given by

ﬁ(t>:1_|t|7 te [_171]7

and p(t) = 0 otherwise.
For any T > 0 and the fixed constant b > 0 satisfying [*, p(y)dy = 3/4, define the
density function

pr(y) =Tp(Ty—0b), yeR,
whose Fourier transform pr is given by

_ M

pr(t) = e (1 .

and pr(t) = 0 otherwise. Note that the function pr is not smooth at the point 0, so
that it can not have an analytic extension in a small neighborhood of 0 in the complex
plane C.

Now we are ready to establish a new smoothing inequality. Its proof is based on the
properties of the density function pr, Cauchy’s integral theorem and some techniques
from [33, 74].

), te[-T,T), (4.4.1)

Proposition 4.4.1. Assume that I is non-decreasing on R, and that H is differ-
entiable of bounded variation on R such that sup,cg |H'(y)| < oo. Suppose that
F(—o0) = H(—o0) and F(o0) = H(oo). Let

£(t) = /R eMAF(y) and  h(t) = /R e WAH(y), teER.
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Suppose that r > 0 and that f and h have analytic extensions on D,. Then, for any
r=r,

1 f(Z) B h(Z) eizye—ib%dz

sup |[F(y) — H(y)| < —sup| |
yER T y<0 | JCr z
1 —h } oz
+ —sup f(z) ~ h(z) e Ty
T y>0 | JCF z
1 —h oz
+ = sup f(Z) (Z) GZzyelb?dZ
T y<0 | JC z
1 - h : L2
+ = sup f(Z) (Z) 61Zyelb7d2
T y>0 c+ z
- / ‘dt
<|t\<T
30
)|dt + — H'
e [ 10 = e+ S sup )

where b > 0 is a fized constant satisfying [, p(y)dy = 3/4, and the semicircles C. and
CI are given by

C,={2€C:|z|=nS2<0}, C'={2€C:|z|=r32>0} (4.4.2)

Proof. Let T' > r. From the definition of p7 and the choice of the constant b, we have
Ozb/T pr(y)dy = 3/4. Since p < 5=, the function pr is bounded by T'/2m. The proof of
Proposition 4.4.1 consists in establishing first an upper bound and then a lower bound.

Upper bound. Since the function F' is non-decreasing on R and pr is a density

function on R, we find that for any y € R,

y+T
3/ u)pr(u — y)du

H(u))pr(u—y) + (H(u) = H(y))pr(u —y)|du

<H() + 5 / PP~ e — )+ 2 sup )] (1.43)

yeR

Let F1(y) = Jp F'(u)pr(u—y)du, and Hi(y) = [p H(u)pr(u—y)du, y € R. Elementary
calculations lead to

/Re_itdel (y) = f(t)pr(=t), /Re_itdel (y) = h(t)pr(=t), teR.

Restricted on the real line, the function pr is supported on [T, T]. By the inversion
formula we get

1 T 6zty _ eitv R

R(y) - R = 5 [ ———f®p(-tdt, yuveR
1 /T e —¢ R

Hi(y) — Hi(v) = o= [ ——"—h(pr(~t)idt  yveR
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By the definition of pr (cf. (4.4.1)), we get
iy )-fﬂ( ) = (Fi(v) = Hi(v))
T I) = 1(t) iy vk T f) = h(t) i —ivk
T or / BT rdt = o / it ‘ rdt

Tf(t) — ()@H Tf(t) - ()mH
27r/ it TdH%/ it Tdt

It follows that
Fu(y) - Hi(y) — (o) — H()
2];1- /T f(t) l_t h(t) eztyefledt 27T /T f( ) ( >€ztv€7ib%dt

-T it

+ = / (t)]|dt. (4.4.4)

We shall use Cauchy’s integral theorem to change the integration path [—T,7] to a
contour in the complex plane. In order to estimate the difference |Fy(y) — Hi(y)|, we
are led to consider two cases: y < 0 and y > 0.

Control of |Fy(y) — Hy(y)| wheny < 0. Let C_ = C,rUC, , where C,r = [T, —r]U
[r,T] and the lower semicircle C, is given in (4.4.2). Since the functions f, h and
t— e T are analytic on the domain D,., applying Cauchy’s integral theorem gives

T _ o, T — o
1/ f(t) " h(t) eltyefzbfdt o 2]'/ f<t> h(t) eztvefzbfdt
7 ™

-T -T it

<

1 —h , s —h : -
_ |:/ f(Z) . (Z)ezzyefledz_ f(’Z) ' (Z>ezzv€fzbfdz ’ (445)

2w LJe- 1z c- 12
where the integration is over the complex curve C_ oriented from —7" to T'. The second
integral in (4.4.5) converges to 0 as v — —o0, by using the Riemann-Lebesgue lemma
on the real segment C,r and by applying the Lebesgue convergence theorem on the
semicircle C, . Note that Fi(—o00) = Hy(—00) since F'(—oo0) = H(—o00). Consequently,
letting v — —o0 in (4.4.5) and substituting it into (4.4.4) we get
]_ - h/ ; L2
7/ f(Z) . (Z) ezzyefszdz
2m Je_ 1z

i) - i) < b [ 170~ hio)lar

T
Therefore,
1 t) — h(t
sup |[Fy(s) ~ Hi(0)| < o / f”“\dt
y<O0 7T
+ / f zzy —ibZ
—sup e "Tdz
2 y<0
/|f (t)dt. (4.4.6)

Control of |F\(y)— H1(y)| wheny > 0. Let C; = C,.rUC,, where C,r = [T, —r]U
[r, T] and the upper semicircle C;' is given in (4.4.2). In an analogous way as in (4.4.5),
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we have

1 Tf(t)_h<t) it fzt Tf() ()ztvfzt
P L

Y FE) =0 oygivz gy - [ LD ZPE) ovinzg) a7

2T ¥ Cy (¥

where the integration is over the complex curve C, also oriented from —7" to 7. The
second integral in (4.4.7) converges to 0 as v — +o00, by using again the Riemann-
Lebesgue lemma on the real segment C,r and by applying the Lebesgue convergence
theorem on the upper semicircle C. Note that Fj(o0) = H;(00) since F(00) = H(00).
Hence, letting v — +o0 in (4.4.7), similarly to (4.4.6), we obtain

sup Fi(s) ~ i) < 5 [ [HEOTH

y>0 2T

1
+ — sup
277' y>0

/ £(t) — h(t)|dt. (4.4.8)

"
f(Z) — h(Z) 'Lzye bz

e Tdz
cr z

As a result, putting together (4.4.6) and (4.4.8) leads to

sup Fi(y) ~ i) < 5 [ [T

y€ER 27T

‘dt

1 — : 1z
+ — sup / f(Z)ih(z) Ve T dz
T y<0
4+ — / f zzy —ibZ
sup e "Tdz
2m y>0
/ £ (t) — h(t)|dt. (4.4.9)

Denote A = sup,cg |F'(y) — H(y)|. Then, taking into account that pr is a density
function on R, using (4.4.9) and the fact that fozb/T pr(y)dy = 3/4, we get

[ () — H)pr (o
< |Fily) — Hi(y)| + A<1 - /O%/T pT(u)du)

1 - : 21z
< */ 7]6(75 ’dt+ — sup / 7f(z) h(z)e’zye_“’?dz
21 Je,.r 2m y<o | Jer z
1 f( ) — ( ) izy —ibZ 1 r A
bgpsup| [ RS e /_T\f(t) h)ldt +
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Substituting this inequality into (4.4.3), we obtain the following upper bound:

2 (t) — h(t)
F - H < —/ ‘dt
(y) (y) 37r
+ = sup / f “ye_ib% dz
7T y<0
2 — X .
+ = Sup / f(Z) h(Z) GZZyG_ZdeZ
37T y>0 C.,J‘r z
4 T A2
— t) — h(t)|dt + — + = H'(y)]. 4.4.1
+ g | @) = ROl 5+ 1 sup ' () (44.10)

Lower bound. Similarly to (4.4.3), we have for any y € R,

F)> 5 [, Foorty —u)dn

> 1)+ 5 [, (F) ~ H)orly = wdu = T sup ()

Tb yeR

Let F3(y) = (F =+ pr)(y) and Ha(y) = (H * pr)(y), y € R, then

/R AR (y) = F()r(t), /R e~ dHy(y) = h(t)pr(t), teR.

Proceeding in the same way as in the proof of (4.4.9), we get

1 t) — h(t
sup |Fy(y) — Ha(y)| < 2—/ M‘dt
yeR T
+—su / f 012V ib%
1% e’Tdz
2w y<0
+mp/f e
2T y>0

[ 17— (ol

Following the proof of (4.4.10), we obtain the lower bound:

2 t) — h(t
F@—mw>—?/ <>”@
T
sup / FE) =) ”yeib% dz
7T y<0
2 — s
— —sup / f(Z) h(Z) €Zzy62b7d2
3T y>o0 | Jof z
4 T A2
- — t) — h(t)|dt — — — —sup|H’ 4.4.11
s [ 0 = kol = G = Tswp ). (44
Combining (4.4.10) and (4.4.11), we conclude the proof of Proposition 4.4.1. O
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4.5 Proofs of Berry-Esseen bound and Edgeworth
expansion

4.5.1 Berry-Esseen bound and Edgeworth expansion under
the changed measure

We first formulate a Berry-Esseen bound under the changed measure QY.

Theorem 4.5.1. Assume either conditions C1 and C2 for invertible matrices, or
conditions C1, C3 and C4 for positive matrices. Then there exist constants n > 0
and C > 0 such that for alln >1, s € (—n,n), €S,y € R and ¢ € B,,

’EQ? |:()0<X§)1{ log |Gnz|—nA/(s)

osv/n

lelly
— 7 (0)® ‘ <ol 451
| - miaew| <ot (15.1)
The following result gives an Edgeworth expansion for log |G, x| with the target
function ¢ on X7 under Q?. The function b ,(x), € S, which will be used in the
formulation of this result, is defined in Lemma 4.3.11 and has an equivalent expression
(4.3.39) in terms of derivative of the projection operator Il ., see Proposition 4.3.8.

<y

Theorem 4.5.2. Assume either conditions C1 and C2 for invertible matrices, or
conditions C1, C3 and C5 for positive matrices. Then there exists n > 0 such that
as n — oo, uniformly in s € (—n,n), t €S, y € R and p € B,,

Eq: [SO(XZ)IL{WMA'(SKyﬂ
1

osvn
A”Qu—fmwﬁ+%“@a4=Wﬁw()

~ B[ (X0 |20) + g5 e L —

The following asymptotic expansion is slightly different from that in Theorem 4.5.2,
with the term Ege [p(X?)] replaced by 74(¢p).

Theorem 4.5.3. Under the conditions of Theorem 4.5.2, there exists n > 0 such that,
as n — oo, uniformly in s € (—n,n), t € S, y € R and v € B,,

’EQi [@(Xﬁ)]l{ loanz|nA/(s)<y}:| (4'5-2)

osv/n

A" (s) 9 bs.,() 1
]+ o =)
a0 22 2ow)| = lelho( 7
With fixed s > 0 and ¢ = 1, the expansion (4.5.2) has been established earlier in
[17].
The assertion of Theorem 4.5.3 follows from Theorem 4.5.2, since the bound (4.3.17)
implies that there exist constants ¢, C' > 0 such that uniformly in ¢ € B,

— 75(p) {‘P(y) +

sup sup |Eqz [o(X7)] — ms(@)| < Ce[[]];. (4.5.3)
se(—n,n) €S

Theorems 4.2.1 and 4.2.2 follow from the above theorems taking s = 0 and recalling
the fact that A’(0) = X\, 0o = 0 and by, = b,.
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4.5.2 Proof of Theorem 4.5.2

Without loss of generality, we assume that ¢ is non-negative. Denote

F(y) = EQ;,” [@(Xﬁ)ﬂ{log|GZ_:|\/E’nA/(s) gy}}’ y €R,
HO) = sl (XD [000) + g1 = 12000)] - 22 Do), ye R

Define
£(t) = /R AR (),  h(t) = /R cdH(y), teR.

By straightforward calculations we have

f(¢) =:E@g[¢(X$)e“b“Gil%m%ﬁ] R,y p(v), teR, (4.5.4)
2 A" bs
h(t) = 6_2{ {1 - (“)3603(;)5} Raop(z) — it af\(/? } teR. (4.5.5)

It is clear that F(—o0) = H(—o0) = 0 and F(o0) = H(oo). Moreover, one can verify
that the functions F, H and their corresponding Fourier-Stieltjes transforms f, h satisfy
the conditions of Proposition 4.4.1 for r = §;4/n, with some 6; > 0 sufficiently small.
Then, for any real T' > r,

1
sup [F'(y) — H(y)| < —(I1 + Iz + Iz + L), (4.5.6)
yeR s
where
3mb t) — h(t
h="eplr) b=/ [T
T yer r<|t|<T t
]3 = sup / Meizye—ib%dz
y<O0 | JC;r z
- h . L2
+ sup Mezzye_lb? dZ
y>0 1 Jeth z
- h/ ; 2
+ sup Me”yew? dz
y<0 | JCr z
—h s
+ sup Me”ye“’? dz
y>0 | JCF z
=: I31 + I3y + I35 + I34,
u:T/ (1)|dt, (4.5.7)

with the constant b > 0 and the complex contours C,”,C; defined in (4.4.2).

By virtue of (4.5.6), in order to prove Theorem 4.5.2 it suffices to show that uni-
formly in s € (—n,n), z € S and ¢ € B,,

1
Ltltly+ I, = ||¢HWO( (4.5.8)

)
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Control of I. From (4.5.3) we deduce that uniformly in ¢ € B,,

sup sup [Eqz [p(X)]] < Cllells- (4.5.9)

s€(—-n,n) v€S

By the formula (4.3.39) and the bound (4.3.36), we get that uniformly in ¢ € B,,

sup sup |bs, ()] < Cll¢|l-- (4.5.10)
56(7777"7) z€S

Using the bounds (4.5.9) and (4.5.10), and taking into account that o2 > 0 and
A"(s) € R are bounded by a constant independent of s € (—n,n), we obtain that
|H'(y)| is bounded by ¢|¢]|y, uniformly in s € (—n,7), z € S, y € R and ¢ € B,
Hence, for any ¢ > 0, we can choose a > 0 large enough, such that, for T = ay/n,
uniformly in ¢ € B,, we have

6’/TbC1

sup sup/l; <

€
— < — . 4.5.11
o sl < el < el (45.11)

Control of I. Since o, := infse(_y, 0s > 0, we can pick d; small enough, such
that 0 < ¢; < min{a, d0,,/2}, where the constant § > 0 is given in Proposition 4.3.8.
Then with r = d;4/n we bound I, as follows:

0,

h(t)

I, < r

s1v/n<|t|I<av/n

/ ‘dt. (4.5.12)
d1v/n<|t|<ayv/n

Let o) 1= Supye(_y ) 0s < 00. On the right-hand side of (4.5.12), using Proposition
4.3.10 with K = {t € R : 6;/on < |t| < a/on,}, the first integral is bounded by
Ce™"||¢l|y, uniformly in s € (—n,7n), x € S and ¢ € B,; the second integral, by the
bounds (4.5.9) and (4.5.10) and direct calculations, is bounded by Ce=*V"||¢||.,, also
uniformly in s € (—n,7), x € S and ¢ € B,. Consequently, we conclude that uniformly
in ¢ € B,

sup sup I, < Ce V"], (4.5.13)
s€(—n,n) v€S

Control of I3. Recall that the term I3 is decomposed into four terms in (4.5.7).
We will only deal with I3y, since I39, I33, I34 can be treated in a similar way. In view
of (4.5.4) and (4.5.5), by the spectral gap decomposition (4.3.32), we get

F(2) = h(2) = Ji(2) + Do) + Js(2) + Ja(2), (4.5.14)
where
Ti(z) = ﬂs(gp){)\:’gs% e ¥ [1 - (z'z)?’é};g(sil] } (4.5.15)
B(e) = X [, p(0) = i) = 2220 (45.16)
Jy(z) = zzi@\(/f_l) ()\”f - e) (4.5.17)
Ti(2) = N7 i p(a) + N'p(z)e s {1 — (i2)? 6‘@ 3%] (4.5.18)
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With the above notation, we use the decomposition (4.5.14) to bound I3, in (4.5.7) as
follows:

/c Me”ye_ib%dz . (4.5.19)

4
I3 < Z Ay, where A, =sup
2z

k=1

y<0

We now give bounds of Ay, 1 < k& < 4, in a series of lemmata. Let us start by
giving an elementary inequality, which will be used repeatedly in the sequel. Let
[21,22) = {21+ 0(22 — 21)) : 0 < 6 < 1} be the complex segment with the endpoints z;
and zs.

Lemma 4.5.4. Let f be an analytic function on the open convexr domain D C C.
Then for any z1,20 € D, andn > 1,

ol p() (5,
e - ¥ T

k=0

g Supze[zl,ZQ] |f(n) (Z)|
n!

k

(ZQ —Zl) ’22 —Zl‘n.

Proof. The proof of this inequality can be carried out by induction. The inequality
clearly holds for n = 1 since for any z1, 2, € D,

£ (z2) = f(z0)] = ’/[1 » f'(2)dz) < sup |f'(2)l|z2 — =l (4.5.20)

z€[z1,22]

For n > 2, applying (4.5.20) to F(z) = f(z) — 0] f(kllgzl)(z —2)*, z € D, leads to

the desired assertion. O

Now we are ready to establish a bound of each term A;. The proof is based on
the saddle point method. To be more precise, we deform the integration path, which

passes through a suitable point related to the saddle point, to minimise the integral
in Ay (see (4.5.19)).

Lemma 4.5.5. Let C be defined by (4.4.2) with r = d1y/n and 6, > 0 small enough.
Then, for T = ay/n with a > 0 large enough, uniformly in x € S, s € (—n,n) and
peB,,

Ay =sup
y<0

J ; ibZ
/7 ﬂe”ye_wfd?l < E||(20||0°
(G "

Proof. In view of (4.3.33), using A = log x and Taylor’s formula, we have

2 oo A(k)(s)(_ iz )k

AN' _ me met s B U (4.5.21)
Tosvn
For brevity, for any z € C,~, denote
1 oo AUC)(S)(_ iz_)k AW(S) .

hi(z) = = |e"2n=s—m o) ] — (—iz)? ] ~ibg 4.5.22
()= 2e (i2) Goarg e (45.22)

Then, in view of (4.5.15), the term A; can be rewritten as

22 .
Ay = 7,(¢p) sup / ez Th(2)dz|. (4.5.23)
y<0 | JC;
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The main contribution to the integral in (4.5.23) is given by the saddle point z = iy
which is the solution of the equation d%(—% + izy) = 0. Denote by Dy, = {z € C:
|z] < 2r, 3z < 0} the domain on analyticity of hy, where r = d;4/n. Set

Yo = min{—y, é1v/n}. (4.5.24)

When —d1y/n < y < 0, the saddle point iy belongs to D;,. By Cauchy’s integral
theorem, we change the integration in (4.5.23) to a rectangular path inside the domain
on analyticity D, which passes through the saddle point. When y < —d;4/n is large,
the saddle point 7y is outside the domain D,,.. In this case we choose a rectangular
path inside D3, which passes through the point —iy, = —id;y/n. Note that ms(p) is
bounded by ¢ ||¢|| uniformly in s € (—n,n) and ¢ € B,. Since the function h; has
an analytic extension on the domain D5, with r = §;1/n, applying Cauchy’s integral

theorem, we deduce that
—01y/n—iyn d1v/n 2
{/ —I—/ }6_2+’th1(z)dz
5

Ay < ¢f|@lloo sup
y<0

—d1v/n 1V n—iyn
el P s ()
+c s SU / e 2T z)dz
HY yg%)) —01y/n—iyn !
= c1f[@lloo (A1 + Ar2). (4.5.25)

Control of Aj1. Using a change of variable, we get

2
53

Yn 42 .
Ay =e 2"sup / e T TR (5 /0 — it)dt
y<0 1 /0
— /yn e§+ty+i51\/ﬁ(t+y)h1<5l\/ﬁ — it)dt‘
0
5% Yn 42
<o P [ ez+ty{|h1(—61\/ﬁ— it)] + [ha(81v/7 — z’t)|}dt‘. (4.5.26)
y<0 1J0

We first bound |hy(£d14/n — it)|. Since t € [0, y,] and y, < d14/n, direct calculations
give
R|(—i)*(£0rv/n — it)?] = 3oint — £ < 26002,
which implies that for 4; > 0 sufficiently small,
AR (5) (—i)* (L6, 4/n — it)k 1
§R{n } < =62, (4.5.27)
kz:‘; k! (CAVDL 4t
Observe that there exists a constant ¢ > 0 such that uniformly in ¢t € [0,y,] and
s € (_777 77)7
1
z

B ’ 1 R 5 N (s)
N iél\/ﬁ—lt = (51\/5’ 60’2\/%
Since the function ¢ — e~ is analytic on the domain Dy, we infer that | exp{2(+8;/n+

it)}] is bounded uniformly in t € [0,y,] and n > 1. Combining this with the bounds
(4.5.27) and (4.5.28), uniformly in s € (—n,7),

i (£51v/n — it) <on. (4.5.28)

57 57
| (=8y/m — it)] + | (613/m — it)] < — (64" + cn) < Seitn,
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t2
In view of (4.5.24), we have t < y, < —y and thus ez ¥ < 1 for any ¢ € [0, y,]. Note
that y, < d14/n by (4.5.24). Consequently, we obtain the bound:

sup A < g, ", (4.5.29)

Yn _
—€
SE(_TNI) \/ﬁ

Control of Ais. Using a change of variable z =t — iy, leads to

Ajg = sup

d1vn 2
P eéy%‘f'yny/ 6_2+Zt(y"+y)h1(t—iyn)dt'
y<

N

< sup (4.5.30)

y<0

51f 2
et [ ey (1 i)t
_51\f

where the function hy is defined by (4.5.22). To estimate the term A5, the main task
is to give a control of |hy(t — iy,)|. It follows from Lemma 4.5.4 that |e*' — e*| <
emaxtia Rzl 2 2l and [ — 1 — 23] < Lze]%el®l for any 21, 25 € C, and hence

1
€51 — 1 — 25| < emx{Ra®b, o) 4 §|22|2e|z2|. (4.5.31)

We shall make use of the inequality (4.5.31) to derive a bound of |hy(t — iy,)|. Since
% < 01 where 4; > 0 can be sufficiently small, for any || < 014/n, we get that
uniformly in s € (—n,7),

3)(s 2 )

%{[—z‘(t—z‘yn)]SA 35/2} \%(St gaiA (5) it{ (4.5.32)
X A (s) it —iya)\F] oy (68 = Sy2)ACN(s) 1,

%[”,? i el R e S TR

Moreover, elementary calculations yield that there exists a constant ¢ > 0 such that
uniformly in s € (—n,n),

= AB(s) it =g\ s AS(s)
Kl (_ oo/ > Rl oy

"

k=3
0 A (k) t — iy, k t4 4
:’nz (s >( i Zy)) <t (4.5.34)
! s/ n
It is clear that
AB(s) 2 #6 4 ¢
sup |[—i(t — iy,)]> — <c L. 4.5.35
s [—i( )] 607/ - ( )

Taking into account that both |¢| and ¥, are less than 0,4/, and the fact §; > 0 can
be small enough, it follows that

AB)(s)
6odv/n

sup_exp {[[i(t — ign)| 2|} < ed0HR),

s€(—n.m)
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Combining this with the bounds (4.5.32), (4.5.33), (4.5.34) and (4.5.35), and using the
inequality (4.5.31), we conclude that

s AM@) e AB)
sup |e"2nms T m CE) 1 = (—iz)? 3(8)
s€(=n,m) 6o2\/n
4 4 6 6 4 4 6 6
< gt U tetnd) o S E U T U by (45.36)
n n n

Since the function pr has a continuous extension on the domain Dy, we get that
|pr(—t + iy,)| is bounded uniformly in |¢| < d;4/n and n > 1. Combining this with
(4.5.36) and the fact |——| = 1/,/t2 + 42 leads to

t_iyn

t 3 3 t 5 5
sup |h1(t—1yn)| < C| | +yn+ | | +yn€%(t2+y%)'
s€(—n,m) n

Therefore, noting that y < —y,, and 0 < y,, < d14/n, we obtain

c
sup Ay < —sup
se(—n,m) T y<0
c —ly2 3 5
<— sup e W(l+y, +y,) <
n yn€[0751\/m

51\/ﬁ 2
ehvitv [P S (4 4yl i+ )t
—81v/n

3o

Substituting this and (4.5.29) into (4.5.25), we conclude the proof of Lemma 4.5.5. [

Lemma 4.5.6. Let Jy(z) be defined by (4.5.16), and C, be defined by (4.4.2) with
r = d14/n and 61 > 0 small enough. Then, for T = a/n with a > 0 large enough,
uniformly in x € S, s € (—n,n) and p € B,,

/ JQ(Z) eizye—ib%dz
Cr

z

Ay = sup
y<0

< el
\nSOry.

