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Abstract

Given a finite-dimensional real vector space V, a probability measure © on PGL(V)
and a p-invariant subspace W, under a block-Lyapunov contraction assumption, we
prove existence and uniqueness of lifts to P(V)\ P(W) of stationary probability mea-
sures on the quotient P(V /W). In the other direction, i.e. block-Lyapunov expansion,
we prove that stationary measures on P (V /W) have lifts if any only if the group gen-
erated by the support of u stabilizes a subspace W' not contained in W and exhibiting
a faster growth than on W N W’. These refine the description of stationary probabil-
ity measures on projective spaces as given by Furstenberg, Kifer and Hennion, and
under the same assumptions, extend corresponding results by Aoun, Benoist, Bruere,
Guivarc’h, and others.

Mathematics Subject Classification Primary 37H15; Secondary 60J05 - 60B15 -
37A20

1 Introduction

Let V be a finite dimensional real vector space and p a probability measure on GL (V).

Let X1, X3, ... denote GL(V)-valued iid random variables with distribution @ and
write L, = X, ... X, for the associated random matrix product. Via the action of
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GL (V) on the projective space P (V) the random product L, induces a Markov chain
on P (V). The stationary measures (called w-stationary measure) on P (V) encode to
a great extent the asymptotic behaviour of the random product L,,. This is for instance
manifested by their ubiquitous role in the limit theorems for random matrix products
starting with the work of Furstenberg—Kesten [18]. Recall that the latter work proved
the non-commutative extension of the law of large numbers which says that if © has
a finite first moment (i.e. flog N(g)du(g) < oo, where N(g) = max{|gll, lg~"II}
for a choice of norm on V'), then there exists a constant A such that MN -a.s.

1
—log|Lall —> A1. (1.1)
n n— 00

The constant Aj(u) is called the top Lyapunov exponent and it is expressed via the
Furstenberg formula as an integral with respect to a p-stationary measure v on P(V):

A(p) = // log %du(g)dv(ﬂ%v). (1.2)

The subsequent work of Furstenberg [16, 17] clarified qualitatively the description
of p-stationary measures on P (V) under irreducibility assumptions; the quantitative
study of these measures (their dimensions, regularity properties etc.) are current topics
of study. Here the probability measure u is called (resp. strongly) irreducible if the
semigroup I';, generated by its support does not preserve a proper non-trivial subspace
of V (resp. the union of finite collection of such spaces). Otherwise, we shall say that
u is reducible.

The theory of random matrix products encompasses many interesting situations
when the irreducibility assumption is dropped; for example the study of random differ-
ence equations or affine recursion X,,+1 = A, X, + B, (A, € GL;(R), X,,, B, € R4)
belongs to this setting—see more examples in Sect. 2. On the other hand, except
in some particular situations (mainly the affine recursion which is extensively stud-
ied [3, 9, 10, 14, 29, 30] and more recently [11-13]), the theory of random matrix
products—in particular, the description of stationary measures on projective spaces—
is much less complete without the irreducibility assumptions. The remarkable works
due to Furstenberg—Kifer [ 19] and Hennion [27] established a description of stationary
measures without any irreducibility assumption (implying, for example, continuity of
Lyapunov exponents with respect to transition probabilities, see e.g. [34]); however
many natural questions remain open.

The more recent works of Benoist-Bruere [6] and Aoun—Guivarc’h [1] refine the
works of Furstenberg—Kifer and Hennion under various additional assumptions by
giving a more precise description of stationary measures. These assumptions, among
others, include certain domination conditions imposing different speeds (Lyapunov
exponents) in different subspaces preserved by I';,—excepting the treatment of a non-
dominated case in [6] under other algebraic assumption.

Our goal in this paper is to give a description of stationary measures on P (V') only
under domination conditions. In other words, in previous works, we eliminate all other
hypotheses not pertaining to the domination of Lyapunov exponents. For example, our
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framework eliminates all algebraic assumptions in [6, 9] and considerably relaxes the
domination assumptions in [1, 10]. Our work in the contracting case below can also
been as following up the well-studied field of contracting-on-average iterated function
system (IFS), we comment on more on this in Sect. 1.1.2. Let us now continue by
introducing the necessary notions to express our framework and to state our results
precisely.

Let G be a measurable group acting measurably on a measure space X. Let i be
a probability measure on G. A probability measure v on X is said to be wu-stationary
if v = p % v. Here, p * v is a probability on X for which the integral of a bounded
measurable function f is given by f f f(gx)du(g)dv(x).Inthis article, V will denote
a finite dimensional real or complex vector space and we will mostly be concerned
with closed subgroups of GL(V) acting on P (V).

All probability measures considered in this paper will be supposed to have a finite
first moment. The top (or first) Lyapunov exponent of a probability measure w is
defined as in (1.1). The other exponents A; (i) fori = 1,...,d = dim V are defined
by stipulating that A (i) +- - -+Ag (@) is the almost sure limit lim,, , oo % log || /\k L.,
where /\k L, denoted the k'™ _exterior power of L. Clearly, A1 () > Ax(p) > -+ >
Aq(w). Whenever a probability measure  is understood and W < V is a I';-invariant
subspace (we equivalently say W is p-invariant), ;0 induces a measure on GL(W)
and GL(V /W), we will denote the associated Lyapunov exponents, respectively, by
Ai(W)and A, (V/W).

Finally, given a j-stationary probability measure v on P(V), its cocycle average'
is the quantity «(v) defined as

a(v) = /f log %du(g)dv(l&v). (1.3)

The definition does not depend on the choice of the norm ||. || and when v varies over var-
ious p-stationary ergodic probability measures v, the values taken by «(v) is contained
(possibly properly) in the set of Lyapunov exponents {ii(u), A2(i), ..., Ag(w)},
always attaining the top Lyapunov exponent (see [19, 27], more will be discussed

below, and in detail in Sect. 3). Here, ergodic means that v is extremal in the convex
set of p-stationary probability measures.

1.1 Contracting case

We are now ready to state our first result.

Theorem 1.1 (Contracting case: existence and uniqueness of lifts) Let i be a probabil-
ity measure on GL(V) with finite first moment and W a ju-invariant subspace. Then for
every l-stationary ergodic probability measure v on P(V /W) whose cocycle average
satisfies

a) > A (W),

there exists a unique -stationary lift v on P(V)\P(W).

lgvll
vl

! The map (g, Rv) — log

satisfies the additive cocycle property, whence comes the terminology.
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Here and elsewhere, we employ the term /iff to mean that v is a u-stationary
probability measure on P(V)\P(W) whose push-forward on P(V /W) under the
map induced by the natural projection V. — V /W is V.

Before proceeding with associated equidistribution result, let us briefly comment
on the particular cases of this result in the literature. The case where W is a hyper-
plane in V, i.e. the base P(V /W) is a singleton, corresponds to affine stochastic
recursion, i.e. affine random walks. In this case, the unique stationary measure on
P(V /W) is trivial and the associated cocycle average is zero (i.e. «(v) = 0).
In his influential paper, Hutchinson [29] proved the existence and uniqueness of
stationary measure under strict contraction hypothesis. The contracting-on-average
version of Hutchinson’s result (i.e. when 0 > A;(W)) was proved by Vervaat [37],
Brandt [10] and Bougerol-Picard [9]. More recently, Benoist-Bruere [6] proved
the above result when p has bounded support and V/W as well as W are sup-
posed to be strongly irreducible and proximal. Finally, Aoun—Guivarc’h [1] treated
the case when W is the second Furstenberg—Kifer—-Hennion space (see below)
and A1(n) > Aa(w), in particular when V /W is strongly irreducible and prox-
imal. The previous result therefore generalizes the corresponding results in these
works.

The following is an associated equidistribution result which is, in fact, a crucial
ingredient for Theorem 1.1.

Proposition 1.2 (Equidistribution) Keep the setting of Theorem 1.1.

(1) For any x € P(V)\P(W), the Cesaro means %Z?:l W 8y converge weakly
to v if and only if % > W % 8¢ converges weakly to v, where X denotes the
projection of x to P(V /W).

(2) For any x € P(V)\P(W), the sequence %Z?:l 8x;...x,.x converges to v a.s. if
any only zf% Y1 8x,..x, ¥ converges to D a.s.

1.1.1 Some consequences

We proceed to single out some consequences of the previous results. The first con-
sequence will provide a refinement of the description of stationary measures given
by Furstenberg—Kifer [19] and Hennion [27]. To state the consequences, we need to
introduce some terminology (coming from [19, 27]).

Given a probability measure u on GL(V'), let M, (V) denote the set of 1i-stationary
and ergodic probability measures on P (V). As v varies in the set M, (V), the values
taken by the cocycle average o (v) describe the set of Furstenberg—Kifer—Hennion
exponents (for short, we will say FKH exponents) co > B1(n) > fa(un) > -+ >
Br (1) =: Pmin() > —oo. For each FKH exponent §; (i), there exists a p-invariant
subspace, denoted F; (i) and called i"" FKH space, maximal for the property that that
the top Lyapunov exponent of i on F;(w) is B; (). We have the FKH filtration given
by V = Fi(w) 2 F2(w)--- 2 Fe(w) 2 {0}. By convention, we set Fy1 (1) = {0}
and Br+1() = —oo. When p is understood, we will omit the dependence on u
from the notation and in this context the index k will be the index of the smallest real
FKH exponent. We warn the readerthat as opposed to Oseledets’ theorem, the FKH
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spaces depend only on u, in particular, they are not random. The following is a direct
consequence of Theorem 1.1 and results of [19, 27].

Corollary 1.3 Let  be a probability measure on GL(V') with finite first moment. Then,
for every w-stationary ergodic probability measure v on P(V), there existsi = i, €
{1, ..., k} suchthat v is the unique lift on P (F; )\ P (F;,+1) of an ergodic [i-stationary
probability measure on the quotient space F; [ F; 4.

The index i, € {1,..., k} appearing above is uniquely defined and will be used
again in the next result. Combining Theorem 1.1 and Proposition 1.2 with the results
of Guivarc’h—Raugi [25] and Benoist—Quint [7], we deduce the following.

Proposition 1.4 Let pu be a probability measure on GL(V') with finite first moment.
Denote by V.= F) D --- D Fy D Fyy1 = {0} the FKH filtration of .

(1) Leti € {1,...,k} and suppose '}, acts irreducibly on F;/F; . Let v be a u-
stationary ergodic probability measure on P(F;)\P(Fj+1). Then the semigroup
"y, acts minimally on supp(v)\ P (Fi1).

(2) Moreover, when I'y, acts irreducibly on each Fj/Fjy\ for j =1, ..., k, the map
v = supp(V)\ P (F;, +1) yields a bijection between the sets

k
My(V) «— U{Fu-minimal subsets of P(F;)\P(Fi1+1)}.
i=0

Here, a semigroup I is said to act minimally on a (non-necessarily compact) topo-
logical space X if every orbit is dense or equivalently there is no I'-invariant closed
proper subspace of X.

1.1.2 Further comments on previous results and our proofs

The topic of iterated function systems (IFS) of Lipschitz maps on locally compact
metric spaces and the associated Markov processes have a substantial history [4, 29,
33, 36], see the survey of Diaconis—Freedman [14] and the recent work of Kloeckner
[32]. In these works, the contraction (or rather contraction-on-average) assumptions
allow to prove the existence and uniqueness assertions in Theorem 1.1 at a single step,
by proving that trajectory-wise images of X converge to a single point independent
of the initial point—this is also the case in Furstenberg’s (unique) stationary measure
in the irreducible and proximal case. However, in our setting, the lack of contraction
assumptions in the basis P (V /W) rules out the possibility of such an approach. Indeed,
such a convergence does not need to hold in our situation. We therefore proceed dif-
ferently. For the existence, we use tools from Markov chain theory, namely the version
of Foster—Lyapunov recurrence criterion as recently worked out by Bénard—de Saxcé
[5]. This work is well-adapted to our purposes in order to tackle the existence problem
in the finite first moment case; stronger forms of recurrent behaviour (e.g. geometric
recurrence) can be shown under stronger moment assumptions (e.g. finite exponential
moment). For uniqueness, we have to deal with the additional lack of contraction in
the basis. Inspired by the discussion in [1, §2.2], we adopt a fibred dynamical setting
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and see the space P(V)\P(W) as a fibred system of affine IFS over the compact
P(V/W). Our hypotheses then allow us to get fibrewise contraction which in turn
suffices to deduce the uniqueness.

