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RANDOM DYNAMICS OF TRANSCENDENTAL FUNCTIONS

VOLKER MAYER AND MARIUSZ URBANSKI

ABsTRACT. This work concerns random dynamics of hyperbolic entire and meromor-
phic functions of finite order and whose derivative satisfies some growth condition
at infinity. This class contains most of the classical families of transcendental func-
tions and goes much beyond. Based on uniform versions of Nevanlinna’s value
distribution theory we first build a thermodynamical formalism which, in particular,
produces unique geometric and fiberwise invariant Gibbs states. Moreover, spectral
gap property for the associated transfer operator along with exponential decay of
correlations and a central limit theorem are shown. This part relies on our construc-
tion of new positive invariant cones that are adapted to the setting of unbounded
phase spaces. This setting rules out the use of Hilbert’s metric along with the usual
contraction principle. However these cones allow us to apply a contraction argument
stemming from Bowen’s initial approach.

Random dynamics is actually a quite active field. An overview can be found in
Arnold’s book [1]] and in Kifer and Liu’s chapter in [14]. The first work on random
rational functions is due to Fornaess and Sibony [8]. Related to this is Rugh’s
paper on random repellers [25] and Sumi’s work on rational semi-groups (see for
example [28] 29]). A complete picture including thermodynamics and spectral gap is
contained in [16] which concerns a much wider class of distance expanding random
maps, a class originally introduced by Ruelle [24]. Recently random dynamics of
countable infinite Markov shifts [6, 27] and graph directed Markov systems [23] have
been treated. Here we extend the picture to a situation where the maps are also
countable infinite — to — one, where the phase space is not compact and where in
addition there is no Markov structure.

Given a probability space (X, F,m) along with an invertible ergodic transforma-
tion 6 : X — X, we consider the dynamics of

f}f = fgn—l(x) o... Ofx , n > 1

where f, : C — C,xe X, isa family of transcendental functions depending
measurably on x € X. Like in the deterministic case, the normal family behaviour
of (fI'), splits the plane into two parts and one is interested in the chaotic part Jx,
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2 VOLKER MAYER AND MARIUSZ URBANSKI

called random Julia set. Quite general transcendental random systems fr : Jx — Jp(x),
x € X, are considered in this paper and, as already has been mentioned among the
major difficulties one encounters is that the phase space Jx is unbounded and the
functions are of infinite degree.

In the deterministic case, this difficulty has been overcome in [19] for a very
general class of functions, so called balanced meromorphic functions. They contain
most classical families like all periodic functions (tangent, sine, exponential and
elliptic), functions with polynomial Schwarzian derivative, the cosine-root family and
many more (all these examples are discussed in detail in [19]). The key point there
was to replace the Euclidean metric by a metric having an appropriate singularity at
infinity. Once this is done, one can use Nevanlinna’s value distribution theory to
show that the corresponding transfer operator is well defined and bounded. The
present paper treats random dynamics of the families of functions considered in
[19]. Again we start with an appropriated choice of metric in order to be able to
control the transfer operator. This time we make use of the uniform versions of
Nevanlinna’s theorems in Cherry-Ye’s book [4] (all needed details of this theory are
in the Appendix 7).

Then, since we are dealing with random dynamics, measurability of all involved
operators, measures and functions has to be checked. This point has sometimes
been neglected in the literature (see the discussion in [13]) or is the reason for
additional assumptions. Here we take advantage of Crauel’s framework [5] and
treat measurability very carefully. Moreover, this allows us to have a global, in
terms of skew product, approach which, for example, produces directly measur-
able families of conditional measures (see Section [3.2). This is in contrast to [16]
where these objects are constructed fiberwise and then later proven to be measurable.

Having then good behaving transfer operators and measurability, we can proceed
with building the thermodynamical formalism. As the result, we prove the existence
and uniqueness of fiberwise conformal measures and the existence and uniqueness
of invariant densities. This gives rise to the existence and uniqueness of fiberwise
invariant measures absolutely continuous with respect to the conformal ones (see

Theorem [3.1]and Theorem [5.T] (1)).