Proof. Denote

f)T(—Z)'

n S NIV bs
ha(z) = " b=~ o) [H —iep(x) — ms(p) — iz o)

SV s/

Using (4.5.21), we rewrite As as

Ay = sup

y<0

22 .
/ ez T hy(2)dz
Cr

As in the estimation of Lemma 4.5.5, the solution of the saddle point equation d% (—§+

izy) = 01is z = iy. Set y, = min{—y, d;4/n}. Since y, € D5,, where r = §;y/n, and
the function hs is analytic on the domain D,,., by Cauchy’s integral theorem we obtain

—d1v/n—iyn divn L2
Ay < sup {/ +/ }e‘?“zth(z)dz
y<0 —d1vn d1v/n—iyn
51\/ﬁ,iyn 22 .
+ sup / e 2T hy(2)dz| = Aoy + Ags.
y<0 —51\/5_7:?/11
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Control of Agy. Similarly to (4.5.26), we use a change of variable to get

y’ﬂ t2
/ e7+ty
0

Using Lemma 4.5.4, the formula (4.3.39) and the bound (4.3.36), for any z = £d;y/n—
it with ¢ € [0,y,], we get that uniformly in s € (—n,n), v € S and ¢ € B,,

I, s ple) — me) - 222 0| < cBlpol, < . @san

62
_ 1
Ay < e 2"sup

y<0

(o (=81 — i) + [ha(61+/7 — ﬁ)@dt‘.

1

z

Tosvn

Recall that the function ¢ + e~®7 is continuous on the domain Dy, so that ||
is bounded uniformly in z = +d;y/n — it, where ¢t € [0,y,]. Therefore, taking into
account the bound (4.5.27), we get that uniformly in s € (—n,7n) , 2z € S and ¢ € B,,

|ho(=01/m — it)] + |ha(S1v/ — it)] < ﬁ el

Since y < 0, for any ¢t € [0,y,], it follows that % + ty < 0 and thus ez ;Hy < L
Combining this with the above inequality yields that uniformly in ¢ € B,,

T, Yo O
_ n i
sup sup As; <ce 2=

s€(—n,n) TES

o~ Ln
"llelly < cem 3 el (4.5.38)
Control of Asy. Similarly to (4.5.30), we use a change of variable to get

Ay < sup
y<0

61\/ﬁ 2
eV ny / =T |ha(t — iyn)|dt].

N

We first estimate |ho(t — iy,)|. In the same way as in (4.5.37), with z = ¢ — iy, we
obtain that uniformly in s € (—n,7n), x € S and ¢ € B,,

1
z

E
—I

el

Combining this with the bound (4.5.33), we get that uniformly in ¢ € B,,

d1v/n 2
supsup A < el sup |30 [0 e (1] 4y )t
s€(—n.m) vE€S n y<0 —81y/m
¢ 1,2 c
< —llelly  sup e (I4y) < ol (4.5.39)
n yn€[0:51\/m n
Putting together (4.5.38) and (4.5.39) completes the proof. O

Lemma 4.5.7. Let J3(z) be defined by (4.5.17), and C. be defined by (4.4.2) with
r = d14/n and 6; > 0 small enough. Then, for T = a/n with a > 0 large enough,
uniformly in x € S, s € (—n,n) and p € B,,

Az = sup
y<0

J: ; ibZ
[ 2 oresie] < E,
c z "
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Proof. Denote

hg(Z) =

o A®) | .
! {e” e aeﬂk—@e-“’r (4.5.40)
s/

Using the expansion (4.5.21) and the bound (4.5.10), we have that uniformly in s €
(=n,m), v € Sand ¢ € B,,

e~ T hg(2)dz|.

< cllelly sup
y<0

T

As in Lemma 4.5.5, the saddle point equation d%(—% + izy) = 0 has the solution
z =1y. Set y, = min{—y, d;/n}. It follows from Cauchy’s integral theorem that

—01v/n—iyn d1v/n 2
{/ —i—/ }e_2+’2yh3(z)dz
—d1v/n d1v/n—iyn

divn—iyn 2 .
/ e~z T"hy(2)dz
51 \/ﬁ_iyn

< cflelly sup

y<0

+ CHSOHV SUP =: Az + Aso.

Control of Agy. Similarly to (4.5.26), we use a change of variable to get

Yn 12
/ ez T
olJo

2

5
Azi < ]l 2" sup

Y<

Using the bounds (4.5.10) and (4.5.27), we deduce that uniformly in s € (=7, 7n) and
r €S,

(s (—61v/7 — it)| + |hs(613/71 — z’t)\]dt‘.

5
|ha(=d1v/n — )| + [h3(01v/n — it)] < (et 41) <
N

Since £ —i—ty 0 for any t € [0, y,] and y < 0, it follows that ez Y < 1. This, together
with the above inequality, implies that uniformly in ¢ € B,,

sup sup Ag; < c—=e "¢y < ce” 2]l (4.5.41)

s€(—n,n) TES \/ﬁ

Control of Asy. Similarly to (4.5.30), we use a change of variable to get

Az < ¢l sup

y\

51\/ﬁ 2
o3V / =T |ha(t — iyn)|dt].
d1v/n

We first give a control of |h3(t — iy,)|. It follows from Lemma 4.5.4 that |e* — 1| <
e {®20} 2| for any z € C. Using this inequality and taking into account of the bound
(4.5.33), we obtain

s AW k e [ 42
et 2uk=3 ~H (= osf) 1‘ < Ce4t2||\/_’;y"7
n

sup
56(*”#7)

and hence

t3
sup supa(t — igy)] < et Y0
s€(—nn) T€S n
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It follows that uniformly in s € (—n,7n), x € S and ¢ € B,,

Asy < < o]l ~ 3% /61\/5 -5 (|t|3 + S)dt << |l (4.5.42)
< —|lglly sup e 27 e < —elly- ..

2= T <0 —61v/n Un n K

Putting together (4.5.41) and (4.5.42), we conclude the proof. [l

Lemma 4.5.8. Let Jy(z) be defined by (4.5.18), and C. be defined by (4.4.2) with
r = 01y/n and 61 > 0 small enough. Then, for T = a\/n with a > 0 large enough,
uniformly in x € S, s € (—n,n) and p € B,,

Ay =sup

J4 12 —1ib e
/ ﬁ 2 Ue v T dz g C 7cn||90ny_
y<0 C;

z

Proof. Since Sz < 0on C, and y < 0, we have |e®¥| < 1. Since the function z — e~ 7
is analytic on the domain Dy, we have that |e~**7| is uniformly bounded on C;. Using
the bound (4.3.37) and the fact that 6; > 0 can be sufficiently small, we deduce that
|Ja(2)] < ce™"||¢||5, uniformly in s € (—n,7n), x € S and ¢ € B,. Therefore, noting

that |1| = (61y/n) ! and that the length of C, is w81/, the desired result follows. [

End of the proof of Theorem 4.5.2. Combining Lemmata 4.5.5-4.5.8, we obtain that
I3 < £||¢||y, uniformly in s € (=n,7n), r € S and ¢ € B,.

Now we give a control of the term I3, defined in (4.5.7). Note that y > 0 in I3,
and the integral in I35 is taken over the semicircle C;F, which lies in the upper part of
the complex plane. In this case we have the saddle point equation d%(—% +izy) =0
whose solution z = 4y also lies in the upper part of the complex plane. Similarly to
(4.5.24), we choose a suitable point y, = min{y, d;y/n}. Proceeding in the same way
as for bounding I3; we obtain that I3, < £[/¢l|,, uniformly in s € (-n,7), z € S and
p e B,.

Let us now bound the terms I33 and I34 defined in (4.5.7). Since the mapping
z + pr(z) is analytic on C,” and C;", the estimates of I33 and I34 are similar to those of
I3; and I39, respectively. From these bounds, we conclude that there exists a constant

¢ > 0 such that uniformly in s € (—n,7), x € S and ¢ € B,,
c
I3 < EHQ@HV (4.5.43)

It remains to estimate I, defined in (4.5.7). We can decompose the difference
|f(t) — h(t)] in the same way as we did in (4.5.14) (with real-valued ¢ = z). Then
proceeding in a similar way as in the estimation of I3y, I3, I33 and I34, one can verify
that there exists a constant ¢ > 0 such that uniformly in s € (—n,n), x € S and
v € B,,

C
1< Sl (4.5.44)

Combining (4.5.43), (4.5.43) and the bounds for /; and I5 in (4.5.11) and (4.5.13),
and using the fact that ¢ can be arbitrary small, we obtain (4.5.8), which finishes the
proof of Theorem 4.5.2. O]
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4.5.3 Proof of Theorem 4.5.1

Since the proof of Theorem 4.5.1 is quite similar to that of Theorem 4.5.3, we only
sketch the main differences. Denote

Fl0) = B [oD a9 € R

osv/n

H(y) = Eoz [p(X;)] ©(y), yeR.
By the definition of the operator R, , in (4.3.29), direct calculations lead to

[(t)= [ eMaP(y) = R upla), tER,
R Tosv/n

. +2
h(t) = / e WAH (y) = e~ T Ryop(z), teR.
R

One can verify that the functions F, H and their corresponding Fourier-Stieljes trans-
forms f, h satisfy all the conditions stated in Proposition 4.4.1. Instead of using Propo-
sition 4.4.1 with » < T in the proof of Theorem 4.5.3, we apply Proposition 4.4.1 with
r =T = d1y/n, where d; > 0 is a sufficiently small constant. Then we obtain a similar
inequality as (4.5.6) but with the term /o = 0. Since the non-arithmeticity condition
C5 is only used in the bound of the term I5, following the proof of Theorem 4.5.3
we show that under the conditions of Theorem 4.5.1, the terms [; and I3 defined in
(4.5.7) are bounded by c||¢||,/+/n, uniformly in s € (—n,7), v € S and ¢ € B,. We
omit the details of the rest of the proof.

4.6 Proof of moderate deviation expansions

In this section we prove Theorem 4.2.3. The proof is based on the Berry-Esseen bound
in Theorem 4.5.1 and follows the standard techniques in Petrov [74], and therefore
some details will be left to the reader.

We start with the following lemma whose proof uses the analyticity of the eigen-
function r, and the eigenmeasure vy, see Proposition 4.3.1.

Lemma 4.6.1. Assume either conditions C1 and C2 for invertible matrices, or con-
ditions C1 and C3 for positive matrices. Then, there exists n > 0 such that uniformly
insé€(—n,mn) and ¢ € B,,

I7s = Lloo < Cls| and  |vs(p) —v()] < Clslllelly-

Proof. According to Proposition 4.3.1, we have ro = 1, vy = v. In addition, the
mappings s — rg and s — v, are analytic on (—n,n). The assertions follow using
Taylor’s formula. O

Now we prove Theorem 4.2.3. When y € [0, 1], Theorem 4.2.3 is a direct conse-
quence of Theorem 4.5.1, so it remains to prove Theorem 4.2.3 in the case when y > 1
with y = o(y/n). We proceed to prove the first assertion Theorem 4.2.3. Applying the
change of measure formula (4.3.16), we have

I = E{@(Xﬁ)ﬂ{logGn$|2nA’(0)+\/7wa} (461)

= TS(I>"€”(5)EQ§ [(@Tsl)(Xﬁ)eSlog|anl{loanaﬂ?nA’(O)-&-\/ﬁooy} .
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Under the assumptions of Theorem 4.2.3, by Proposition 4.3.15, 62 = A”(s) > 0, for
any s € (—n,n) and n > 0 small enough. Denote W* = w. Recalling that

Os

A = log k, we rewrite (4.6.1) as follows:
I = Ts(x)e—n[sA'(s)—A(s)]

x Egz (cprsfl)(X,f)e*s”SﬁW’f]l (4.6.2)

=~ V(A (0)—A(s)] | oy :|
(CRCRIEY

By Proposition 4.3.1, the function A is analytic and hence for s € (—n,n), A(s) =
o2, 2%, where v, = AW (0). For any y > 1 with y = o(y/n), consider the equation

Vn[A'(s) — N(0)] = ogy. (4.6.3)
Choosing the unique real root s of (4.6.3), it follows from Petrov [74] that
2 3

sN@yﬂug—gn_;%qj%% (4.6.4)

where ( is the Cramér series defined by (4.2.9). Substituting (4.6.3) into (4.6.2), and
using (4.6.4), we get

2

Y ’!JS v x
I = rs(g;)e’TJrﬁC(x/ﬁ)E@% {((prsl)(Xﬁf)es”SﬁWn ]l{ero}} ) (4.6.5)

For brevity, denote F(u) = Egs [(gprs_l)(Xﬁf)IL{Wﬁgu}}, u € R. In view of (4.6.5), using
Fubini’s theorem and the integration by parts, we deduce that

2 3
I= rs(a:)e_y?“? (ﬁ)EQx [((pr XT) / ]1{0<Wz<u}sas\/ﬁes"s‘/ﬁ“du}

[

Y yS Y
= rs(a:)e_TJrﬁC(ﬁ)/ e~V B (y). (4.6.6)
0

Letting I(u) = F(u) — ms(¢or; H)®(u), u € R, we have

00 -1
sy = 1+ ) 4.6.7
| e ()= 1+ 7 2, (16.7)
o0 o0 u2
h:/ VAT (1), 5:/ e~ SVATUE gy (4.6.8)
0 0

Estimate of I,. Integrating by parts, using the fact that r; € B, and the Berry-
Esseen bound in Theorem 4.5.1 implies that uniformly in s € [0,7), x € S and ¢ € B,,

uﬂgmw+am%/eﬁﬁw
0

l(u)|du < (4.6.9)

el
Vo

Estimate of I. The function A is analytic on (—n,7n) and o2 = A”(s) > 0. By
Taylor’s formula, A’(s) — A'(0) = 508{1 + O(s)} and o2 = o} [1 + O(s } Then, using
standard techniques from Petrov [74], we obtain

1
5_g+o(

) here I /oo _ VAl (9)-A m“*%d (4.6.10)
ere [3 = 70 . .6.
Nk where I3 A e U
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Since o is strictly positive and bounded uniformly in s € (0,7), using (4.6.3) and
the fact that y > 1, for sufficiently large n, we get that s\/no, > %05 > c; > 0.
This implies that C; < sy/nly < Cs holds for large enough n, where C; < Cy are
two positive constants independent of n and s. Combining this two-sided bound with

(4.6.7), (4.6.9) and (4.6.10),

oo -1
—SVIuGR(y) = ] [WS(WS ) o) ] 4.6.11
| e ()= 15| ™ 222 + el Os) (46.11)
Substituting (4.6.3) into (4.6.11), it follows that
o o0 -1
—s\/ﬁosudF _ y;/ —%qu |:7T8(90Ts )+ 10 :|
| e (W= [~ e =T el 00s)

Together with (4.6.6), this implies

v

1= r (@1 — 0] [mfor ) + el 00s)| (1612

where 775(907";1) = 11::((72))

. By Lemma 4.6.1, we have ||rs — 1||oc < C's and |ms(pr;t) —
v(p)| < Csllglly, uniformly in s € [0,7) and ¢ € B,. Since s = O(%), this concludes
the proof of the first assertion of Theorem 4.2.3.

The proof of the second assertion of Theorem 4.2.3 can be carried out in a similar
way. Instead of (4.6.3), we consider the equation \/n[A'(s) — A'(0)] = —ooy, where
y > 1 and s € (—n,0]. We then apply the spectral gap properties of operators
P;, Qs, R, . (see Section 4.3) for negative valued s to deduce the second assertion by
following the proof of the first one. We omit the details.
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Chapter 5

Berry-Esseen bounds and moderate
deviations for the norm, entries
and spectral radius of products of
positive random matrices

Abstract. Let (g,)n>1 be a sequence of independent and identically distributed (i.i.d.)
d x d positive random matrices and consider the matrix product G,, = g,, ... g1. Denote
by ||G,|| any matrix norm of G,,, by G%’ its (4, j)-th entry, and by p(G,,) its spectral
radius. Under suitable conditions, we establish Berry-Esseen bounds and precise mod-
erate deviation expansions for the matrix norm ||G,||, the entries G%7, and the spectral
radius p(G,,). As corollaries, moderate deviation principles are derived.

5.1 Introduction

Let (gn)n>1 be a sequence of independent and identically distributed (i.i.d.) d x d
(d > 2) positive random matrices of the same probability law p. Set G, = g,... ¢
and denote by ||G,|| any matrix norm of the product G,,. It has been of great interest
in recent years to investigate the asymptotic behaviors of the random matrix product
G, since the fundamental work of Furstenberg and Kesten [37], in which the following
strong law of large numbers (SLLN) for the matrix norm ||G, || was established: if
E(max{0,log ||g1||}) < oo, then

1
7111_}1{)10glogHG’nH =\ a.s, (5.1.1)

where ) is a constant called the upper Lyapunov exponent of the product G,. This
result can be seen as a direct consequence of Kingman’s subaddtive ergodic theorem
[67]. The central limit theorem (CLT) for ||G,,|| was also considered in [37]; it was
established by Hennion [53] under the second moment condition together with the
allowability and positivity condition (that we will present later): for any y € R,

lim

n—oo

log ||G,|| — nA 1 v 2
IP( < )_/ T dt = B(y), 5.1.2
Sl )= [ W, 61

146
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where 02 > 0 is the asymptotic variance corresponding to the product G,,. In the case
of products of invertible random matrices, the CLT (5.1.2) was established by Le Page
[69], and has been extended by Goldsheid and Guivarc’h [40] to a multidimensional
version, and by Benoist-Quint [9] to the general framework of reductive groups.

In [86] the authors proved a Berry-Esseen bound and a moderate deviation expan-
sion for the norm cocycle log |G, z| jointly with the Markov chain X? = G,z/|G,z|,
where x is any starting point on the unit sphere and |- | is the euclidean norm. For
related results for log |G,x| we refer to [69, 13, 1, 49, 17, 10, 22, 23, 78, 85]. How-
ever, this type of results for other quantities like the matrix norm, the entries and the
spectral radius of (G,, are notably absent in the literature. The goal of the paper is to
fill the gap and to extend the results of [86] to the matrix norm ||G,]|, to the entries
G% and to the spectral radius p(G,,) for the product G,, of positive random matrices,
jointly with X7

Let us explain briefly the main results that we obtain for the matrix norm. We
would like to quantify the error in the normal approximation (5.1.2). We do this in
two ways. The first way is to estimate the absolute error. In this spirit, under suitable
conditions we prove the following Berry-Esseen bound:

log ||G,|| — nA C
p(HER ) < S e
Our result (5.1.3) is clearly a refinement of (5.1.2) by giving the rate of convergence.
In fact a more general version of the Berry-Esseen bound with a target function is
given in Theorem 5.2.1.

The second way is to study the relative error. Along this line we prove the following
Cramér type moderate deviation expansion: uniformly in y € [0, o(y/n)],

]P;(log ||f\7}%7n)\ 2 y)

e e [1 + O(yjﬁlﬂ, (5.1.4)

where ¢ is the Cramér series (see (5.2.6)). Note that the expansion (5.1.4) clearly
implies the moderate deviation principle for the matrix norm ||G,||, see Corollary
5.2.4, which to the best of our knowledge was not known before.

The above results concern the matrix norm ||G,||, but we also prove that all the
assertions (5.1.3) and (5.1.4) remain valid (under stronger conditions) when the matrix
norm ||G,,|| is replaced by the entries G%/ or the spectral radius p(G,,): see Theorems
5.2.2 and 5.2.5. The corresponding strong law of large numbers and the central limit
theorem were established in [37, 25, 53] for the entries G%’ and in [53] for the spectral
radius p(G,,). However, our Theorems 5.2.2 and 5.2.5 on Berry-Esseen bounds and
Cramér type moderate deviation expansions for the entries G%’ and the spectral radius
p(G,,) are new.

The proofs of (5.1.3) and (5.1.4) are based on the recent results established in [86]
about the Berry-Esseen bound and the Cramér type moderate deviation expansion
for the norm cocyle log |G, x| and on a comparison between |G, || and |G,x| (Lemma
5.3.1), where x is a vector in R? with strictly positive components.

To prove (5.1.3) and (5.1.4) when the matrix norm ||G,|| is replaced by the entries
G%I | in addition to the use of the aforementioned results established in [86], we do a

n

careful quantitative analysis of the comparison between log G%’ := log(e;, Gre;) and
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log |Gye;], where (€;)1<k<q is the canonical orthonormal basis in R¢. This comparison
is possible due to a regularity condition which ensures that all the entries in the same
column of the matrix g € supp p (the support of i) are comparable: see condition
H3. Note that this condition is nevertheless weaker than the Furstenberg-Kesten
condition (5.2.1) used in [37], which says that all the entries of the matrix g € supp u
are comparable.

Using the results mentioned above for the matrix norm ||G,| and for the norm
cocycle log |Gpz| established in [86], we then prove the corresponding results for the
spectral radius p(G),) based on the Collatz-Wielandt formula: see Theorems 5.2.2 and
5.2.5.

5.2 Main results

5.2.1 Notation and conditions

For any integer d > 2, denote by ¢, the multiplicative semigroup of d x d matrices with
non-negative entries in R. A non-negative matrix g € ¢, is said to be allowable, if every
row and every column of g contains a strictly positive entry. Any allowable matrix g will
be simply called positive matrix. We write &7 for the subsemigroup of ¢, with strictly
positive entries. Equip the space R? with the standard scalar product (-,-) and the
Euclidean norm |- |. For a vector x, we write > 0 (resp. x > 0) if all its components
are non-negative (resp. strictly positive). Denote by ST = {z > 0 : |2| = 1} the
intersection of the unit sphere with the positive quadrant. The space Si‘l is endowed
with the Hilbert cross-ratio metric d, i.e., for any z = (z1,...,24) and y = (y1, ..., Ya)
in S d(x,y) = %, where m(z,y) =sup{a >0:ay; <z;, Vi=1,...,d}.
It is shown in [53] that there exists a constant C' > 0 such that |z — y| < Cd(z,y) for
any z,y € ST, We refer to [53] for more properties of the metric d.

Let C(S%') be the space of continuous complex-valued functions on ST and 1
be the constant function with value 1. Throughout the paper we always assume that
v > 0 is a fixed small enough constant. For any ¢ € C(S41), set

lelly == llelloo + plys lloo := sup le(2)], [p]y == sup

— d—1
$€S+ $7y€S+

Introduce the Banach space B, := {p € C(S%) : ||, < +oo}.

Let (gn)n>1 be a sequence of i.i.d. positive random matrices of the same probability
law 1 on ¢, . Consider the matrix product G,, = g, ... g1 and denote by G%7 the (i, j)-
th entry of G,,, where 1 < 4,7 < d. It holds that G% = (e;, Ge;), where (ex)1<r<d 18
the canonical orthonormal basis in R%. For any g € ¢, denote by p(g) the spectral
radius of g, and by ||g|| its operator norm as follows: ||g|| = SUP,,cgi1 |gz|. By Gelfand’s

formula, it holds that p(g) = limj_,« ||g¥||*/*. In this paper, we are interested in Berry-
Esseen bounds and Cramér type moderate deviation expansions for the matrix norm
|G|, the entries G%7 and the spectral radius p(G,,).

Let (g) = infxegfl lgz| and N(g) = max{||g||,¢(g9)~'}. We need the following

exponential moment condition:

H1. There exists a constant 7 € (0, 1) such that E[N(g;)"] < +oc.
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Let I, := [supp p] be the smallest closed semigroup of ¢, generated by supp u (the
support of ©). We will use the allowability and positivity conditions:

H2. (i) (Allowability) Every g € I', is allowable.
(ii) (Positivity) I', contains at least one matrix belonging to ¢?.