Finally, we briefly comment on a different line of study related to our results. The
lift measures v appearing in Theorem 1.1 live naturally on a non-compact subset
P(V)\P(W) of the projective space P (V). Whereas strict contraction assumptions
such as Hutchinson’s [29] are known to imply that v has compact support, under
the contraction-on-average assumption, v has typically a non-compact support (see a
discussion in [1, §5]). In the particular case of affine random walks, the quantitative
properties of the tail of the stationary measure v has also been extensively studied by
many authors including Kesten [31], Goldie [20], Guivarc’h-Le Page [22, 23], and
recently in the more general setting of IFS’s by Kloeckner [32]—see the latter work
for more detailed overview in this direction.

1.2 Expanding case

Our second result treats the expanding case. More precisely,

Theorem 1.5 (Partial expansion) Let u be a probability measure on GL(V) with a
finite first moment and W a pi-invariant subspace. Let V be a ji-stationary and ergodic
probability measure on P(V /W) such that for some j =1, ...k,

Bj+1(W) <a@®) < B;(W). (1.4)

Then, the following are equivalent:

(1) There exists ju-stationary lift v of v on P(V)\P(W).
(i) There exists a T -invariant subspace W' < V such that W' N'W = Fii 1(W) and
P((W + W')/W) is the subspace generated by the support of V.

In this case, the lift is unique, has the same cocycle average as V.

In the above statement, for a u-invariant subspace W < V, we denote by W =
FI(W) 2 F,(W)--- 2 Fi (W) 2 {0} the FKH filtration associated j«-random product
on GL(W) and by oo > B1(W) > Bo(W) > --- > Bnin(W) > —oo the associated
FKH exponents.

Here is a direct consequence that we single out (see Corollary 5.4 for a more general
version).

Corollary 1.6 Suppose A (V /W) < Bmin(W). Then the following are equivalent:

i. There exists a ju-stationary probability measure on P(V)\ P(W).
ii. There exists a I -invariant subspace of V in direct sum with W.

Theorem 1.5 generalizes results of Benoist-Bruere [6] (as we do not assume
any irreducibility or proximality assumptions) which in turn generalized results of
Bougerol-Picard [9] pertaining to the setting of affine random walks. However, the
previous works also treat the more delicate “critical case” under algebraic assump-
tions. We do not treat the critical case in this paper and plan to cover it in a forthcoming
work.
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Here is another consequence of Theorem 1.5 that gives a slight refinement of the
results of Furstenberg—Kifer [19] and Hennion [27] and generalizing the related result
in [1]. For a more general version, see Corollary 5.6.

Corollary 1.7 Fix a Euclidean structure on V and let ' denote the image of |1 by
transpose map. Let V. = Fi(u') > F,(u") be the second FKH space of 1! in V and
letVi, :=F (,uf)J‘. Then, any u-stationary probability measure v witha (v) = A1(u)
is supported in P(Vy ).

The proof of Theorem 1.5 is carried out in sort of an inductive way. At first, we prove
its particular case (Theorem 5.1, which corresponds to a “purely expanding” case),
where the index j in (1.4) is equal to k (i.e. Bi+1(W) = —00). The proof of this case
makes use of the decomposition of stationary measures via the martingale approach
due to Furstenberg [16] to exploit the transient behaviour of the random walk—this
is somewhat in the spirit of original application of Furstenberg. In the second step,
by using the work of Furstenberg—Kifer [19] and Hennion [27], we reduce the partial
expansion to a case where we have a purely expanding and a contracting part. We then
combine Theorem 5.1 with Theorem 1.1 to conclude.

1.3 An application to homogeneous dynamics

Our results can be recast from the point of view of homogeneous dynamics. In this
context, they relate to proving (non)-existence and uniqueness of stationary measures
on various algebraic homogeneous spaces of type G/H (where G and H are real
algebraic groups) and lifts from quotients thereof. We defer the statement of our main
result in this context (Theorem 6.1) to Sect. 6. Here we content with Corollary 1.8
below, which follows from an application of our result (combined with Benoist—Quint
[7]) in a concrete case.

Tostateit,let0 < k < d be twointegers and X 4 denote the space of affine k-spaces
in R?. As a homogeneous space, it can be realized as G/H where G = GLy4(R) x R?
and H = P x R¥, with P being a maximal parabolic subgroup in GL4(RR) given by
the stabilizer of a k-space in R?. In the next statement, we consider SL>(C) as a real
linear algebraic subgroup of SL4(R) (preserving a complex structure on R*) and say
that a probability measure p on a real linear algebraic group is Zariski-dense if the
semigroup I';, generated by its support is.

Corollary 1.8 Let i be a Zariski-dense probability measure on SL»(C) x R* with finite
first moment. Then,

(Bougerol—Picard [9]) There exists no j-stationary probability measure on X 4.
There exists no [i-stationary probability measure on X1 4.

There exists a unique [i-stationary probability measure on X7 4.

There exists a unique [i-stationary probability measure on X3 4.

In [6], Benoist—Bruere settled the case where u is Zariski-dense in G (their work
is an inspiration for our Sect. 6). However, in the situation of the previous corollary,
both irreducibility (for the exterior power) and proximality conditions appearing in
the work [6] fail to hold. The lack of such algebraic hypotheses in Theorems 1.1 and
1.5 allows us to deal with these difficulties.
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This article is organized as follows. In Sect. 2, we discuss some general examples
of applications of our results. Section 3 is devoted to some preliminaries of random
matrix product theory (mainly results of [19, 27] and some consequences). Section 4
is devoted to the contracting case, there we prove Theorem 1.1 and related results in
this case. In Sect. 5, we tackle the expanding case and prove Theorem 1.5 as well as its
corollaries. Finally, in Sect. 6, we adopt the point of view of homogeneous dynamics,
prove Theorem 6.1 and deduce Corollary 1.8.

2 Examples

We give examples of various settings where our results from introduction applies.

2.1 Lifts of stationary measures on irreducible representations

Extending the pioneering work of Furstenberg [16], Guivarc’h—Raugi [25] and later
Benoist—Quint [7] gave a clear classification of stationary measures on projective
spaces for irreducible (more generally completely reducible) representations. The goal
here is to discuss some examples of general situations where each stationary measure
on P(V)/P(W) is the unique lift of such a Guivarc’h—Raugi—-Benoist—-Quint measure
on the quotient P(V /W) or where the latter measures do not lift.

The following is the simplest example of a setting beyond irreducibility. We include
it to illustrate the consequences. Some of the stated consequences of our results in this
example also follow from the recent works of Aoun—Guivarc’h [1] (contracting case,
and purely expanding case if W is strongly irreducible and proximal), Benoist-Bruere
[6] (all cases including, additionally, the critical case if W is strongly irreducible and
proximal).

Example 2.1 (Strongly irreducible and proximal quotient) Let V
be a finite-dimensional real vector space, i a probability measure on GL(V') with finite
first moment such that I, preserve a subspace W < V and acts strongly irreducibly
and proximally on V /W. By Furstenberg [16], there exists a unique stationary measure
(sometimes called the Furstenberg measure) vy on V/W.

(1) (Contracting case) Suppose A (V /W) > A1 (W). Then, it follows from
uniqueness of Furstenberg measure vr and by our Theorem 1.1 that there exists
aunique p-stationary probability measure on P(V)\ P(W). Moreover, by Propo-
sition 1.4, there exists a unique I"j,-minimal set in P(V)\ P(W).

(2) (Expanding case) Suppose A1 (V/W) < A1(W).

e (Purely expanding case) if Bnin(W) > A1(V/W)—which happens
if the Furstenberg—Kifer—Hennion subspace of F»(W) is trivial (this happens
in particular if I";, acts irreducibly on W)—then the hypotheses of Theorem
5.1 are satisfied. It implies that either W has an invariant complementary
subspace W’ (which is, under the assumptions of this example, necessarily
unique, strongly irreducible, proximal and satisfies W @& W’ = V) or there
does not exist any p-stationary probability measure on P(V)/P(W).
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e (Mixed=Partially expanding case)Continuing toexclude the crit-
ical case (i.e. equality of A;(V /W) with some 8;(W)), the remaining case is
there exists j > 2 with

Bmin(W) < -+ < B;(W) < L (V/W) < Bj—1(W) <A (W). 2.1)

Since we are V /W is irreducible, in particular it satisfies F,(V /W) = {0} and
hence we are able to apply Theorem 1.5.

The cases described above (contracting, purely and partially expanding) give a descrip-
tion of p-stationary ergodic probability measures on P(V)\ P(W). Provided that one
can also describe those on P(W) (e.g. if W is irreducible by using Benoist—Quint [7]
or if one can re-iterate the above analysis for W based on our results), one gets a full
description of probability measures on P (V).

Notice that the cases in the above example are exhaustive from algebraic point of
view but not from the point of view of Lyapunov exponents. The (only) reason for this
is that we are not yet able to handle the critical case (absence of Lyapunov-domination)
without any algebraic assumption.

The next setting is a more general one compared to the previous and discusses lifts
of Benoist—Quint—Guivarc’h—Raugi measures on the quotient P(V /W). The exhaus-
tive analysis—contracting, purely and partially expanding cases—carried out in the
previous example can be, in exactly the same way, carried over for the next example
(even the irreducibility assumption on V /W can be relaxed to F>(V /W) = {0}). Aim-
ing to illustrate certain disparate situations, we only focus on the simpler contracting
and purely expanding cases—up to our knowledge, even these cases are not covered
by previous works.

Example2.2 (Irreducible quotient)LetV be afinite-dimensional real vector
space, ( a probability measure on GL(V) such that I', preserves a subspace W < V
and acts irreducibly V /W . If the quotient V /W is pu-proximal, the action is necessarily
strongly irreducible and we are back to the previous example. So suppose V /W is not
u-proximal. Note this can happen when dim(V /W) > 4, unless the representation in
V /W is compact modulo the center. For example,

A. (Compact group, unique stationary) V/W ~ R% and the representation of 'y
in V/W lives in R*O4(R) and Zariski-dense in Oy4(R). In this case, P(V /W)
has a unique p-stationary probability measure (the O, (R)-invariant probability
measure).

B. (Non-compact group, unique stationary) V /W ~ R* and the Zariski-closure of
the image of the representation of I'), in V/W is isomorphic to the real group
G = SL,(C). Then, there exists a unique p-stationary probability measure on
P(V /W). Indeed, thanks to [7, Theorem 1.7 and Remark 1.8], M{(P(V/W)) is
in bijection with the M-orbits in the set of fixed points of AN on P(V /W), where
A~ G,ln (R) a R-split torus subgroup of G, N ~ R? maximal unipotent subgroup
normalized by A and M =~ SO;,(R) is the centralizer of A in a maximal compact
subgroup of G. Up to conjugacy, with appropriate choices of A (as diagonals) and
N (as contained in upper triangular matrices), a straightforward calculation shows
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that X4V is the real projective line corresponding to the subspace (1, e2) in R*.
The group M ~ SO»(R) acts by rotations (hence transitively) on X4V and the
claim follows.

C. (Non-compact group, uncountably many stationary) V /W =~ /\3 R"*+! and the
Zariski-closure of the image of the representation of I, in V /W is the image of
SO(n, 1) in GL( /\3 R™*1). In this case, there are uncountably many p-stationary
ergodic probability measure on P(V /W) if n > 5 (see [7, Remark 1.9]).

(1) (Contracting case) Suppose A1 (V/W) > X1 (W). Then, since V/W is
irreducible, every stationary measure v on P(V /W) has the same cocycle aver-
age a(v) = A1(V/W). Therefore, by Theorem 1.1 for each stationary measure
v on P(V /W), there exists precisely one p-stationary measure that lifts v in
P(V)\P(W). Moreover, combining Proposition 1.4 and Benoist—Quint [7], we
have the following natural bijections:

Mi(P(V/W)) = M(P(V)\P(W)) =~ {I",-minimal sets in P(V /W)}
>~ {I';,-minimal sets in P(V)\P(W)}.
2.2)

(2) (Purely expanding case) Suppose A1 (V/W) < PBmin(W). Then the
hypotheses of Theorem 5.1 is satisfied and the same conclusion as the previous
example holds: Either W has an invariant complementary subspace W’ (which is,
under the assumptions of this example, necessarily unique, strongly irreducible
and satisfies W @ W’ = V) or there does not exist any u-stationary probability
measure on P(V)/P(W).

