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LAW OF LARGE NUMBERS FOR THE SPECTRAL RADIUS OF
RANDOM MATRIX PRODUCTS

By RICHARD AOUN and CAGRI SERT

Abstract. 'We prove that the spectral radius of an i.i.d. random walk on GL;(C) satisfies a strong law
of large numbers under finite second moment assumption and a weak law of large numbers under
finite first moment. No irreducibility assumption is supposed.

1. Introduction. Let i be a probability measure on GL4(C). For n € N,
denote by p*" the n-fold convolution of p by itself. This is the distribution of
the product X, --- X, where X;’s are independent and identically distributed
(i.i.d.) random variables with distribution p. Recall that a probability measure
on GL4(C) is said to have finite kth moment if

/ (log N(9)) " du(g) < o=

where N (g) =max{||g||,|[¢g""||} for some operator norm || -||. This definition does
not depend on the choice of the operator norm.

The classical law of large numbers of Furstenberg-Kesten [FK60] describes the
asymptotic growth rate of the product L,, := X, --- X in norm. More precisely, it
says that if 4 has finite first moment, then

1 5.
ElogHXn"‘Xlu L—SNW\I(M%

where the constant A;(x) € R is defined by this almost sure convergence and called
the first Lyapunov exponent of .. Nowadays, this convergence can be deduced from
the subadditive ergodic theorem due to Kingman [Kin73].

The aim of this paper is to establish the analogous results for the spectral
radius. Unlike the operator norm, the behaviour of the spectral radius is highly
chaotic under multiplication of matrices. For instance, it does not enjoy a simple
property such as submultiplicativity.

Our first result is the following law of large numbers for the spectral radius un-
der finite second moment assumption. For g € GL4(C), let p(g) denote its spectral
radius.
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996 R. AOUN AND C. SERT

THEOREM 1.1. (Strong law of large numbers) Let u be a probability measure
on GL4(C) with finite second moment and (X,,)nen a sequence of independent
random variables with distribution u. For everyn € N, let L, = X,,--- X|. Then

1 a.s.
~logp(Ln) —=— Ai(w)-

Our second result is the weak law of large numbers for the spectral radius under
the optimal assumption of finite first moment.

THEOREM 1.2. (Weak law of large numbers) Let i be a probability measure
on GL4(C) with finite first moment. With the notation of Theorem 1.1, %log p(Ly)
converges to \j(u) in L. ie,

E <‘%logp(Ln) - AI(N)D ——0.

n—r+-oeo
In particular, %log p(Ly,) converges to N\ (1) in probability.

Remark 1.3. (Convergence of the moduli of other eigenvalues) More generally,
our results yield the corresponding laws of large numbers for the moduli of all
eigenvalues of the random matrix products: given g € GL4(C), denote by p(g) =
(p1(g),-.-,pa(g)) the d-vector of moduli of eigenvalues of g ordered by decreasing
order. Then, if 4 has finite second moment the following convergence holds almost
surely

Liog (L X

—log p(Ln) ——— M),
where X(11) = (A1 (1), ..., Aa(p)) is the Lyapunov vector of 1 (see §2.3). The ana-
log result for the weak law is also true.

A strong law for the spectral radius was previously proved by Guivarc’h
[Gui90, Théoreme 8] and Benoist-Quint [BQ16b, Theorem 14.12] under two
additional assumptions. The first one is of algebraic nature and supposes that
the Zariski closure of the group G/, generated by the support of ;. acts strongly
irreducibly on C?. The second one is a moment hypothesis and supposes that
has finite exponential moment.

Our approach is purely dynamical: it is based on the first Lyapunov gap, i.e.,
the integer s = 1,...,d, such that A\j(p) = --- = As(pt) > As41(p). This allows
us to obtain Theorems 1.1 and 1.2 without the strong irreducibility assumption.
Such an approach is inspired by [AG19]. The improvement concerning the moment
assumption on p is based on large deviation estimates for cocycles established by
Benoist-Quint in [BQ16a].