It follows from the Perron-Frobenius theorem that every g € ¢4 has a dominant
eigenvalue which coincides with its spectral radius p(g).

The following condition ensures that all the entries in each column of the matrix
g € supp i are comparable.

H3. For any 1 < 5 < d, there exists a constant C' > 1 such that for any g € supp p,

maxj<i<d g’

min; <;<q g7

1< <C.

Note that the set of such type of matrices forms a subsemigroup of ¢, , because if
two positive matrices g; and g, satisfy condition H3, then so does the product g2¢1,
as will be seen from Lemma 5.3.2 where an equivalent description of condition H3 will
be provided.

It is easy to see that condition H3 implies condition H2. However, our condition
H3 is clearly weaker than the Furstenberg-Kesten condition used in [37]: there exists
a constant C' > 1 such that for any g € supp u,

maxig; j<d 9"’

min;<; j<d 9

1< <C. (5.2.1)

This condition plays an essential role in [37] for the proofs of the strong law of large
numbers and the central limit theorem for entries G%7.
Under conditions H1 and H2, it is shown in [86] that uniformly in z € S,

o1
o? = lim ﬁ]E[(log]an\ —n))?| € [0,00), (5.2.2)

where the constant A is the upper Lyapunov exponent defined by (5.1.1). Equivalent
formulations of % will be given in Proposition 5.2.7. We shall need the following
condition:

H4. The asymptotic variance o2 satisfies 02 > 0.

Condition H4 holds if the additive subgroup of R generated by the set {log p(g) :
geTl,, g€ 9y} is dense in R, see [66, 17, 86] for details.
For any = € Sflfl and allowable matrix g € ¢,, we write g - v = % for the

projective action of g on the projective space S‘fl. For any starting point x € S‘i’l7
set X§ = = and

Xy =Gp-x, n=1,

which forms a Markov chain on the projective space Si‘l. Under conditions H1 and
H2, the Markov chain (X?),>o possesses a unique stationary measure v on S! such
that for any continuous function ¢ on ST,

/Si_l /Fu ¢(g1-2)p(dgr)v(de) = /Si—l o(x)v(dx).

We refer to [66, 53, 16, 86] for more details.
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5.2.2 Berry-Esseen bounds

The goal of this section is to present our results on the Berry-Esseen bounds for the
matrix norm ||G,||, the entries G/ and the spectral radius p(G,,). Let us first state
the result for the operator norm ||G,||. Denote (S2!)° = {x > 0 : |2| = 1}, which is
the interior of the projective space S‘i‘l.

Theorem 5.2.1. Assume conditions H1, H2 and HJ. Then, for any compact set
K C (STh°, we have, uniformly in ¢ € B,

supoup X1

] -voew|< el 629

Snlmd <y

Since all matrix norms are equivalent, it can be easily checked that in Theorem
5.2.1, the operator norm || - || can be replaced by any matrix norm.

It would be interesting to show that (5.2.3) holds uniformly in z € ST instead of
x € K. Note that Theorem 5.2.1 is proved under the exponential moment condition
H1. It is not clear how to establish Theorem 5.2.1 under the polynomial moment
condition on the matrix law pu.

If the stronger condition H3 holds instead of condition H2, then we are able to
prove the following Berry-Esseen bounds for the scalar product (f, G,x) and for the
spectral radius p(G,,).

Theorem 5.2.2. Under conditions H1, H3 and H4, we have:

(1) wuniformly in ¢ € B,,

sup sup
y€eR f,a:GSi_l

Efo(x0) {logm%%}] — ()9 < =il (5:24)

(2) for any compact set K C (ST1)°, uniformly in ¢ € B,

sup sup

yeR zeK Y

E |:¢(X7f) ]]'{ log p(Gn)—nA
ovn

C
— P < — . 5.2.5
| -] < el (529
In particular, taking ¢ = 1, f = ¢; and x = ¢; in (5.2.4), we get the Berry-Esseen
bound for the entries G%/. The Berry-Esseen bounds (5.2.4) and (5.2.5) are all new.
It would be interesting to establish these bounds under some condition weaker than

H3.

5.2.3 Precise moderate deviation expansions

In this section we formulate the Cramér type moderate deviation expansions for the
matrix norm ||G,,||, the entries G/ and the spectral radius p(G,,).

To present our results, we need some notation. For any s € (—n,n), define the
transfer operator P, as follows: Pyp(z) = E[es!°¢191%lp(g, - 2)], where ¢ € C(S%)
and x € ST'. Based on the perturbation theorem, it is shown in [86] that under
conditions H1 and H2, the transfer operator P, has spectral gap properties on the
Banach space B, and possesses a dominating eigenvalue (s). Moreover, the function
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k is analytic, real-valued and strictly convex in a small neighborhood of 0 under the
additional condition H4. Denote A = log s and vy, = A®)(0), k > 1, then it holds that
71 = A and 7, = 02. Throughout this paper, we write ¢ for the Cramér series of A:

— 342 210 1573
C(t) = Y3 Y472 Y3 o Y573 Y4Y3Y2 + 1o 2

_|_
3/2 9/2
672/ /

TR 5.2.6
2473 1207 (5:26)

which converges for |¢| small enough. We refer to [86] for more details.

The following result concerns the Cramér type moderate deviations for the operator
norm ||G,,||. Recall that (S47')° = {2z >0:|z| = 1}.

Theorem 5.2.3. Assume conditions H1, H2 and HJ. Then, for any compact set
K C (S%7Y)°, we have, uniformly in x € K, y € [0,0(y/n)] and p € B,,

E[o(X2) LogGul-nrsviion| 22 (s +1
n 0, nl||—nAZy/no . C()[ Yy
=eve Vil lu(e) + |le O<>}, 5.2.7
N () + el 0L (527)
E | 0(X5) Lftog |Gl -mr<—viioy} ’ +1
n 0, n||—nAL no N —yC(—y)[ Yy
=e v Vol lu(p) + ||l O()] 5.2.8
o(—y) () + llelly NG (5.2.8)
Like in Theorem 5.2.1, it can also be checked that in Theorem 5.2.3 the operator
norm || - || can be replaced by any matrix norm.

Note that condition H3 is not required in Theorem 5.2.3. Theorem 5.2.3 is new
even for ¢ = 1 and the expansions (5.2.7) and (5.2.8) remain valid even when v(¢) = 0.
As a particular case, Theorem 5.2.3 implies the following moderate deviation principle
for log ||G,|| with a target function ¢ on the Markov chain X7, where the operator
norm || - || can be replaced by any matrix norm.

Corollary 5.2.4. Assume conditions H1, H2 and HJ. Then, for any real-valued
function ¢ € B, satisfying v(p) > 0, for any Borel set B C R and any positive
sequence (by)n>1 satisfying %” — 0 and % — 00, we have, uniformly in x € K,

2
. Yy .. n x
— inf =— < 1lrggloglf é log & [@(Xn)ﬂ{log \|Gb,:L||—n,\ GB}]

n - oy
J— ]'OgE|:(p(Xn)]]'{10ng""AEB}:| < - lnf — (529)

< limsup ntooe
Yy

where B° and B are respectively the interior and the closure of B.

Note that the target function ¢ in (5.2.9) is not necessarily positive and it can
vanish on some part of the projective space Si‘l. The moderate deviation principle
(5.2.9) is new, even for ¢ = 1.

As in Theorem 5.2.1, it would be interesting to prove that Theorem 5.2.3 holds
uniformly in x € S instead of x € K.

Now we formulate Cramér type moderate deviation expansions for the scalar prod-
uct (f, Gpx) as well as for the spectral radius p(G,,).
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Theorem 5.2.5. Assume conditions H1, H3 and H4. Then, we have:
(1) uniformly in f,z € ST, y € [0,0(y/n)] and ¢ € B,,

E[@(X2) Ltog(s.Gury-mioviion| g +1
n og(f,Gnx)—nA>y/no o )|: Y
=evn Vnllu(p) +||e O()], 5.2.10
E{SO(X”E)IL{I &(f,Gn)—nA<—/m y}} o +1
n og(f,Gnz)—nA< no - —C(—)|: Y .
=e Vi villu(p) 4 ||e O()], 5.2.11
(I)(—y) ) H H'Y \/ﬁ ( )

(2) for any compact set K C (ST1)°, uniformly in z € K, y € [0,0(y/n)] and ¢ € B,,

E[Qé(‘(x)l{l g p(Gn)—nA=y/n y}} v o +1
n o n)—nA=+/no ¥ )|: Y
=evr vallu(p) + || O()], 5.2.12
E[0(X2) 1 {log p(Gr)—nr<—yiion}] 2 1
n o n)—nAL—+/no _ v (_)[ Y
=e Voo Vallu(p) + ||l¢ O()} 5.2.13

As a particular case of (5.2.10) and (5.2.11) with f = e; and * = e;, we get
the Cramér type moderate deviation expansions for the entries G%/. The expansions
(5.2.10)-(5.2.13) are all new even for ¢ = 1.

From Theorem 5.2.5 we can get the moderate deviation principles with target
functions for the scalar product (f, G,z) and the spectral radius p(G,), just as we
obtained (5.2.9) from Theorem 5.2.3. Let us state them below. Recall that for a set
B, we write respectively B° and B for its interior and closure.

Corollary 5.2.6. Assume conditions H1, H3 and HY. Then, for any real-valued
function ¢ € B, satisfyz’ng v(p) > 0, for any Borel set B C R and any positive
sequence (b )n>1 satzsfymg — 0 and \b} — 00, we have

(1) uniformly in f,x € ST,

2
_ lnf yf 11m1nf10gE|: (X ):H.{log(fan) n%eB}

yeB° 202 S b2

< limsu
L ]

logE{ (X,rai)]].{log<f,Gbe>n>\eB}:| < — inf yf

(2) for any compact set K C (ST1)°, uniformly in v € K,
y? n
— inf = 117£Il>1£fb2log]E[@(Xﬁ)]l{logp(cb;:)meB}]

yeBe 202 S

y
l1g1_>sotjpb210gE{ (X )Il{logp(cn)_meB}} ynellf? 52"

5.2.4 Formulas for the asymptotic variance

In this section, we give alternative expresssions for the asymptotic variance o2 defined
by (5.2.2). These expressions can be useful while applying the theorems and the
corollaries stated before, where o appears.
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Proposition 5.2.7. (1) Under conditions H1 and H2, we have
1
2 _ i L )2
o” = lim n]E[(logHGnH nA) } (5.2.14)
(2) Under conditions H1 and H3, we have

o? = lim lIE{(loch, Gnx) — n/\)ﬂ = lim lIE[(Iog p(Gp) — n)\)z}, (5.2.15)

n—oo n, n—oo n,

where the convergence in the first equality holds uniformly in f,z € ST,

For invertible matrices, the expression (5.2.14) has been established in [10, Propo-
sition 14.7]. For positive matrices, both (5.2.14) and (5.2.15) are new.

5.3 Proofs of Berry-Esseen bounds

The goal of this section is to prove Theorems 5.2.1 and 5.2.2. In order to prove
Theorem 5.2.1, we shall use the following result which is shown in [16, Lemma 4.5].

Lemma 5.3.1. Under condition H2 (i), for any x € (S1)°, we have

7(x) := inf lgz] > 0.
a<lu |lgll

Moreover, for any compact set K C (ST71)°, it holds that inf,ex 7(x) > 0.

We now proceed to prove Theorem 5.2.1 based on Lemma 5.3.1 and the Berry-
Esseen bound for the norm cocycle log |G, x| established in [86].

Proof of Theorem 5.2.1. Without loss of generality, we assume that the function ¢ is
non-negative. Under conditions of Theorem 5.2.1, the following Berry-Esseen bound
for the norm cocycle log |G,,x| with a target function ¢ on the Markov chain X7 has
been recently established in [86]: there exists a constant C' > 0 such that uniformly in
n>1and ¢ € B,,

sup sup
yeR meS‘j__l

E[¢(X)1 {b%mgy}} - v(@)2(y)| < j’ﬁusouv. (5:3.1)

On the one hand, using the fact that log |G,z| < log||G,||, we deduce from (5.3.1)
that there exists a constant C' > 0 such that uniformly in y € R, # € S©* n > 1 and
v e B,,

<y

E |:(‘0(X7f) 1{ log ||G\7}ﬂ7n)\

\] <v00w + el

On the other hand, by Lemma 5.3.1, we see that for any compact set K C (Sflfl)o7
there exists a constant C'; > 0 such that uniformly inn > 1 and z € K,

log |G, || < log |Ghz| + Ch. (5.3.2)
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Combining this inequality with (5.3.1), we obtain that, with y; = Cln, uniformly

inyceR, ze€ K,n>1and ¢ € B,,

e gy | 2 020 = el

oV

Elementary calculation gives that ®(y;) — ®(y) > —%, uniformly iny € Rand n > 1.
This, together with the above inequality, yields the desired lower bound. The proof of
Theorem 5.2.1 is complete. O

Now we turn to prove Theorem 5.2.2. For any 0 < € < 1, set
Si;l ={z e Si_l t(x,ej) > eforall 1 <j<d}.

The following result provides an equivalent formulation of condition H3, which will
be used to prove Theorems 5.2.2 and 5.2.5. For any matrix g € supp p, we denote
g- STt ={g-2:2 €S

Lemma 5.3.2. Condition H3 is equivalent to the following statement: there exists a
constant € € (0, g) such that

g- Sd lc Si 1 for any g € supp p. (5.3.3)

Proof. We first show that (5.3.3) implies condition H3. For any matrix ¢ = (¢*/)1<;j<a €
supp i, we have that for any 1 < 4,5 < d,

4,3
9

— (5.3.4)
L1(gh)?

<eiag ) ej> =

Using (5.3.3) and the definition of S', we get that there exists € € (0, ‘[) such that
(€i,g-¢;) = e for all 1 < 4,5 < d. This implies condition H3 with C' = /(5 — 1)
by taking maxima and minima by rows in (5.3.4).

We next prove that condition H3 implies (5.3.3). For any z € Sd_l, we write
T = Zd :L’Je], where z; > 0 satisfies S = 1. It is easy to see that Z 175 = 1
For any 1 <7 < d, it holds that

Jlj

> 259"
VEL(ZL, giiry)?

Z :c] €i, 96J>

(i, g-x)
Ig | =

Since -9, % = 1, using the Cauchy-Schwarz inequality gives (X9_; g™x;)? < 39 (g™7)%.

7=1
Combining this inequality With condition H3 and the fact that Z?zl x; = 1, we obtain
(e, 9-1) 2 X9 o 27, so that (5.3.3) holds with ¢ = 5. O

Using Lemma 5.3.2, Theorem 5.2.1 and the Berry-Esseen bound (5.3.1), we can
prove Theorem 5.2.2.

Proof of Theorem 5.2.2. Without loss of generality, we assume that ¢ is non-negative.
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We first prove the Berry-Esseen bound (5.2.4) for the scalar product (f, G,z). On
the one hand, using the fact that log(f, G,x) < log |G, x|, we deduce from the Berry-
Esseen bound (5.3.1) that there exists a constant C' > 0 such that uniformly in y € R,
frreSttn>1and p € B,,

<y

E[w(Xﬁ)ﬂ{WW

ovn

\] 2 @) - il

On the other hand, note that log(f, G,x) = log |G,x| + log(f, X?). By Lemma 5.3.2,
we see that there exists a constant C; > 0 such that uniformly in f,x € S%! and
n=l,

log |G| < log(f, Gnz) + Ci. (5.3.5)

Using this inequality and again the Berry-Esseen bound (5.3.1), we obtain that, with
1=y + UC—\}E, uniformly in y € R, f,z € Sfl[l, n>1and ¢ € B,,

< v(@)B(u) + %wa

E[@(Xﬁ)H{W@}

It is easy to show that ®(y;) — ®(y) < %, uniformly in y € R. Together with the
above inequality, this leads to the desired upper bound and ends the proof of the
Berry-Esseen bound (5.2.4).

We next prove the bound (5.2.5) for the spectral radius p(G,,). Since p(G,) < |G|,
using Theorem 5.2.1, we get the following lower bound: there exists a constant C' > 0
such that uniformly iny € R,z € K, n > 1 and ¢ € B,,

K {@(er) 1{ log p(Gn)—nA
ov/n

C

> P(y) — — .
)z = e,
The upper bound is carried out by using the Collatz-Wielandt formula in conjugation
with the Berry-Esseen bound (5.2.4) for the entries G%'. Denote by C; = {z € R? :
x> 0} \ {0} the positive quadrant in R¢ except the origin. According to the Collatz-
Wielandt formula, the spectral radius of the positive matrix G,, can be represented as
follows:

79 GTL
oG = sup  min (Gt
z€Cq 1<i<d,(e;,x)>0 <€i7 $>

(5.3.6)

It follows that there exists a constant € € (0, g) such that uniformly in x € S4,

p(G,) = min (e;, G,z) > lrgigd(ei,XfmGnﬂ > €|Gz, (5.3.7)

1<i<d

where in the last inequality we use Lemma 5.3.2. Using the bound (5.3.1) and the
inequality (5.3.7), we deduce that there exists a constant C' > 0 such that uniformly
inJJGSflfl,yER,n}landgoer,

E |:(‘0(X7f) 1 { log p(Gn)—nX

ov/n <Y

V] <v02w)+ el

This ends the proof of the bound (5.2.5) for the spectral radius p(Gy,). O
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5.4 Proofs of moderate deviation expansions

The aim of this section is to establish Theorems 5.2.3 and 5.2.5 on moderate deviation

expansions, and Proposition 5.2.7 about the expressions of the asymptotic variance
2
o°.

For the proof of Theorem 5.2.3 we need the following Cramér type moderate devi-

ation expansion for the norm cocycle log |G, z|.

Lemma 5.4.1. Assume conditions H1, H2 and HJ. Then, as n — 0o, we have,
uniformly in v € ST, y € [0,0(y/n)] and ¢ € B,

E[0(X2) Ltog Guol-nrsviiony) 2o 1
n og |Gnz|—nA>+/no T n)[ (y >:|
—evno\vnlly + Ol ——], 5.4.1

[ (X5) {log |Gna|—nA<—v/n y}} 2 - +1
E#‘(nﬂ' o nx|—nA< no _ n( n){ (y )]

Lemma 5.4.1 has been recently established in [86] by developing a new smoothing
inequality, applying a saddle point method and spectral gap properties of the transfer
operator corresponding to the Markov chain (X7?),>o. Note that condition H3 is not
assumed in Lemma 5.4.1 and the expansions (5.4.1) and (5.4.2) hold uniformly with
respect to the starting point  on the whole projective space Si’l.

We now prove Theorem 5.2.3 using Lemmas 5.3.1 and 5.4.1.

Proof of Theorem 5.2.3. Without loss of generality, we assume that ¢ is non-negative
on S47!. We first prove (5.2.7). The proof consists of lower and upper bounds.

Lower bound. Since log ||G,| > log|G,z|, applying Lemma 5.4.1, there exists a
constant C' > 0 such that, as n — oo, uniformly in z € S¥' y € [0,0(y/n)] and
v € B,

E [SD(XZ) Liiog |G H_m%/ﬁgy}}
1—(y)

y+1

\/_

Upper bound. Using Lemmas 5.3.1 and 5.4.1, for any compact set K C (Sdfl) we
obtain that with y; = f’

uniformly in z € K, y € [0,0(y/n)] and ¢ € B,,

y3 Y
> G () - = el (543)

E{@(Xﬁ)ﬂ{logHGnH—n)\}\/ﬁoy}] Y

e y1+1
1—@(91)

NG

Since the Cramér series ( is uniformly continuous in a small neighborhood of 0, we
have (%) — ((ZR)| < € uniformly in y € [0,0(y/n)]. Combining this with some
simple calculations yield that uniformly in y € [0, 0(y/n)],

v(p) +C el (5.4.4)

e%g(%) Y41 1-2(y)

y+1
n ) 1—®(y)

NG

2

() — 1 4 o( =1+0( ). (5.4.5)
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Note that y\1/—%1 = O(y+1) Combining this with (5.4.4)-(5.4.5), we obtain

E[0(X77) Ltog 6, x> o) < c¥yt!

Together with (5.4.3), this concludes the proof of (5.2.7). The proof of the expansion
(5.2.8) is similar to that of (5.2.7) by using the expansion (5.4.2) and Lemma 5.3.1. [

3
R u(g) + C

We next prove Theorem 5.2.5 based on Lemmas 5.3.2 and 5.4.1.

Proof of Theorem 5.2.5. Without loss of generality, we assume that ¢ is non-negative

on S‘i—l. We first prove (5.2.10). The proof consists of upper and lower bounds.
Upper bound. Since log(f, G,z) < log|G,x|, applying Lemma 5.4.1, this implies

that there exists a constant C' > 0 such that, as n — oo, uniformly in f,z € Si‘l,

y € [0,0(y/n)] and ¢ € B,,

E [@(Xff ) 10g¢ f,Gnac>—n)\>\/7wy}]
1—(y)

B

< B o)+ lel) 640

vn

Lower bound. Using (5.3.5) and applying (5.4.1) in Lemma 5.4.1, with y; = y+af,
we obtain that there exists a constant ¢ > 0 such that

tit o], el -] an

1—®(y1) \/_

In an analogous way as in the proof of the upper bound in Theorem 5.2.3, one can
verify that [((Z5) — (%) < € uniformly in y € [0,0(y/n)]. Moreover, elementary

n’

v3 Yy
calculations yield that uniformly in y € [0,0(y/n)], it holds that e iSRRI =
2 _
1+ O(y;1>a 113,((?’;)) =1+ O(y—jﬁl) and yxl;%l = O(y+1) Combining this with (5.4.7),
we obtain

E|0(X3) L tog (7.6 -mr>viiow) Sl

e Tl

Together with the upper bound (5.4.6), this concludes the proof of (5.2.10). The proof
of (5.2.11) is similar to that of (5.2.10) by using (5.4.2) and Lemma 5.3.2.

The proof of the expansions (5.2.12) and (5.2.13) for the spectral radius p(G,) can
be carried out in an analogous way using Theorem 5.2.3, Lemma 5.4.1 and inequality
(5.3.7). We omit the details. O

L)
> 0 u(p) -

We finally prove Proposition 5.2.7 based on Lemmas 5.3.1, 5.3.2 and the Collatz-
Wielandt formula (5.3.6).

Proof of Proposition 5.2.7. We first prove part (1). For fixed v € K C (S%©1)°, we
denote

2 2
An:E(log|an|—n>\> , Bn:E(logHGnH —nA) |
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Since 24, — 0% as n — oo (see (5.2.2)), it suffices to show that +(B, — 4,) — 0
as n — oo. Using Minkowski’s inequality, we see that there exists a constant C' > 0
independent of x € K such that

1/2

Gl )?
[/ Bo — /4| < E(log |an‘) <C,
where the last inequality holds by Lemma 5.3.1. Consequently, it follows that

|Bu = Al < [V Bo = AWV Bn — Au +20/A,) < C(C+O(R)),  (5.48)

which leads to the desired assertion in part (1).
Now we proceed to prove part (2). Denote

D, = ]E[(log(f, Gnz) — n)\)ﬂ, E, = E[(log p(G,) — n)\)z}.

As in the proof of part (1), by Minkowski’s inequality, we have, uniformly in f,z €
st

VD, /) < [E(oatr.x) ] <

where the last inequality holds by Lemma 5.3.2. In the same way as in the proof of
(5.4.8), one can verify that 1(D, — A,) — 0, as n — oo, uniformly in f,z € ST
This ends the proof of the first equality in part (2). To prove the second one in part
(2), using again the Minkowski inequality, we have

B e )]
(G)
Taking into account of the Collatz-Wielandt formula (5.3.6) with ¢ = 1 and x

(1,1,...,1)T, we get that p(G,) = (e1,Gnzo). Since p(G,) < |G| and ||G,|| <
C|Grzo| (see Lemma 5.3.1), it follows from Lemma 5.3.2 that

VE.—/B.]<C+ [E(log(el,Xﬁo)f] "o

Together with part (1), this proves the second equality in part (2). O
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Chapter 6

Berry-Esseen bounds and moderate
deviations for the random walk on

GL4(R)

Abstract. Let (g,)n>1 be a sequence of independent and identically distributed random
d x d matrices with law u. Consider the random walk G,, := g, ... g1 on the general
linear group GLg(R) and the Markov chain X? := G,z /|G,x|, where x is a starting
point on the unit sphere S¢~1. Denote respectively by ||G,| and p(G,) the operator
norm and the spectral radius of G,. For log |G, || and log p(G,,), we prove moderate
deviation principles under exponential moment and strong irreducibility conditions on
w; we also establish moderate deviation expansions in the normal range [0, o(n!/%)] and
Berry-Esseen bounds under the additional proximality condition on g. Similar results
are found for the couples (X7, log ||G,||) and (X7, log p(G,,)) with target functions.