Other situations of irreducible, non-proximal representations on V/W ~ R* arise
for instance when the Zariski-closure of the image of the representation of I, in V /W
is isomorphic to SL4(C), SL;(H), Sp;(C), SO24(C) etc. (see e.g. [26, §2.2]).

Finally, notice that the first bijection in (2.2) can be thought of as a generalization
of the existence of unique stationary probability measure for the contracting affine
recursion where the V.= R9t! and W = Rd, studied by Brandt [10], Bougerol-
Picard [9], and in a more general setting, among others by Diaconis—Freedman [14]
(see references therein).

Remark 2.3 In the above examples, the fact that the quotient V /W is irreducible is only
used, for concreteness, to ensure a classification of stationary measures on P(V /W)
(thanks to [7,24]). However, if, without any algebraic assumptionon V /W, one a priori
has such a classification on P(V /W), then clearly Theorems 1.1 and 1.5 apply under
the respective Lyapunov domination conditions to determine the stationary measures
on P(V)\P(W).

3 Preliminaries

In Sect. 3.1, we discuss some preliminary material mainly from the work (and conse-
quences thereof) of Furstenberg—Kifer [19] and Hennion [27].
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3.1 The Furstenberg-Kifer-Hennion subspaces

Unless otherwise specified, all our random variables will be defined on the Bernoulli
space B := GL,;(R)N. An element of B will be denoted with b = (bj)ien. Let 1 be a
probability measure on GL,4 (R). We endow B with the probability measure 8 := ,u®N.
The left random walk associated to w is the sequence of random variables (L;),eN
defined for every n € Nand b € B by L,(b) := by - - - by. The right random walk
(Rn)nen is defined by R, (b) = by ---b,. We denote by I', the closed semigroup
generated by the support of x.

The following result of Furstenberg—Kifer and Hennion underlies our considera-
tions in this article.

Theorem 3.1 (Furstenberg—Kifer [19], Hennion [27]) Let u be a probability measure
on GLy (R) with finite first moment. Then there exists a partial flag R = Fy D F> D
<+« D Fy D Fyq1 = {0} of I'y-invariant subspaces and a collection of real numbers

Bi(n) > -+ > Br(u) =: Pmin(w) verifying the following:
(1) Forevery v € F;\Fjt1, we have for B-almost every b € B,

. 1
lim —log||L,(b)v| = Bi(w).
n—o00 n

(2) The Bi () are the values of

a(v) = / f log 18 41 (o)av )
P(RY) JGLy(R) vl

that occur when v ranges over [i-ergodic [L-stationary probability measures on
the projective space P(R?).

(3) For every u-stationary ergodic probability measure v on P(V), lettingi = i(v) €
{1,...,k} be such that «(v) = B;i(n), the subspace F, generated by supp(v)
verifies F,, C F;. In particular 11 (F,) = a(v).

Remark 3.2 In the result above, the set of exponents {81 (1), ..., Bx ()} is contained
in the set of Lyapunov exponents of p and B1(u) coincides with the top Lyapunov
exponent A1 (). However, this subset can be much smaller. For instance,

(1) If G acts irreducibly on V, then for every probability measure u on G such that
'), is Zariski-dense in G, we have F, = {0}, or equivalently, k = 1.
(2) The same situation (i.e. F> = {0}) can also occur in reducible settings. For
instance, denote by G := Aff;(R) the affine group of R? and embed it in
g llji| Denote by W ~ R4
the invariant subspace of R?*! corresponding to the fixed points of the translations
of G. Let u be a probability measure on G < GL441(R) such that I, does not
fix a point in R If A (W) > 0 (expanding case), then F> = {0}. However, if
A1 (W) < O (contracting case), then F, = W, B1(n) = V and Ba(n) = A (W).
The other exponents S8;’s depend on the projection of u to the linear part. As

GL4+1(R) in the usual way via (x — Ax+b) —> |:
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one can see, unlike the irreducible setting, the FKH spaces depend heavily on the
measure /.

(3) More generally, one can easily construct probability measures ©1 and p, with
same support such that, for w1, the FKH exponents comprise all Lyapunov expo-
nents and, for 7, the only FKH exponent is the top Lyapunov exponent of ;.

We single out two useful consequences of this result. For the first one, we refer to [35,
Proposition 2.4], [2, Lemma 2.6] or [15, Lemma 1.5] for a similar observation.

Corollary 3.3 Foreverye > 0, there exists no € N such that for every non-zerov € R?
and n > ng, we have

1
_/1 og lgv ”dﬂ*n(g) > Bmin(p) — €.
n vl

The proof is similar to [35, Proposition 2.4], we include it for reader’s convenience.

Proof We argue by contradiction and suppose there exists €y > 0 a sequence n; € N
going to infinity such that for every j € N there exists v; satisfying

1 lgvill .
— / log "L 417 (g) < Pmin(i1) — €0.

nj llvjll

nj—l

Up to passing to a subsequence of 7 j, we can suppose that the limitlim ;_, oo % o M

* Sry; exists. Denote this limit probability measure on P(R?) by . Clearly, ¥ is -
stationary. We have

//1 %du(g)d Rv) = lim — Z// “”gh f””d (9)d™ ()
vj

j—o00 I’l] k=0
= lim — | log d,bL 7(g) < Bmin() — €0
j=oon; llv ,II

3.1)

where we used dominated convergence (thanks to the finite first moment assumption)

in the first equality and the additive cocycle property of (g, Rv) — log ””gv”H” in the

second equality. In particular, D has a u-stationary ergodic component v with

//1 og %dﬂ(g)dV(Rv) < Bmin() — €0

which contradicts (ii) of Theorem 3.1. ]

In general, a FKH exponent g8; (V /W) of the quotient V /W may not appear as a
FKH exponent of the full-space V. The following observation says that this does not
happen if W is already a FKH space.
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Corollary3.4 1. Forevery 1 <i <k, Fp(F;/F;+1) = {0}.

2. For every 1 < j < k, the FKH spaces (resp. exponents) of V/F;,1 are the
Fi/Fji1’s (resp. Bi(V)’s) fori = 1,..., j. In particular, Buin(V/Fj11) =
Bj(V).

Proof 1. Without loss generality i = 1. We argue by contraction. If F>(V /F,) # {0}
there would exist a I -invariant non-trivial subspace W’ of V /F> whose top
Lyapunov exponent is < A{(V/F;) = A1(V) (the latter identity follows from
[19, Lemma 3.6]). Denote by = : V — V /F, the canonical projection and let
V' = = 1(W’). The latter is a I" . -invariant subspace of V' containing strictly
F>(V) and whose top Lyapunov is also < A1 (the last assertion follows for instance
by representing the matrices in W’ by upper triangular by block matrices with
F>(V) being one block). This contradicts Theorem 3.1 (1).

2. The following is clearly a I';-filtration of V/F;y1: V/Fjy1 = F1/Fjz1 D
FZ/Fj+1 D "'Fj/Fj+1 D Fj+1/Fj+1 = {0}. Leti € {l,..., j}. Denote
for simplicity W; = F;/F;y1. By Theorem 3.1 (1), its top Lyapunov expo-
nent is B;(V). Also Ay(W;/Wiy1) = M(Fi/Fiy1) = Bi(V). Since by (1)
F>r(W;/Wiy1) = {0}, by writing the matrices in W; as upper triangular matri-
ces by block with W;11 C W; as one invariant block, and using Theorem 5.1
(1) in W;/W;41, we see that the growth rate of ||L,v| is A{(W;) = B;i(V) if
v € W;\W;41. This being true for every i = 1, ..., j, this finishes the proof. O

4 Contracting case
4.1 The bundle structure behind Theorem 1.1

Let V be a finite dimensional real vector space and W < V a subspace. Let Py <
GL (V) be the parabolic subgroup of GL(V) given by the stabilizer of the subspace
W. We fix a complement W' of W in V, a basis of V adapted to the decomposition
V=W W' Letd = dim(V) and r = dim(W). The matrix representation of each

element g in Py is of the form g = [13 gi| with A € GL,(R), B € M, 4(R) and

B € GL4_,(R). The matrix A represents the action of g on W and the matrix C
represents its action on V /W. In the sequel, whenever g € Py is used, we will use
this notation A, B and C without specifying the dependence on g for simplicity in
notation.

Fix a Euclidean structure on V and endow V /W with the associated Euclidean
structure. The open subset P (V)\ P(W) of P (V) identifies then with the quotient space
(Sl(V/W) x W)/{£1}, where Sl(V/W) denotes the unit sphere of V /W and {£1}
acts as the scalar multiplication diagonally on both factors. We can concretely express
this identification as follows: let [§] € P(V)\P(W) and choose a representative
& € V. Let &w and &y be such that £ = &y + &y. The identification then writes as

Ew  Ew
Ew(nswu ||sw||>/{ t
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In the sequel, we will often work with a lift of the right-hand-side and ignore the
quotient by {#1}. This should not cause confusion. An element of S' (V /W) x W will
be usually denoted (0, t) with 6 € S Ly /W) and ¢ for an element of W.

The previous identification induces a cocycle o : Py x § L /W) — Aff(W)
expressing the action on the product S'(V /W) x W. Namely,

g-0.1)=1(g-0,0(8,0)1)),

where for g = |:13 gi|, we have
co At B-6
g-0= and o(g,0):t+— + —. “.1)
[1CO] [1cel — 1ce|

The following two subsections are devoted to the proof of Theorem 1.1, where we
prove the uniqueness and existence assertions, respectively.

4.2 Uniqueness

Proposition 4.1 (Uniqueness) Let i be a probability measure on GL(V) with a finite
first moment and W a p-invariant subspace. Then for every -stationary ergodic
probability measure v on P(V /W) whose cocycle average satisfies

a() > r(W),

there exists at most one [i-stationary lift v on P(V)\P(W).

For the proof, we will require the following lemma.

Lemma 4.2 Keep the assumptions of Proposition 4.1 and denote by j € {1, ..., k} the
largest integer such that .y (W) < B;(V/W). Let 6 € s! (V/W\Fj1(V/W). Then,
for any two probability measures vy and vo on W and every function f € C.(W),

| re@nonino - [ sot.onann .
w w n—oo

The proof uses the bundle structure Sect. 4.1. Let us first fix our notation. Given an
affine space W and an affine map 7 on W, we denote by L(T) € GL(W) its linear
part. Here is an immediate property: for every x, y € W:

Tx — Ty =Lin(T)(x — y). “4.2)
Proof of Lemma 4.2 By (4.1), the following holds for every n € N,

A(Lyn)

Lin(@ (Ly(b), 0)) = 5050

(4.3)
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Since 6 ¢ Fj1(V /W), Theorem 3.1 shows that, almost surely,

lim sup l log |[Lin(o (L, 0)|| < A (W) = B;(V/W) < 0. “4.4)

n—oo N

Thus there exists some ¢y > 0 such that

b & B : |[Lin(o (Ln(b), )l = exp(—nco)} — 0. 4.5

Let now € > 0. Since v; and v, are probability measures on W, we can find some
M > 0 such that (v ® v2)({(¢, s) € w2 ||t —s| > M}) < €. We write

‘ff(O(Ln(b),G)t)dw(t)—/f(G(Ln(b),O)t)d\a(t)

= ‘/ (f(a(La(b),0)t) — f(o(Ln(b), 0)s)) dvi(t)dva(s)

=

+ 211 f lloce.

M| — | M} f( ( ( )’ )t) f(O (Ln(b)a ) ) (V] % )([" S)
—s|< 6 § d @) 2
Ihus, lettmg

k]

I, :=/Bdﬂ(b)‘/f(O(Ln(b),G)t)dw(t)—/f(U(Ln(b),H)t)d\&(t)

we get from the triangular inequality and Fubini’s theorem,

I < / f / dBb) | f (o (Lu(b), 0)1)
{lt—s|l<M}JB
P (0 (Ln(B), 0)5)] d (1 @ v2)(t, 5) + 21| Flloce.