A notable feature of the laws of large numbers for the spectral radius concerns
the i.i.d. assumption. The Furstenberg-Kesten law of large numbers for the norm
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holds for any random product L,, = X, - -- X| with ergodic stationary increments
X;. In Section 4, we present a simple example of an ergodic stationary random walk
with Markovian increments for which Theorems 1.2 and 1.1 fail. Similar examples
can be found in the work of Avila-Bochi [AB02]. On the other hand, we recall that
for any ergodic stationary random walk L,

timsup - log p(Ly) 22 Ay (1),
n—feo T
thanks to Morris [Morl2] (see also [AB02, OR17]).

Our proof of the strong law of large numbers is based on a careful quantitative
analysis of the distance between the attractive point and the repelling hyperplane in
the projective space of random products L,,. This approach based on, among others,
large deviation estimates is the reason why we are only able to prove the strong
law of large numbers under finite second moment assumption. The corresponding
question with finite first moment remains open. On the other hand, the proof of
the weak law needs only a qualitative version of the proof of the strong law. This
accounts for the weaker and optimal finite first moment assumption in Theorem
1.1.

Finally we note that both of Theorems 1.2 and 1.1 are also valid for the right
random walk R, = X;--- X, under the same assumptions, by considering the
transposed random walk. Also, Theorems 1.1 and 1.2 remain true if we replace
C by any local field of arbitrary characteristic. Since the proofs can be adapted
without any substantial difficulty, we will restrict ourselves to C.

Acknowledgments. Both authors have the pleasure to thank AUB, CAMS and
ETH Ziirich for hospitality and excellent working conditions.

2. Preliminaries.

2.1. Linear algebra. We write V = C%; we endow V with the canonical
Hermitian structure and denote by || - || the associated norm on V' as well as the
operator norm on End(V"). For convenience, we shall work with this choice norm
but we remind that our results and hypotheses do not depend on such a choice of
norm. We denote by /\k V' the kth-exterior power of V' that we endow with the
induced Hermitian structure.

Let P(V') denote the projective space of V. For every non-zero vector v € V
(resp. non-trivial subspace E of V), we denote by [v] = Cv (resp. [E]) its image in
P(V'). We endow P(V') with the Fubini-Study metric § defined by:

V=[], y=[w] €P(V), 6&(z,y):= [loAwll

[vllflwll

The action of g € GL(V) on a vector v will be simply denoted by gv, while the
action of g on a point = € P(V') will be denoted by ¢g- .
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Let (eq,...,eq) be the canonical basis of V. Denote by K = Uy(C) the
unitary group, by A C GL4(C) the subgroup of diagonal matrices with pos-
itive real coefficients. We denote by AT C A the sub-semigroup given by
A" = {diag(ay,...,aq) | a1 > ap > --- > aq}. The KAK decomposition (or
the singular value decomposition) states that GL;(C) = K AT K. For an element
g € GL4(C), we denote by g = kga(g)l, a KAK decomposition of g, i.e., kg,ly € K
and a(g) = diag(a;(9g),...,aq(g)) € A*. In this decomposition, the middle factor
a(g) is uniquely defined. Moreover,

as(g9) _INgl
ai(g)  gll*

Even though the choice of k4 and [, is not unique, we fix once for all a privileged
choice of a KAK decomposition. We call attracting point and repelling hyperplane,
respectively, the following point in P(V') and projective hyperplane of P(V'):

:E;r = [k‘gel], Hg< = [<l;1€2,...,l;16d>].
Observe that
Hy = (Cog)*
We finally recall the following lemma that allows one to compare the norm and
the spectral radius of a matrix using the geometry of its projective action.
LEMMA 22. [BQI6b, Lemma 14.14] Let g € GL(V). If d(x), H;) >

2,/ %9, then

plg) o(zy, Hy)
lgll 2

2.3. Some background on random matrix products. In this part, we re-
call some classical results of random matrix products theory, and prove Proposition
2.5 and Proposition 2.7. The former is based on large deviations for cocycles due
to Benoist-Quint (Theorem 2.4) and will be key to prove the strong law with a fi-
nite second moment. The latter will be useful for the weak law under a finite first
moment. It relies on Lemma 2.6 which generalizes a known fact under strong irre-
ducibility assumption.