6.1 Introduction

6.1.1 Background and previous results

For any integer d > 2, denote by G = G L4(R) the general linear group of real invertible
d x d matrices. We equip R? with the canonical Euclidean norm | -|. Let P! =
{x € R4 |z| = 1}/4 be the projective space in R% For any g € G, denote by
lgll = sup,epa-1 |gx| its operator norm, and by p(g) its spectral radius. Let (g,)n>1 be
a sequence of independent and identically distributed (i.i.d.) random matrices with
law 1 on the group G. Consider the random walk G,, = g, ... g1 on G, and the Markov
chain X? := G,z/|G,z| on P! with any starting point x € P4~1. The goal of this
paper is to investigate Berry-Esseen type bounds and moderate deviation results for
the operator norm |G| and the spectral radius p(G,,), and more generally, for the
couples (X7, log ||G,||) and (X%, log p(G,)) with target functions on X?*.

Let I', be the smallest closed subsemigroup of G generated by the support of p.
Denote N(g) = max{||g],|lg"!||} for any g € G. Consider the following conditions.

L1. (Exponential moments) There exists a constant § > 0 such that E[N(g;)°] < oo.

159
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L2. (Strong irreducibility) No finite union of proper subspaces of R? is T',-invariant,
that is, there do not exist a finite number of proper subspaces V;,- -, V,, of R? such
that g(ViU...UV,,)=ViU...UV,, forall geT,,.

L3. (Proximality) I', contains at least one proximal matrix with a unique eigenvalue
of maximal modulus.

Notice that in condition L2, I, can be replaced by G,,, the smallest closed subgroup
of G generated by the support of p. In fact, the set I ={g € G: g(V3U...UV,) =
ViU...UV,} is a subgroup of G, so that I', C I if and only if G, C I, meaning that
ViU...UV,, is I'y-invariant if and only if V3 U ... UV, is G -invariant.

The topic of products of random matrices has a very rich history and has been
studied by many authors. The main distinct feature compared with the case of a sum of
i.i.d. real-valued random variables lies in the fact that the matrix product is no longer
commutative. Furstenberg and Kesten [37] first established the strong law of large
numbers for the operator norm ||G,||: if E[max{0,log|lg:||}] < oo, then as n — oo,
Llog |Gyl — X almost surely, where A is a constant called top Lyapunov exponent
of the product G,. This result can be considered as an immediate consequence of
Kingman’s subadditive ergodic theorem [67]. The central limit theorem for |G| is
due to Le Page [69] (see also Bougerol and Lacroix [13]): if conditions L1, L2 and
L3 hold, then for any ¥ € R and any continuous function ¢ on P4, uniformly in
x € Pt

<Y

i B0

| =20 (6:1.1)

where o > 0 is the asymptotic variance of the random walk (G,,),>1, ® is the standard
normal distribution function, and v is the unique stationary probability measure of the
Markov chain (XZ),>1. Recently, using Gordin’s martingale approximation method,
Benoist and Quint [9] have relaxed the exponential moment condition L1 to the optimal
second moment condition that E[log® N(g;)] < oc.

Similar law of large numbers and central limit theorem have been known for the
spectral radius p(G,). Using the Holder regularity of the stationary measure v (see
[51, 48]), Guivarc’h [48] has established the strong law of large numbers for p(G,):
under conditions L1, L2 and L3, %log p(G,) — X almost surely. Recently, under
the same conditions, Benoist and Quint [10] established the central limit theorem for
p(G,): for any y € R,

lim

n—oo

log p(Gr,) — nA
P( o\/n

Further improvements have been done very recently: Aoun and Sert [3] proved the
strong law of large numbers for p(G,,) assuming only the second moment condition
E[log® N(g1)] < oo, while Aoun [2] proved the central limit theorem for p(G,,) under
the second moment condition, the strong irreducibility condition L2 and the unbound-
edness assumption of the semigroup I',,.

Very little has been known about the Berry-Esseen bounds and moderate and
large deviations, for the operator norm ||G,| and the spectral radius p(G,). For
Berry-Esseen type bounds, Cuny, Dedecker and Jan [22] (see also Cuny, Dedecker

<y) =),
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and Merlevede [24] in a more general setting) have recently established the following
result about the rate of convergence in the central limit theorem for ||G,[|: assuming
E[log® N(g1)] < 0o, L2 and L3, we have

log |G| — nA ) ‘ C'vlogn
P < - < —. 6.1.2
sup ( o Y () Y (6.1.2)

However, the rate of convergence in the central limit theorem for the couple (XZ, log ||G,||)
(cf. (6.1.1)) has not been known in the literature. For the spectral radius p(G,,) and
the couple (X7, log p(G,,)), such type of result has not yet been considered.

Moderate deviations have not yet been studied neither for ||G,| nor for p(G,),
to the best of our knowledge. For large deviations, the upper tail large deviation
principle for ||G,,|| has been established in [78] and [85] under different conditions; it
is conjectured in [78] that the usual large deviation principle holds for p(G,,).

6.1.2 Objectives

In this paper, we shall establish Berry-Esseen type bounds and moderate deviation
results for both the operation norm ||G,|| and the spectral radius p(G,,). Such kinds
of results are important in applications because they give the rate of convergence in
the central limit theorem and in the law of large numbers.

Our first objective is to establish the following Berry-Esseen type bound concerning
the rate of convergence in the central limit theorem (6.1.1): under conditions L1, L2
and L3, for any continuous function ¢ on P4, we have,

Efe(x)1 {log.cmgy}] - v(p)ol)| < B (6.1.3)

o\/n

sup sup
rcPd-1 yeR

In particular, with ¢ = 1, the bound (6.1.3) clearly improves (6.1.2).

Our second objective is to prove the moderate deviation principle for the couple
(XZ,log ||Gp|): under conditions L1, L2 and L3, for any non-negative Holder contin-
uous function ¢ on P41 satisfying v(p) > 0, for any Borel set B C R and any positive
sequence (by,),>1 satisfying % — 00 and 2 — 0, we have, uniformly in z € P71,

. 2 . . n
— inf Yy < ]_lmlnfb].OgE|:(p(X;):H.{logC;')Z—n)\eB}:|

yEB° 20-2 n—oo %
<li " oe B|p(X? < —int Y 4
< lgl—igp@ og [gp( n)]].{longZnAeB}:| < _yuelBTr?’ (6.1.4)

where B° and B are respectively the interior and the closure of B. Note that the
moderate deviation principle (6.1.4) is proved under the proximality condition L3.
This condition ensures that the Markov chain (X7¥) has a unique stationary measure
v on the projective space P!, When condition L3 is replaced by the weaker one that
the set {|det(g)|~"/g : g € T} is not contained in a compact subgroup of G, we are
still able to prove the following moderate deviation principle for |G, ||: for any Borel
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set B C R and any positive sequence (b,),>1 satisfying % — oo and %" — 0, we have,

2
. Yy N L
— inf == < hgggolfb%logﬁb<

log |Gyl — nA c B)

yeB° 202 n
, n log |G|l — nA Y
< hglﬁs;}p ) logP ( ™ eB| < - ;2}% 257" (6.1.5)

Our third objective is to establish the moderate deviation expansion in the normal
range [0,0(n'/%)] for the couples (X7, log ||G.,||) with a target function: under condi-
tions L1, L2 and L3, for any Holder continuous function ¢ on P4, we have, uniformly
in x € P! and y € [0, 0(n'/%)],

E [0 (X7) Ltog 6 -nx yion)
1— d(y) =v(p) +o(1). (6.1.6)

The expansion (6.1.6) has not been considered in the literature even when ¢ = 1.

All the above mentioned results (6.1.3), (6.1.4), (6.1.5), and (6.1.6) are concerned
with the operator norm ||G,||, but we shall also establish the analog of these results
for the spectral radius p(G,,).

6.1.3 Proof outline

In the work [22, 24], the proof of (6.1.2) consists of establishing the central limit
theorem with rate of convergence in Wasserstein’s distance utilizing the martingale
approximation method developed in [9]. However, using this approach it is difficult to
obtain a better convergence rate than that in (6.1.2). Instead, our proof of (6.1.3) is
based on the Berry-Esseen bound for the couple (X7, log|G,x|) recently established
in [86] and on the following precise comparison between |G, || and |G, x| established
in [10]: for any a > 0, there exist ¢ > 0 and ko € N such that for all n > k > k¢ and
x € Pi-1

Gl |Gual
P (lo —lo
(' BlIGH 8 |Gl

< e_“k> >1—e " (6.1.7)

The basic idea to utilize this powerful inequality consists in carefully choosing certain
integer k, taking the conditional expectation with respect to the filtration o (g1, . . ., gx)
and using the large deviation bounds for log ||G||. This technique, in conjugation with
limit theorems for the norm cocycle log |G,,_xx|, makes it possible to prove correspond-
ing results for log ||G,||; see [10] where a local limit theorem for log |G, || has been es-
tablished by taking k& = [log” n], where [a] denotes the integral part of a. In this paper,
the proof of (6.1.3) is carried out by choosing k = [C; logn] with a sufficiently large
constant C; > 0 and by using the Berry-Esseen bound for the couple (XZ, log |G, x|)
with a target function ¢ on X7?. In the same spirit, the moderate deviation principle
(6.1.4) for the couple (X7, log ||G,||) is established using the moderate deviation prin-
ciple for the couple (XZ,log|G,x|) proved in [86], together with the inequality (6.1.7)
with & = [Cl %}, where the constant C is sufficiently large and the sequence (b,,)n>1
is given in (6.1.4).
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As to the moderate deviation principle (6.1.5) for log |Gy, || without assuming the
proximality condition L3, its proof is more technical and delicate than that of (6.1.4).
Indeed, when condition L3 fails, the transfer operator of the Markov chain (XZ),>o
has no spectral gap in general and it may happen that (X7),>o possesses several
stationary measures on the projective space P4~!. In this case, it becomes hopeless to
prove a general form of (6.1.5) when a target function ¢ on X7 is taken into account.
Nevertheless, the proof of (6.1.5) can be carried out by following the approach of
Bougerol and Lacroix [13] (first announced in [12]), where central limit theorems and
exponential large deviation bounds for |G, || and |G,x| were established without giving
the rate function. Specifically, employing this approach consists in finding the proximal
dimension p of the semigroup I', generated by the matrix law ;1 and then applying
Chevaley’s algebraic irreducible representation [19] of the exterior powers APR?, to
show that the action of the semigroup I', is strongly irreducible and proximal on
APRY. Using this strategy together with (6.1.4) for ¢ = 1, we are able to establish
(6.1.5) .

For the proof of the Cramér type moderate deviation expansion (6.1.6), when y €
[0, %\/m], we deduce the desired result from the Berry-Esseen type bound (6.1.3);
when y € [%\/log n,o(n'/%)], we make use of the moderate deviation expansion for the
couple (X7, log|Gpz|) recently established in [86] and the aforementioned inequality
(6.1.7) with k = [C1y?], where C; > 0 is a sufficiently large constant.

All of the aforementioned results (6.1.3), (6.1.4), (6.1.5) and (6.1.6) for the operator
norm ||G,|| turn out to be essential to establish analogous Berry-Esseen type bounds
and moderate deviation results for the spectral radius p(G,). Another important
ingredient in our proof is the precise comparison between p(G,,) and ||G,|| established
in [10]; see Lemma 6.3.3 below.

6.2 Main results

To formulate our main results, we introduce some notation below. Let C(P?"!) be the
space of continuous complex-valued functions on P4~! and 1 be the constant function
with value 1. All over the paper we assume that v > 0 is a fixed small enough
constant. We equip the projective space P! with the angular distance d defined by
d(z,y) = |z Ay| for z,y € P41 where z A y denotes the exterior product of z and y.
Consider the Banach space B, := {¢ € C(P*!) : ||¢|, < +oc}, where

() —eW)| .
= th = .
lelly = llelloo + Wy [Plleo := sUP ()]
For any g € G and x € P!, we write g- 2 := —‘gzl for the projective action of g on the

projective space P!, Consider the Markov chain
Xy ==, Xy=Gy-z, n=1.

Under conditions L1, L2 and L3, the chain (X?),>o possesses a unique stationary
measure v on P41 such that p* v = v (see [50]), where y* v denotes the convolution
of p and v. It is worth mentioning that if the proximality condition L3 fails, then the
stationary measure v may not be unique (see [13, 10]). It was shown in [10, Proposition

Grandes déviations pour les produits de matrices aléatoires Hui Xiao 2020



164 CHAPTER 6. MODERATE DEVIATIONS FOR INVERTIBLE MATRICES

14.17] that under conditions L1 and L2, the asymptotic variance o of the random
walk (G,),>1 can be given by

1
o? = lim E{(log |Gnll — nA)Q}
n—oo n

Throughout the paper, we denote by ® the standard normal distribution function
on R. We write ¢, C' for positive constants whose values may change from line to line.

6.2.1 Berry-Esseen type bounds

In this section, we present Berry-Esseen type bounds for the couples (X7, log ||G,||)
and (X7, log p(G,)) with target functions on the Markov chain (X7?),>¢. Recall that
by Gelfand’s formula, it holds that p(g) = limj_,« ||g¥||*/* for any g € G.

Theorem 6.2.1. Assume conditions L1, L2 and L3. Then there exists a constant
C > 0 such that for alln > 1, z € P! y € R and ¢ € B,,

e <SRN 62

’E {@(sz{ log (|G | —nA

ovn Y

and

C'logn
Vn

Using the fact that all matrix norms are equivalent, one can verify that in (6.2.1),
the operator norm || - || can be replaced by any matrix norm.

In particular, taking ¢ = 1 in (6.2.1) and (6.2.2), we have: under conditions L1,
L2 and L3, for all n > 1 and y € R,

’E[@(Xﬁ)l{logp(cn)—nx [l (6.2.2)

ov/n

| o)<

<Y

(6.2.3)

‘PCOg 1Gall = nA
o\/n

’P(logp(f\%— nA < y) B CID(y)’ < Clogn 62.4)

As mentioned before, the Berry-Esseen type bound (6.2.3) improves (6.1.2) established
recently by Cuny, Dedecker and Jan [22].

It is natural to make the conjecture that the optimal rate of convergence on the
right hand sides of (6.2.1), (6.2.2), (6.2.3) and (6.2.4) should be % instead of CL\/%".
For positive matrices, these optimal bounds have been proved in [89]. However, the
proofs of the conjecture for invertible matrices seem to be rather delicate, for which
new ideas and techniques are required. Nevertheless, we can prove the optimal bound
% for large values of |y, as indicated in the following remark which will be seen in
the proof of Theorem 6.2.1.

n

N—
&
S
n

Remark 6.2.2. Under the same conditions as in Theorem 6.2.1, if we consider |y| >

v2loglogn instead of y € R, then the bound % in (6.2.1), (6.2.2), (6.2.3) and

(6.2.4) can be improved to be %
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6.2.2 Moderate deviation principles

We first state moderate deviation principles for the couples (X7, log ||G,||) and (X7, log p(G,,))
with target functions on the Markov chain (X?),>o.

Theorem 6.2.3. Assume conditions L1, L2 and L3. Then, for any non-negative
function ¢ € B, satisfying v(p) > 0, for any Borel set B C R and any positive
sequence (by)n>1 satisfying % — 00 and %" — 0, we have, uniformly in x € P41,

2
—inf L < hmlnfblogE{go(Xﬁ)Il{WeB}

yEB° 20— n—oo
2
. Y
<1 " og B |p(X? ogl|Gnll—n < — inf ) 6.2.5
lglj;}p 02 0g [ (X)L {leglGnl=nr g} ;23 952 ( )

and

2
— inf y hmlnfblogE{ (X,:):n.{logp(fs)n)\eB}]

yEB® 20—2 n—oo  h2
2
. z Y
< hinﬁs;ip 2 logE[p(Xn)ﬂ{logp(i;:)m GB} ;22 52" (6.2.6)

where B° and B are respectively the interior and the closure of B.

Note that the target function ¢ in (6.2.5) and (6.2.6) is not necessarily strictly
positive, and it can vanish somewhere on the projective space P4~!. The moderate
deviation principles (6.2.5) and (6.2.6) are all new, even for ¢ = 1.

If we only consider the operator norm ||G,,|| or the spectral radius p(G),,), instead of
the couples (X7, log ||G,||) and (XZ,log p(G,)), we are still able to establish moderate
deviation principles without assuming the proximality condition L3:

Theorem 6.2.4. Assume conditions L1, L2 and 0* > 0. Then, there exists a constant
oo > 0 such that for any Borel set B C R and any positive sequence (by,)n>1 satisfying
% — 00 and %" — 0, we have,

2 _
— inf 2 hmlnfb log P <log||Gn|| nA € B)

yeB® 208 n—00 by,
log [|Gin || — nA oy
llglﬁs;}p 2 log P ( b, €B| < _yuel]g 207" (6.2.7)
and
inf L < liminf 2 logP (182G =1
yeBe 208 oo b2 o8 b,
1 Gn) —nA
< limsup — logIP’ 08 p(Gr) = 1 €B —inf = v (6.2.8)
n—00 b bn yEB 20

where B° and B are respectively the interior and the closure of B.

Remark 6.2.5. Assume conditions L1 and L2. Let
Ty = {|det(g)| g : g €T}

be the set of elements of I';, normalized to have determinant 1.
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1. If I, 1 is not contained in a compact subgroup of G, then o > 0, as will be seen
in the proof of Theorem 6.2.4 .

2. If '), 1 is contained in a compact subgroup of G, then ¢; = inf{||g|| : g € )1} > 0
and ¢ = {||g|| : g € I'y1} < 00, so that

of |det(g)] < |lgll? < <5 |det(g)| Vg €T, (6.2.9)

Since log |det(G,,)| = X1 log |det(g;)| is a sum of i.i.d. real-valued random vari-
ables, from (6.2.9) (applied to g = G,,) it follows directly that the moderate devi-
ation principle (6.2.7) holds with A = 2Elog |det(g1)| and 0 = E[(3 log |det (g1 )|—
A\)?] (which coincide with their original definitions), provided that |det(g;)] is not
a.s. a constant (which is equivalent to o2 > 0).

In fact, in the second case of the remark above, log ||G,,|| can be expressed exactly
as a sum of of i.i.d. real-valued random variables when the norm || || is suitably chosen,
as observed by Bougerol and Lacroix [13]. See also Lemma 6.4.5 in subsection 6.2.3.

6.2.3 Moderate deviation expansions

In this subsection we formulate the Cramér type moderate deviation expansions in the
normal range for the operator norm ||G,| and the spectral radius p(G,). Our first
result concerns the operator norm ||G,||.

Theorem 6.2.6. Assume conditions L1, L2 and L3. Then, we have, uniformly in
z € Py €0,0(n'%)] and ¢ € B,, asn — oo,

E [SO(Xif) Litog G H—nA}ﬁo‘y}}

1= d(y) =v(p) + llello(1), (6.2.10)
E[(X7) Ltog 6, -nr<— o)
B(—y) = (@) + [lello(1). (6.2.11)

Theorem 6.2.6 is new even when ¢ = 1. Its proof is based on the Cramér type
moderate deviation expansion for the couple (X7, log|G,z|) proved recently in [86],
and on a fine comparison between the operator norm ||G, || and the vector norm |G, x|
established in [10] (see Lemma 6.3.2 below). Note that Theorem 6.2.6 covers the
special case where v(p) = 0; in this case the exact comparison with the normal tail
remains open.

Our second result concerns the moderate deviation expansions for the spectral
radius p(Gy,), also in the normal range.

Theorem 6.2.7. Assume conditions L1, L2 and L3. Then, we have, uniformly in
z € Py €0,0(n'%)] and ¢ € B,,

E [90<er) l{log p(Gn)fn)\2\/ﬁay}]

1—a(y) = v(p) + [lollyo(1), (6.2.12)
E[w(Xg)ﬂ{logp(Gn)fn/\éﬂ/ﬁay}}
B(—y) =v(p) + lellyo(1). (6.2.13)
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Theorem 6.2.7 is new even when ¢ = 1. Its proof relies on Theorem 6.2.6 and on
an estimate of the difference between spectral radius p(G,,) and the operator norm
|G| established in [10] (see Lemma 6.3.3). Like in Theorem 6.2.6, Theorem 6.2.7
also covers the case where v(y) = 0, for which the exact comparaison with the normal
tail is not known.

6.3 Berry-Esseen type bounds

The goal of this section is to prove Theorem 6.2.1 about Berry-Esseen type bounds for
the operator norm ||G,,|| and for the spectral radius p(G,,). We will need the following
Berry-Esseen bound for the norm cocycle log |G, z| established in [86].

Lemma 6.3.1. Assume conditions L1, L2 and L3. Then, we have, uniformly in
reP yeR and p € B,

[0 s )] 0100 < 2ol

The following result is an interesting comparison theorem for log ||G,,|| and log |G,,x|.
[Gnl| |G|

It shows that the difference between log e and log Cral

nential rate e~ for any a > 0 and k < n, with large probability.

is smaller than any expo-

Lemma 6.3.2. Assume conditions L1, L2 and L3. Then, for any a > 0, there exist
c >0 and ko € N, such that for alln >k > ko and x € P41,

HGnH |an|
P lo —lo
(‘ Sl1G % Gl

< 6‘*) >1—e¢ .

Lemma 6.3.2 was established in [10, Lemma 17.8] and has been used to prove the
local limit theorem for the operator norm ||G,||: see [10, Theorem 17.9].

Proof of (6.2.1) of Theorem 6.2.1. Without loss of generality, we assume that the tar-
get function ¢ is non-negative. On the one hand, using Lemma 6.3.1 and the fact that
log ||G,.|| = log |Grz|, we easily get the following upper bound: there exists a constant
C > 0 such that for all z € P*~! y € R and ¢ € B,,

<Y

I, ;:E[@(er)ﬂ{bgllcn““

o\/n

\ <viere)+ el 63

On the other hand, applying Lemma 6.3.2, we deduce that for any a > 0, there exist
c > 0 and ky € N, such that for all n > k > ko, it holds uniformly in € P?! and
¢ € B, that

L

> E{w(Xz)l{loanx10gGk$I+logGkIn>\+e—ak <y}:| - eickHSOHOO' (632)

ovn

I, > E|:SO<XTJI:)]]'{Iog|G:;LTL>\<y}:H_{

log |G| —log G5 —log || G|
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For simplicity, for any n > k > 1, we write G,, = G, ;G with

Gn,k:gn~~-gk+1a Gk:gkgl

From the large deviation bounds for log |G| (see [10] or [85]), we have that for any
q > A, there exists a constant ¢ > 0 such that for sufficiently large & > 1,

P(log |G|l > kq) < e~ (6.3.3)

Denote the o-algebra Fj, = o(g1,...,gx). From (6.3.2), taking the conditional expec-
tation with respect to the filtration Fj, we derive that for any g > A,

f}} -l

7 }

]’I’L 2 ]E {E |:¢(X7f)]]'{ log |Gnx|—log \sz|-\0>lgg HG]C”—T‘L)\-‘—e*ak Sy}

> ]E {E|:(10<X’Vf)]]'{logcnz —log |G x| +log |G || —nA+e™ ak }]]'{lOg”Gk”<kq}

ovn
el
z E {E[¢<X§)ﬂ{1ogcnm1ogka|+kqnx+e—ak< }‘}—k} } - Qeiclk”SpHoo’
s <y

where in the last step we use the large deviation bound (6.3.3) and the constant ¢; > 0
is taken to be small enough. Note that X! = G, - = Gy - X¥ and log |G,z| —
log |Grx| = log |G, XE|. It follows that

]n = E {]E[QO(GRIC Xk)]'{loglGn kX I +ka— nM—e”lk ’]:k:|} —2e” ClkHQOHOO
v

Since it is shown in Lemma 6.3.1 that the Berry-Esseen bound for the norm cocycle
log |G| holds uniformly in x € P! we obtain

C —c
L2 v(@)2() — el 27 el

where
_n k(g —A) +e
= n— ky ovn—k
Taklng k= [01 logn| with C'1 = 2—, we get that there exists a constant C' > 0 such
that —ak L . Since ® is the standard normal distribution function,

\/7 < f and e
we write

B(n) = o) — = [

To estimate the above integral, by elementary calculations, there exists a constant
(5 > 0 such that

logn logn
. < ,
ly — 1l C2< Iyl + \/ﬁ)
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and for n > ky large enough,
vi 1 k(g —\ —ak
ezlgexp{—nyQ—O—\/ﬁ lg=A) +e y}
2n—Fk n—=k
1 logn
< exp{ PO Iyl}-

2 v

Thus, it follows that there exists a constant C' > 0 such that

Vo2 2 v
/e 2dt‘<]y—y1|max(e 7.e 2)
Y1

logn logn 1 logn
<0 Jeso{ = g+ 70w
logn
< C’\/ﬁ Yy € R,
Cﬁ if |y| > v/2loglogn.