By (4.5), we can find ng(€) € N such that for every n > ng(¢),

B{b € B : |[Lin(o (L, (D), 0))|| > exp(—ncp)} < €,
By uniform continuity of f, there is some 6(¢) > 0 such that | f(x) — f(y)| < €,
whenever [x — y| < §(e). Without loss of generality we can assume exp(—nocp) <
8(e)/M so denoting B,’LG :={b € B : ||Lin(o (L, (b),0))| < &(e)/M}, we have for
every n > no(e),

B(B, ) >1—e.

Hence for every n > ng(€),

I < / / / dB(®) | £ (o (Lu(b). O)1)
{lt—s|<M} /B, .
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—f(o(Ln(b),0)s)Id(vi @ v2)(1,5) + 4] flloce.

By definition of Bn «» we get from (4.2) that for every n > ng(e), b € B,’l’e and
(t,s) € W2 such that |t —s| < M,

llo(Ln(D),0)t — o (Ln(D),0)s|l < 5(€).
By definition of §(¢), we deduce finally that for every n > ng(€),

In < € + 4| flloc€.
o

Proof of Proposition 4.1 In all the proof, we fix a u-stationary probability measure v on
P(V/W)suchthata(v) > A(W).Letj € {1, ..., k} besuchthat 8;(V/W) = a(v).
Note that by Theorem 3.1, V(F;+1(V /W)) = 0. Each stationary probability measure
nonX := = (§! (V/W) x W)/{il} >~ P(V)\P(W) has a (unique) p-stationary lift
7 on the product space X :=s\v /W) x W which is invariant under the involution
@,t) — (—6, —t), namely

0, -0, —
fg(e,r)dﬁ(e,r) :=/ 8.0+ 86,70 1 0, 11).
X X 2

Similarly, v has a unique p-stationary and =+ 1-invariant lift Ton SV /W). Clearly,
for a probability measure 1 on X, the projection and lifting operations commute.

Hence, itenough to show that if v; and v, are two p-stationary probability measures
on the product space X that project to v, then v; = v. Let then vy and v, be such
probability measures and consider a continuous function f : X — R with compact
support. By stationarity, we have for every n € N,

/~ f@,t)dvi(0,1) — [_ fO,1)dvy(6,1)
X X

=/ [/ f(g-(G,t))dw(@,t)—/_f(g-(G,I))dVZ(G,t)]du*"(g)
G Lx X

= / / dv(9) [/ f(g- (0, 0))dvi () —/ f(g-®, t))dvz,e(l):| dp™ (g)
G Js\wvw) w w

- / a5 0) f i (g) [ / Flg - @, 0)dvig(t) — / f(g~(9,t))de(t)}
SLV /W) G W w

=/ d5(9)/dﬁ(b) [/ f(Ln(b)-(H,t))dw,e(t)—/ f(Ln(b)-(G,I))d\&,e(l)]
SHv/w) B w w

The probability measures v; g on W fori = 1,2 and @ € S'(V /W) are the ones given
by Rokhlin’s disintegration theorem. Fubini’s theorem was used in the fourth line. In
the sequel, we assume that the function f is of the form f((9,t)) = g(0)h(¢) with
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g € C(SY(V/W)) and h € C.(W). We then have

/f(@,t)dvl(Q,t)—ff(0,t)dv1(9,t)
X X

S/ dﬁ(@)/g(Ln(b)H)dﬁ(b)'/ h(o (Ly (D), 0)t)dvi (1)
SUV /W) B W

- /W h(o (Ln(b), 0)t)dva6(1)

< llglloo / a45(6) / dp(b) ' / (o (L (b), 0)1)dvy g (1)
Sl(V/W) B w

- /W 7(o (Lu(b), O)1)dva,p (1)

Applying Lemma 4.2 for v-almost every # € S!(V/W) and using the dominated
convergence, we obtain that the bound above tends to 0 as n — 0o and hence that
[x f6,0)dvi(6,1) = [y (0, 1)dv2(6, 1). Adirectapplication of the locally-compact
version of Arzela—Ascoli’s theorem shows that the linear span of functions f : X — R
of the form f(0,1) = g(0)h(r) with g € C.(S'(V/W)) and h € C.(W) is dense in
Cc(X). This implies that [ f(0,)dvi(0,1) = [4 f(0,1)dva(0,1) for every [ €
C.(X). Thus v| = vy. O

4.3 Existence

We now turn to proving the existence assertion in Theorem 1.1. We state it as a separate
statement below.

Proposition 4.3 (Existence) Let u be a probability measure on GL(V) with finite
first moment and W a p-invariant subspace. Then for every u-stationary ergodic
probability measure vV on P(V /W) whose cocycle average satisfies

a(V) > A (W),

there exists a u-stationary lift v on P(V)\P(W).

We first prove the following particular case. The general case (i.e. the previous
proposition) will be deduced from the particular case by an inductive argument using
additionally Proposition 4.1.

Proposition 4.4 Let pu be a probability measure on GL(V') with finite first moment
and W a p-invariant subspace. Suppose that Bmin(V /W) > A1(W). Then, for any
u-stationary ergodic probability measure v on P(V /W) there exists a u-stationary
lift von P(V)\P(W).

The statement is an extension of the results of Benoist—Bruere [6] pertaining to
the contracting case. The extension concerns both the algebraic assumption (we do
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not suppose irreducibility) and the moment assumption (we do not assume that the
support of u is bounded).

In the proof of the above proposition, we will make use of the notation introduced
in Sect. 4.1. For simplicity, we will also denote by the same symbol v a lift of ¥
to S'(V/W). This should not cause confusion. We start by a lemma treating a fully
contracted case (i.e. Bmin(V /W) > A1(W)) by using a version of Foster—Lyapunov
recurrence criterion due to Bénard—de Saxcé [5] that is well-adapted to our purposes.

Lemma 4.5 Suppose Bmin(V/W) > A1(W). Then

(1) forevery x € X = P(V)\P(W), the sequence (u*" * 8y )neN is tight in X.
(2) for every x € X, the sequence % i1 8L (b)x IS tight for B-almost every b € B.

Proof We will first show that there exists No € N and a proper continuous function
f : X — R, with the property that for every € > 0, there exists R > 0 such that for
every x € X there exists n, € N satisfying for every n > n,

w™No w5 (FTU(R, 0))) < e. (4.6)

Moreover, by continuity of f the constant n, can be chosen to be bounded as x varies
in a compact set of X. To show these, let, for x = (9, ¢), the function f be defined by
f(x) =log(||lt]| + 1). This is a proper function on X. The inequality (4.6) will follow
from [5, Theorem D] if we can show that the (SD) condition in [5, §2.1] is satisfied.
To prove the (SD) condition, we check that the conditions of the (SD) criterion in [5,
Lemma 2.2] is satisfied. We start by showing the following:

Claim (A): There exist A > 0 and Ry > 0 such that for all @ > 0, there exists ng € N
for every n > ng and x = (0, t) € X with ||¢|| > exp(nRp),

P(f(Lp-x)— f(x) < —nt) >1—aq. “@.7

To prove the claim, given o > 0, let np € N be such that for every n > ng and
0, x) € X, we have

Pdlog [A(L)I < M (W) +a)n) > 1 —a/3 (4.8)
and
Pdog [C(Ly)0| = (Bmin(V/W) —a)n) > 1 —a/3 4.9)

Thatsuch ng € N exists, follows from Furstenberg—Kesten [ 18] for the inequality (4.8)
and Furstenberg—Kifer [19] (Theorem 3.1) for (4.9). Moreover, since log || B(L,)|| <
log ||L, ||, again by Furstenberg—Kesten [18], we can suppose that for every n > ng,

P(og | B(L)Il = (A1 (V) +a)n) > 1 —a/3 (4.10)
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Putting (4.8), (4.9), and (4.10) together, we deduce that for every x = (0,¢) € X
and n > ng on an event of probability at least 1 — «, we have

IAL)t+B(Ln)0]

+1
Cx) — _ ICLA)O
Jf(Ln-x) = f(x) =log Il +1
flog( ALl n 1B(LA)Ol 1 )
ICLHOINEN  NCL)ON e+ 1) el +1

< log (exp (n(A1 (W) — Bmin(V/W) + 2a))
L oXP (n( (V) = Bmin(V/W) + 2a)) L)
llz]] Iz

4.11)

Therefore, the claim (A) is easily seen to follow for any choice of A € (0, Bmin(V/W)—
A(W))and Ry > A1 (V) — A (W).

Claim (B): There exists a sequence of integrable random variables Z,, such that
Z,/n converge in L' and such that the following holds almost surely:

VxeX, f(Ly-x)— f(x) <Z,

Using HgLH < llgl~" for every g € GLy(R) and the fact that N(g) > 1, where, we

recall N(g) = max{||g|, [lg~"|l}, it follows from the middle estimate in (4.11) that
the following almost sure inequality holds for every x € X, f(L, - x) — f(x) < Z,,
with

Z, :=1log3+2log N(Lj,).

Now since u has a first moment, it follows that each Z,, is integrable and, by Kingman’s
theorem, Z,, /n converges almost surely and in L' to a real number. This proves Claim
(B).

Claims (A) and (B) imply that all conditions of [5, Lemma 2.2] are satisfied for
the random walk on X induced by w*No for a certain Ny. Indeed, let A and Rg be the
constants given by Claim (A). Since the variables Z,, given by Claim (B) converge in
L', thereexista > Oandn; € Nsuch that foreveryn > n, E(Z,10,41) < ni(l—a),
where Z;” is the standard realisation of Z,, in the sense of [5]. We can now apply
Claim (A) with this ¢ > 0, which yields some ny € N satisfying (4.7). Letting
No := max{ng, n1}, for every n > Ny, conditions (1),(2) and (3) are satisfied for the
Markov chain (Lg, - x)xen (With constants n), n Rg and random variable Z,,) proving
(4.6).

Having established (4.6), the rest follows from a standard argument. Namely, let
x € X and let K be a compact subset of X such that ,u*k *0x(K) > 1 — € for every
k=0,...,No— 1. Let nx = max{n, : x € K}, where n, is chosen minimally
so as to satisfy (4.6). Since K is compact, nx is finite. Now, for every n > NoNkg,
writing n = ¢Ng + k with k € {0, ..., No — 1}, we have *" % 8,(f ([0, R))) =
wNO s s 8 (F1(0, R))) = (1 — €)% > 1 — 2¢ proving part (1) of the lemma.
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Finally, to prove part (2) of the lemma, observe that the property (SD) that we have
established above for the random walk driven by *0 implies, thanks to [5, Theorem
D (ii)], that for every € > 0, there exists R > 0 such that for every x € X, almost
surely %#{k ef{l,....n} : f(Lgnyg - x) — f(x) > R} < €. A standard argument
now shows that the same holds for the -random walk (instead of 1*0), see e.g. [5,
Proposition 3.3.(ii)]. O

Proof of Proposition 4.4 Let E C S 1 (V /W) be the set of generic points of v, i.e.

1 n
E=10eS'(V/W): =Y u*x8 — vt.
nk:[ n—oo

By Chacon—Ornstein ergodic theorem, we have V(E) = 1 and let 6y € E. Using
Lemma 4.5 and, in it, taking x = (6, t) for some ¢t € W, we obtain a p-stationary
probability measure v’ on X that projects to v, as desired. O

We can now give the proof of the general existence result.