Let 1 be a probability measure on GL(V') with finite first moment. We denote
by G, the group generated by its support. Let L, be the subspace of V' given by

L,= {v e V\{0}| limsupllog | L] < A1 (w) a.s.}.
n—+4oo T

Furstenberg-Kifer [FK83, Theorem 3.9] and Hennion [Hen84, Théoreme 1]
showed that L, is the largest G,-invariant subspace of V' such that the Lyapunov
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exponent of the restriction of L,, is strictly smaller than A; (1). Moreover, for every
v € V'\ {0}, the limsup in the definition is actually an almost sure limit.

A probability measure v on P(V') is said to be pu-stationary if u*v = v, in
other words, if for every continuous function f on P(V), [ f(g-x)du(g)dv(z) =
f f dv. Furstenberg-Kifer [FK83] and Hennion [Hen84] showed that A () can be
expressed as

2.1) At (p) = sup { / / log HHvaHH dy(g)dv([v]) | pxv = v}.

In particular, when L, = {0}, for every p-stationary probability measure v on
P(V), [[log lavl g4(g) dv ([v]) = A (p), ie., the additive cocycle o(g,[v]) :=

[[oll

oo
log *7

function ¢ on G x X that satisfies o(gh,x) = o(g,h-x) + o(h,x) for every
(9,h) € G* and = € X. Furthermore, if 7 : G, — GL(V/L,,) is the canonical
projection and 7, 4 is the pushforward of x4 by 7, then since the Lyapunov exponent
of the restriction of L,, to L,, is strictly smaller than A; (1), it follows from [FK83,
Lemma 3.6] that we have A (m.p1) = Ai(p) and L, = {0}.

Below, we recall the following:

has unique cocycle average. Here, by an additive cocycle, we mean a

THEOREM 2.4. [BQ16a, Proposition 3.2] Let G be a locally compact group, X
a compact metrizable G-space, . a probability measure on G. Let 0 : G x X — R
be a cocycle such that [ (sup,cx lo(g,2)])*dpu(g) < +oo. Let o and o, be its
upper and lower average, i.e.,

ot = sup{ [[ 7o) autgyavto)]ew = u}

and similarly for o, with sup replaced by inf. Then, for any € > 0, there exists a
sequence Dy, of positive reals with Y D, < oo such that for every n € N and
re X,

o(Ly,x _
P<% € o, —e,af{—l—e]) >1-D,,.

We note that similar large deviation estimates under weaker moment assump-
tions were obtained by Cuny-Dedecker-Merlevede in [CDM17].
The following result will be crucial to our considerations.

PROPOSITION 2.5. Let i1 be a probability measure on GL(V). Assume that p
has finite second moment. Then for every € > 0, there exists a sequence (Dy,)nen
of positive reals with Y, D,, < oo such that for every n € N and v € V'\ {0},

02 P <6<[v1, oo < ol o e”@'wd) ~1-D,,
v
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and
(2.3) P (en(/\l(u)%) < Lnll < en(/\n(u)ﬁ)) >1-D,,

This proposition is precisely [BQ16a, Proposition 4.1] except for (2.2) where
the authors assume G, to be irreducible (in particular, L, = {0}). However, their
proof gives, without further substantial difficulty, the slightly more precise estimate
(2.2). For the convenience of the reader, we include a proof below.