Consequently, we get the following lower bound for I,,: there exists a constant C' > 0
such that for all z € P4 and ¢ € B,,

;o @) - SE8 el Yy ER,
v(p)®(y) — Hlell, i [yl > v2loglogn.

Together with the upper bound (6.3.1), this concludes the proof of (6.2.1) of Theorem
6.2.1 and the corresponding results in Remark 6.2.2. O]

We now proceed to prove the Berry-Esseen type bound (6.2.2) of Theorem 6.2.1
for the spectral radius p(G,). The proof relies on the following comparison lemma
between the operator norm ||G,,|| and the spectral radius p(G,,), established in [10,
Lemma 14.13] using the Holder regularity properties of the stationary measure v. It
shows that p(G,,) behaves like |G,|| up to a factor lying between 1 and e~** for any
e > 0 and k < n, with high probability. Notice that p(G,) < ||Gn| by Gelfand’s
formula and the submultiplicity of the operator norm.

Lemma 6.3.3. Assume conditions L1 and L2. Then, for any € > 0, there exist ¢ > 0
and ko € N, such that for alln > k > ky,

S p(Gy) —5k> S 1 ek
]P<1/HGnH>e >1-—c¢
Proof of (6.2.2) of Theorem 6.2.1. Without loss of generality, we assume that the tar-
get function ¢ is non-negative.

The lower bound is a direct consequence of (6.2.1) together with Remark 6.2.2
on it, and the inequality log p(G,,) < log ||G,||, from which we get that, uniformly in
re€P yeRand p € B,

I, = E{ﬂXﬁ)ﬂ{W@}}

| ey - el Yy ER,
v(p)(y) — Zllell, i [yl > v2Toglogn.
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The upper bound is a consequence of (6.2.1) together with Remark 6.2.2 on it and
Lemma 6.3.3. In fact, applying Lemma 6.3.3, we deduce that for any ¢ > 0, there
exist ¢; > 0 and kg € N, such that for all n > k > ko,

IngE{ X1 1 } oo
#L) {710”2(;%7"%3/} {logp(Gn)*logHGnll>—sk} e el

S E[go(X,f)ll{W

ovn

] el

<y

Taking k = [C logn] with Oy = 5,
Using the bound (6.2.1) with y replaced by y; := y + =%, we obtain the following

oy/n’

we have e~F % for some constant C > 0.

upper bound for I,,: there exists a constant C' > 0 such that for all z € P4}, y € R,
v € B,, and n > ko with ky large enough,

;< @)+ SERlel, vy eR,

" v + Sliel, iflyl > v2loglogn.

(Notice that |y| > v/2loglogn implies |y;| > v/2loglogn for n large enough.) By an
argument similar to that used in the proof of (6.2.1), it can be seen that

D(y) + 8" vy e R,
O(y) + 5 if |y| > v/2loglogn.
This concludes the proof of (6.2.2) and Remark 6.2.2 on it. O

6.4 moderate deviation principles

The goal of this section is to establish Theorems 6.2.3 and 6.2.4 about moderate
deviation principles for the operator norm ||G,|| and the spectral radius p(G,,). Notice
that in the first theorem, we need the proximality condition, while in the second, we
do not need it.

6.4.1 Proof of Theorem 6.2.3

We shall make use of the following moderate deviation principle for the couple (X7, log |G z|),
which is a direct consequence of Cramér type moderate deviation expansion for (X2, log |G,.x|)
recently established in [86].

Lemma 6.4.1. Assume conditions L1, L2 and L3. Then, for any non-negative func-
tion ¢ € B, satisfying v(yp) > 0, for any Borel set B C R and any positive sequence
(bn)n>1 satisfying % — 00 and %" — 0, we have, uniformly in x € P41,

2
_ yleano %97 < hrrlr_1>1£f @ lOgE{w(Xn)ﬂ{log|GgL:n>\ es)

2

e Y
< —inf —
= yEB 20'27

< limsup s logE [@(Xﬁ)]l{ log Gual=n ¢ )
n bn

where B° and B are respectively the interior and the closure of B.
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Proof of (6.2.5) of Theorem 6.2.3. Since the rate function I(y) := y € R, is

20.2 )
strictly increasing on [0,00) and strictly decreasing on (—oo,0] with I(0) = 0, by
Lemma 4.4 of [58], it suffices to prove the following moderate deviation asymptotics:
for any y > 0, uniformly in x € P?1,

2

_ Y
bg“%‘:ﬁlm”}} T 9527 (6-4-1)
v
log |Gnl—nA _ y} T T 9p2

n— 00 b2

lim — logE[@(Xff)]l{

(6.4.2)

n— 00 b2
bn,

lim 1ogE[ (X:;)ﬂ{

We first prove (6.4.1) using the moderate deviation principle for the norm cocycle
log |Gx| stated in Lemma 6.4.1.

For the lower bound, by Lemma 6.4.1 and the fact that log |G, x| < log ||G,||, we
easily get: for any y > 0, uniformly in 2 € P41,

y2

P
log |G| =n >y}] 952

n

€T
lim inf o= 0 logE{gp(Xn)]l{

We now prove the upper bound. Denote by (€;)1<i<q the standard orthonormal
basis of R% Since all matrix norms in R? are equivalent, and both g — |g|| and
g — MmaxXjci<q|ge;| are matrix norms, there exists a positive constant ¢; such that
log |G|l < maxigi<qlog|Gre;| + ¢1. From this inequality, we derive that

d

E{@(Xﬁ)l{mgm:w\>y}:| < ZE|}0<X:)IL{W>y}:| '

=1

o
Since b, — 00 as n — oo, we have that for any € > 0, it holds that - < ¢ for large

enough n. Thus using Lemma 6.4.1, we obtain for any y > 0,

lim sup b% logE[gp(Xﬁ)]l{

log |Gne;|—nA+c :|
— ey

n—oo
T (y - 5)2
< lmsup i OB B[N e, 3| =5

Since € > 0 can be arbitrary small, we get the desired upper bound. This concludes
the proof of (6.4.1).

We next prove (6.4.2). The upper bound is easy: using Lemma 6.4.1 and the fact
that log |G,z| < log |G|, we get that for any y > 0, uniformly in z € P41,

y2

hm 18Up 35 2 log]E[ <X;f)ﬂ{log|Gn|—n>\<_y}:| <—55- (6.4.3)
bn, =

202

We now come to the proof of the lower bound using Lemma 6.3.2. For any n > k,
consider the event
eak}’

An,k = {

’an|
|Gl

—log [|Gil| <

log [|G || — log
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and denote by A7 ; its complement. From Lemma 6.3.2, we know that for any a > 0,
there exist ¢; > 0 and ko € N, such that for all n > k > kg and x € P41,

P(AL ) < e k. (6.4.4)

Using (6.4.4), we see that

I, = E[SD(XZ)IL{MTLI—Mg—yﬂ

n

2 E -¢<X§)ﬂ{log ”GnH*n)\giy} l{An,k}

n

€T
2 E 90<Xn)]1 log |Gnz|—log |Gpz|+log |Gy, || —nA+e—ak ]]'{An,k}
) k <y
- n

T —c1k
2 E_SO(XN)]I{log\an\—log\kacl+log\\lel—n/\+e—ak Sy}] —e HQDHOO (645)

bn

As in the proof of (6.2.1), for any n > k > ko, we write G,, = G, Gy with

Gn,kzgn...ng, szgk...gl.

Taking the conditional expectation with respect to the filtration F = o(g1,..., gx),
and using the large deviation bound (6.3.3) for the operator norm ||Gy||, we derive
that for any ¢ > A, there exists a constant ¢, > 0 such that

fk}} - el
fk]}

f}} ~ 26l

= Jp — 2¢72%)|¢]| - (6.4.6)

In 2 E {E[(p(Xﬁ)ﬂ{log|an|log|sz+log||Gk|n)\+e“k <_y}

bn

> E {E[SO(qu)ﬂ{logmnI,10g|gkz+log G ll—nA+e—ak <_y}ﬂ{logllelKlﬂl}

bn

— e o)l

2 E {E[@(Xﬁ)ﬂ{log|(}’nm|—log|€krz+kq—n/\+e_ak giy}

bn

According to Lemma 6.4.1, for any y > 0 and € > 0, we have that for sufficiently large
n, uniformly in z € P71,

2
bn y2

y}} < 6’7(?’6). (6.4.7)

b

eﬁ(%“) < E[@(Xﬁ)ﬂ{bgcnzlw
pelond o

Note that X? = G, - X} and log |G,z| — log |Grx| = log |G, x X[|. In the sequel, we
take

b2
k= [01”], (6.4.8)
n
where C > 0 is a constant whose value will be chosen sufficiently large. If we denote
k(g— X\ —ak
= b, ¢ FAZ AT
Y
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then the term J,, defined in (6.4.6) can be rewritten as

J,=E E[go(Gn,k : X;f)ﬂ{logcnkx,funw }‘]:k]
L <—y

b

n

Note that the sequence (b),),>1 satisfies % — oo and % — 0, as n — 00. Applying

the moderate deviation bound (6.4.7) with n replaced by n — k, and with b, replaced
by b/, we obtain the following upper and lower bounds for J,: with fixed y > 0 and

€ > 0, for n large enough, uniformly in = € P41,

/N2 2 7 \2
= (%Jﬂ‘- - &)

20 ) <J, <e "F (202 6>. (6.4.9)

n

y2

e

From (6.4.6) and (6.4.9), it follows that, there exists a constant ¢; > 0 such that

o .n o ..n w2 (i+e) k
h}{glorc}f 0 log I, > hrrlglorc}f 0 log {e n=k \207 —2e }
2

G TR
2 lim inf % log {e n—k (an?Jr )(1 _ 2€c3k):|’

n—oo b

where the last inequality holds due to the fact that as n — oo,

(b),)* (gf ) 1 <y2 )
(= — — (== <
k(n — k) \20? e C1 \20? )<
by choosing C; > (% + e) /ca. Recalling that k = [Cl%} — 00, by elementary
calculations, we get lim,, . 35 log(1 — 2e~%) = 0 and

®,

n S (2 . n k(g —\) +e 12/ ¢
i e 5 >“—JH&T,_k[1+ o) Gt

2
Y
—‘Qﬂ+9'

Taking € — 0, we get the desired lower bound: for any y > 0, uniformly in z € P4-!,

y2

> _ 7
log |G || —nA = )
o [Gul|—n g_y}] 252

n

.. N
lim inf 2 logE{gp(Xn)]l{

Combining this with the upper bound (6.4.3), we obtain (6.4.2) and thus conclude the
proof of (6.2.5). O

Using the moderate deviation principle (6.2.5) for the couple (X7, log ||G,||) and
Lemma 6.3.3, we are now in a position to establish the moderate deviation principle
(6.2.6) for the couple (X7, log p(G,)).

Proof of (6.2.6) of Theorem 6.2.3. As explained in the proof of (6.2.5), according to
Lemma 4.4 of [58], it is sufficient to prove the following moderate deviation asymp-
totics: for any y > 0, uniformly in x € P41,

2

. n " B Y
Jing G 0B[N g 1| = =505 (6.4.10)
lim -~ log E|o(X7)1 v 111
77/1—)1/{.10@ Og |:()0( ’ﬂ) {bgp(G:LM\gy}] - _20_2 (6 . )
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We first prove (6.4.10). On the one hand, since the function ¢ is non-negative, using
the moderate deviation principle (6.2.5) for the operator norm ||G,,|| and the fact that
p(G,) < ||G,||, we immediately get the upper bound: for any y > 0, uniformly in
x € Pi-1

. n . Y

11£n_>5£pb—210g18 @(Xn)l{logp(gn)_n»y} < =1 (6.4.12)
On the other hand, using Lemma 6.3.3, we obtain that for any € > 0, there exist ¢; > 0
and kg € N, such that for all n > k > kg,

I,:=E :SO(Xﬁ)ﬂ{Wwﬂ

>E _@(Xi )1 { logp«;n%%y} L1og p(G)—Tog ||Gn>sk}}

> E (p(XVILﬂ]'{lOgHGn|—n>\2ybn+ak}]]-{logp(Gn)—logGn||>—€k}:|

> E @(Xi)ll{log”c;n|_nA>ybn+ak}] — ||| o (6.4.13)

As in the proof of (6.2.5) of Theorem 6.2.3, we take

bQ

k= {01”], (6.4.14)
n

where C; > 0 is a constant whose value will be chosen sufficiently large. By the

moderate deviation principle (6.2.5) for the couple (X7, log ||G,||), it follows that for

any y > 0 and n > 0, there exists ng € N such that for all n > ny,

()
]E[QO(Xi)]]'{log|Gnlln>\2y}:| Ze "\ (6.4.15)
Set By
b = by +
Y

It is easy to see that the sequence (b),),>1 satisfies % — 00 and % — 0, as n — o0.
Using the bound (6.4.15), we get that uniformly in z € P41,
_en)? (%M)

ze "

E

(X 32) L{tog |Gl —nAzybntek)

Substituting this bound into (6.4.13), we obtain

,(bﬁ(i ) _ M(i )
I,>e » \2277 [1—6 At ez ||w||oo]-

Taking into account of (6.4.14), by elementary calculations, choosing C; > é (% —H])7
we have, as n — 00,

(b.)" (ern) — 61‘1 (23/;4—77) < .
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Hence we get for some constant ¢y > 0,

o2 (42

L— el

Therefore, using k = [Cl %} — 00, we obtain

/
hmlnfb—log] > lim ;[ (6%) ( —i—nﬂ + lim —log(l — 2% 0]l s0)

i [~ (1 5) (2 )] 0

2
. Yy
N <202 + 77)

Taking n — 0, we obtain the desired lower bound: for any y > 0, uniformly in 2 € P41,

n

y2

n—00 202"

hmlnfb IOgE{SO(Xn)H{W%}} -

Together with the upper bound (6.4.12), this concludes the proof of (6.4.10).

We next prove (6.4.11). Using (6.4.2) and the fact that p(G ) |GL||, we easily
get the desired lower bound: for any y > 0, uniformly in z € P4~!

2

x )
i nf i logE[ (X7)1 P E = (6.4.16)
For the upper bound, we still choose k as before:
bZ
k— {02] (6.4.17)

where C5 > 0 is a constant whose value will be chosen sufficiently large. By Lemma
6.3.3, we see that for any € > 0, there exist ¢3 > 0 and kg € N, such that for all
n 2 k 2 kO?

Jp = E{so(Xi)ﬂ{logp(cmg_y}]

n

=K [@(Xz)ﬂ{bgp(%z)_m< y}]l{ logp(Gn)_IOglGn”>_sk}:|

+E [@(qu)]l{logp(fmg_y} ﬂ{ log p(Gin)—log Gn||<—ak}}

< E{@(Xff 1

—c3k
TR B

By the moderate deviation principle (6.4.2) for ||G,||, we have that for any n > 0,
there exists ng € N such that for any n > ny,

n

2
EL"(X;U)H{ logcmmgyﬂ < e <%_n) : (6.4.18)
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Let b, = b, — £ In view of (6.4.17), we see that 2 f — 00 and — 0, as n — oo.
From (6.4.18), 1t follows that uniformly in x € P41,

CSs

2
J,<e " (202 ”) + 71| oo (6.4.19)

Since b/, = b,, — % and k = [C’l%}, it holds that as n — oo, % — 1 and, choosing

Ci > —(% — 77), we have,

C3

Thus,

b/ 2 2 2
()
n—oo \ b, 202 202
Since 1 > 0 is arbitrary, we get the desired upper bound for J,:

2
log Jn < <-7

limsup — 5,2
o

Combining this with the lower bound (6.4.16), we conclude the proof of (6.4.11).
Combining (6.4.10) and (6.4.11), we obtain the moderate deviation principle (6.2.6),
as mentioned in the beginning of the proof. O

6.4.2 Proof of Theorem 6.2.4

We now come to the proof of Theorem 6.2.4 without assuming the proximality con-
dition L3. The proof is based on Theorem 6.2.3 applied to || AP G,,|| which will be
introduced below and which satisfies the proximality condition L3, using the p-th ex-
terior power representation approach developed in [13]. In [13, Theorem V. 6.2], this
approach is used to establish large deviation bounds for the vector norm |G,z| and
the operator norm ||G,||; it allows to relax the proximality condition L3, but fails to
give the rate function. For moderate deviations, the situation is different: with this
approach we are able to get the rate function explicitely.

In order to prove Theorem 6.2.4, we need to introduce some additional notation.
For any integer 1 < p < d, the p-th exterior power AP(R?) is the (;l)—dimensional
vector space with basis

{eil/\eiQ/\~-/\eip,1<i1<i2<-~<2’p§d},

where (€;)1<i<q is the standard orthonormal basis of R?: it is endowed with the standard
norm still denoted by | - | as in the case of R? (there should be no confusion in the
context). For any vi,...,v, € R the vector v; A --+ A v, is nonzero if and only if
v1,...,v, are linearly independent in R?. We write APg for the image of g € GL4(R)
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under the representation AP(R?); for any vy, ..., v, € R% the action of the matrix APg
on the vector v; A --- A v, is given by

NPg(ur A= Awp) = gup A=+ A gup.
The associated operator norm of APg is defined by
I AP gll = sup{|(APg)v] : v € AP(R?), [v] = 1}.

Since AP(gg') = (APg)(APg’) for any g,¢' € GL4(R), the submultiplicative property
holds: || AP (gg')|| < || AP gl||] AP ¢'||. If the singular values of a matrix g € GL4(R) is
given by a1, ..., a4 (arranged in decreasing order), then it holds that

| AP gl = a1 ...ap. (6.4.20)

As a consequence, we have || AP g|| < ||g||P and || AP g|||| APT2 g| < || AP g]|2.

Let V be a subspace of AP(R?). A set S C AP(G) := {APg : g € G} is said to
be irreducible on V if there is no proper subspace V; of V' such that gV; = V; for all
g €S. Aset S C AP(G) is said to be strongly irreducible on V if there are no finite
number of subspaces V,...,V,, of V such that g(Vi1U...UV,,) =V U...UV, for all
g € S. The strong irreducibility condition L2 means that I, is strongly irreducible on
R?, or, equivalently, G, is strongly irreducible on R?. We refer to [13] for more details.

The following purely algebraic result is due to Chevalley [19]; see also Bougerol
and Lacroix [13].

Lemma 6.4.2. Let G be an irreducible subgroup of GL4(R). Then, for any integer
1 < p < d, there exists a direct-sum decomposition of the p-th exterior power: AP(RY) =
Vi@ ...® Vg such that (NPg)V; =V, for any g € G and 1 < j < k. Moreover,
NP(G) == {APg : g € G} is irreducible on each subspace V;,j=1,--- k.

We say that an integer 1 < p < d is the prozimal dimension of the semigroup I',,, if
p is the smallest integer with the following property: there exists a sequence of matrices
{M,}n>1 C T, such that I%:H converges to a matrix with rank p. By definition, it is
easy to verify that the proximality condition L3 implies that the proximal dimension
of I'), is 1. The converse is also true if we assume that I';, is irreducible, see [10] for the
proof. Under the first moment condition E(log N(g;)) < oo, according to Kingman’s
subadditive ergodic theorem [67], the Lyapunov exponents (\,)1<p<q of p are defined

recursively by

1 1
At A = lim gE(logH AP GLll) :Jgrgoﬁlog|| N Gll,  as..

This formula, together with the fact that || AP~ G, ||| AP G,|| < || AP G, yields
that \y > Ao > ... > A\g. The following fundamental result is due to Guivarc’h and
Raugi [51] and gives a sufficient condition for ensuring that two successive Lyapunov
exponents are distinct. It can also be found in [13, Proposition III. 6.2].

Lemma 6.4.3. Assume condition L2. IfElog N(g1) < oo and the prozimal dimension
of the semigroup I, is p, then we have

)‘1:)‘2:'-':/\p>/\p+1'
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From (6.4.20) we have seen that || AP g|| < ||g]|” for 1 < p < d. The following result
(see [13, Lemma III. 1.4]) provides a two-sided comparison between || AP g|| and ||g|”,
where p is the proximal dimension of the semigroup I',,.

Lemma 6.4.4. Assume condition L2. IfElog N(g1) < oo and the prozimal dimension
of the semigroup I, is p, then there exists a constant ¢ > 0 such that for all g € T',,,

cllgll” <[ A7 gl < gl

The following lemma was proved in [13, Proposition III. 1.7 and Remark III. 1.8].
Recall that T, ; = {|det(g)|~*4g: g € T,.}.

Lemma 6.4.5. (a) If the set I';, 1 is not contained in a compact subgroup of G, then
the proximal dimension p of the semigroup I', satisfies 1 <p < d — 1.

(b) If the set T, 1 is contained in a compact subgroup of G, then there exists a scalar
product on R? for which all the matrices in T, 1 are orthogonal. In this case, log ||Gy||
can be written as a sum of i.i.d. real-valued random variables.

Now we are equipped to prove the moderate deviation principle (6.2.7) for the
operator norm ||G,|| without assuming the proximality condition L3.