Contrary to Ionescu Tulcea-Marinescu’s theorem [12] (or its generalization by
Hennion’s [11]), the method introduced by Birkhoff [2] and developed further by
Liverani [15]], based on positive cones and the Hilbert distance, can be employed in
random dynamics. It especially permits us to obtain the spectral gap property. But
this only does work if the phase spaces are compact. In the present paper this is not
the case and so the Hilbert distance is of much less use. Indeed, cones of functions
of finite distance are too small since all of its members must be comparable near
infinity. Fortunately there is a very nice contraction lemma in Bowen’s manuscript
[3]. In order to be able to adapt it to the present setting, we first produce, via a
delicate construction, non-standard appropriate invariant cones. Once this is done,
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the Bowen-like argument is quite elementary. In this sense, the present work, inci-
dentally, simplifies the deterministic work [19] which uses Marinescu-lonescu-Tulcea
Theorem.

In conclusion, we get the spectral gap property of Theorem [5.1{(2). It then almost
immediately implies the version of exponential decay of correlations in Theorem
and the Central Limit Theorem

1. TRANSCENDENTAL RANDOM SYSTEMS

We consider random dynamics generated by a quite general class of transcendental
entire or meromorphic functions of finite order. As in Arnold [1], the randomness is
modeled by a measure preserving dynamical system (X, F,m,0), where (X, F,m) is
a complete probability space and 6 : X — X an invertible measure preserving ergodic
transformation. We do not assume the c—algebra F to be countably generated. To
every x € X associated is an entire or meromorphic function

fo:C—C.

The order of this function is supposed to be finite and is denoted by p(fy). For every
given z € C, the map x — f,(z) is assumed to be (at least) measurable as a map
from (X, F) to (C, B) where B is the Borel o—algebra of C. We will often call

(fr: C = C)rex

a system or, more fully, a transcendental random system or even a transcendental random
dynamical system if it satisfies the following four natural conditions.

Condition 1 (Common growth of characteristic function). There are two constants
0, Cp > 0 and an increasing function w : [0,00) — [0, c0) satisfying lim, . logr/w(r) =
0 such that

w(r) < Te(r) < Cor® forall r>O0andall x € X.

Here, following the standard notation in Nevanlinna theory we denoted by T (r) =
70”( fx,7) the spherical characteristic function of fy. All necessary details on Nevan-
linna theory and his fundamental main theorems, in the form most convenient for
us, are collected in |7l Appendix. Notice that the right hand side inequality of this
condition implies that the orders p(fy) < p whereas the left hand side is simply a
quantitative way of saying that the functions f are transcendental (Tf(r) = O(logr)
means that f is a rational function).

In order to study the behavior of the orbits z — fy(z) = fo(x)(fx(2)) = ... it is
natural to use the notation

fi = foriwy 0o foy o fe » 21,
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The random Fatou set F, x € X, is the set of all points z € C for which there exists
a neighborhood U of z on which all the iterates f]' are well defined and form a
normal family. The complements in the plane,

Jr:=C \ Fx
are called the random Julia sets. Sometimes, they will be also be denoted by J (fx),
x € X. We impose the following normalization which mainly signifies that the Julia
set does not accumulate at infinity. Here and throughout the whole paper we will
use the notation

Dr =D(0,T)
for the open Euclidean disk centered at the origin with radius equal to T.

Condition 2. There exists T > 0 such that
<jxﬂDT) ﬂfx_l (je(x) ﬂDT) 75 ©, xeX.

Letzy € JyNDr N ft (je(x) N ]DT). We will see in Lemma that these points

can be chosen in a measurable way. Consider then the translations Ty(z) = z + zy,
x € X. They conjugate (fy)rex to a new system, say (gx)rex which again does
depend measurably on x and such that

0€ J(gx) and |gx(0)] <2T, x € X.

Notice that the family of translations (Ty)yex and the family of its inverses are
equicontinuous since |zy| < T, x € X. In [17] such families of conjugations are
called bi-equicontinuous and they are important since such conjugations preserve
the dynamics. In particular they preserve corresponding Julia sets whereas general
conjugations do not, as can be seen from Example 2.3 in [17]). In conclusion, up to
such a conjugation and by replacing the constant T by 2T if necessary, we can use
the following normalizing requirement instead of Condition

(1.1) 0=zyeJr and |[fx(0)|<T, xeX.

A straightforward generalization of the notion of hyperbolicity used in [18, [19] to
the random setting is the following.