Proof. It is enough to prove (2.2) since (2.3) follows from (2.2) by applying
it to each vector of a fixed orthonormal basis of V. Let L = L, and G = G, for

simplicity of notation. Also, let o : G x P(V) = R, (g, [v]) — log 1241

ol - It is readily
seen that ¢ is an additive cocycle. By (2.1), its upper cocycle average is a:[ =
A1(p). Thus, by Theorem 2.4, it is enough to prove that for every ¢ > 0, there

exists a summable sequence (D),,),, such that for every v € V'\ L and n € N,

P <5([U],[Lu])e”“'(“)e) < Hﬁ”ﬁ”) >1-D,.
v

For v € V'\ L, denote by 7 its projection onto the quotient V/L. Endow V/L
with the norm ||v + L|| := inf{||v +w||; w € L}. Denote by 7 : G — GL(V/L) the
canonical projection. Then, for every g € G andv € V'\ L,

(o), () = 121

o]l

and

(2.4)

Moreover, the probability measure 7. on V//L has unique cocycle average a;r =
o, = Ai(mp) = A1 (). Applying again Theorem 2.4, we obtain the desired esti-
mate. U

Now, we introduce the tools needed for the weak law of large numbers. First,
we recall that the other Lyapunov exponents A\ (u) for k = 1,...,d alluded to in
the introduction are defined by the following almost sure limit

1
(2.5) —logak(Ln) —_— )\k(,u),
n T—$00

which exists in view of Furstenberg-Kesten’s theorem.

The following lemma is of independent interest and generalizes [BL85, Corol-
lary 3.4] where the result is proved under a strong irreducibility assumption. The
proof combines Oseledets’ theorem and Furstenberg—Kifer and Hennion’s results.
For a related result, see [PS19, Proposition 2.3].
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LEMMA 2.6. Let ji be a probability measure on GL(V') with finite first moment.
For any sequence ([vy))nen in P(V) that converges to some [v] € P(V')\ [L,], we
have

l ||ann || a.s.

2.6) M (p).

no7 lonll o note

Proof. Without loss of generality, we take ||v,,| = 1. In case A\j(u) = --- =
Aa(p), since for every v € V' with ||v|| = 1, we have || L,v|| = aq(Ly,), it follows
by (2.5) that almost surely liminf,, % log || Lyvn || = Aa(p) = A\ (1), showing (2.6).
So suppose this is not the case and let s € {1,...,d — 1} be minimal such that
As(p) > Asy1(p). Write Ly, = kpa(n)ly, in the KAK decomposition where we de-
note a(n) =: diag (a;(n),...,aq(n)). Let ;- be the subspace of V' given by:

Fs = <l;165+1,...,lfbled>.

By Oseledets’ theorem [Ose68], F~ converges almost surely to a random (d — s)-
dimensional subspace F'< of V. For P-almost every w € §2, F<(w) satisfies:

1i1£n%10g (| Lo (w)u| = i (p) —=—=u ¢ F<(w).

But since v & L,,, we deduce by Furstenberg-Kifer and Hennion that 1 log||L,,v||
converges almost surely to Aj (). Hence, almost surely, v ¢ F'<. Up to choosing a
[P-full measure subset of €2, we can suppose that for every w € Q, v € F'<(w). Now
fix w € Q. Since v,, — v, there exist Ny = Ny(w) € N and ¢y = €p(w) > 0 such that
for every n > Np,

5 ([vn], Fy (w)) = €0

Let n > Ny and decompose vy, in V = F<(w) & F< (w). Writing v, = v + v,
we have ||v;7|| > € and we obtain

Lo (@)vn ]| = || La(w)v; + Ln(w)s |
> || Zn(@)on || = |[Enw)or |

= as(n)e() - a8+1(n)’
By the defining property of s € N, we deduce by (2.5) that
1
N <
IAIEElfn 1og || Ly (w)vn || = A1 ().
This finishes the proof. O