Proof of (6.2.7) of Theorem 6.2.4. We assume that I, ; is not contained in a compact
subgroup of G; the opposite case was already proved in Remark 6.2.5(2). Note that
A = A;. Without loss of generality, we assume that A\; = 0 since otherwise we can
replace each matrix g € I',, by e"*g. As mentioned before, by Lemma 4.4 of [58],
in order to prove (6.2.7), it is sufficient to establish the following moderate deviation
asymptotics: for any y > 0,

Lo log [| G v
.n log || Gy || P

We first give a proof of (6.4.21). Let p be the proximal dimension of the semigroup
I',. Since the set I, ; is not contained in a compact subgroup of G, by Lemma 6.4.5
(a), we have 1 < p < d— 1. Using Lemma 6.4.3, under condition L2, this implies that
the Lyapunov exponents (\,)1<p<q Of p satisfy

)‘1:"':>‘p:0>/\p+1'

It follows that the two largest Lyapunov exponents of APG), are given by Aj+-- -+, =0
and Ag + -+ A\pp1 = A1 < 0 (see [13, Proposition III. 1,2]). Applying Lemma 6.4.2
to G = G, (the smallest closed subgroup of G generated by the support of 1), we get
the following direct-sum decomposition of the p-th exterior power AP(R?):

NRY=VioVhd...0 W,
where V; are subspaces of AP(R?) such that (APg)V; =V, forany g € G, and 1 < j <k,

i.e. each Vj is invariant under A?(G,) = {APg : g € G,}. Moreover, A’(G,) is
irreducible on each subspace V;. Note that the set of all Lyapunov exponents of APG,,
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on the space AP(R?) coincides with the union of all the Lyapunov exponents of (APG,,)
restricted to each subspace V;, 1 < j < k. Hence we can choose V; in such a way that
the restrictions of APG,, to Vi and Vo & ... @& Vi, denoted respectively by G/, and G,
(as usual we identify the linear transform with the corresponding matrice), satisfy:

o1 /
lim - log |Gl =M +---+ X, =0, as., (6.4.23)
o1
lim. - log |Gl = Ao+ 4 App1 = A1 <0, aus., (6.4.24)
I A Gl = max{|| G|, G} (6.4.25)

As in the case of G,,, G/, and G, are products of i.i.d. invertible matrices of the form
G, =g --g¢yand G! = g!---g]. We denote by p; the law of the random matrix g;, by
d; the dimension of the vector space Vi, and by I',,, the smallest closed subsemigroup
of GLg4,(R) generated by the support of p;. Then, following the analogous argument
used in the proof of the central limit theorem for |G, (see [13, Theorem V.5.4]), one
can verify, under Condition L2 on p, that the semigroup I',, is strongly irreducible
and proximal on R%. Therefore, y1; satisfies Conditions L2 and L3, so that we are
allowed to apply the moderate deviation principle (6.2.5) with ¢ = 1 and G,, replaced
by G!,, to get the following moderate deviation asymptotics: for any y > 0,

log || Gl y?
log [|G, | _ v

where 0? > 0 is the asymptotic variance of the sequence (G/,),>1 given by
1
2 i+ 12
oy = lim n]E[(log G } (6.4.28)

From (6.4.25), it follows that log || A? G| = log ||G)||. By (6.4.26), we get the lower
bound for || AP G,,||: for any y > 0,

log|| AP G, 2
lim inf ;log]P’<OgHH > y> > v (6.4.29)

b, 202
On the other hand, since the upper Lyapunov exponent of the sequence (G7),>1 is
strictly less than 0 (see (6.4.24)), we have E(log ||G7.||) < 0 for sufficiently large integer
m > 1. Write n = km + r with & > 1 and 0 < r < m. By the identity G =
(GG (Gl Gl y) ™)+ Gl (G) ] G, i Follows that

log |Gyl < log |G (Gl ™| + 108 |G (Glmtyn) T I+ -+ + log |Gl (6.4.30)

For fixed integer m > 1, we denote u,, := —E(log ||G” ||) > 0. Notice that

Pllog G| > 0) < P(log |GG, ! > 75 )

+ P(10g |G (Glhy) 4+ +log G + b > K ). (6431
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Using (6.4.25) and the fact that || AP g|| < ||g||? for any g € T',,, we get that for constant
¢ > 0 small enough,

E(|Gr(Gro) 1) = E(IGY) < E(| A7 G,lI) S E(IG1?) < [E(lga™)] ',

which is finite by Condition L1. By Markov’s inequality and the fact that w,, > 0 is
a constant, it follows that there exist constants ¢, C' > 0 such that

" " — Um " " —1yc ko m —c
P(10g |G (Gl) 1 > K5t) < B(IGHGE,) e <Ot (6432

Using the large deviation bounds for sums of i.i.d. real-valued random variables, the
second term in the right hand side of (6.4.31) is dominated by Ce~*. Substituting this
bound and (6.4.32) into (6.4.31), and taking into account k > n/(m + 1), we obtain

P(log |G| = 0) < Ce . (6.4.33)
From (6.4.26) we derive that for any y > 0 and € > 0, there exists ny > 1 such that

for any n > ng,
b2 y2
! n
P10 |Gl > wh,) < exp{ =2 (L5~ ) |

This, together with (6.4.33) and (6.4.25), yields the upper bound for || A? G,,||: for any
y>0ande>0,

(Ll Gl )

lim sup —2 log P

n—00 bn -
log ||G" log ||G”
< timsup " tog[p(UEIGEI ) p(BIGH )
n— 00 b L bn bn
I _ﬁ(i_e)
< limsup — log e "N\ /4 Cen
n—oo b2 L
[ _ta ife —cn b iﬂs
= limsup log |e " (2"% ><1 +Ce o (2"% >)
n—oo b2 L
(59
207 ‘
Since € > 0 can be arbitrary small, it follows that
log || A G| Y
hzn_}solip bQIOgP(bn > y) < —T‘%. (6.4.34)
The lower and upper bounds (6.4.29) and (6.4.34) lead to
log || A" G| ¥

Since the proximal d1mens1on of the semigroup I',, is p, by Lemma 6.4.4, the sequence
{log || \? G,,|| — plog |Gy ||} =1 is bounded by a constant from above and below. Com-
bining this with (6.4.35), we deduce the following moderate deviation asymptotic for
the operator norm ||G,,||: for any y > 0,

log [|Gin 2
lim ”mw(ogHGH > y) =L (6.4.36)

n—co h2 by, 203’
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where 02 = (03)/p* > 0.

We next give a proof of (6.4.22). From (6.4.25) and (6.4.27), the upper bound
easily follows: for any y > 0,

log | A7 Gall _

by, h

y2
y) < . (6.4.37)

) n
lim supbilogP< _Tr%

n—o0

To prove the lower bound, observe that from (6.4.25) we have
P(log | A Gl < —yba) = P(log |G, ]| < —yby, log |Gyl < —ybn)
> P(log |G|l < —yba) — P(log |Gyl > —yby).
Similarly to (6.4.33), with fixed integer m > 1 and wu,, = —E(log||GZ.]|) > 0, taking
into account (6.4.30), we write

1" 1 1 — um
Pllog |G| > ~yba) < P(log GL(GH,) | > k5" = yb

km
+P(10g |G (Gloey) "+ - A Log |G || 4 By, > k“2m>

In an analogous way as in the proof of (6.4.32), by Markov’s inequality and the fact
that & = O(n) and b, = o(n), the first term on the right hand side of the above
inequality is bounded by Ce~°*, where ¢, C' > 0 are constants. It has been shown in
the proof of (6.4.33) that the second term is also bounded by C'e=“*. Therefore, taking
into account k > n/(m + 1), we get that there exist constants ¢, C' > 0 such that

P(log |Gyl > —ybn) < Ce™.

Combining this bound with (6.4.27), we obtain
p 2
log || A? G| o —y) S y

by, = 202

lim inf — log P (

By Lemma 6.4.4, this implies

log |G 2
liminfnlog]P’<OgHGH < —y) > - (6.4.38)

n—oo p2 by, 208’

where o2 = (02)/p? > 0. Putting together (6.4.37) and (6.4.38), we conclude the proof
of (6.4.22). Combining (6.4.21) and (6.4.22), we get the desired moderate deviation
principle (6.2.7) for the operator norm ||G,,|. ]

Proof of (6.2.8) of Theorem 6.2.4. Using Lemma 6.3.3, we can obtain (6.2.8) from
(6.2.7) just as we obtained (6.2.6) from (6.2.5). The details are omitted. O

6.5 Moderate deviation expansions

This section is devoted to proving Theorems 6.2.6 and 6.2.7 about Cramér type mod-
erate deviation expansions in the normal range, for the operator norm |G, || and
the spectral radius p(G,). We will use the following moderate deviation expansion
for the norm cocycle log|G,x| recently established in [86] (where the usual range
y € [0,0(n'/?)] is considered):
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Lemma 6.5.1. Assume conditions L1, L2 and L3. Then, we have, uniformly in
z € P y €[0,0(n'/%)] and ¢ € B,, asn — oo,

E [sO(Xﬁ)l{log \an|—nx>\/ﬁay}} _ y+1

50 = v() + lelhO( =),

]E{@(Xﬁ)ﬂ{]og|an‘fn>\§*\/ﬁa'y}i| _ V(QO) + ||S0|| O(y—i_l>
P(—y) RO

Proof of Theorem 6.2.6. Using the Berry-Esseen type bound (6.2.1) for the couple
(XZ log ||Gnll), we get that there exists a constant C' > 0 such that for all n > 1,
r€P y>0and p € B,

E [QO(Xﬁ) Ljiog HGnH—nAS—\/ﬁay}]
®(—y)

logn

- V(w)‘ < C———=lel (6.5.1)

Vn®(—y)

Using the basic inequality

1 /1 1y 2 1 2
27r<y — y3>6 T < P(—y) < 27_7@6 z  fory >0, (6.5.2)

it is easy to see that \/ﬁl‘;g(’jy) = O(n=3*/8(logn)*?) — 0, as n — oo, uniformly in
y € [0,2/logn]. Therefore, from (6.5.1) we see that the expansion (6.2.11) holds
uniformly in y € [0, %M] In the same way, using again the Berry-Esseen type
bound (6.2.1) but together with the fact that [Eo(X?) —v(¢)| < Ce™"||¢],, one can
also verify that the expansion (6.2.10) also holds uniformly in y € [0, 11/logn).

It remains to prove that expansions (6.2.10) and (6.2.11) hold uniformly in y €
[2v/Tog n, o(n'/®)]. Without loss of generality we assume that the target function ¢
is non-negative (otherwise we can consider the positive and negative parts of ). We
only give a proof of (6.2.11), since (6.2.10) can be established in a similar way. For
simplicity, we denote for any « € P*~! and y € [y/logn, o(n!/%)],

n |:90< n) {10g||Gn||_n)‘<_\/Eo-y}:|

The proof consists of establishing the upper and lower bounds. From Lemma 6.5.1 on
log |Gz| and the fact that |G,z| < |G|, the upper bound of [,, immediately follows:
there exists a constant C' > 0 such that for all n > 1, z € P47, y € [$y/logn, o(n'/°)]
and ¢ € B,,

y+1
< v(e) + el =——- 6.5.3
B(—y) ( lell == (6.5.3)
For the lower bound of I,,, we shall use Lemma 6.3.2. Foranya > 0andn > k > 1,
consider the event

’an|
|Gl

— log [|Gil

log |G| — log < eak},

An,k = {
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and we write A, ; for its complement. Since the function ¢ is assumed to be non-
negative, using Lemma 6.3.2 we get that for any a > 0, there exist ¢; > 0 and ky € N
such that for all n > k > ko, uniformly in x € P41,

I, > E|lo(X))1 1
= _(p( n) {10gHGn||—n)\§—\/ﬁay} {An'k}]
> E|lp(X)1 1
_SO( n) {10g|G’nx\710g|G’kw\+logHGkan)\Jre*akgf\/ﬁcry} {Anid
> E|p(X?)1 }—e_clk oo
> E|e(X5) {108 1Gualog [Gral +1og Gl -nA ook <~ vy } Il
= Jp — € )0 oo (6.5.4)

We now give a lower bound for J,,. As before, for any n > k > 1, we write G,, = G, ;G
with Gpk = gn ... gr+1 and Gy = gi ... g1. We take the conditional expectation with
respect to the filtration Fr = o(g1,...,gx) and use the large deviation bound (6.3.3)
for the operator norm ||Gil|, to obtain that, for any ¢ > A, there exists a constant

¢y > 0 such that
]-“k} }

Lirog |G ll<ka}

J,=E {E[@(Xfl)]l{

log |Gnz|—log |Gxz|+log ||Gk||—n)\+e*ak<—\/ﬁay}

]—“k} }

>R {E[so(Xﬁ)ﬂ ( fk}} - ol

= J — e |0 - (6.5.5)

> ELE|o(X9)1
{ [90( ") { 081Gz -1og | Gir +1og | Gl -nA+e=ok <~ yioy |

log |Grx|—log |Grx|+kq—nA+e—ak <—\/ﬁay}

For brevity, we set

n k(g — M\ e~k
Y=y _Mazd ; (6.5.6)

n—k oyn—k ovn—k
A } .
For any y € [2v/logn, o(n'/%)], we take

k= |Cu?, (6.5.7)

then J), can be rewritten as

n { (p( k ]C) {lOg‘Gn,kxlf‘_(n_k))\g_mayl}

where C} > 0 is a constant whose value will be chosen large enough. From (6.5.6)
and (6.5.7), we see that y ~ 31 = o(n'/®) as n — oco. Hence we are allowed to apply
Lemma 6.5.1 to obtain the following moderate deviation expansion for J): as n — oo,
uniformly in z € P41, y € [$y/logn, 0o(n'/®)] and ¢ € B,,

Jl

n _ Y1 +1
i = Y@+ lelho (). (653)
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N

Y

Using the asymptotic expansion v/27®(—y) %e T [1+O(%)] asy — oo (cf. (6.5.2)),
we get that as n — oo, uniformly in y € [%,/ n,o(n 1/6)]’

2

’%[ +0(E)] oy 2

¢(-y) = He5ts 2 (14 o(1)).
[+ O(;%)] Y

1
Y
‘I)<—y1) 1e-
Y1

N‘»-‘w

Taking into account (6.5.6) and (6.5.7), one can calculate that, as n — oo, uniformly
in y € [£y/Iogn, o(n'/®)], we have %=1+ o0(1) and

A { by gv(e 4 k(g = X)) (e + k(g - A))?}
2(n — k) o(n—k) 202(n — k)

Consequently, substituting the above estimates into (6.5.8), we get that, as n — oo,
uniformly in z € P41, y € [$y/logn, o(n'/®)] and ¢ € B,,
J/
®(-y)
This, together with (6.5.5), implies the following lower bound for I,: there exists a
constant ¢z > 0 such that uniformly in z € P*!, y € [3y/logn, o(n'/®)] and ¢ € B,,

=v(p) + llellyo(1).

I, 26*‘33’“

26703[0124 ]

®(—y)
Using the inequality (6.5.2) and taking C; > é, it follows that, uniformly in z € P4,
y € [3v/1ogn, o(n'/®)] and ¢ € B,,

= v(p) + llellyo(1) = [lelloo

I, _ 21, o>
> v(p) + |l@llyo(1) — 4] oye v 172
3(—y) () + llellyo(1) — 4flel]
— u() + llgllo1). (6.5.9)
Combining this with the upper bound (6.5.3), we conclude the proof of the expansion
(6.2.11). m

We proceed to establish Theorem 6.2.7 based on Theorem 6.2.6, Lemma 6.3.3 and
the Berry-Esseen type bound (6.2.2).

Proof of Theorem 6.2.7. We only prove the first expansion (6.2.12) since the proof of
the second one (6.2.13) can be carried out in an analogous way. Using the Berry-Esseen
type bound (6.2.2) and the fact that [Ep(X?) — v(p)| < Ce™"||¢||,, we derive that
uniformly in z € P41, y > 0 and ¢ € B,,

E {SO(Xﬁf) Liiog p(Gn)—n)\Z\/ﬁay}}
1—®(y)

logn

m”@”v-

—v(p)| <C
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Using the inequality (6.5.2), Using the inequality (6.5.2), one can verify that % —

0, as n — oo, uniformly in y € [0, %\/@] Hence the expansion (6.2.12) holds uni-
formly in y € [0, 1/logn].

In the sequel we prove that (6.2.12) holds uniformly in y € [$y/logn,o(n'/%)].
Without loss of generality, we assume that the target function ¢ is non-negative. For
brevity, we denote for any « € P! and y € [1v/Iogn, o(n'/%)],

I, = E[ X1 ]

QO( ) {10gp(Gn)—nA>\/ﬁay}
The remaining part of the proof consists of establishing upper and lower bounds of I,,.
Since p(G,,) < ||G,l|, using the moderate deviation expansion (6.2.10) for the operator
norm ||G,||, we get the upper bound for I,: as n — oo, uniformly in z € P41,

y € [3/1ogn, o(n'/®)] and ¢ € B,,

In
e <Y+ lelhold) (65.10)

We shall apply Lemma 6.3.3 to derive a lower bound for I,. For any ¢ > 0 and
n >k > 1, we denote

Ang = {logp(Gn) —log |G| > —sk}.

From Lemma 6.3.3 we know that for any € > 0, there exist ¢; > 0 and ky € N such
that for all n > k > ko, we have P(A, ;) > 1 — e *. Thus,

I, >E go(X;f)]l{

1
log p(Gn)*'ﬂ)\>\/ﬁ0y} {An,k}

> E @(Xif)ﬂ{ ﬂ{An,k}}

log ||Gn||—n)\>\/ﬁay+ek}

— 7| ¢]| o (6.5.11)

> E|p(x?)1 ]
_‘,0( ) {10g||Gn||fn)\>\/7wy+5k}

By Theorem 6.2.6, we have, uniformly in z € P*~!, y € [1/logn, o(n'/®)] and ¢ € B,,

- [¢(Xg) ]l{ log G |- iy +<k |
=y + 25 =v(p) + [lolly0(1). (6.5.12)
For y € [3v/logn, o(n'/%)], we take
k= [0, (6.5.13)

where C; > 0 is a constant whose value will be chosen large enough. From the
1
Yy

-
n — oo, uniformly in y € [1y/Iogn, o(n'/8

2 2
asymptotic expansion [ e"Tdt = T+ O(y—lg)] as y — oo, we infer that as
)

B

1—®(y+ &) 1, 1 k
Jio) Y { 2 € 2}
= e -y =+ 1+o(1
T—al) g oY Tl ) i)
y ek €2k2}
S - ~ ST Va4 o(1)).
e { v - S e
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186
Since y € [1v/Iogn, o(n'/%)], taking into account (6.5.13), we get
ek 2
y Vie o, ek eyl
—1- >1- —1- — 14 0(1),
v+ y+ yv/no yvno .

and

{ ek e2k? } {
exXpy —Y——— — ——= ¢ = exXpy —
P y\/ﬁa 2no? P Y Vno 2no?
Hence, substituting the above estimates into (6.5.12), we get, uniformly in x € P?~1,

y € [3y/Iogn, o(n'/®)] and ¢ € B,,

E [SD(Xz)]l{ log |Gn|n)\>\/ﬁoy+sk‘}:|
= v(p) + [lellyo(1).

(O] 52[0“’2]2} — 14 o(1).

1—o(y)
This, together with (6.5.11), implies the lower bound for I,: uniformly in z € P?!,
y € [2y/1ogn, o(n'/®)] and ¢ € B,,
€—c1k

In
) = V9 o) = s el

1—P(y
2
Y
> v(9) + llelho(1) - 2yexp { — alC?) + Ll

2z v(p) + [[ellyo(1),

where in the second inequality we use (6.5.2) and in the last inequality we take C; > Ci
Consequently, combining this with the upper bound (6.5.10), we conclude the proof of
m

Theorem 6.2.7.
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Chapter 7

Cramér type moderate deviation
expansions for entries of products
of random invertible matrices

Abstract. Let (g,)n>1 be a sequence of independent and identically distributed random
invertible 2 x 2 matrices. Consider the product matrix G,, := g, ...¢; and its (i, j)-
th entry G%7, where 1 < 4,7 < 2. Under suitable conditions, we establish Cramér
type moderate deviation expansions for G%7. Our result implies a moderate deviation
principle for G%, which is also new. The proof is based on the saddle point method

and the Holder regularity of the stationary measure of a Markov chain on the unit
sphere.

7.1 Introduction

7.1.1 Background and main objective

Equip R? with the standard inner product (-, -) and the canonical Euclidean norm |- |.
Denote by (ex)1<r<o the standard orthonormal basis, and by P! = {x € R? |z| = 1}/+
the projective space obtained from the unit sphere of R? by identifying x and —x. Let
(gn)n>1 be a sequence of independent and identically distributed (i.i.d.) real random
matrices with law g on the special linear group G := SLy(R). Consider the random
walk G, := g, ... g1 on the group G. Denote by G%7 := (e;, G,¢;) the (i, j)-th entry of
the product matrix GG,,, where 1 < 4,5 < 2. The study of asymptotic properties of the
entries G%J has attracted a lot of attention since the pioneering work of Furstenberg
and Kesten [37]. The goal of the present paper is to investigate the Cramér type
moderate deviation expansion for the entries G/, and more generally, for the scalar
product (f, G,z), where f,z € PL.

For positive matrices, Furstenberg and Kesten [37] established the strong law of
large numbers and the central limit theorem for G%7. Under weaker assumptions, these
results were subsequently generalized by Kingman [67], Cohn, Nerman and Peligrad
[25], Hennion [53]. Precise large and moderate deviation expansions for G%’ have been
recently established in [88, 89].

For invertible matrices, the situation is more complicated and delicate. For g € G,
set ||g|| = sup,epr |gz|. Let I, be the smallest closed subgroup of G generated by the

187
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support of p. Consider the following conditions.
B1. There exists a constant > 0 such that [; ||g1||"1(dg1) < oo
B2. The subgroup I',, is Zariski dense in SL(2,R).

Guivarc’h and Raugi [51] first established the strong law of large numbers for G%:
under conditions B1 and B2, for any 1 <4, < 2,

lim —log IGH| =) as., (7.1.1)

n—oo n,

where the constant A is called the upper Lyapunov exponent of the product sequence
(G,,). Under the same conditions, the central limit theorem for G%/ was also established
in [51]: for any 1 <i,j < 2and y € R,

lim

n—oo

P(10g|G”| —nA
ov/n

where ® is the standard normal distribution function and o > 0 is the asymptotic vari-
ance of ﬁ log |G%?|. The proof of (7.1.1) and (7.1.2) is based on the Holder regularity

of the stationary measure of the Markov chain X’ := G,e;/|Ge;| on the projective
space P!. Recently, Benoist and Quint [10] have extended (7.1.1) and (7.1.2) to the
framework of the general linear group GL(d, K), where K is a local field. Due to a large
number of applications in probability theory and statistics, it is important to investi-
gate the rate of convergence in (7.1.1) and (7.1.2). Bahadur-Rao type and Petrov type
large deviation asymptotics for G% have been recently established in [89]. However,
moderate deviations have not yet been considered in the literature.

The objective of this paper is to establish the following Cramér type moderate
deviation expansion for the entries G%/: under conditions B1 and B2, for any 1 <
i,j < 2, we have, uniformly in y € [0, 0(y/n)],

log |G47 |—nA

\y)=®@% (7.1.2)

&)
=evn vl +o(1)], 7.1.3
1 [1+0(1)] (713)
]P)<10g|Gi;j|n/\ < _y> s
o = — L)
=e voor vl +0(1)], 7.1.4
e [1+0(1)] (7.1.4)

where ( is the Cramér series (see (7.2.1)). More generally, we shall prove the Cramér
type moderate deviation expansion for the scalar product (f, G,,z) and for the couple
(XZ log |{f, Gnx)|) with a target function ¢ on the Markov chain X? := G,z/|G,x| on
the projective space P! (see Theorem 7.2.2). In particular, the expansions (7.1.3) and
(7.1.4) clearly imply the following moderate deviation principle which is also new: for
any Borel set B C R, any positive sequence (b,),>1 satisfying bﬁ — 0 and % — 00,
we have,

2

1 LI — n\
—inf L < hmlnfb 10gIP’<Og|G"|n € B)

yeBe 202 by,
. log |G| — nA y?
< limsup g log P50 € B) < -t 7

where B° and B are respectively the interior and the closure of B.
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7.1.2 Proof strategy

The standard approach to prove the Cramér type moderate deviation expansion for
sums of i.i.d. real-valued random variables consists in performing a change of mea-
sure and proving a Berry-Esseen bound under the changed measure; see for example
Cramér [26] and Petrov [74]. For random walks on groups or semigroups, this approach
has been recently employed in [86] to establish the Cramér type moderate deviation
expansion for the norm cocycle log |G,,x| with x € P!; in this case performing a change
of measure is essentially reduced to proving the spectral gap properties of a transfer
operator of the underlying Markov chain X?. However, the change of measure formula
for the log entry log |G%/| has not yet been established and needs some new ideas.
Our basic idea is to decompose the log entry log |G%7| as the sum of the norm cocycle
log |Gre;| and the log scalar product of e; and X5’ := G,e;/|Gne;l:

log |G%7| = log |Grej| + log |f(X5)|, with f(u) = (e;,u) Yu € P'. (7.1.5)

In order to prove the expansions (7.1.3) and (7.1.4), we can not use the method em-
ployed in [88] where a precise moderate deviation expansion for G% has been proved
in the case of positive matrices under a boundedness assumption of type Furstenberg-
Kesten. The later assumption plays a key role to ensure that the Markov chain (X7’)
stays separated from the coordinates (e;)i1<ic2, so that (f, X’} is strictly positive.
However, such kind of analysis breaks down for invertible matrices. The reason is that
the random walk (Gpe;),>1 may stay in the hyperplane ker f, making log | f(Xy')|
meaningless. To circumvent this, according to the values of log | f(X»’)|, we split the
interval (—oo,0] into equal pieces I = (—dk,—d(k — 1)], &k € N, for some small
constant 6 > 0. To deal with each piece I, we first define the transfer operator of
the Markov chain (Xy),>1 as follows: for any 2z € C with |z| small enough, and any
continuous function ¢ on the projective space P!,

Papleg) = [ €810l o( X u(dgy).