Proof of Proposition 4.3 Let m : V — W be the canonical projection. Let U be a
probability measure on P (V /W) such that «(v) > A1(W). Let Fy be the subspace of
V /W generated by the support of 7. By replacing V with 7~ (Fy), we can assume
without loss of generality that « (V) = A1 (V /W) (see Theorem 3.1 (iii)). Let F; be the
first proper FKH subspace of F1 = V /W so that v gives full mass to the open subset
P(V/W)\P(F>) of P(V/W).Let W| = 7~ Y(F,). This is a " -invariant subspace
of V that contains W and the quotient vector spaces Wi /W and (V/W)/F, are I';;-
equivariantly isomorphic respectively to F> and V /Wj. For simplicity of notation, we
will also denote by 7 the map P(V)\P(W) — P(V /W) induced by the projection
.V — V/W. Let & be the projection P(V)\P(W;) — P(V/Wj). Let also w3
be the canonical projection P(V/W)\P(F;) — P((V/W)/F>) >~ P(V/Wp). With
the latter identification and setting T pwnpawy) = 1> We have 7 = mp oy, i.e. the
following diagram is commutative:

P(V)\P(W)) T P(V/Wi) =~ P((V/W)/F)

Tpewpnpeawy — 01 15}

P(V/W)\P(F2)

We denote by T the probability measure m,v on P((V/W)/F,) ~ P(V/W;). By
I".-equivariance, ¥ is p-stationary. We aim to apply Proposition 4.4 with V as ambi-
ent space, Wy as ' -invariant space, Vasa u-stationary probability measure on the
quotient. Let us check that, with these choices, the hypotheses of Proposition 4.4 are
satisfied. Indeed, by definition of F;, the only Furstenberg—Kifer—Hennion subspaces
of V/Wyare V /Wi and {0},i.e. Fo(V/W;) = {0}. Thus Bnin (V/W1) = A (V/W)) =
M(V/W)/Fy) = A (V/W) where the last equality follows from [19, Lemma 3.6].
Using the latter result once more, we have then A1 (W) = max{i (W), A1 (W /W)} =

@ Springer



Stationary probability measures on projective spaces 2593

max{i1 (W), A1 (F2)} < A1 (V/W1) = Bmin(V /W1). Therefore, we can apply Propo-
sition 4.4 and deduce that there exists a p-stationary probability measure v on
P(V)\P(W;) such that 7,v = V. It remains to show that v is a lift of U, i.e. 714V = 7.
Since # = 7 o 1 and ¥ = 75,7, both measures 7 ,v and ¥ on P(V/W)\P(F>)
are lifts of V. Applying the uniqueness result (Proposition 4.1) with V /W as ambi-
ent space, F as an invariant subspace and v as a stationary measure on the quotient
(V/W)/F,, we deduce that 71 x v = v as desired. Note that we can indeed apply
Proposition 4.1 since we have on the one hand a®) =1 (V /W) / F>)—this follows
from our previous observation that all stationary measures on (V/W)/F> have the
same cocycle average which is necessarily A;((V/W)/F,)—and on the other hand
M(V/W)/F2) > *i(F2). o

4.4 Some consequences

Proof of Proposition 1.2 (1) If the sequence 7, := % Yo' Wt %8, converges
weakly to v then, by continuity of the projection map = : P(V)\P(W) —
P(V /W), the sequence 7 * 1, = % Yo w* % 8% converges weakly to 7 %
v = V. Conversely, suppose that = % 1, converges to v. Let j € {1,...,k}
be such that B;(V/W) = a(v) and denote W o= n_l(FjH V/w)) >
W. Note that since V(Fj+1(V/W)) = 0, x ¢ W’. By Corollary 3.4,
Bmin(V/W)/Fj (V/W)) = B;(V/W) = a(V). Using the I, -equivariant iso-
morphism (V/W)/Fj11(V/W) =~ V/W’', we deduce that Bmin(V/W') = a (V).
On the other hand, since W'/W =~ F; {(V/W), we deduce from Lemma
[19, Lemma 3.6] that A; (W) = max{A1 (W), Bj11(V/W)} < a(v). Hence
Bmin(V/W') > A (W’). Since x ¢ P(W’), Lemma 4.5 yields the tightness of the
sequence % Z?:l ,u*i * 8, in P(V)\P(W’). Now consider a limit point ¢ of the
sequence 7,. Let (n)xen be an increasing sequence such that n,, — ¢ weakly.
By tightness, ¢ is a probability measure on P(V)\P(W') C P(V)\P(W). Since
by hypothesis 7 * 1, — v weakly, we deduce from the continuity of & that
7w % { = v. By Proposition 4.1, we deduce that ¢ is the unique lift v of V. Thus
all limit points of 7, are the same, namely v. This concludes the proof.

(2) The forward direction is direct thanks to the equivariance of the projection. For the
backward implication, by the same argument as in part (1), we find W' > W such
that Bnin(V/W’) > A1 (W’) and such that x ¢ P(W’). Then, (2) of Lemma 4.5
yields the tightness of the sequence of empirical means % >y 8x;x,x- Hence
by Breiman’s law of large numbers (see for example [8, Corollary 2.4]), any limit
point vy is a p-stationary probability measure on P(V)\ P(W). Moreover, any
such limit point has v as projection on P(V /W’). But since there exists a unique
lift of , this implies that 1 37| 8x,...x, ., converges. o

Proof of Corollary 1.3 By Theorem 3.1, each p-stationary ergodic probability measure
von P(V)livesinsome P (F;)\ P(F;+1). Alsoits projection v on the quotient F; / Fj 1
satisfies (V) = A1 (F;) > A1(Fj41). The uniqueness assertion in Theorem 1.1 shows
then that v is the unique lift of V. O
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Proof of Proposition 1.4 (1) Denote by v the projection of v on P(F;/Fjy1). It is
a pu-stationary ergodic probability measure on P(F;/Fj41) and v is its unique
lift by Theorem 1.1. Let x € supp(v)\P(F;41). Since I' acts irreducibly on
F;/F;4+1, we deduce from [7, Theorem 1.5] that the sequence of probability mea-
sures % et w** %85 converges to v. By Proposition 1.2, we get that the sequence
% et w* %8, converges to v. Since this holds for every x € supp(v)\ P (F;41),
we get that supp(v)\ P (Fj41) is I',-minimal in P (F;)\ P (Fi4+1).

(2) The map is well-defined thanks to (1). Let us show that it is injective. Let v; and v
be two p-stationary ergodic probability measures with S := supp(vy) = supp(vz).
Then, by [7, Theorem 1.5] v (S) supports a unique p-stationary probability mea-
sure v. Therefore v = m,vy» = V. Then, the uniqueness assertion in Theorem
1.1 implies in turn that vy = v,. It remains to prove its surjectivity. Consider a
I',-minimal set S C P(F;)\P(Fi41) for some i. Without loss of generality, i
is minimal. The projection 7 (S) of S on P(F;/F;41) is a I',-minimal subset of
P(V/W). By compactness m(S) supports a pu-stationary ergodic probability v.
By irreducibility of F;/Fi+1, all stationary measures on F;/F;4; have the same
cocycle average. Hence (V) = f; > Biy1 = A1 (Fi4+1). By Theorem 1.1, there
exists a p-stationary lift v on P(F;)\ P(F;+1). Let x € S. By Proposition 1.2 and
[7, Theorem 1.5], % ZZ:] M*k *§, converges to v. Since S is a I', -invariant closed
subset of P (F;)\ P(Fj+1), Portemanteau theorem (applied in the P (F;)\ P (Fj+1))
insures that v(S) = 1. Thus supp(v)\P(F;+1) C S. Since by (ii) I';, acts mini-
mally on S, we deduce that the latter inclusion is an equality. The surjectivity of
the map follows. O

Remark 4.6 In Proposition 1.4, the support of an ergodic p-stationary probability mea-
sure v may not be minimal in P (V). It is minimal if and only if the support of v is
compact in P(F;)\P(Fjy+1).

Remark 4.7 (Invariance of cocycle average) In passing, we note that similar to the
corresponding statement in Theorem 5.1 (but perhaps less surprisingly), the unique
lift v of v satisfies & (v) = « (V). Indeed, clearly, (V) < «(v). On the other hand, v is
a probability measure on P(F,)\P(WNF,) with Ay (WNF,) < 2 (W)and F,/(WN
F)) ~ n(F,) = Fysothat, by [19, Lemma 3.6], A1 (F,) = M (F,/(WNF))) = (V)
and hence x(v) < a(v).

5 Expanding case

This section is devoted to the proof of Theorem 1.5 and Corollaries 1.6 and 1.7 (and
their more general versions below) from the introduction. As explained in the intro-
duction, we start the proof of Theorem 1.5 by first proving a particular case (except for
the moment assumption) covering the purely expanding case, i.e. &(V) < Bmin(W).

Theorem 5.1 (Purely expanding case: lifts only come from invariant subspaces) Let
W be a probability measure on GL(V) with a finite first moment and W a w-invariant
subspace. Let V be a u-stationary and ergodic probability measure on P(V /W) such
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that
a(V) < Bmin(W). (5.1

Then, the following are equivalent:

(i) There exists a u-stationary lift v of v on P(V)\P(W).
(ii) There exists a T -invariant subspace W' of V in direct sum with W such that
P((W' & W) /W) is the projective subspace generated by V.

In this case, there exists a unique w-stationary lift v of v on P(V)\ P(W) and it satisfies
a(v) =a@®) =1 (W).

For the proof, we will require the following version of a classical observation of
Furstenberg [16].

Lemma5.2 Let u be a probability measure on GL(V) and v a u-stationary prob-
ability measure on P(V). There exists finitely many subspaces Wi, ..., W, of V
such that \ Ji_; W; is T -invariant, v({;_; Wi) = 1, v(W;) = v(W;) for every
i,je{l,...,r}and each W; is of minimal dimension (among subspaces of P(V)
charged by v).

Proof Let E := {W < V |v([W]) > 0}. This is a non-empty subset of subspaces
of V. Let r := min{dim(W)|W € E}, E' := (W € E|dim(W) = r}, a =
sup{v([WD |W € E'} and F := {W € E'|v([W]) = a}. By definition of r € N,
v((WNW']) =0forevery W # W' € E'.Thus 1 > v(Uycr W) =Y wepv(W) =
Y wer @ Thus F must be finite. By stationarity, for any W € F, « = v(W) =
f v(g~'W)du(g) and hence, by maximality of o, we deduce that for -almost every
g, gW € F. This proves the claim. O

Remark 5.3 In the setting of previous lemma, let v be a u-stationary and ergodic prob-
ability measure on P (V) and Wy, ..., W, the finite subspaces given by that lemma.
Then Wi +---+W, = F, C F;(,), where F, and Fj(,) are defined in Sect. 3.1. Indeed,
by minimality, each W; is contained in F(v) and Wy + --- + W, is a I';-invariant
subspace of P(V) charged by v.

Proof of Theorem 5.1 We will prove that F,, N W = {0}, which will show the direction
(i) = (ii) by taking W' := F,. The other implication is immediate. Denote by
w : V. — V/W the canonical projection and let v be a u-stationary probability
measure on P (V)\ P(W) such that w,v = v. Denote by {Wy, ..., W,} the subspaces
defined in Lemma 5.2 applied with v. Necessarily 7 (F,) = Fy C Fj ). Without loss
of generality, we can suppose that V.= W + F,, so that A (V /W) = A{(7(F))) =
A (Fp) = a®).

(1) First, we eliminate the case W C F), (i.e. V = F,). For a contradiction, suppose
W C F,. Since v([W]) = 0, W is necessarilya proper subspace of F,. Up
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to passing to a subset B’ of B of B-full mass, we know by Furstenberg [16]
that for every b € B’ there exists a probability measure v, on P(F,) such that
R,(b)v — v, weakly. Let H, be intersection of stabilizers of W; for i =
1,...,r.Clearly, H, is a finite index subgroup of the group G, generated by I';,
and let (1) < 7(2) < --- be the sequence of hitting times of H,, i.e. for every
neNandb € B, Ryn)(b) € H,,. Note that since H, < G is finite index, for
eachn € N, t(n) is almost surely finite (and even has finite exponential moment).
Passing to a subsequence, we can then assume that

Rr(n) (b)

IT € End(F)). 52
Rea@y 1€ Endi) e

Since A (F,/W) = a(V) < Bnin(W) < A1(W), then necessarily Im(IT) C W
(this follows for example by representing the elements in I', as upper triangular

13 Ié, with A representing the action on W and C the action
on F,/W). We claim that

by block matrices

Jip € {1, ..., r} suchthat v([ker(IT) N W;;]) =0 (5.3)

Indeed, W1 + - - - + W, = F, (see Remark 5.3). Since IT # O (as | TI|| = 1), we
conclude that there exists some ig such that H‘Wio # 0. Identity (5.3) follows then
from the minimality of W;, among the set subspaces with positive v-mass. Up to
reindexing, denote Wi = W;,.