We deduce a qualitative version of Proposition 2.5 under a finite first moment
assumption:
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PROPOSITION 2.7. Assume that p has finite first moment. Then for every € > 0,

nn(-9) < In0ll  nxw+e)
(2.7) P <5([v], [Ly])e S € m L,

uniformly in [v] € P(V'), and

(2.8) p(wONMﬂﬂguLnugeMMWHd>___61
n—r+oo
Proof. Convergence (2.8) follows immediately from Furstenberg-Kesten’s
theorem. We prove (2.7). Let ¢ > 0. Using (2.8), it is enough to show that
P(5([v], [L,]) enPilw=e) < M) ——— 1 uniformly in v € V'\ L,,. Moreover,

ol 7 s oo
by compactness of P(V//L,,), it is enough to show that for every sequence (v, )nen

in V'\ L, such that ([0y,])nen converges in P(V/L,,), we have

n(ni(-0) < [Lntnl
(2.9) P<5([Un]7[f3u])€ ST ) e !

Recall that by (2.4) for every v € V'\ {0} we have

|Zwol] [l (Zn)7]

(2.10) > -
o] ligdl

([, [24]),

where 7 : G, — GL(V//L,,) is the canonical projection. Now, since L, = {0} and
A1 (mep) = A1 (1), the convergence (2.9) follows directly from Lemma 2.6. O

3. Estimates when A\ (1) > A\2(p). In this section, we give estimates for
the random matrix products when Aj (42) > A2(x). Our main goal is Proposition 3.1
which shows that with high probability the attractive point a:fn of the random walk
L,, does not stay exponentially close to the repelling hyperplane H fn Proposition
3.1 treats the L? case, while its qualitative version, Proposition 3.8, treats the L'
case.

Given a probability measure ;2 on GL;4(C), we denote by i the pushforward of
1 by the map g — ¢*, where g* is the conjugate transpose matrix of g.

PROPOSITION 3.1. Assume that j has finite second moment and that Ay (p) >
Xa(f1). Then, for any € > 0, there exists a sequence (Dy,)nen with Y, D,, < +eo
such that for every n € N,

P(6(zy ,H ) <e ™) < Dy
The proof of Proposition 3.1 will be done through a series of lemmas.

LEMMA 3.2. Under the assumptions of Proposition 3.1, there exists a constant
C > 0 such that for every x € P(V')\ [L,,] there exists a summable sequence (Dy,)r,
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of positive reals such that for every n € N,
P (5(mzn,Ln x) = e*C”) <D,

Proof. Let x = [v] e P(V)\ [L,]. Given g € GL(V'), one can easily show that

3.1 5(x;r,g~m):5(el,aglg'x)<

Applying Proposition 2.5 to || L,|| and || A\* L,|| gives some summable sequence
(D)), such that for every n,

Let € := (A; — X2)/4 > 0. Since v ¢ L,,, applying again Proposition 2.5 to L,, and
L, v, we get a summable sequence (D! ),, such that for every n,

[ Ll ]l > "
Pl ——2>¢e"| <D,.
< [ Lno] !

Now using (3.1), the desired estimate follows by taking C' := (A\; — \;)/4 and
D, =D, +D.. O

We deduce the following estimate from the previous lemma and Proposition
2.5. It says that the attracting directions of right random products stabilize expo-
nentially fast with high probability. It is reminiscent of the estimates appearing in
the usual proofs of Oseledets’ theorem (see e.g., [Rue79, §1]).

LEMMA 3.3. Under the assumptions of Proposition 3.1, there exist a constant
C > 0, a summable sequence (D,,),, of positive reals such that for every n € N,

P (5($J]§2n,$2n) > e*C") < D,,.

Remark 3.4. Unlike the other lemmas in this section as well as Proposition 3.1,
the result of Lemma 3.3 fails if we replace the right random walk R,, by the left
random walk L,,.