Since spectral gap properties of P, holds on the Banach space of Holder continuous
functions, an important issue is to make the indicator function 1 (log |F(XTY €1y} to be
smooth. This smoothing techniques, together with the discretization and the decom-
position (7.1.5), permits to investigate the precise moderate deviation asymptotics for
the couple (X7, log |G,e;|) with a target function on Xy’. To patch up all the pieces
Iy, k € N, of central importance is to establish the Holder regularity of the stationary
measure 7, of the Markov chain X;’: there exist constants ¢, C' > 0 such that for any
0<t<l,

ms({z € P': |(f,z)| < t}) < Cte.

We refer to Theorem 7.4.1 for details.

7.2 Main results

To formulate our results, we need some notation. Denote v, = A®(0), & > 1, where
A = log k with the function x defined by the dominant eigenvalue of the operator P,
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(see Proposition 7.3.1). In particular, under conditions B1 and B2, we have y; = A > 0
and v, = 02 > 0. Throughout the paper, we write ¢ for the Cramér series:

Y e =39, 9573 — 1070372 + 1693
() =-—5 Y 2 75 S22y (7.2.1)
675 72 1207,
which converges for |t| small enough. For any g € G and z € P!, we write g -z := é—;‘”‘

for the projective action of ¢ on the projective space P!. Consider the Markov chain
Xy ==, X =Gy-z, n=1l.

Under conditions B1 and B2, the chain (X7),>o has a unique stationary probability
measure v on P! such that for any continuous function ¢ on P!,

/]P>1 /Fu o(g1-2)p(dgr)v(dx) = /IP’l o(x)v(dz) == v(p). (7.2.2)

Now we state the Cramér type moderate deviation expansion for the entry G%J,
and more generally for the scalar product (f, G,z), where f,z € PL.

Theorem 7.2.1. Assume conditions B1 and B2. Then, we have, uniformly in f,x €
P! and y € [0,0(y/n)],

P(M}y) 3 e

() = e TP 1+ o(1)],
P 10g|<ffn§>\—”)\ < —y By
( c\}((_y) ) — o~ vastTR) [1 —I—o(l)]

In particular, taking f = e; and = e; in Theorem 7.2.1, we obtain the moderate
deviation expansions (7.1.3) and (7.1.4) for entries G%J.

More generally, we shall establish the Cramér type moderate deviation expan-
sion for the couple (X7, log|(f, Gnz)|) with a target function ¢ on the Markov chain
(X?)n=0. Let us first introduce some notation. Denote by B, the Banach space of
complex-valued y-Hélder continuous functions on the projective space P!, see Section
7.3.1 for details.

As a generalization of Theorem 7.2.1, the following result concerns the moderate
deviation expansion for the couple (XZ, log |(f, G,x)|).

Theorem 7.2.2. Assume conditions B1 and B2. Then, we have, uniformly in f,x €
P!, y € [0,0(y/n)] and ¢ € B,,

E[0(X2) 1 {og (7. G} |-nrs viio}

3
= R u(e) + lglho()],

1—o(y)
E[0(X2) 1 f1og](.G )| —nre—vion}] v (L
n O ,n® NAS no o C(){
=e Voo Vrllu(e) + ||¢|lso(l ]
S(—y) (¢) + [lell,0(1)

In particular, with ¢ = 1, Theorem 7.2.2 implies Theorem 7.2.1. Theorem 7.2.2
clearly implies the following moderate deviation principle for the couple (X7, log |(f, G,z)|)
with a target function ¢ on the Markov chain X.
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Corollary 7.2.3. Assume conditions B1 and B2. Let (b,),>1 be a positive sequence
satisfying % — 0 and % — 00. Then, for any Borel set B C R and for any real-valued

function ¢ € B, satisfying v(p) > 0, we have, uniformly in f,x € P!,
v’ n
— inf = < liminf @ logE[gp(Xn>]1{1og|<f,szz>nAeB}:|

yeB© 202 00
<1 " oo B ol x* < inf Y2
DR g ")l{w);m—meB}] S e (7.2.3)

where B° and B are respectively the interior and the closure of B.

The moderate deviation principle (7.2.3) is new even for ¢ = 1.

7.3 Spectral gap theory

7.3.1 A change of measure

We equip the projective space P! with the angular distance d, i.e. d(z,y) = /1 — |{(z, y)|?
for any x,y € P'. Denote by C(P!) the space of all continuous complex-valued func-
tions on P!. In particular, we write 1 for the constant function with value 1 on the
space P'. Throughout the present paper, we assume that v > 0 is a fixed small enough
constant. For any ¢ € C(P'), set

._ ._ o(z) — e(y)|
el = sup lo(@)], ol o= il + sup EQ IO
and consider the Banach space B, := {¢ € C(P') : [l¢|l, < co}. We write B for the
dual space of B,. Denote by £(B,,B,) the set of all bounded linear operators from B,
to B, equipped with the operator norm |-|| 5,5, For z € C with the absolute value
of the real part |Rz| small enough, we define the transfer operator P, as follows: for
any ¢ € C(P'),

P.o(z) :/ e (gy-2)pu(dgr),  x € P (7.3.1)

The following result, which is obtained utilizing the perturbation theory of linear
operators [65, 54|, shows that the operator P, has spectral gap properties when z lies
in a small neighborhood of 0 in the complex plane; we refer to [69, 50, 10, 86] for the
proof. Throughout this paper let B, (0) := {z € C : |z| < n} be the open disc with
center 0 and radius 7 > 0 in the complex plane C.

Proposition 7.3.1. Assume conditions B1 and B2. Then, there exists a constant
n > 0 such that for any z € B,(0), we have

P!=r")v,@r,+ L}, n>=1, (7.3.2)
where

2 k(2)€C, z=r.€B, zmwv.eB, zw— L,cL(B,,B,)

are analytic mappings which satisfy, for any z € B,(0),
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(a) the operator M, := v, @r, is the rank one projection on B, i.e. M,p = v,(p)r,
for any ¢ € B;

(b) M,L,=L.M, =0, Por, =r(2)r, withv(r,) =1, and v, P, = k(z)v,;

(¢) kK(0) =1, 10 =1, vy = v with v defined by (7.2.2), and k(z) and r, are strictly
positive for z € (—n,n);

(d) for any k € N, there exist 0 < a; < ay < 1 such that |k(z)| > 1 — ay and

[F=

L5, -8, <c(l—a)”
dz % el

, uniformly in z € B,(0).

A change of measure can be performed utilizing the fact that the eigenvalue k(s)
and the eigenfunction ry of the operator Py are strictly positive for s € (—n,n). For any
r €Pl se (—nn) and n > 1, denote ¢¢(x,G,) = fﬁé‘; T;(ﬁ) Then the probability
measures ¢ (z, Gy )u(dgy) . . . u(dg,) form a projective system on GV, so that there is a
unique probability measure Q% on GY by the Kolmogorov extension theorem. Denote
by Eq: the corresponding expectation. With these notation, the following change of
measure formula holds: for any n > 1 and bounded measurable function k on (P! xR)™,

[TS<X;§)‘Gn$’S
K"(s)rs(x)
= Eqe [h(Xf, log |g1x, ..., X7 log |an])} (7.3.3)

h(X7 loglgial. .. X3 log|Gual)|

Under the changed measure Q¥, the process (X7)nen is a Markov chain with the
transition operator Q, defined as follows: for any ¢ € C(P'),

bt
r(s)rs(z)

It was shown in [86] that for any s € (—n,n), the Markov operator ()5 has a unique
stationary measure 7y given by

Qsp(r) = Py(¢ry)(z), = cP.

_ vs(rs)
ml) = = ) (7.3.4)

7.3.2 Spectral gap and strong non-lattice

From Proposition 7.3.1, it follows that the function A := logk is convex in a small
neighborhood of 0. Indeed, the function A plays the same role as the log-Laplace
transform in the case of i.i.d. real-valued random variables. For any s € (—n,7n) and
z € C with |Rz| sufficiently small, define the perturbed operator R, . as follows: for
v € B,

R .p(x) = Eg: [ez(log\91z|—A'(8))S0(XiU)] . z€ Pl (7.3.5)
It follows that for n > 1,
RQZSO(JU) — ]E@f [ez(log\an|—nA'(5))(p(X;c)} = Pl.

The following proposition provides spectral gap properties of the perturbed operator
R .; see [86] for the proof.
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Proposition 7.3.2. Assume conditions B1 and B2. Then, there exist constantsn,d >
0 such that for any s € (—n,n) and z € Bs(0),

Rr, =\, + NI, with A, = eMera AN 9z (7.3.6)

where, for fired s, the mappings z — 1l : Bs(0) — L(B,,B,), z — N, : Bs(0) —
L(B,,B,) and z — X, : B5(0) — R are analytic. In addition, for fized s and z, the
operator I, . is a rank-one projection with lso(p)(x) = ms(p) for any ¢ € B, and
x € P!, and I, .Ns . = N, Il ., = 0. Moreover, for any k € N, there exist constants
c>0and 0 <a <1 such that

k k

sup sup || ——11¢ |5, 5, < ¢, sup sup ||

@ LN |5 n. < ca® (7.3.7)
k k 8,2 »y—>B-y X . .
ls|<n|zl<s Az ls|<n|zl<s  dZ

Recall that the transfer operator P, for s € (—n,n) and ¢ € R is defined by
(7.3.1). Due to a lot of applications to the study of limit theorems for products of
random matrices (see [69, 51, 50, 17, 10]) and to related topics such as the decay of
Fourier coefficients of stationary measure v (see [71]), it is of interest to investigate the
non-arithmeticity property of Psy;. In the context of general linear group GL4(R),
Le Page [69] (see also Guivarc’h and Le Page [50]) proved that the spectral radius of
P, is strictly less than 1 when ¢ lies in a compact set of R\ {0}. In the context of
special linear group SL4(R), Li [72] recently established the following result based on
the polynomial decay of Fourier coefficients of stationary measure v.

Lemma 7.3.3. Assume conditions B1 and B2. Then for any fized 6 > 0, there exist
constants 0 < n,a < 1 such that

sup sup o(Psii) < 1—a.
s€(—nn) [t[>6

This result, together with Proposition 7.3.2, allows to deduce the following;:

Lemma 7.3.4. Assume conditions B1 and B2. Then for any fized 6 > 0, there exist
constants 0 < n,a < 1 such that

sup sup o(Rsit) <1—a.
s€(—n,n) [t[>0

Proof. For s € (—n,n) and t € R, using the definition of operators Ps,;; and R, (see

(7.3.1) and (7.3.5)), together with the change of measure formula (7.3.3), we have that
for any n > 1 and ¢ € B,,

() = A=A’ (3) Prulers)
ry

RTL

s,it

By Proposition 7.3.1, we have that, uniformly in s € (—n,n), the eigenfunction ry is
strictly positive and bounded on P!. This yields that

Q(Rs,it) < e_A(S)Q(Ps—H't)-

According to Lemma 7.3.3, the spectral radius o( Py ) is strictly less than 1, uniformly
in s € (—m,n) and |t| > 6. Noting that A(0) = 0 and the function A is continuous in
a neighborhood of 0, the desired result follows by taking 1 > 0 small enough. O]
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7.4 Regularity of the stationary measure

This section is devoted to establishing the Holder regularity of the stationary measure
7s defined in (7.3.4). Recall that when s = 0, we have my = v, where the stationary
measure v is defined in (7.2.2). The Holder regularity of the stationary measure v has
been established in [51] (see also [13, 48, 10]): under conditions B1 and B2, there
exists a constant a > 0 such that

1
sup v(dx) < +o0. (7.4.1)

seerJer [(f, 2}

Using (7.4.1) and the spectral gap properties of the transfer operator P, shown in
Proposition 7.3.1, the following result gives the Holder regularity of the stationary
measure 7, uniformly with respect to s in a small neighborhood of 0.

Theorem 7.4.1. Assume conditions B1 and B2. Then, there exist constants n,a > 0
such that
1

sup sup | ————ms(dr) < +o0. (7.4.2)
s€(—n,n) fePt Pt |<f7 x>|a

In particular, there exist constants c¢,C' > 0 such that for any 0 <t < 1, we have

sup sup 7 ({x e P |{f,2)| < t}) < Cte. (7.4.3)
Se(*ﬁﬂi) fe[P’l

Proof. Step 1. We choose a small enough constant n > 0 and we show that for any
e > 0, there exist ¢y > 0 and ng € N such that for n > ny,

sup  sup Q§(|<f, X < 6_5") <e om, (7.4.4)
se(—n,n) f,xcP?

To prove this, using (7.3.3), we write

B |G| rs(XF)
z XJ? g en — E n ]]_ x e—¢En .
Q:(|(f, X0 < e ) ( o (s) ra(z) UGBl

By Proposition 7.3.1, the eigenfunction x +— r4(x) is strictly positive and bounded on
P!, uniformly with respect to s € (—n,n). It follows that

_ |Gnz|®
X x en
Q4 x00 <) < 8 (1081 pem )
Using Holder’s inequality, we get

K™(s)

1/2

(BIGua) " [P XDl <)) (45)

QI XDl <e™) <

It was shown in [10, Proposition 14.3] that there exist ¢; > 0 and ny € N, such that
for n > ng, uniformly in f,z € P!,

P(|(f. X2)] < e™) <emom (7.4.6)
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Let us now give a control of E|G,x|**. By Proposition 7.3.1, we have
E|Goz|* = Pp1(z) = £"(25)(Mas1)(2) + (L3, 1)(2).

Using Proposition 7.3.1 again, we get that uniformly in s € (—n,n) and z € P!, the
first term on the right-hand side of the above equality is bounded by cx"(2s), and
the second term is bounded by ce™“*. Hence we have E|G,z|* < ck"(2s) + ce ",
uniformly in s € (—n,n) and x € P'. Since x(0) = 1 and the function  is continuous
in a small neighborhood of 0, we deduce that there exists n > 0 such that

sup sup
se(—nam) wePt K"(8)
where the constant ¢ € (0,¢;1/2). This, together with (7.4.5)-(7.4.6), concludes the
proof of the desired bound (7.4.4).
Step 2. From Proposition 7.3.1 and the construction of Q¥, one can verify that for
any v € P and n > 1, my, = (Q%)* % m,. Combining this with (7.4.4), we get that,
uniformly in s € (—n,7n) and f € P!,

m({os (ol <o) = L@ (1x0)< e*an)wsw <en (1)

For any n € N and f € P!, denote By, := {z € P! : e*("*) L |(f,z)| < e~*"}.
Choosing a € (0,¢o/¢), we deduce from (7.4.7) that, umformly in s € (—n,n) and
fePl,

<E|an|2s) i < e,

1
Jo e g

= s(dx) + / ms(dx)
{oePri(fa)>e=<no} [(f, l‘)l nzgo B |
< e Z eaa(n+1)6—con < 400.
n=ng
This ends the proof of Theorem 7.4.1. O]

7.5 The saddle point approximation

7.5.1 Preliminaries

For any integrable function h : R — C, denote its Fourier transform by E(t) =

Jre Wh(y)dy, t € R. If h is integrable on R, then using the inverse Fourier transform

gives h(y) = % Jr e“yfz(t)dt, for almost all y € R with respect to the Lebesgue measure

on R. Denote by hy * hy the convolution of the functions h; and hs on the real line.
For s > 0, let

@Z)S(u) = e_su]l{u>0}, u € R.

For 0 <e < 1and u € R, set B.(u) = {« € R: |/ —u| < e¢}. With this notation,
define

:E(u): sup s (u'), Y, (u) = inf 105( ", ueR. (7.5.1)

w B (u) u' €Be (u)
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That is, ¢ (u) = 0 when v < —&; ¢} (u) = 1 when u € [—¢,¢]; ¥ (u) = e

s,€
when u > ¢. Similarly, we have 7 _(u) = e st 1,5 for u € R. By elementary
calculations, one can give the explicit expressions for Fourier transforms of ¢}, and

S,E°

. ‘ ' 1 N —iet
sin(et) 4ot ¢;E<t) _ 6—26867 teR. (7.5.2)

br (1) =2
() t s+ it s+t

These two functions can be extended analytically to a small neighborhood of 0 in the
complex plane: for any z € C with |z| < s,

. . 1 N —iez
sm(sz) + eTler__ = w;E(Z) — 6*25367_ (753)

. _,
se(2) s+1iz’ ’ s+1z

Note that z = 0 is a removable singular point of the function z — M From (7.5.2)
we see that the functions 1/18,5 and 1/1&5 are not integrable on the real hne. We will see
in the proof of Theorem 7.6.3 that smoothing techniques are required. From now on
let us fix a non-negative density function p on R with compact support [—1, 1], whose
Fourier transform p is integrable on R and has an analytic extension in a neighborhood
of 0 in the complex plane C. For any 0 < ¢ < 1, define the scaled density function
p-(y) = 2p(¥), y € R, which has a compact support on [—e~*, e '].

7.5.2 The saddle point approximation

In the sequel, for any fixed y > 1, we shall choose s > 0 satisfying the following
equation:

A(s) — N(0) = % (7.5.4)

For brevity we denote o5 = /A”(s). Then o4 > 0 uniformly in s € (0,n) since the
function A is strictly convex in a small neighborhood of 0.

Proposition 7.5.1. Assume conditions B1 and B2. Let ¢, _(t) be defined in (7.5.1).
Suppose that s > 0 satisfies the equation (7.5.4). Then, for any 0 < ¢ < 1 and
sufficiently small n > 0, we have, as n — oo, uniformly in s € (0,n), x € P,
y € [1,0(v/n)], ¢ € B, and | € R with |l| = o(s),

so \/_ nhs(l) / Ztl”R?zt )( )A;E(t)ﬁEQ (t)dt — \/%775@0)

<=+ el +e (4 ) el
X \/ﬁ SO’Y 5277, 9000

Proof. 1t is sufficient to prove the result in the case when ¢ is nonnegative. Taking
0 > 0 small enough, we use Proposition 7.3.2 to decompose the integral into three
parts:

~

sogy/mehe) /R MR () ()05, ()2 (B)dt = T(n) + I(n) + Is(n),  (7.5.5)
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where

L) = sou/me™ O [ TR (o) ()0, ()5 (i,

[t|>0
I(n) = sop/me /u & NLa(0) @) (P2 (Dt
Isn) = so/me™ O [T NI () (@) (1) (1)

For simplicity we denote K,(z) = log A5, and we choose the branch where K,(0) = 0.
It follows from (7.3.6) and Taylor’s formula that for any z € C with |z| < 0,

00 (k) )
Kq(z) = ]; k!( )zk, where A(s) = log k(s). (7.5.6)

Since 75 = 0% > 0, we deduce that for any y > 1 and sufficiently large n, the equation
(7.5.4) has a unique solution given by

1y v < y >2 7472—3%%( y )3
s — o B L) Bk T T ) (7.5.7)
WAV 23\ 673"  \Vn

For sufficiently large n, the series on the right-hand side of (7.5.7) is absolutely con-
vergent according to the theorem on the inversion of analytic functions. In addition,
from (7.5.4) and y = o(y/n) we see that s — 0% as n — 00, so that we can assume
s € (0,n) for sufficiently small constant > 0.

FEstimate of I(n). By Lemma 7.3.4, there exist constants ¢, C' > 0 such that

sup sup sup |Ry;0(x)| < Ce™|¢]|,. (7.5.8)
s€(0,n) |¢t|=6 zeP!

From (7.5.2) and the fact that p.2 is a density function on R, we see that

. . 1 ., ~ -
sup ¢, (1) <, .(0) = —e 25 sup |pe(t)] < pe2(0) = 1. (7.5.9)
teR S teR

Combining (7.5.8) and the first inequality in (7.5.9), and taking into account that the
function p.2 is integrable on R, we obtain

[1i(n)] < Cem Ve Ve 22|, < Ce™ (||, (7.5.10)

Estimate of I(n). Using the bound (7.3.7), we have that uniformly in s € (0,7),
t € [-4,0] and = € P!,

[Neie(@)(@)] < INGiills, -8, lolly < Ce™ ]l
Together with (7.5.9), this implies
()] < G/ e Ve ]|, < Cemlgll, (75.11)

FEstimate of I3(n). The saddle point method plays a crucial role in deriving a precise
asymptotic expansion for the integral I3(n). For brevity, we define the function Uy,
as follows: for z € C with |z| < 20,

~

Vsa(2) = T (9) (2) 15 (2) P2 (2), (7.5.12)
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which is analytic in the open disc Bys(0) = {z € C : |2| < 2} due to the analyticity of
the mappings 2 +— Il ., 2 = ¥, (2) and z = p.2(2). Recalling that K,(z) = log A, .,
making a change of variable z = it, we rewrite I3(n) as

is
I3(n) = —isas\/ﬁe”hs(l)/ " K@=y (—iz)dz. (7.5.13)
—id

Consider the saddle point equation: K(z) —1 = 0, that is,

Zk:—l

Vo k =1, where v, = AP (s). (7.5.14)
kz_; (k—1)!

This equation has a unique solution z; which is called the saddle point given by

1 ] — Vs,3 12— Vs,4Vs,2 — 373,3

= B4, 7.5.15
Vs,2 27?,2 6%5,2 ( )

zs = 2z5(l) :

Similarly as in (7.5.7), for sufficiently small [, the series on the right-hand side of
(7.5.15) is absolutely convergent by the theorem of the inversion of analytic function.
It follows from (7.5.15) that z, is real-valued and z; — 0 as [ — 0. Moreover, zg > 0
for sufficiently small [ > 0, and z; < 0 for sufficiently small [ < 0. Since the function
U, . defined in (7.5.12) is analytic in the open disc Bgs(0), applying Cauchy’s integral
theorem, we are allowed to choose a integration path which passes through the saddle
point zs to rewrite I3(n) as

I3(n) = —isas\/ﬁenhs(l){/ + [ + }e"(KS(Z)_Zl)‘Q[fs,x(—iz)dz. (7.5.16)
Ly

Lo Ls

where Ly = (—i0, zs — i6), Lo = (25 — 16, 25 + 16), Ly = (25 + 6, i9).

The remaining part of the proof consists of giving precise estimates of these integrals
over Ly, Lo, L in (7.5.16).

We first deal with the integrals over Ly and Ls. From (7.3.7), we get that |1, .(¢)(z)| <
c||¢|lse uniformly in s € (0,7), |2| < 2§ and z € P, In view of (7.5.3), by simple cal-
culations we see that |@E;€(—Zz)| < §, uniformly in s € (0,7) and 2z € L;ULs. Since p.»
is analytic in a small neighbourhood of 0, we have |p.2(—iz)| < ¢ for all z € L; U Ls.
Hence, we get

. C
sup  supsup [, (~i2)] < gl < Cliple (75.17)
s€(0,n) 2€L1UL3 z€P?

Recall that from (7.5.15) we have that z;, — 0 as [ — 0. From (7.5.6), we get
K,(it) = —1o2t* + O(t?), which implies that [e"":(")| < e=575 for sufficiently small
t. Combining this with the continuity of the mapping z — K,(z) in the neighborhood
of 0 yields that |e"+()| < e=19%% for any z € L; U Ls. Since lz, > 0 for sufficiently
small [, it holds that |e™*| < 1 for z € L; U L3. Consequently, using (7.5.17), for

sufficiently large n, we obtain that uniformly in s € (0,7), z € P! and || = o(1),

‘_Z{/ * }en(KS(z)Zl)‘I’m(—iz)dZ < Cse™ (|| oo- (7.5.18)
Ly Ls
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In the sequel, the proof is devoted to dealing with the integral over Ly in (7.5.16).
We make a change of variable z = z, 4 it to get

—isas\/ﬁe”hsu)/ e"(KS(Z)_ZZ)\IJW(—iz)dz
Lo

5 , ,
_ SO_S\/ﬁenhs(l)/ en[Ks(zs+zt)*(zs+zt)l}\Ijsw(t —izs)dt = I31(n) + Is2(n),

where we assume n > 3 and

I31(n) = sogy/n =™ /,; e”[KS(ZSHt)_(ZSHt)”\I/W(t — izg)dt,
n~ 2 logn<|t|<é

Iss(n) = sog/ne=0 / . s Gati=( 4y (1 —jz,)dt.
[t|]<n™ 2 logn ’

To control I3;(n) and I3(n), we first derive an expansion for K,(zs + it) — (zs + it)l.
Using Taylor’s formula for K, we get that for |t| < 6,

o K(’“ (it
K (25 +it) — (2, +it)]l = K,(z,) — 2l + Z 6"

() + Z )(”> , (7.5.19)

where using (7.5.6) and (7.5.15) we have

2

he(l) = D +O(1*). (7.5.20)

202

Hence I3;(n) and I33(n) can be rewritten as follows:

o KM g ank
I (n) —sas\/_/ " e S (t — iz, ),

3 log n<|t|<d
o x(F )(z )itk

I2(n) = so/n . e"

[t|l<n™ 2 logn

U, . (t —iz)dt.