Let us finally reach a contradiction from (5.3). Denote by vy, the restriction
measure to Wy. Since v = f vpd B(b) (see [16]), then possibly by replacing B’
by a further subset of full measure, we can assume that v, (W;) > 0 for every
i=1,...,rand b € B'. Let then (1),5)|W1 denote the restriction of v, to Wj.
Since Rq(n)(b) stabilizes Wy for every n € N, Remyvyy, — ()}, weakly.
On the other hand, using (5.2) and (5.3), one has also that Re vy, — Iy, .
Hence 1'[1)|Wl = (vb)|W1 . Hence supp((vh)|wl) Cc WiNW.Thus vp([W N W]) =
vp((W1]) > 0. Since v = fvbd,B(b), we conclude that v([W N Wi]) > 0,
contradicting v([W]) = 0.

(2) Let now V; := F, and W; := F, N W. The stationary measure v lives in
P(V)\P(Wy).Since nr (F,) = Vi /W has acanonical I' , -equivariant embedding
in V /W, we canidentify F5; with P (V;/W7). Moreover, since Wy is a I, -invariant
subspace of W, Bmin(W1) > Bmin(W) > a(v), unless Wi = {0}. Applying Case
(i) to Vq, Wi, v and v shows that W = {0} as desired.

This shows the equivalence between statements (i) and (ii) of the theorem. Now we
show the last statement. If v is a y-stationary probability measure on P(V)\ P(W) that
lifts v, then by (ii), necessarily «(v) = (V) (since F, is a I'j,-invariant complement
of W and is I' ; -equivariant isomorphic to F5). Finally, to see the uniqueness claim, let
V' be another lift of v in P(V)\ P(W). By the same argument as in the beginning of
the proof, we have 7 (F,/) = Fy = n(F,). Since F, (and similarly F),) are in direct
sum with W, this implies that W & F,, = W & F),. This implies F,, = F,, and hence
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that v = v’ (as F, is I",-isomorphic to Fy). Indeed, if not, we can find v’ € F,s such
that v’ = w + v with w € W\{0} and v € F,. Since V. = W @ F, is a I';;-invariant
decomposition, we have that almost surely lim % log ||L,V'|| = lim % log || L, wl]|.
Since w # 0, we have by definition of Bnin (W) (see Theorem 3.1) that almost surely

o1
lim - log [ Lnv' || = Bmin(W).

On the other hand, since v’ € F,y and F, is a I'-invariant subspace of V with top
Lyapunov exponent equal to « (V') = a(V), we have

1
lim ~ log || L,V'|| < a(V).
n

This contradicts & (V) < Bmin(W). ]

Proof of Theorem 1.5 Let v be as in the statement.

(ii) =  (i): Suppose that such a W’ exists and let V' = W + W'
Then V'/Fj (W) = W/Fj1(W) @ W//Fj1(W). The I'j-invariant subspace
W’'/Fj1(W) is T',-equivariantly isomorphic to V'/W and hence v lifts to a u-
stationary probability measure v on W'/F; 1(W). Clearly, a(vi) = a(®) =
A1(V'/W), where the last equality is due to the fact that P(V’/W) is the subspace
generated by the support of v. Since a(v) > B;;11(W), Theorem 1.1 (contracting
case) applied to W’ as ambient space, Fj;1(W) as invariant subspace and v as a
u-stationary probability measure on the quotient, yields a u-stationary lift of v on
P(W’)\P(Fj+1(W)) C P(V)\P(W) and clearly, v; projects to v.

(i) == (ii): Suppose there exists a lift v of v in P(V)\P(W). Let Fy be
the subspace of V /W generated by the support of v and let V. > V., > W be
its pre-image in V. Clearly, v is supported in P(V,) and hence it is a lift of ¥
to P(V,)\P(W). Since v gives zero mass to P(W) and hence to P(F;1(W)), it
projects to a measure vy on P(V,/F;1(W)) that gives zero mass to P(W /F;;1(W)).
The push-forward of v; by the natural projection V,/F;j (W) — V,./W is
precisely v. This means that there is a lift v; of vV from the projective space
of Vo/W = (Vi/Fit(W)/(W/Fj11(W)) to P(Vy/Fjst (W)\P(W/Fjy1 (W),
However, by 2. of Corollary 3.4, Buin(W/F;;1(W)) = B;(W) > «a(v) and hence
the hypotheses as well as (i) of Theorem 5.1 is satisfied. This result then implies
that there is a G,-invariant subspace W' < V, containing F;11(W) such that
W'/Fj+1(W) and W/F;;1(W) are in direct sum and the subspace generated by ¥
is P(Vy/Fj+1(W))/(W/Fj11(W))) =~ P(W+ W’/W). This completes the proof of
(i) < (ii). It remains to prove the additional claims. So suppose, (i) and (ii). We
have the following diagram:
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P(V)\P(W) v
Theorem 1.1

PV /Fi i W)NP(W/Fjr1 (W) v
Theorem 5.1

P(V,/W) v

The p-stationary probability measure v determines uniquely the stationary measure
vy by Theorem 5.1, which itself has a unique p-stationary lift on P (V,)\ P (W) thanks
to Theorem 1.1. The uniqueness claim follows. Finally, (V) = «(v;) = «a(v), where
the first equality follows from Theorem 5.1 and the second one by Remark 4.7. O

Here is a consequence which is a more general version of Corollary 1.6 from the
introduction.

Corollary 5.4 Suppose A (V/W) < A1 (W) and that Furstenberg—Kifer—Hennion
exponents of V /W are distinct from those of W. Then, there exists a -stationary prob-
ability measure on P(V)\ P(W) if and only if there exists a T, -invariant subspace W’
of V such that W N W' C Fj1(W) forsome j =1,...,kand Bj11(W) < A (W).

Proof 1t follows from hypotheses that any p-stationary probability measure v on
P(V /W) satisfies a(v) < A1(W). The condition is then necessary thanks to The-
orem 1.5. Suppose now that such a I',,-invariant subspace W' and such a FKH space
Fj11(W) exist. Without loss of generality we can assume that j + 1 is the minimal
index such that 8;1(W) < A1 (W’). Let ¥ be a u-stationary probability measure on
W /(W' N Fjy1(W)) with top cocycle average. Since ;1 (W) < A1(W'), a(V) =
A1(W'). Replacing if necessary W’ with the preimage of F; by the canonical projection
W' — W' /(W' N Fj11(W)), we can also assume that F; = W'/(W' N Fj 1 (W)).
We will check that the I -invariant subspace W” := W’ + F; (W) of V satis-
fies the requirements of Theorem 1.5 (ii). First, since W N W' C Fj (W) C W,
we have clearly that W N W” = F;;. This yields a I',-equivariance isomorphism
W /W N Fjp (W) ~ W+ W' /W < V/W. We can then pushforward v to a
p-stationary probability measure on V /W whose subspace generated by its support
is P((W + W”)/W) (without changing its cocycle average). The stationary measure
we obtain will be denoted also by v for simplicity. Finally, by minimality of j + 1, we
have 8;1(W) < a(®) < B;(W).

Theorem 1.5 gives then a p-stationary probability measure on P(V)\P(W). O

Note that Corollary 1.6 follows immediately from the previous one since the hypoth-
esis A (V /W) < Bmin(W) forces j = k in which case F;11 = {0}.

We end this section by showing an equidistribution result for the (unique) lift of
v, when it exists. This will be a direct consequence of the similar result shown in the
contracting case and the proof done above.
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Corollary 5.5 Keep the same assumption as in Theorem 1.5. Assume that v has a p-
stationary lift on P(V)\P(W). Then for x € P(V)\P(W), %Z?:l w ks = vif
and only if 13" | i % 8% — .

Proof We will use the diagram in the proof of Theorem 1.5. Since the bottom-right
arrow (i.e. the correspondence between vy and V) is given via a I',-equivariant linear
isomorphism between V,./W and the complement of W/F; 1(W) in V,./F;1(W),
an equidistribution statement of ¥ is equivalent to an equidistribution statement for v;.
For the top-right arrow, we are in the setting of the contracting case. Hence the claim
follows from Proposition 1.2. O

Here is a consequence of Theorem 1.5 (mixed case) that allows a slight refinement
of the results of Furstenberg—Kifer [19] and Hennion [27] regarding the supports of
stationary measures in P (V).

Corollary 5.6 Let v be a probability measure on GL(V') with finite first moment. Fix
a Euclidean structure on V and let ' denote the image of i by transpose map. Let
V = (W) > F(uh) > - > Fo(u') be the Furstenberg—Kifer filtration of '
with associated exponents M () = Bi(u') > Ba(u') > --- > Be(u'). Given a
FKH exponent B, (w), let ¥’ > 1 be the largest index with B, (u') > B,(u) and set
Vi o= Fr(u)t 0 Fr (). Then,

(1) Vyu is a non-trivial subspace of F,(u) such that any -stationary probability
measure v with a(v) = B,(u) is supported in P(V, ).

(2) V,,u is alternatively characterized as the minimal (for the inclusion) p-invariant
subspace W of F, () such that A (F-()/W) < B-(10).

Since the proof involves juggling between u and  and various invariant spaces, for
clarity, given a p-invariant space W, we write A1, (W) for the top Lyapunov exponent
of u on W. Moreover, we use the term p-Lyapunov spectrum of W, to describe the
set of Lyapunov exponents of 1 on W with multiplicities.

Proof We start by two observations. First, for any subspace W < V that is p and
w! invariant, we have the equality of Lyapunov exponents A; () = A; (u') for every
i =1,...,dim W. Second, for any p-invariant subspace W, W+ is p!-invariant and
the p-Lyapunov exponents (with multiplicities) appearing in V /W are the same as
w'-Lyapunov exponents appearing in W+ (see [27, Proposition 1] or [1, Corollary
3.8]). Let  and 7’ be as in the statement.

(1) We first show that V, , is a non-trivial subspace of F;(u). Indeed, if it is trivial,
this implies that V = F,.(u') + F,(u)*, where the last two are u/-invariant
subspaces. By the observation above, B, (u) is a u’-Lyapunov exponent and hence
its multiplicity on V must be less than or equal to the sum of its multiplicities in u’-
Lyapunov spectra of F,/y{(u') and F, (u)l. The maximal p’-Lyapunov exponent
in Fpryq(u')is B (u') < Br (). Soall contribution to B, (w)-multiplicity comes
from w'-Lyapunov spectrum of F,(u)*. On the other hand, by the observation
above, the i/ -Lyapunov spectrum of F, (1) are the same as i-Lyapunov spectrum
of V/F, (). But since F,(u) has top u-Lyapunov B, (u), this means that the -
Lyapunov spectrum of V / F;- (i) has one copy of §,(u)-missing compared to that
of V which results in a contradiction, showing the claim.
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Let v be a u-stationary ergodic probability measure with «(v) = B,(n). By
ergodicity and since V, , is u-invariant, v(V, ;) is zero or one. Suppose for a con-
tradiction that it is zero. So we have v(F,(u)\V;, ) = 1 and hence we can project
v onto a u-stationary probability measure v on F,.(u)/V; ;. But as F,.(u)/V, ,, =~
(Frp1(u)t + Fr(u)/Frp1(n')t and by the initial observation above, the u-
Lyapunov spectrum of (Fp/ 1 (u')* + Fy (1)) / Fpr41 (') is the same as p1/-Lyapunov
spectrum of F,/y(u'), which is bounded above by B,711(1") < B-(u). Hence, the
top p-Lyapunov exponent Ay, (F-(w)/Vr ) of Fr-(0)/V;,, is strictly less than B, (1).
Since Ay, (Fr (1)) = Br(w), this also implies that Ay, (V; ) = B-(un). Therefore,
a) < A u(Fr(w)/Viw) < Br(u). So letting V! = F,.(u) and W =V, ,, and
considering v on P(V’/W’), we are in the setting of Theorem 1.5 and this theorem
implies that if U has a lift to P(V’)\ P(W’), the lift has the same cocycle average as v.
Butvisaliftof vand a(v) = B, () > a(v), yielding a contradiction and concluding
the proof.