Proof. Fix x = [v] € P(V)\ [L,]. Clearly, for every C' >0 and n € N,

e*Cn
P (5(‘%;2”7‘%;”) > e*Cn) <P <5(R2n .x,IL’Ezn) = 3 >

N e*Cn
(3.3) +P<5(Rn-a:,an)> 3 >

—Cn
+P<5(R2n-x,Rn-x) > >



1004 R. AOUN AND C. SERT

Since v € L,,, Lemma 3.2 gives some C > 0 and some summable sequence (D),),,
such that both P(§(R,, -z a:R ) = e 9" and P(6(Ran -x,mEZTL) > e 9") are
< D), for any n. Thus, by (3.3), it suffices to show that there exists some C; > 0
and some summable sequence (D!'),, such that for every n,

e O "

Indeed, the desired estimate then follows by taking C' = min{C,C,}/2 and D,, =
2D!, + D. To prove (3.4), we observe that

IA® B (X1 Xonv A0) |

B e T
H/\ZRnH”U”2HXn+1'“X2nH
[Ranol [t

Now, we apply Proposition 2.5 to || A> Rp||, || R2nv|| | Rnv|| and to | Xy g1 - - - Xon |
(which has the same distribution as || R, ||). Since A\;(u) > A2(u), (3.4) follows
along the same lines as in the proof of Lemma 3.2. U

The following lemma expresses the fact that, with high probability, the attract-
ing directions of random products do not stay exponentially close to the projective
subspace of lower expansion.

LEMMA 3.5. Under the assumptions of Proposition 3.1, for every € > 0, there
exists a summable sequence (D,,)neN such that for every n € N,

P(6(xy, , [Lu)) <e ™) < Dy,

Proof. Fix x = [v] € P(V)\ [L,]. By Lemma 3.2, there exist a constant C' > 0
and a summable sequence D!, of positive reals such that for every n > 1,

(3.5) P(5(x} Ln-z)=e ") <Dy,
Let now € > 0. By (3.5),
(3.6)  P(d(z] ,[Lu])<e ) <P(5(Lyn-a,Ly) <e T +e )+ D).

As in the proof of Proposition 2.5, for every v € V'\ L,,, denote by ¥ its projec-
tion onto the quotient V//L,,. Endow V/L, with the norm |lv + L, || := inf{||v +
w|; we L,} and denote by 7 : G — GL(V//L,,) the canonical projection. By (2.4),
we have

[ (Laal
2
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Recalling that 7, 14 has a unique cocycle average, an application of Proposition 2.5
to |7 (L) and || L,,v|| implies that there exists a summable sequence D!’ (€) of
positive reals such that for every n > 1,

3.7) P((Ln - x,[L,)) <e " +e ") < Dj(e).
Combining (3.6) and (3.7) proves the lemma for D,,(¢) := D/, + D! (e). O

In the next lemma, we estimate the probability of return of the attractive point
of L,, to exponentially small neighborhoods of hyperplanes.

LEMMA 3.6. Under the assumptions of Proposition 3.1, for any € > 0, there
exists a summable sequence (D,,)nen of positive reals such that for every n € N,

sup P(0(z] ,H)<e ™) <Dy,
HeH, "

where M.,  is the set of projective hyperplanes H = (Cu)* such that §([u],[Lz]) >
efsn/Z.

Proof. We start by noting the following elementary inequality (see e.g.,
[BM11, Lemma 4.1]): for every g € GL(V) and every u € V' \ {0},

llg™ul| n 1y, a2(9)
3.8 N9 st (Cu)t) + 229
GH Ty < 0o (€0

Since A (i) > A2 (p), by (3.2), there exist C' > 0 and a summable sequence (D)),
such that the following holds for every n:

3.9) P(ax(Ly)/ai(Ln) <e “") >1-Dy,.