Definition 1.1. A transcendental random system ( fy)xex is called

(1) topologically hyperbolic if there exists 0 < &y < } such that for every x € X,
n>1and w € Jyn(y) all holomorphic inverse branches of f are well defined on
]D(w, 250).

(2) expanding if there exists ¢ > 0 and v > 1 such that

[(f) (@) = e

for every z € Jy \ f; "(00) and every x € X. a
(3) hyperbolic if it is both topologically hyperbolic and expanding.
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As in the papers [18, [19], dealing with deterministic systems, we will consider
hyperbolic systems for which one has some more information about derivatives.

Condition 3 (Balanced growth condition). There are ay > max{0, —a1} and x > 1
such that for every x € X and every z € J \ fy }(0),

(12) 1+ )M A+ @D < f@)] < w1+ [zD" 1+ | fe(2)])*=.
Condition 4. For every R > 0 and N > 1 there exists Crn such that

’(fi\]>/<z>‘§CR,N forall z€DgrNf;N(Dg) and x € X.

Remark 1.2. As it is explained in [18, 19], many families naturally satisfy the balanced
growth condition. All other conditions, i.e. Conditions[I} [2|and [}, are automatically satisfied
in the deterministic case. E| Therefore, the present setting is a straightforward generalisation
of the deterministic situation, the only difference being that a, in Condition |3|is constant
whereas it is allowed to be a bounded function in [19].

Throughout this section and also in the rest of this paper we use some standard
notations. For example, 2 < b means that a < cb for some constant ¢ which does not
depend on the involved variables. We also use Vs(K) for the é—neighborhood of K
in Hausdorff distance generated by the standard Euclidean metric.

1.1. Mixing. We shall prove the following mixing property.

Lemma 1.3. Let (fx)xex be a hyperbolic transcendental random system. Then, for all r > 0
and R > 0 there exists N = N(r,R) such that

fi(D(z,7r)) DIDrN Jpn(xy foreveryn >N, z€ JyNDgand x € X.

Proof. Suppose to the contrary that there exist 7, R > 0 and arbitrarily large integers
n > N such that for some x, € X and z, € J, N Dg there exists a point

wy € (D& N Jpn(ey) ) \ f, (D (7).

Define then ¢, : D — C by ¢,(¢) = fI (zu + 1&) — wy,. Note that the family (¢,)y is
not normal at the origin. Consequently, there exist arbitrarily large integers n such
that

¢n (ID(0,1/2)) NID(0,9) # @.
But then, it follows from hyperbolicity and, in particular, from the expanding

property that
f, ' (ID(wy, 6)) C D(zy, 1)

IFor some very special examples, the lower bound in Condition |1|can fail. Notice however that, if f
is not a rational function, then T growths faster than log r and this is exactly the property we really
need.
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provided that n > g is sufficiently large, where f, " is a appropriated holomorphic
inverse branch of f;! defined on ID(wy, ). But this contradicts the fact that w, ¢

72,z 1)), .

2. TRANSFER OPERATORS

Let Cy(Jx) be the space of continuous bounded real-valued functions on 7, and
Co(Jy) its subspace consisting of all functions converging to 0 at co. Let (fy)yex be a
hyperbolic system and define:

Ligw)= Y e™Cg(z), we Ty, and g€ ().

fx(z)=w
This is the associated family of transfer operators with potential ¢, : J» — R.
A natural choice for the potentials is e?* = |fi|~! since usually one can choose

the parameter f such that these potentials encode the geometric properties of the
dynamical system. However, since f, is of infinite degree, £, is in general not well-
defined for such a potential. One might replace it by its spherical version. Then, at
least for t = 2, L, would be well-defined but the new obstacle would then arise, that,
excepted for some special cases, L, would not be a bounded operator; to see it the
reader is invited just to try and write it down for the exponential family. However,
using Nevanlinna theory, we showed in [18, [19], still for the deterministic case, that
there is a Riemannian metric, somehow in between the Euclidean and spherical one,
conformally equivalent to any of them, such that the transfer operator has all the
properties needed for developing the thermodynamic formalism and that this holds
for the values of parameter ¢ in a sufficiently large domain, containing in particular
the hyperbolic dimension. This method does work as soon as the derivative growth
condition is satisfied.