(2) Let W be a proper subspace of V, , satisfying Ay ,(F-(n)/W) < B-(un). By
properness, F,/1(i') is properly contained in the y/-invariant subspace W+ and
hence W+ has 4! -top Lyapunov exponent A > B,/ (1) > f-(1). Since by the initial
observation, the u-Lyapunov spectrum of F,(u)/W is the same as u!-Lyapunov
spectrum of Wi, we get a contradiction to Ay, (F,(u)/W) < B, (u) and the proof
is done. O

6 Stationary measures on non-reductive algebraic homogeneous
spaces

As mentioned in the introduction (Sect. 1.3), our results have direct consequences
and reformulations from the point of view of homogeneous dynamics. We now dis-
cuss this aspect more in detail by proceeding with a case analysis describing (and
commenting on) various situations that occur when trying to describe stationary mea-
sures on algebraic homogeneous spaces. Our result (Theorem 6.1) pertains to the case
2.b. below.

6.1 A case analysis

Let G be (the real points of) a real algebraic group, U its unipotent radical and L a
(reductive) Levi factor so that we have a Levi-decomposition G = L x U. Let u be
a probability measure on G. We say that it has a finite first moment if its image in a
(equivalently, in any) faithful algebraic representation of G has a finite first moment.
We break the analysis of p-stationary measures on G/ H into several cases as follows.

1. (Reductive quotients) The work of Benoist—Quint [7] allows one to
give a complete description when G is a reductive group (i.e. U = {id}) and u
is a Zariski-dense probability measure on G. Their results imply that, for such a
probability u, there exists a p-stationary probability measure on G/ H if and only
if H is cocompact in G.
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2.(Non-reductive quotients)Suppose now that G is not reductive, i.e. U
is non-trivial. Consider an algebraic subgroup H of G and let L be its projection
to the Levi factor of G. In view of the G-equivariant projection

G/H — L/Ly

any p-stationary probability measure on G/H descends to a p-stationary proba-
bility measure on L /Ly, for any probability measure  on G. We now have two
essentially different situations:

2.a.(Levi projection does not contain a maximal split
solvable) Since L is reductive, if the image p; of p under the natural
projection G — L is Zariski-dense (e.g. if I';, is Zariski dense in G), then
we are back to the setting of 1. on the base L/Ly. In particular if Lg is not
cocompact in L, there does not exist any p stationary probability measure
on G/H for such a probability p. Notice that as for 1., this non-existence of
stationary measures applies for any Zariski-dense probability measure |1 on
G, a situation which will be in contrast with the following case.

2.b.(Levi projection contains a maximal split solvable)
Suppose finally that Ly contains a maximal R-split solvable subgroup of L. In
this case, by compactness, for any probability measure p on G, there always
exists a p -stationary probability measure on L /Lo, however it is far less clear
whether they lift to p-stationary measures on the total space G/ H . The partic-
ular case when G = GL4(R) x R4, U, is the trivial group and Lo = GL4(R)
(i.e. the base L/Ly is trivial) comprises the extensively studied area of sta-
tionary measures on affine spaces, we refer to the work of Bougerol-Picard
[9]. In the latter case, for a Zariski-dense probability i on G, in contrast
with 1. and 2.a, the existence of a p-stationary probability measure on G/H
strongly depends on the Lyapunov exponents of i1z appearing in the standard
representation of GL;(R). The more recent work of Benoist—Bruere [6] shows
that this feature also exists in a more general case consisting of a concrete class
of quotients (namely G as in the affine case above and H = P x R¥, where
P is the stabilizer in GL;(R) of a k-dimensional subspace in R?). As we now
discuss, the latter results can be extended and refined under block Lyapunov
domination assumptions by using our results.

From now we assume that the unipotent radical U of G is a vector group
(i.e. abelian). In what follows, we identify U with its Lie algebra u. We consider
a subgroup H of G of type H = L X Uy, where Uy is a connected (closed) subgroup
of U and Ly is its normalizer in L. We suppose that Ly contains a R-split solvable
subgroup of L and hence it is co-compact in L.

Given a probability measure p on G, to study p-stationary probability measures
on G/H, we will find appropriate representations of G. To do so, we let G act on u
by affinities with the linear part given by the action of L on u (which is the restriction
of the adjoint representation) and U acting on itself by translation, namely

(u)-w:=1-w+u.
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One readily checks that this gives a morphism from G to the group Aff(u). Also, it
is easy to see that H is the stabilizer of the affine space {0} + ug in u. We can now
linearize this affine action by letting V/ := u @ R and G act linearly on V' via

Aou)-(w,t) = (tu+1-w,1). 6.1)

The subgroup H of G is precisely the stabilizer of the subspace S := up @ R. Finally,
letting V.= AU™S v/, w = AUmS yand Wy = AU™S S, we get a representation
of G in GL(V) such that W < V is G-invariant and H is the stabilizer of the line Wy
which does not lie in the subspace W.
Therefore, by considering the resulting continuous G-equivariant injection ¥ given
by
v
G/H — P(V)\P(W)
gH +— gWy,

(6.2)

we obtain the following commutative diagram

G/H —Y s P(V)\P(W)

l i (6.3)

L/Lg N P(V/W) ~ P(N\Imu0y)

Here, the vertical arrows are the canonical projections. The map v is given by /Lo —
I Adimuo 4y and it is easy to see that it is a G-equivariant homeomorphism onto its
closed image. The same is true of i, see Lemma 6.3 below.

In short, under the corresponding dynamical assumptions, diagram (6.3) allows
us to bring our analysis concerning the right-column of (6.3) back to an analysis of
stationary measures on G/H (and correspondence between stationary measures on
L/Ly and on G/H). Using the representation (6.1) and notation thereof, we express
this in the following result.

Theorem 6.1 LetG, Lo < L < G,Uy < U and H = LoXxUgbe as above and suppose
that the unipotent radical U is abelian. Let d be the dimension of U and k that of Uy.
Given a probability measure (1 on G with finite first moment, let .1 > - - - > Ag be the
Lyapunov exponents of (1, in the adjoint representation on the Lie algebra u of U.

(1) (Contracting case) For any (1 -stationary ergodic probability measure v on L /L
suchthat (Y V) > Ai+---+Aiy1, there exists a unique y-stationary probability
measure on G/H that lifts v. In particular, if A1 < 0, then there exists a -
stationary probability measure on G/H. Moreover, ifﬂmin(/\k u) > A+ 4+
Ak+1, then the projection G/H — L /L induces a bijection

M(G/H) = M, (L/Ly).
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(2) (Expanding and mixed case) LetV be a w1 -stationary ergodic probability measure
on L/ L. Suppose that (V) < A+ - -+ Ay 1 and a (Y D) is distinct from any
Furstenberg—Kifer—Hennion exponent of A*T'u. Then there exists a u-stationary
lift of V on G/ H if any only if there exists a T -invariant subspace W' of V such
that W N'W is F,(W) € W, \q(W) = a(y *v) and (W + W)/W is the
subspace generated by the support of Y ,v, where r > 2 is the smallest index such
that B,(W) < a(y,v). In these cases, the lift of V is unique.

We single out as a corollary the following version of the conclusion (2) above that
one can obtain under an algebraic assumption on I',. This version will be useful in
the treatment Corollary 1.8 from the introduction.

Corollary 6.2 Assume moreover that the unipotent radical of the Zariski-closure Fi
of 'y is contained in U. Then, the consequence (2) of Theorem 6.1 can be replaced
with the following:

(2) (Partial expansion) Let V be a iy -stationary ergodic probability measure on
L/Lg. Suppose that a(y,v) < Ay + - - - + Aky1 and a(y V) is distinct from any
Furstenberg—Kifer—Hennion exponent of A*t\u. Then there exists a u-stationary
lift of vV on G/ H if any only if the subspace R < /\k u generated by the support
of U,V in /\k u satisfies the following: for any (equivalently there exists a) couple
(Sy, 1) where S, is a Levi subgroup offi and t € U such that tSMtf1 < L, for

every (L, u) € tFit’l andx € R,wehavef-x ANu € Fr(/\k+1

the smallest index such that B, (/\k'H u) < oc(%*i). Moreover, the lift is unique.

u) wherer > 2 1is

This statement has the advantage that the conditions that appear in it only concerns
(exterior powers of) the adjoint representation of G. Note for example that in the
above corollary, up to conjugating u, ¢ can be taken to be the identity element and
if k' and (k + 1) exterior powers of the L p-representation u are irreducible, then

the last condition above is satisfied if any only if Fi is a reductive group. So it says
that such a p-stationary probability measure v on L/Lg can be lifted if and only if the

unipotent radical of Fi is trivial.
We now proceed to prove Theorem 6.1 and its Corollary 6.2. The proof will be
guided by the commuting diagram (6.3). We start by proving the following.

Lemma 6.3 The map ¢ : G/H — P(V)\ P (W) defined in (6.2) is closed.

Proof 1t suffices to show that v is proper. To do this, let g, H be a sequence in
G/H that escapes any compact in G/H. By definition of v, we need to show that
any limit point of g, Wy in P(V) belong to P(W). Writing g, € L X U as a tuple
(In, un) € L xU,since any compactin G is contained inaset of type {(g, h) € AX B :
A < L and B < U are compacts}, the condition on g, is equivalent to saying that
(In, un) eventually escapes any subset of G of the form (A x B)H with A < L and
B < U compact. By cocompactness of Lg in L, this is equivalent to require that for
every every compact subsets A < L and B < U and every large enough n € N,
we have u, ¢ B + A - Up. Recall also that V = AY™5 v/ and W = A%y and
S = ug ® R. To show the convergence g, /\dim 55— P(W) in P(V), it suffices to
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show thatany w = (ug, t) € S witht # 0, any limit point of g,Rw in P (u®R) belong
to P(u). Now using the representation formula (6.1), we get that for such w € §, we
have g,w = (tu, + l,w, t). Therefore we have to show that tu,, + [,w — ocoin U.
But if the latter does not go to infinity, it is contained in a compact B < U and hence
un € B +1,Uy for infinitely many n € N. Since Uy has cocompact stabilizer in L by
assumption, we deduce that u, € B+ AUy for some compact A € L and for infinitely
many n € N, contradicting the assumption g, H — ooin G/H. O

Remark 6.4 The reason why the fact that the image of ¢ being closed is relevant

to show the existence of stationary probability measures on G/H is related to our

approach and it is explained as follows. In the contracting case, we will construct a

stationary measure on G /H by using the recurrence of the induced Markov chain on

P(V)\P(W). Starting frcqm a p(l)int x := Y (gH) € P(V), any limiting stationary
e

measure of the sequence ;- » ;g w** % 8, lives in the closure ¥ (G/H). Hence if ¥

is proper, we can “pull-back” the stationary measure on ¢ (G/H) = ¥ (G/H) and
obtain a stationary measure on G/H.

Proof of Theorem 6.1 We let G act on u @ R by (6.1). Since u acts trivially on W =
/\k'H uand V /W, the Lyapunov/Furstenberg—Kifer-Hennion exponents of u on W
and V /W are those of . The top Lyapunov exponent for W is A + - - - 4+ Az and
for V/W is A1 + - - - + Ak for the latter (since V /W =~ /\k u as L-module). Therefore
MW) =2 (V/W) = Ay

(1) Since ¢ (V) > A1 + -+ 4+ Agy1 = A1 (W), we are in the setting of Theorem 1.1
and Proposition 1.2. By Chacon—Ornstein Theorem, the set

-1
1n
{)_CE L/Lonll{[;ozzuzk*ax:v}
k=0

has full v-measure, so let X belong to this set. Let x € G/ H be such that its image
under the natural projection G/H — L/Lg is x. Now, it follows from the choice
of X and L-equivariance of v that we have

n—1

. k - —
lim — prz * Oy = Wab.
k=0

n—oo n

It follows from Proposition 1.2 and Theorem 1.1 that the sequence % Z’,z;é W s

8y (x) converges to a p-stationary probability measure vy which is the unique
lift of v/, V. But since the map 1 is a homeomorphism onto its closed image in
P(V)\P(W), vy is supported in ¥ (G /H) and hence pulls-back to a p-stationary
probability measure v on G/H which is hence the unique lift of vV on L/Lg. The
other conclusions are direct consequences.