Let now € > 0. Applying Proposition 2.5 to the probability i, we deduce that there
exists a summable sequence D!’ (¢€) such that for every non-zero vector u of V and
for every n € N,

HL;UH —ne/4 > ,
Y P € " o(lul [Za]) ) < Dale)-
o (annnun e "([ul, [Z]) ) < Di(e)

Let D, (e) = D), + D!!(e). Combining (3.8), (3.9) and (3.10), we deduce that for
every H = (Cu)* and for every n:

P((xf, H) < e™/*3([ul, [L;]) —e~") < Dae).
Thus, for every n,

sup P ((5(mzn,H) Le /4 e*C”> < Dy(e),
HeHy e
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with H,, . defined as in the statement. Therefore, the lemma is proved for all 0 <
e < C; afortiori for every € > 0. g

Remark 3.7. The content of the previous lemma is closely related to regularity
properties of stationary measures on the projective space. It is shown in [AG19,
Theorem 2.4] that, when A\ (1) > Ap(u), there exists a unique p-stationary prob-
ability measure v on the open subset P(V') \ [L,] of P(V'). The measure v is the
limit distribution of mzn and the projective subspace generated by the support of v
isU, = [Lt] This explains the condition on H appearing in the previous lemma.
Finally, we remark that since v is non-degenerate on U, (i.e., does not charge any
projective hyperplane), the previous lemma is an additional quantitative informa-
tion on the regularity of v.

Proof of Proposition 3.1. Since L), = X --- X} has the same distribution as
the right random walk for the probability measure /i, and since /i and p have the
same Lyapunov exponents, Lemma 3.3 gives some C' > 0 and a summable se-
quence (D,,),, such that for every n,

(3.11) P(s(at, ah )2 e ") <D,

n n/2
Let My, := Xp,--+ X |5/ 41- Since the n-tuples (Xi,...,X,) and (X,..., X))
have the same distribution, the same lemma gives that

(3.12) P (5($Zn,x&n) > eiC”) =P (5(:2}%”,:2;%”%”/%) > e*C”) <D,.

Fix now 0 < ¢ < C. Since for every n € N, H<n = (2}, ), by (3.11) and (3.12),
we get that for every n,

(.13)  P(o(wf Hy) <) <20, +P (3 (i, Hy, ) <367,

But by Lemma 3.5, we can assume that P(6(z}. ,[Lp]) > e*m/z) > 1—D,,.
Hence, since M, and Ly,, 5| are independent random variables for every n, (3.13)
yields that:

P (5(:E}:n,an) < 676”) <3D,+ sup P (5(3}X/[n,H) < 367671) ,
HeHy .

where H,,  is the set of projective hyperplanes H = (Cu)* such that &([u], [L;]) >
e~"¢/2_Since M,, has same distribution as R,,_|n/2)» we conclude by Lemma 3.6.
O

The following is a qualitative version of Proposition 3.1 under the weaker finite
first moment assumption.
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PROPOSITION 3.8. Assume i has finite first moment and that \i (1) > Ay (p).
Then for every € > 0,
lim ]P’((S(a:zn,an) < 676") =0.

n—r+-oeo

To avoid repetition, we limit ourselves to indicate the proof of this result:

Proof. One readily checks that using Proposition 2.7 (instead of Proposition
2.5) in the proofs of Lemmas 3.2, 3.3, 3.5, and 3.6, we obtain the conclusions
of these lemmas with D,, —+> 0 instead of ), D,, < +eo. Now the proof of

n—s—oco

Proposition 3.1 applies verbatim to yield the desired result. U

4. End of the proof. The strategy of the proof is as follows. Using the
estimates of the previous section, we first prove the theorems when A (1) > A2 (p).
We then deduce the result in the case of a Lyapunov gap. Finally we check the
validity of the result when there is no Lyapunov gap.

Proof of Theorems 1.1 and 1.2. We first prove the strong law.
(i) Suppose Aj(s) > A2(p). Combining Lemma 2.2, Proposition 3.1 and (3.2),
we get that for every € > 0,

Sp(f<e) <=

By Borel-Cantelli’s lemma, we deduce that for every e > 0, almost surely, there
exists a random integer ng(e) such that for every n > ng(e), —e < 1 log % <0.

We deduce that the sequence % log ‘ﬂ(LLn"‘f converges to 0 almost surely. We conclude

by Furstenberg-Kesten’s theorem.