So, suppose that (fy)yex satisfies the Condition Then, &« = a7 + a> > 0. Given
any t > £ there is T € (0,a;) such that

(2.1) t>%>§ where T=wa1+T7.

Remark 2.1. Notice that here T can be chosen individually for each t > £. In particular, we
may suppose that ay — T > 0 is arbitrarily small.

Consider then the Riemannian metric
|4z]
(14127
We denote by |f.|; the derivative of f, with respect to this metric, and, using
Condition [3] we have,

a)e = ) g e = (L @+ 2D

dor(z) =
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for every z € Jy \ fy (o). Consequently, for all w € Jo(x) we have,

22) Lil(w) = Loyll(w) = (2)|7t < 1+z)) "
( ) (ZU) t (w) fx(g |f( )’ (1—|—]w!)("‘2*7)t fx(gzw( |ZD

Kt

Remark 2.2. Hyperbolicity of the functions f, implies that, increasing x if necessary,
does hold for all w in the éo—neighborhoods Vs, (Jp(x)) of the Julia sets provided o > 0 has
been chosen sufficiently small.

Since the factor with w, appearing in the right hand side of (2.2), converges to zero
as |w| — oo, and applying also Nevanlinna theory (similarly as in [19], details can be
found in [7] of Appendix)), we see that the series in can be uniformly bounded
from above. We therefore obtain the following good behavior of these operators L.

Proposition 2.3. For every t > & > £ there exists Mo = Mo(t,T) > 0 such that for every
x € X, we have
@ ), (+ |z])_tT < My for every w € Jp(x)

felz)=w
2) [|Lx]leo < Mo and

3) Lyl(w) < Mo (1+ |w])~ " — 0 as |w| — oo.

2.1. Distortion and Holder functions. Koebe’s Distortion Theorem (see Theorem
1.3 in [22]) and elementary calculus give:

Lemma 2.4. Given t,T > 0 as in (2.1), there exists K = Ky > 0 such that, for every
x € X, every integer n > 1 and every ¢, an inverse branch of f)! defined on some disk
D(w,2d), w € Jon(x), we have that

;izg g}f 1+ Klwy —wy|, w1, ws € D(w,d).

Remark 2.5. It is reasonable to require that 1/2 < T < 2. This would then imply that the
constant K does depend only on the parameter t.

A Straightforward application of Lemma [2.4| gives (remember that 6y < 1/4):

Lemma 2.6. There exists K = K such that, for every x € X, every integer n > 1, and
every w € Jgu(y), we have that

I’l
ﬁ"]lg ; <1+ K|w; —wy| forall wy,wy € D(w,d)-.
In particular,

L0 (wy) < KLU (wy)  forall wy, wy € D(w,d) .
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Let Hg(Jx) be the set of real-valued bounded f-Holder functions defined on 7.
The p-variation of a function ¢ € Hg(Jy) is defined to be

(2.3) vg(g) == sup {\g(wl) _8(“’2)’}

0< w1 —wy|<ép |ZU1 - w2|/5

and

181lg := vp(8) + [Igles

is the corresponding p-Holder norm on Hg(Jy). The good distortion behavior
established in Lemma implies the following two-norm inequality which, in
particular, yields invariance of Holder spaces Hg(Jx).

Proposition 2.7. Let ¢,y > 0 be the expanding constants from Definition Then, for
every x € X, every integer n > 1, and every g € Hg(Jx), we have, with some K = Ky > 0
that

05(£48) < |1 L4l (118l + K(er™) Pop(2))
Proof. Let x € X, n > 1, g € Hp(Jy) and let wy, wy € Jon(x) With |y — wy| < dp.

The points z1, z; are said to form a pairing if they are respectively preimages of w;
and w, by the same holomorphic inverse branch of f;!. With this convention,

|Lig(wr) — Lyg(wr)| < T+,

where

M=) [(f)(=z)|'18(z1) = g(z2)| < [I£5]le0vp(8) (cr") PKP|wy — wa]P

21,2y pairing

and

R M [ UCh B (TOUCH

21,27 pairing

<lglle 3= 1A @I

21,2 pairing

g(z1)

B @)l
() ()l

<[I8leol[ £3 leoK]01 — w2,

where the last inequality results from Lemma It suffices now to combine the
above estimates of both terms I and I1. O

3. Ranpom GIBBS STATES

In this section we establish the following key result which the rest of the paper
relies on.
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Theorem 3.1. Let (fy)xex be a hyperbolic transcendental random dynamical system sat-
isfying Conditions Fix t > p/w. Then there exists a random Gibbs measure v with
disintegrations vy € PM(Jx), x € X, and a measurable function A : X — (0, 00) such
that

(3.1) Livgxy = Axvy formae x € X.
Moreover, there exists a constant C > 1 such that C™1 < A, < C for m—a.e. x € X.