FEstimate of I31(n). Since A”(s) > 0, using (7.5.6) we see that K*)(z,) > 0 and
D)
thus R(>"p2, %ﬁ)(’)lﬁ) < —502t? < —ct?, uniformly in s € (0,7). By (7.5.3), it holds
uniformly in n~2 logn < |¢| < (5 that

—2es—iett+ezs c c

< <
(s+2)2+2 Istal s

o

.
it =izl = |

This, together with the fact that the functions z — Il , and z — p.2(2) are uniformly
bounded in a small neighborhood of 0 in the complex plane, yields that |, (t—iz,)| <

¢|l¢lloo, uniformly in s € (0,n), z € P' and n~ 2logn < |t| < 6. Consequently, we get

L1 (n)] < c|lglloov/n / e~ dt < Ce 18| ]| . (7.5.21)

3 log n<|t|<o
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FEstimate of I33(n). Since o, = \/A”(s) > 0, by a change of variable t' = to,\/n, we
get

oslogn 2 0o ap(s)(in)k t
I3o(n) = s/ e’Tezk:3 nF /2T U o (——= — iz,)dt,
—oslogn ’ nA”(s)
(k)
where ay(s) = Ks (z) Note that as n — oo, uniformly in |t| < oslogn and s € (0,7),

it holds that

6

t ; 3
o 2430 ot 4 iz (s)t 0 log”n 7599
For brevity, we denote
t .
tp = — 0z, (7.5.23)

gs\/n
In view of (7.5.12), we decompose the function VU, , into four terms:

where

Then we have

where for j =1,... .4,

6

_ [oslogn 2 ias(s)t? log” n
Jj(n>_s/gsbgne . [1— G HO )| Rt

Estimate of Ji(n). Using Proposition 7.3.2 and (7.5.15), we have, uniformly in
rzeP se(0,n) and |t| < oslogn,

M (¢)(@) = mo(9)] < eltalllol < ¢ (} m) el

From (7.5.3), we get

—2es—1iety c c c

= <
\/(s+z)2+ R
s o2n

s

(& c

< -
s+,

[se(ta)] =

s+ ity
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where in the last inequality we use (7.5.7) and (7.5.15). Combining the above two
inequalities with (7.5.9) gives |hy(t,)] < g(% + [I)|l¢lly. Hence, we obtain that

uniformly in s € (0,7), x € P* and ¢ € B,,

me<cﬂk+m)mw (7.5.26)

Estimate of Jy(n). It is easy to verify that

e el
patt) - pa0) < Sl < & (T ).

Combining this with (7.5.25) gives |ha(t,)] < <1 (LL 4 ]1])||¢]lo. Hence, uniformly in

et s\y/n
s€(0,n), x € P! and ¢ € B,,

me<chk+m)mu. (75.27)

FEstimate of J3(n). A careful quantitative analysis is required to provide a precise
estimate of J3(n). In view of (7.5.23), we have

R R efistn -1 1 1
¢s,e( ) ws,e( )=e s + it, te s+at, s

Using the inequality |e* — 1| < e%®|z| for 2z € C, and taking into account of (7.5.23)
and(7.5.25), we have

67255

s+ ity |s +it,| s

eMW—w: ZHw“%—1u<c<m

Thus, using the fact that p.2(0) = 1 and |75(¢)| < ¢||¥]| 0,

oslogn 2 ias(s)t3 login | _,.e®—1_ _
2 |1 — 0] 2 . 0)7,
S/—aslogne [ 6\/ﬁ + ( n ) € s +itn ng( )7T (90)

1
<e <ﬁ + |z|) 1 ]lse- (7.5.28)

Note that
11 1-alsta) —isgts - A
s+it, s s (3—}—28)2—}—% ’

Since the integral of an odd function over a symmetric interval is identically zero, by
simple calculations, we obtain

S/as logn e‘é [1 B iog(s)t? N O(logﬁ’n)] < 1 _ 1) dtﬁg2(0)ﬁs(s0)|

—oslogn 6\/ﬁ n S + Ztn S
i 1 i, 1
< oS C|— 00+ 7.5.29
CQHW+@+mn“W (2= el (75.29)
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Consequently we conclude from (7.5.28) and (7.5.29) that

o1 1
< — 4 — 4+ — . 0.
il < e (M o ol (75.0)

FEstimate of Jy(n). From (7.5.2) and p.2(0) = 1, we see that

Os logn _ +2 logﬁ n

Jin) = m(@)e = [T 1o

—oslogn

L )]dt. (7.5.31)

t2
Since V271 > [T o~Tdt > 27 — L and e7** = 1+ O(s), substituting these

—oslogn
estimates into (7.5.31) gives

log®n

Ji(n) = VErm(p)e |1+ O] = Varm (o)1 + O(s)).

It follows that

Ti(n) = V2, ()| < Csllgll (7.5.32)

In view of (7.5.24), putting the bounds (7.5.26), (7.5.27), (7.5.30) and (7.5.32) together,
we obtain that uniformly in s € (0,7), z € P!, ¢ € B, and |I| = o(1),

tanl) = VB )] < ¢ =+ 1) Bl e (U ) el

Substituting this and (7.5.21), (7.5.18) into (7.5.16), we conclude that

1) - Vamo)| < oS+ ) ol + e (M 4 ) bl

Together with (7.5.10) and (7.5.11), this completes the proof of Proposition 7.5.1. [

For s < 0, let
¢s(u) = e <oy, u€R.

With the notation in (7.5.1), for 0 < ¢ < 1 the function ¢ _ is defined as follows:

T.(u) =0 when u > &; ¢f_(u) =1 when u € [—¢,¢]; ¢/ _(u) = e when u < —e.

From basic calculations, one can give the explicit expression for the Fourier transform
+ .
of 7.

. 1
et t € R. 5.
; +e —— € (7.5.33)

ot _(t) = /Re_it" T (u)du = 2i

8, S,

This function can be extended analytically to a small neighborhood of 0 in the complex
plane: for any z € C with |2| < s,

3 (2) = 2@,008(52)

$,E

+ eiez 1
z —S — 1z

(7.5.34)

In the sequel, for any fixed y > 1, we choose s < 0 satisfying the equation:

A(s) — N(0) = —;%. (7.5.35)
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Proposition 7.5.2. Assume conditions B1 and B2. Let ¢]_(t) be defined in (7.5.33).
Suppose that s < 0 satisfies the equation (7.5.35). Then, for any 0 < ¢ < 1 and
sufficiently small n > 0, we have, uniformly in s € (—n,0), v € P, y € [1,0(y/n)],
p € B, and l € R with |l| = o(|s]),

s /ne™ O [ TR () (@) (050t~ Vo (o)

<o) el + e (1L L g
~ \/ﬁ 90 Y s 827’L 90 o

The proof of Proposition 7.5.2 can be carried out in an analogous way as that
Proposition 7.5.1. We omit the details.

7.6 Proof of Cramér type moderate deviation ex-
pansions

We now formulate the moderate deviation expansion in the normal range y € [0, o(n'/6)]
for the couple (X?,log |(f, G,z)|).

Theorem 7.6.1. Assume conditions B1 and B2. Then, we have:
(1) uniformly in f,xz € P!, y € [0,y/logn] and ¢ € B,,

E (X7 Ltog (7.Gna) -n5vioy)] y+1
;Un = =y _.I_ O< lOg’fl),
et () +llel0(=
E[@(X,f)]l{logw an)|—n,\<—\/ﬁoy}} y+1
: = (o) + ||l O( logn);
e )+ el 0( -
(2) uniformly in f,x € P, y € [\/Iogn,n*1] and ¢ € B,,
E[‘P(Xﬁ)ﬂ{logI(fyan>|—n/\>x/ﬁUy}} =v(p) + |lo| 0(1)
1= 8(y) T/
E (X)L og (7.6} -mr<—viiny} — () + ||| O(1>.
B(—y) A2 )

(3) uniformly in f,x € P, y € [n1/10 0o(n/%)] and ¢ € B,,

E [@(Xff ) f10g ¢ f,ananA%/ﬁay}}

~ () + Iolh0( 22

1—2(y)
E | (X)L (.Gut-mi—vimn | _ v(p) + Il O<y3)
(—y) T\

The proof of Theorem 7.6.1 is based on the moderate deviation expansion for the
norm cocycle log |G,z| proved in [86] and on the following lemma established in [10,
Lemma 14.11].
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Lemma 7.6.2. Under conditions B1 and B2, for all € > 0, there exist ¢ > 0 and
ko € N, such that for alln >k > ko and f,z € P!,

P(|<fa Xl < 6_6’“) < ce~ .

Proof of Theorem 7.6.1. Without loss of generality, we assume that ¢ is non-negative.
The proof of Theorem 7.6.1 consists of establishing the upper and lower bounds. We
only establish the first assertion in Theorem 7.6.1 since the proof of the second one
can be carried out in a similar way.

Upper bound. Recall that it is proved in [86] that under conditions B1 and B2, it
holds uniformly in x € P!, y € [0,0(y/n)] and ¢ € B, that

]E[SO(Xx)ﬂ{l ¢ |G| —nA=/n y}] v oy +1
n o) nZ|—nAz\/no ¢( )[ )
=evr Vil |u(p) + O()} 7.6.1

Since log |(f, G,x)| < log |Gz, this implies that there exists a constant C' > 0 such
that uniformly in f,x € P! and y € [0, 0(y/n)],

[ ( gc) {log |{f,Gnz)|—nA=y/n y}:| v +1
E‘P‘(nﬂ o ,Gnx)|—nA=/no C()( Y )

Lower bounds. By Lemma 7.6.2, we get that for all € > 0, there exist ¢ > 0 and
ko > 1, such that for all n > k > kg, and for all f,z € P,

IP’(log |(f, Gpa)| —log |Gpz| < —5l€) < ce” .

Using this inequality, we get

I, > EV(X )L {10g |(£,G ) —nrs/moy} L{log [(f,Gna)|~log |Gna|>— ek}}
>E[‘P(X )L f1og |G| —nAs aoy+ek} L{log [(f,Gna)|~log |Gna|>— ak}}
>E{%0(X ) 1og |G| nA>f0y+sk}} E{@(Xn)ﬂ{log|(f,an>|flog|Gn:c|<*€k}}
>E[SO(X )1 {10g |Gl — n)\>fay+5k}} ce™ ||| - (7.6.3)

To establish the first expansion in assertion (1), it suffices to prove that uniformly
in f,x e P,y e€0,y/logn] and ¢ € B,,

E [ (X3) Litog 5, Gus) 03 viiow) y+1
) Z > v ©) — c|lp ( log n) 7.6.4
= (o) = elielh (" (7.64)

Take k = [Cilogn] in (7.6.3) and denote y; = y + Céli\;%n, where C, > 0 is a fixed

sufficiently large constant. Applying (7.6.1), there exists a constant ¢ > 0 such that
uniformly in f,z € P41 y € [0, /Iogn] and ¢ € B,,

E[SO(XS)H{log\Gnm|fn)\>\/ﬁoy+sk}:| - yf’ +1

= = ve) ~ellelh

(7.6.5)
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We claim that uniformly in y € [0, 1/logn],

+2
1—®(y) _1_fzj“”e_7dt>1_cy+1

L=0(y) — [eear NG

1>

log n.

Indeed, when y € [0,2], one can easily see that the inequality holds; when y €
2 2
2,/Iogn], one uses the basic inequality e’ I e Tdt > % - y% > % It is easy

to check that y?/? = O(L\/—%l)a uniformly in y € [0, /logn]. Consequently, we get,

uniformly in f,z € P41 y € [0,/Iogn] and ¢ € B,,

E[o(X2)T 105 \anl—nxzﬁay%k}} clloll
1= (y) R

This, together with the fact that e~ /[1 — ®(y)] decays to 0 faster than L, concludes
the proof of (7.6.4).

To establish the first expansions in assertions (2) and (3), we take k = Cjy?
(7.6.3), where C; > 0 is a fixed sufficiently large constant. In the same way as in
(7.6.5), we get that, with y; =y + Ciyf, uniformly in f,z € P41, y € [/Iogn, o(n'/%)]
and ¢ € B,,

> v(p) -

log n.

E{90<Xg)]l{log\Gnm|—n)\2\/’7wy+5k}} — (o) — o] yi+1
1—®(y) T

(7.6.6)

2
Using the 1nequahty > e f ~Tdt > L for y > 0, by elementary calculations,

1_
y
we get that unlformly inye [\/log n,o(n'/®

0

]_—(I) ]. y2 y% 3
1><y1>>y<1_2>622 (1_)<1_Cy)_
1=o(y) ~ wn Y7 y? Vn

Takmg into account that yi/tl = O(yf;%l) and that e=“1v" /[1 — ®(y)] decays to 0 faster
than £, we obtain the first expansions in (2) and (3). O

Theorem 7.6.3. Assume conditions B1 and B2. Then, we have, uniformly in f,x €
P, y € [n'/, o(\/n)] and ¢ € B,,

E[(;D(Xﬁ)ﬂ{log|(f,an>\—n)\>\/ﬁoy}} —eﬁC(ﬁ){u(go)Jr ™ O(ylogn)]
— , :

1—(y) vn
E[SO(er)]l{log\(f,an)|—n/\<—\/ﬁUy}} :e,\%g(f%) [V(go)—i- ||90H O(ylogn)]'
o(—y) T\ vn

Proof. The proof of Theorem 7.6.3 is based on the Cramér type moderate deviation
expansion for the norm cocycle log |G, x|, Proposition 7.5.1, and the Hélder regularity
of the stationary measure 7, on the projective space P!, see Theorem 7.4.1.

Without loss of generality, we assume that ¢ is non-negative. We first establish the
first assertion in Theorem 7.6.3. Using the Cramér type moderate deviation expansion
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for the norm cocycle log |G, x|, the upper bound has been shown in (7.6.2), hence it
remains to establish the lower bound.
From the change of measure formula (7.3.3) and the fact A = A’(0), we get
An = E|@(X3) L 1og](£,Gua) |-n )2 vion)]
=Ts (x)’in(‘s)EQ? |:(90Ts_1)(X7mL>€_SlogGnmﬁl{log|<f,an)|>nA’(0)+\/ﬁay}] : (767)
Denote T? = log|Gpx| — nA'(s) and observing that log|(f, Gpx)| = log|Gnz| +

log | f(X?)|. Choosing s > 0 satisfying the equation (7.5.4), it follows from (7.6.7)
that

Ay = ry(@)e N OB G (o) (XD e Ling p10g (x50} -

Using (7.5.4), one can verify that
2 3

SN@yﬂu@_gn—ibqj%y (7.6.8)

where ( is the Cramér series given by (7.2.1). Therefore, A, can be rewritten as

2 3

vt oy _ o\ ST
A =ry(@)e TSV Bge [(ors ) (XDe ™ Ly o s(xiz01] -

For brevity, set Y,/* := log |f(X?)| and M,, := [logn], where [a] denotes the integer
part of a real number a. For fixed 0 < § < 1, denote

I = (=6k,—6(k —1)], keN.

Since the functions ¢ and r are positive, we have

2 3 My,
_L_‘_L Y _ z _sT"™
A, = rg(x)e 2 ) Z Eg: [(907"5 1)(Xn)6 o l{Tg+Y,{’z>0}1{Y,f'zelk}}

k=1

y2

_Y_ i v M’n — x —sTr
TS B (e VX Ly ey Lizg-sioy) -
k=1

> ry(z)e

Introduce p, (z) = (1 — Lx—l') for © € [—e1,¢1], and p., (x) = 0 otherwise. For any
k € N, denoting xx(z) := lizer,) and X, (v) = infuep, (o) X(7'), one can verify that

Xiee, (2) S (Xjoe, * Per)(@) < Xi(2), 7 €R (7.6.9)

For short, denote Xi(x) := (x4, * p=,)(x), © € P, which is Hélder continuous. Let

@/)S(u) — e—suﬂ{u>0}7 u e R,

and

Pline (@) = (pr; ) (@) Xelog [(f,2)]), = € P,
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With the above notation, it follows from the inequalities (7.6.9) and v > ¥ _*p.> that

_2 8By Mn _ " my  —sTS
Ap = ry(@)e” TR S By [(ors VXY™ iy —arz0) |

k=1
() F R S0 e [of L (XT)0(TE — )]
k=1
7ﬁ+ 3 Mn
> ry(z)e Z e Bgy [l ., (X0) (W55 pe) (T — 0F)|
=: B,. (7.6.10)

Since the function p,2 is integrable on R, by the inversion formula, we have

ws s*pE 2 / Ztuwss ) u € R

Substituting u = T,y — dk, taking the expectation with respect to Eq:, and using the
Fubini theorem, we get

2

Ts(I) 2y (L) & Sk itsk n ~
B, = 2 e 2 Vari\vn E e ? / - Rglt(cpskgl)( x) ;E(t)pgz(t)dt, (7.6.11)
T bt R

where

R a(@hne) (@) = Boe (o) (X7

Since |I| = O(*%E2), using (7.5.20), we have that uniformly in s € (0,7),

log*n

e =14 O(nl?) =1+ O(
n

). (7.6.12)

Applying Proposition 7.5.1 with | = % and ¢ = <p£k751, and taking into account of
(7.6.12), by elementary calculations, we conclude that uniformly in x € P!, k € [1, M,,],

and y € [n'/%, o(y/n)],

—1 n . ~ 2m
[ e R (L ) (@) (0 ()t = 7oL ) —
R sy/nA"(s)

Lo et - = (0 L) et

s\/_ vn 905 kg1 syn\s = s2n Poker
€ !

_y\/ﬁHgos,k,mH’Y_ \/ﬁ”gps,k,slHOO'

Using the inequality +/ 27ryey7[ — ®(y)] = 1 for any y > 0, it follows that

~

Jr 6”t5kR?zt(90£k,el)(17) se(t)p=2(t)dl ! 21y
- Ws(@s,k,al)
51— D(y) sy A(5)
c cy
> =Sl = el (76.13)
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Note that \/A"(s) = o[l + O(s)]. From (7.5.7), we have —%2= = 1 + O(s), and thus

sov/n
S4 /nA”( )

= 1+0(s). Note also that |r,(z) —1| = O(s), uniformly in x € P'. Therefore,
taking the summation with respect to k € [1, M,,] in (7.6.13), we get

B,
Y3 0y
eV - @(y)]

A s c cy
oY e (ﬁusoi,kﬂ bt elelalle) (61

k=1

1_03 Ze s (pskal)

We now provide an estimate of the first term in (7.6.14). Using (7.6.9), we have

M,

> e (o) Ze“’“ [, xellog|(f.a))p(w) s (d)

k=1

> 35 [ v (o8 {f.a) D@ (da).
k=1
Notice that

Xi2e, (2) 0 10g | f| = Lptog|(s.91en} (€) = Lgtog| (et }(T):
where
Ipe, = (= 0k, =0k +2e1| U (= 6k — 1) — 261, =3 (k — 1)].

It follows that
My
S e ry(¢l,.)) = Bt — B, (7.6.15)
where
M
Bn,l = Z 6—85k /]P)1 :H-{log|(f,'>\61k}(x%D(x)ﬂ-S(dx)?
k=1
My
—sdk
Bz =3 ¢ [ Ljog pien.) (0)p(@)m (da)
k=1
Control of B,, 1. It is easy to see that

Bur= 3¢ [ Log i ieny (@)p(a)m. (dr)
k=1

_ Z €—S5k? /]Pl :ﬂ_{log|<f7,>‘61k}($>g0(fb)ﬂ's(d$)
k=Mn+1
= m (Pl = X e [ Logigpieny (@)@ (da)
k=Mpn+1
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To give a bound for the second term in the above equality, we need to apply the
regularity of the stationary measure m,. Specifically, by Theorem 7.4.1, we get that
uniformly in s € (0,7),

[e.9]

> e " /1 Lgrog|(£.)leny () p(x)7s(dix)
k=M +1 P

< ligllooms ({2 10F )] € (0,674]) < Cem 0] <

L el
! el

Consequently, we obtain

Bn,l = Ws(@“fa >|S> (7616)

Ll
i Pl

Control of B, 2. Again, the Holder regularity of the stationary measure 7, is
required to handle B, 5. Note that

MTL
Bua < [l¢llee D s ({z : log [(f, )] € Tk, }) -
k=1

Observe that
m (o slog|(fa)] € D) = m({a s (o) € (™ e 42} )
4 W({x N, @)| € (e dtk-D-2e1 e—6<’f—1>]}). (7.6.17)
Notice that there exist f; = f1(d,k,e) € P! and fo = fo(, k,e) € P! such that

Ws({x C(fo)] € (6_%’6_6“%1]})
<m({o: 1)l € (0,2 — e}
n Ws({x (fa, )] € (0, o Ok+2e1 _ e—ak]})' (7.6.18)

From Theorem 7.4.1, we get that there exists a constant ¢ > 0 such that, uniformly in
fl € IP)17

775({33 : |<f1,SL’>| c (O, e Ok+2e1 _ efék]}) < C(676k+251 _ 676k>c
— Cefcék(e%l o 1)0
A similar assertion also holds for the second term in (7.6.18). Hence

M,

Z?TS<{.T (f, x)| € (e70F, 6_6k+2€1]}) < Ofe* — 1)~ (7.6.19)

k=1

In the same way as in the proof of (7.6.19), one can check that

%’f o ({: |(f 2)] € (770D D) < O(1 — e, (7.6.20)
k=1
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Combining (7.6.19) and (7.6.20), taking ¢, = n~? with 8 > 0 sufficiently large, we
obtain

BzéCWMR@%“—U“+CMﬂmU—64?V<j%hﬂm- (7.6.21)
Substituting (7.6.16) and (7.6.21) into (7.6.15), we conclude that
My C
z; To(@hker) = Tl (f, ) )-;E§H¢Haw (7.6.22)

We now give an estimate of the second term in (7.6.14). Note that uniformly in
s€(0,n), feP, peB,and k € [1, M,],
162k e lloe < Cllolloc

and

Cllell Cllell
f oo [e'e}
15 ke llv < Cllelly [e—0k+2e1 — —0k]y + [e30—1) — g=oh-D)=2e1]y"

Recalling that M,, = [logn] and ¢, = n=? with 8 > 0 large enough, taking v > 0
sufficiently small, we get an upper bound for the second term in (7.6.14):

S
kzle s (\/ﬁH(ps,k,aH'Y \/—||903k51||00>

My,
1l + Eluoo)
kzl<f merl f *
logn ylogn
lelly + C = liglls + C il + C ]l
O Wk e = e O
€ 1
<C +Cyogn

Combining this with (7.6.22), we conclude that
B,
y3 Y
eV L — d(y)]

> L+ 0(s)][mael (1) %kum

nc ylogn
CREWM C\mﬂﬂ@

Note that uniformly in s € (0,7), we have

ms(@l(f,)7) = v(e) + O(s).
This implies the desired lower bound: there exists a constant ¢ > 0 such that uniformly
in f,z € P! and y € [n'/5, o(y/n)],
An 2 (L) Y ylogn
—_— v(p) —c—=|l¢|ly — c——F—||¥||oc |-
= () = el — L Il

The proof of the first assertion in Theorem 7.6.3 is completed. Using Proposition 7.5.2
instead of Proposition 7.5.1, the proof of the second assertion in Theorem 7.6.3 can be
carried out in a similar way. O]

Bt
<k
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