(ii) Assume now that there exists s = 2,...,d — 1 such that \j(u) = A (p) =
-+ = As(p) > Ag11(p). Denote by 7 the probability measure on GL(A*V),
given by the pushforward of x by the group homomorphism g — A®g. Clearly,
7 has finite second moment and A;(n) > A»(n). Applying Theorem 1.2 to 7,
we get that almost surely 1 logp(/\° L) — A1(n) = sA1(p). But, for ev-

ery n € N, p(A°Ly) < p(Ly)®. Thus A\j(p) < liminanJroo%logp(Ln). Since
limsup,, , ., 2log p(L,) < A1 (p), we are done.

(iii) Finally, if A\j(p) = --- = Ag(p), the desired convergence follows from the
inequality ay4(g) < p(g) < ai(g) true for every g € GL4(C).

This proves Theorem 1.1. By replacing the use of Proposition 3.1 by that
of Proposition 3.8 in the proof of Theorem 1.1, we deduce the convergence in
probability of the sequence Llogp(L,) to Ai(u). To conclude the convergence
in L', it is enough to show that the family {1logp(L,) | n € N} is uniformly
integrable. Indeed, for every g € GL4(C), ﬁ < p(g) < N(g), where N(g) =
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max{||g||,||g""||}. By submultiplicativity of N(-), this implies that |1 log p(Ly)| <
LS | log N(X;) for every n € N. Since the random variables N (X;) are i.i.d.
and integrable, we deduce from the strong law of large numbers that the family
{Llogp(L,) | n € N} is uniformly integrable. The proof is done. O

We end this paper by giving an example of an ergodic stationary random walk
L, = X, --- X1, with increments X; in Markovian dependence, and such that the
spectral radius p(L,,) fails to satisfy a law of large numbers. This contrasts with
the law of large numbers for the norm of L,,.

Example. Consider the following 3 x 3 matrices in SL3(R):

30 0 0 0 1 010
a:=({0 1 0], o:=|1 0 0|, and w:=|0 0 1

0 0 1/3 010 1 00
Let (X,), denote the Markov chain on the finite state £ = {a,0,w} whose
transition probabilities are given by P(a,a) = 1/2, P(a,0) =1/2, P(o,w) =1,
P(w,a) =1 and all the other transition probabilities are zero. This is an irre-
ducible and aperiodic Markov chain with unique stationary probability measure
m = %&L + %50 + %5“,. From now, we assume that X has initial distribution m,
so that (X;); is an ergodic stationary process.

As usual, for every n € N, let L,, = X, --- X|. We claim that, almost surely,

1 1
4.1) liminf —log p(Ly) =0 < limsup —logp(Ly) = A;.
n—+oo N, n——4o M

To see this, denote by 7(™) the nth return time of the Markov Chain (X, ),,>1 to a.
It follows by construction of the transition kernel that we have 7(") < 3n + 1 for
every n > 1. Moreover, conditionally on the event {X| = a}, we have L_p) = a™.
As a consequence, one easily deduces that almost surely

limsup llogp(Ln) > l10g3 > 0.
n—yfeo T 3
Let now G be the group generated by a,0,w and H C G be the subgroup con-
sisting of diagonal matrices so that G is the union of cosets 7H for 7 € {1,0,w}.
Each g € c H UwH is a generalized permutation matrix with spectral radius equal
to one. On the other hand, by construction, we have P (limsup{L,, & H}) =1, i.e.,
almost surely L,, ¢ H infinitely often. This shows that a.s.

liminf% logp(Ln) =0,

n—r+oo

and concludes the proof of (4.1).
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Remark 4.1. (Further directions) Note that the underlying algebraic structure
of the Markov chain in the previous example is somewhat degenerate. For instance
the group generated by the state space is irreducible but not strongly irreducible.
Moreover, the ergodic stationary Markov measure P, on the shift space is not
of full-support. These lead to the natural problem of identifying the probabilistic
and algebraic assumptions under which the spectral radius of a random walk with
ergodic stationary increments satisfies a law of large numbers.
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