Yes, we have not defined random measures yet. Roughly speaking, this concept
means that the family of probability measures (vy)ycx is measurable. In order to get
measurability of A and v, unlike to the previous sections, it is much better now to
consider the global skew product map

(x,2) o (0(x), fe(2)),

the global transfer operator, and the associated global Julia set

(3.2) J=J{x}x T cXxC,

xeX
along with the measurable structure of 7 induced by the c—algebra 7 ® B of X x C
where B is the Borel c—algebra of C. The advantage is that then one can use the
framework described by Crauel in [5]. We now first present this framework along
with some applications, and then prove Theorem

3.1. Random observables and measures. Let us recall first that F is an arbitrary
complete c—algebra on X. Proposition 2.4 of [5] implies then that any measurable
set C C F ® B, whose fibers C, = CN ({x} x C) are closed, is a closed random set.
We will take this characterization as a definition.

A particularly important feature of closed random sets is that they allow us to
use a Measurable Selection Theorem, namely Theorem 2.6 in [5]. This theorem
asserts that for any closed random set C C F ® B there exists a countable family of
measurable functions (¢, : X — C);,>¢ such that for m-a. e. x € X,

(3.3) Cx = {cn(x) : n > 0}.
We shall prove the following.

Lemma 3.2. The global Julia set J is a closed random set.

Proof. For every x € X denote by Cy, the set of all critical points of fy, i.e.

Cr, ={z€C: fi(z) =0}.
Set
O = fR(Cr) U £y (Crop) U U fonr( (C Ly )-
and then
Pr=JOppuNC.

n>1
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Since each set Cy, is countable and its elements vary measurably with x € X,
Proposition 2.9 in [5] assures us that P = [U,cx{x} x Py is a closed random set.
Hence, still by Proposition 2.4 in [5], P° = Uyex{x} % Vs(Py) is also a closed
random set, where 6 = Jp/2. It now follows from Proposition 2.9 in [5] that
C = Uyex{x} x Cy, with Cy = C\ Vs(Py), is a closed random set. The Measurable
Selection Theorem, Theorem 2.6 in [5], thus applies, and, as V;(Jx) C Cy for all
x € X by hyperbolicity of (fy)x, this theorem yields measurable maps (¢ : X —
C)i>o such that cx(x) € Vs(Jx) for every k > 0, and moreover, for m-a.e. x € X,
{ck(x) : k > 0} D Vs(Jx). By definition of C, all holomorphic inverse branches of f
are well-defined in the Jy neighborhoods of all points cgu(,). Fix 1 <7 < where 7y
is the expanding constant coming from Definition We call a holomorphic inverse
branch f'I' of f}, defined on D(cgn(y),9), shrinking, if |(fel) (conix))| < 77" It is
now easy to check that

J=NU U fl{a®(x):k>0}).

N n>N x shrinking

This shows that 7 is a closed random set. OJ

Lemma 3.3. If Condition holds, then there is a measurable choice
X+ 2Zy € Jy QET ﬂfx_l (je(x) ﬂﬁ]‘) .

Proof. Since, by Lemma J is a closed random set, the sets with fibers J, N Dr
and f, ! (Jyx) N Dr) are both closed random sets. The intersection of these closed
random sets is again a closed random set, and Condition [2|implies that every fiber of
this intersection is not empty. Therefore, again by the Measurable Selection Theorem,

there exist a measurable map z such that z; € 7, "Dy N f;l (je(x) N ET> for e.e.
x e X. ]

We now introduce random observables. We recall from [5] that a function g : J —
R, (x,z) — gx(2), is called random continuous if gy € Cp(Jx) for all x € X, the
function x — ||gx||c is measurable and, moreover, m-integrable. The vector space of
all such functions is denoted by C; (7). It becomes a Banach space when equipped
with the norm

81 = [ lgsllc dm(x).