(2) Let v be given as in the statement. Since Ar4+1 > 0 there exists r > 2 such that

Br(W) < a(¥,¥) < Br—1(W).
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In other words, the condition (5.1) in Theorem 1.5 is satisfied for the I'j-
representation on V = /\k'H U@ R)and W = /\k'H u

Now suppose there exists a p-stationary lift of vin G/H, call it v. Then Y,V is a
lift of ¥, v and hence condition (i) of Theorem 1.5 is satisfied. This result then gives
that there exists a I',-invariant subspace W’ of A "' (1@ R) such that W' n A\*'y
is F,(/\k'H u) ¢ /\k+1 u, Af(W") = a(y *v) and (W' + W)/W is the subspace
generated by the support of ¥, V.

Conversely, suppose the I, -invariant subspace W’ < /\kJrl (u @ R) has the stated
properties. Then, the hypotheses and (ii) of Theorem 1.5 are satisfied, and there exists
then a p-stationary 11ft vofv on P(V)\P(W). By Chacon-Ornstein, we can find X €
1//‘(L/L()) such that L Zk_o /,LL * 6y — w*v asn — oo.Soletx € ¥(G/H) be such
that its image under the pr0]ect10n P(V)\P(W) — P(V/W)isx. Applying Corollary
5.5, we get that 1 Zk o MF k% 8, converges to v. But since x € ¥ (G/H) and, thanks
to Lemma 6.3, w(G /H) is closed, it follows that v is supported in ¥ (G/H) which
hence yields a p-stationary probability measure on G/H that projects to v. Finally,
the claim about uniqueness follows from the corresponding assertion in Theorem 1.5.

O

We will now deduce Corollary 6.2 from (2) of Theorem 6.1. We first need a lemma.

Lemma 6.5 Let G be a real linear algebraic group and G = L x U a Levi decom-
position of G. Let p : G — GL(V) be an algebraic representation, | a probability
measure on G and [, := T Where m : G — L is the canonical projection. Then
the p-Lyapunov spectrum of 'V is the same as y-Lyapunov spectrum of V.

Proof We proceed by induction on dim V. If dim V = 0, the claim is trivially true.
Suppose dim V > 1and let W := V*U) be the subspace p(U)-fixed vectors. By Lie—
Kolchin theorem, dim W > 1. Since U is normal in G, W is G-invariant. Therefore,
p induces a representation py : G — GL(W) and U is in the kernel of py . It follows
that pu-Lyapunov spectrum of W is the same as pp -Lyapunov spectrum of W. Using
[27, Proposition 1] (or [1, Corollary 3.8]), since dim V /W < dim V/, the claim follows
by induction. O

Proof of Corollary 6.2 We first show the sufficiency ( = ) direction. Given ¥ on
L/Ly as in the statement suppose there exists a lift on G/H. By the conclusion in
(2) of Theorem 6.1, there exists Fz-invariant subspace W' of V such that W/ N W is

F,(W) C W, (W) = O!(l/f*v) and (W’ + W) /W is the subspace generated by the
support of ¥, where r > 2 is the smallest index such that ﬂr(W) < a(y,D). Let

S, be a Levi subgroup of F and ¢ € U any element such that ¢S, < L (such an

element t € U does exist, see [28, VIIL Theorem 4.3]). Note that JT(F ) = T[(FH,)

where i, is the probability measure tut~" on G obtained by pushingforward u by
conjugation by ¢. We now claim that

k
tW’CFr@</\u®R>. (6.4)
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Clearly t W' is Fit -invariant and hence S,,,-invariant. But by the additional algebraic
hypothesis (i.e. that the unipotent radical of Fi is contained in U), it follows that
n(ri) =S, Thus tW' is n(Fit)—invariant.

Now, suppose (6.4) does not hold. Since V.= W @ ( /\k u ® R), there would exist
a vector x € tW’ whose projection xy on W parallel to ( /\k u ® R) does not belong
to F,. On the one hand, since xy ¢ F;, then the exponential growth of || L,xw | of
the u; = p, p-random walk is at least 8,1 (W) > a(w * V) (recall that the FKH
exponents and spaces on W are the same for p and iy because U acts trivially on
W). On the other hand, since t W’ is 7 (G, ;)-invariant, then the exponential growth of
[ Lpx|l is at most A1, , (W'). But, by Lemma 6.5, we have A1, , (W') = A1, (W').
Since A1, (W) = A (W) > a(y * V), we deduce that || L,x|| < |[L,xw]| for
all large n. This contradicts the fact that the projection on W parallel to /\k u®@Ris
L-equivariant and Claim (6.4) follows.

Now taking R’ :=tW' N (/\k u ® R), we get that R’ is a S, -invariant subspace of
V that is contained in /\k u® R. Since tW’ > F,, we have tW' = F, ® R’. Since
tW'is G, -invariant, we also have that for every ¢ € G,,, gR’ € R’ + F;. Since
R C /\k u® R, we have R* = R ® R where R is the subspace (W' + W)/W of
/\k u =~ V /W which is the subspace generated by the support of 1, v. Finally, since
tW'is G, -invariant, forany ¢ = (I, u) € G, andx € R,wehave g-(xA§) € R'+F;.
By formula (6.1), g- (x A&) = Ix A(E+&u) =Ix NE+E(Ux Au) € tW'. Since t W’
contains F, and hence its projection to /\k u® R, we have [x A u € F,, as claimed.
This completes the proof of the sufficiency.

We now prove the converse ( <= ) direction. Suppose there exists a Levi factor S,

of Fi and ¢ € U such that the subspace R < /\k u generated by the support of /D

has the stated properties. Let " = RQR < Vand W = R'+ F, (/\k+1 ). It follows
by the stated property of R that W' is G, -invariant. Now noting that pp = ;-1 1,
we can apply the converse direction of (2) in Theorem 6.1 for the measure ;-1 and
deduce that there exists a u,-1-stationary lift v,—1 of V. Then, the measure v = fv,-1
is a p-stationary lift of v, completing the proof. O

6.2 Some consequences

To give explicit examples fitting into the setting of Theorem 6.1, notice that one can
take any algebraic representation U of a reductive group L and form the algebraic
group G = L x U whose unipotent radical is the vector group U. Letting Lo be a
parabolic subgroup of L given by the stabilizer of a subspace Uy < U and setting
H = Lo x Uy, we are in the setting of Theorem 6.1. We treat two examples (the
second one is Corollary 1.8).

Example 6.6 (Benoist-Bruere [6]) Let L = GL4(R) with its standard action on U =
RY. Given a subspace Uy < U, let Ly < L be the stabilizer of Uy in L, which, in
this case, is a parabolic subgroup. In this case, except for the “critical” case Ay = 0,
Corollary 6.2 implies [6, Theorem 1.3].
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We now proceed to prove Corollary 1.8. The representations appearing in it are
not proximal (neither irreducible) and hence it constitutes a new example that can be
treated in dominated cases by our results (and not directly by [1, 6, 9]).

Proof of Corollary 1.8 We first set up the homogeneous setting so as to apply Theorem
6.1 and its Corollary 6.2. Let L = GL4(R) act naturally on u = R*and G := L x u.

Let (eq, . .., e4) be the canonical basis of u = R*. For convenience in calculations, we

realize SL,(C) as a subgroup of SL4(R) preserving the complex structure given by the

linear transformation J = {)1 ;) with J; = (1) _01 . For k € {1, 2, 3}, denote
1

by up x the subspace (e, ..., ex). Set also up,op = {0}. Let Lo x < L be the maximal

parabolic subgroup given by the stabilizer of ug x in L and set Hy = Lo x X tg . Then,

we have X 4 >~ G/Hj and, foreachk = 0, ..., 3, the assertions in Corollary 1.8 are

equivalent to the corresponding ones on G/ Hx. Having defined the algebraic groups G
and H, we now note thatfork =1, ...,3,themap ¢ : L/Lo — P(/\k R*) appearing
in Theorem 6.1 is given by £Lo > £ AK ug; for k = 0, L/Lo and P(\°R*) are
singletons, so the map v is trivial.

Letnow . be a probability measure on G such that I', is Zariski dense in SL, (C) x
U < G and pu its projection on SL;(C). We now make some observations on the
representations of SL,(C) on /\k R* and the Lyapunov exponents.

e To describe the Lyapunov exponents of 17 on u = R*, note that representation
of SL,(C) on R* is irreducible with proximality index two and the R-split torus
of SL,(C) is one-dimensional. Hence it follows from the work of Goldsheid—
Margulis [21] (see [8, Lemma 6.23, Corollary 10.15]) that the Lyapunov exponents
of uy (or equivalently ) acting on R* are of the form AM=A>0,1 =A,
A3 = —X and A4 = —A. Finally, F>(R*) = {0} (since SL,(C)~R* irreducibly).

e The representation of SL;(C) on /\2 R* is reducible. More precisely, /\2 R* =
E ® F where E = (ej ANex,e3 ANeg,e1 Aez+ ey Aeyg,ep Aeqg — ey Ae3) and
F =(e1 Nes+ex Nes, el Ae3 —er Aeyg), with SLp(C) acting irreducibly on E
and acting trivially on F. The Lyapunov exponents of p;, on E are 24, 0,0 — 21
and those on F are 0, 0. We have Fz(/\2 RY = F.

e The representation of SL;(C) on /\3 R* is isomorphic as SL;(C)-module to the
chosen representation on R*.

e Finally, SL,(R*) acts trivially on /\4 R4,

We now prove each assertion corresponding to k =0, 1, 2, 3.

(1) Case k = 0. The quotient Ly/Lo o is trivi;al and the (unique) p-stationary prob-
ability measure v on Lo/Lo o satisfies e (¢ * V) = 0 < A1 = L. We are then in
case (2) of Theorem 6.1 and Corollary 6.2. Since F» (R%) = {0}, by Corollary 6.2,

there exists a lift of v if any only of Fi can be conjugated into SL,(C). But since

Fi has a non-trivial unipotent radical, this is not possible and we are done.

(2) Case k = 1. First, we claim that the quotient L /Lo, | has a unique p-stationary
probability measure v. Indeed, on the one hand, by compactness, it has at least
one pp-stationary probability measure. On the other hand, by Example 2.2.(B)
(which relies on the work of Benoist—Quint [7]), the range of ¥ in P(R*) has
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a unique pp-stationary probability measure. The claim follows. Now, we have
a(f *7) = A (R*) = A < 24 = A1 + A2. We are hence again in the setting of
Corollary 6.2. Note that F»( /\2 R*) = F and the projective subspace of P(R%)
generated by the support of ¥ % is all of P (R*) because SL,(C) acts irreducibly
on R*. Thus by Corollary 6.2, it is enough to show that there exists u, x € u such
that x Au ¢ F. However, it is clear from the expression of F' that for any x € R?,
x Aey ¢ F.The desired condition is satisfied and there is indeed no p-stationary
lift of v in G/ H, and hence no stationary measure on G/ Hj.

(3) Case k = 2. First, we claim that L /L > has a unique j-stationary probability

measure V. Again, by compactness, it has at least one such measure. Recall that
the subspace E of /\2 R* is L-invariant and irreducible, and that the Lyapunov
exponents of ;7 on E are 2A1, 0,0, —2A,. Since W(id Lo) = el ANey € E, it
follows that E(L /Lo2) C P(E). Now SL(C) acts on E strongly irreducibly
and proximally (for instance because the action is irreducible and Ay ,, (E) >
A2, (E)). Thus, by Guivarc’h—Raugi’s theorem [24], there exists a unique pi-
stationary probability measure on P (E) and the claim is proved.
We now show that this unique stationary measure has a lift on G/ H. Since SL, (C)
acts irreducibly on W3 = /\3 R*, we have Bmin(W3) = A (W3) = A < 24 =
a (¥ % V). Theorem 6.1 (1) insures then that there is a unique p-stationary lift of
v on G/H, and we are done.

(4) Case k = 3. First, we check that L/Lo 3 has a unique u-stationary measure .
Since the SL, (C)-representation /\3 R* is isomorphic to the one on R*, it follows
as for case k = 1 that there exists a unique p-stationary probability measure v on
L/Lo,3. We have a(Y V) = A > 0 = A;(W3). The claim then follows directly
from (1) of Theorem 6.1. O
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