We need more special functions.

Definition 3.4. A random continuous function § : J — R, (x,z) — gx(2), is said to
vanish at infinity if

Jim 5.(2) =0
for m-a.e. x € X. The vector space of all such functions is denoted by Co(J ). It is a closed

subspace of Cy,(J ) and inherits the norm | - | from Cy(J ). Thus, it becomes a Banach space
on its own.
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Definition 3.5. Random B-Holder observables are defined to be all the functions § € Cy(J )
such that g, € Hg(Jx) and such that x — ||gx||p is integrable. This space is denoted by
Hp(J) and equipped with the norm

8ls = [ lgsllpdm().
Consider now the global transfer operator £ defined by
(Lg)x(w) = Lo11x)801(x)(w) , (v, w) €T .
Lemma 3.6. If ¢ € C,(J), then Lg is measurable.

Proof. First of all, it suffices to establish measurability of L£g restricted to measurable
sets of the form

E,=JN(XxD(w,8/2), weTy, x€X.

So, let (x,w) € J. Since J is a closed random set, it follows from Proposition 2.4 in
[5]) that the set

Y={yeX:J,ND(w,/2) # D}
is measurable. Notice that, by definition of Y and by hyperbolicity of (fx)x, the
function L£g is in fact well defined on Y x ID(w, 6/2). Therefore, we can consider the
map h: X x D(w,6/2) — R defined by

_J(Lg)y(z) ifyeY
hy(z)_{o Ty

Obviously, to show that £g|g, is measurable, it suffices to establish measurability of
h. Also, since Y is measurable and 1 = 0 on Y* x ID(w, 6/2) it suffices to show that h
restricted to Y x ID(w, §/2) is measurable and, by virtue of Lemma 1.1 in [5], in order
to prove this, it suffices to show that for every y € Y the map ID(w,/2)z + hy(z)
is continuous and that the map Yy — h,(z) is measurable for every z € ID(w, 6/2).
The continuity for fixed y € Y is obvious. So we are left to show measurability of

Yy > hy(z) = (£8)y(z) = Lo13,)80-1()(2)
for every fixed z € D(w,6/2). Let z € D(w,5/2). Then the set C = U,ey{y} X
fo- ! ) (z) is a closed random set with discrete fibers. Therefore, the Selection

Theorem yields the existence of countably measurable functions (¢, :)$° ; such that
{en(y) :n>1} = feill(y) (z) for m—-a.e. y € Y. Consequently,

hy(2) = Lo1()80-1(5)(2) = Y [fg10) (en W)z 8011 (en(y)) form — ae.y €Y.

n>1

This proves the desired measurability. O
Combining Lemma [3.6| with Proposition [2.3|leads to the following.
Proposition 3.7. L acts continuously on both C,(J ) and Co(J).
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Let M(J) be the space of all measures v on J such that if (vy)yex is the disin-
tegration of v, then x — |vy| is in L®(X), i.e. esssupx|vy| < 400, where |vy| is the
total variation of v,. These measures can be identified with continuous functionals

on Cp(J):
grov(e)= [ [ gedvam(x) and |u(g)] < esssupiluel 18], g € Co(T).

We want to single out one particular subspace of M(J). This subspace will be
essential in the sequel. In its definition, stated below, mx : J — X is the usual
projection 7y (x,z) = x.

Definition 3.8. A measure v € M(J) with marginal m, i.e. vo 7'(%1(1/) = m, o,
equivalently, whose disintegrations vy belong to the space P(Jy) of probability measures on
Jx for all x € X is called random measure. The subspace of M(J ) consisting of all random
measures will be denoted by P (T ).

Random measures, as defined in Crauel’s book [5], are measures on the set X x C.
But here we are only interested in the subclasses P(J) and M(J) and they are the
measures of M (X x C) with supportin J.

Clearly P(J) is a convex subspace and, most importantly, we have the following
compactness result (Theorem 4.4 in [5]]).

Theorem 3.9 (Crauel’s Prohorov Compactness Theorem). Suppose that M C P(J).
Then the set M is tight if and only if M is relatively compact with respect to the narrow
topology. In this case, M is also relatively sequentially compact.

Tightness of M means here that for every & > 0 there exists R > 0 such that
V(X xDDr) >1—¢ forevery ve M.

Finally, a sequence of measures (v"), converges to v in the narrow topology of
M(T) if
o omgN
lim v*(g) = v(g)

for every g € C,(J).

3.2. Random Gibbs states. The aim of this section is to prove Theorem (3.1|and to
provide some useful estimates. Concerning the measures (vy)yex from Theorem
we will refer to them as both Gibbs states or conformal measures.

From the invariance relation follows that A, = f L1 dl/g(x) and so we look
for measures (vy)yex that are invariant under the map ® : P(J) — P(J) whose
fiber maps @, : PM(TJy(x)) — PM(Jy) are defined by

Ly L
Livgy (1) Vo) (Ly)

We want to obtain these measures in the usual way by employing Schauder—
Tychonoff’s fixed point theorem. But, since the sets |, are unbounded, this can

(3.4) Dy (VG(X))
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be done only if a convex compact and ®-invariant space of probability measures
is found, and if in addition ® acts continuously on this space. Towards this end,
consider

35) M =M(Rge) = {1/ = (vx)vex € P(J) : (@) and (b) hold}, where
(a) vx(Dg,) > % and
(b) vy (E%) < % for every R > Ry
are required to hold for m-a.e. x € X.
For any x € X, define further
M, ={vy: (a) and (b) hold}.

Clearly, property (b) implies (a) with some Ry sufficiently large. The significance of
(a) is to specify some radius Rg. Obviously, we have the following.

Lemma 3.10. The set M is convex and tight, hence compact.
We shall prove the following.

Proposition 3.11. There are Ry, ¢ > 0 such that M = MRy, €) is invariant under the
map @ = (®y)yex defined in B.4), i.e. Px(Mpy(y)) C My forall x € X.

In order to establish this result we first need two lemmas.

Lemma 3.12. For every 0 < a < Tt — p there exists M, such that for all x € X and all
R>1,

M,
»Cx]lﬁiz (w) < w € jg(x).

= ﬁ ’

Proof. Given a € (0,1t —p), let b = b(a) > 0 such that ©t = a + p + b. Then,
Lol (w) < k(L4 [w]) =700 3 (14 ]z)7"F

ze fi 1 (w)NDy

g — M
<K Y R < T
ze fi Y (w)NDy

where, the first inequality was written by (2.2), while the last one, with some constant
M, < oo, was written due to Proposition 2.3|with %t replaced by p + b. O

Lemma 3.13. There exists Ro > 0 and, for every R > Ry, such that, for some constant
c>0,

LA (w) > cR_("‘Z_T)tSIOgRrEﬂ forevery w € Jyyy, |lw| <R, xeX

where rg = w1 (8log R).
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Proof. This proof relies heavily on Nevanlinna’s theory and especially on Theorem
The notation used in it is explained in [/] Appendix. But first we need some
preliminary observations.

Since Condition 2] holds we may assume that 0 € J; and |fx(0)| < T for all x € X.

Let Q) be the connected component of f, ! (ID( fx(O),(So)> that contains 0. Since

0 € Jx we can use the expanding property of Definition [I.1]along with Condition 4]
in order to get

(3.6) cy < |fi(0)] < Cr forevery x€ X.
Koebe’s 1/4-Theorem applies and, together with (3.6), implies that
1
O, >D(0,-|f.(0)] ') DID(0,5) where s:ﬁ.
4 4Ct

Let from now on x € X and w € Jy(,) with |w| < R.
Case 1: Suppose that f; 1 (ID(w,dy)) NIDs # @, i.e. that there exists z' € ID(0,s) with
w' = fr(z') € D(w,d). Then

L) 2 L) 2 ) = LRI A EL TS (R

by Lemma 2.6 Lemma [2.4] and (3.6). Hence, in this case there is a uniform lower
bound for £, 1(w).

(14s)"™

Case 2: Suppose that f; }(ID(w,d)) NIDs = @. Then we have to use the uniform
SMT (Theorem and, in order to do so, first to verify its assumptions. It follows

from that

¢ (0
1+’YT2 Sff<0):1_|_|J|ch(((2))|2§CT , xeX.

In other words, the assumption (1) of Theorem [7.2|holds with L = max {CT, 1JCQYT : } .
Assumption (3) is exactly the uniform growth condition of the characteristic functions
in Condition [1} It remains to choose appropriate points a;. Let a1, a2,a3 € ID(w, do)

be any points such that |a; — a;| > % for i # j. Notice that
f+(0) & {a1,a2,a3} and f;'(a;))NDs = D.

We need the following simple estimate:

D(ay,a2,03) = —log [ [[ai,a;] + 21og2 <log (1 + |w|?) +log}5—2 +2log?2
i 0

12
§210gR+log5— +3log2.
0
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Theorem gives now the following inequality:

3
Y " N(aj,r) > T(r) —b6—6plogr—2logR—log5— —3log2
j=1

= To(r) — bg — 6plogr — 2log R
— () (1_ b6+6pl‘2gr+21"gR>.
T (r)

Remember that Ty (r) > w(r), that lim, o, log(r)/w(r) = 0 (Condition and that
R > Rg. If we define rg := w~!(8log R), then

2log R 1
wo(é) <7 for every r >rg.

Therefore, for every R > Ry and provided that Ry is sufficiently large, we have:

be + 6plogr +2log R < L forevery r>rr
w(r) 2
This implies that
2 1: 1 1
(3.7) Y N(aj,r) > Tx( ) > SW w(r) > Ew(rR) for every r > rg.

j=1

We can now conclude the proof of our lemma. Indeed, Lemma [2.6} the lower bound
in Condition 3 I and the fact that f, ! (a;) NIDs = @ imply, for every j = 1,2,3,

KL (w) > L,A(a) = (14 |aj])~ 270" Y (14 z))~"
fx(z)=a;
- R—(zxz—'r)t Z |Z|_ﬂ.
fx(z):”j
A standard argument (see[7] Appendix, [20] or Chapter 3 of [19]) and shows
that
3

et e [ X N(ajr) © gy -
'Z;f (Z): 217 = (Tt)z/s ],,Tdr = w(rr) /TR rgﬁ = w(rr)rg
=1 fx(z)=a;
Finally, there exists Ry > 0 and ¢ > 0 such that
3
SKEAW) 2 Y ) 2 R Vol

j=1

for every R > Rp and w € Jy(), |w| < R, x € X. O
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Proof of Proposition[3.11} Let vy, € My(,). We have to show that there are constants
Ry, ¢ that do not depend on x € X such that ®,(vp(y)) € My, i.e. that the properties
(a), (b) of (B5) are satisfied. Let Ry be the number given in Lemma suppose
that Ry > Ry and let R > Ry.

We have to choose the constant a € (0, tf — p) from Lemma and T € (0,az).
Let a = 1(&t — p) and, according to Remark we may choose T sufficiently close
to a such that a < #t —p and b = § — (az — 7)t > 0. Lemma [3.12)implies

M
EVQ()]DR /E]l dl/e() R:.
On the other hand, Lemma [3.13|applied with R = Ry yields

Livgo 1> | Lelldvgey > Ry~ [w™! (8log Ro)] ™ vy (Dr,) -
Ro

Notice that vy, )(]DRO) 2 since Vy(y) € My(y). Therefore,

L1vo(n (D) _2M, Ro™ '[! (8log Ro)] ™ RY?
ﬁ;l/g(x)]l - C Rg/z Re
_2M, [0 (8logRo)]" 1

=7 Rl Ri/2°

@y (vy(y)) (Dg) =

In order to conclude that ®y(vy(y)) € M, it suffices to set e = 5 and to show that

2M, [0 (8108 Ro)
Rb

there exists Ry such that < 1. But this results from an elementary

0
calculation based on the properties of w: lim, ;e log(r)/logw(r) = 0 and w is

increasing. O

Proposition 3.14. Let M be the invariant set of random measures from Proposition |3.11
The map ® : M — M is continuous with respect to the narrow topology.

Proof. Suppose that A is a directed set and (v%),cx is a net in P(J) converging to a
measure v € P(J) in the narrow topology. If hg(y) « = 1/vj,) (L:1) then, by G.4),

o * l *
q)x(’/e(x)):ﬁx( v (L) ()) £ (o vice)

Proposition 3.7/ implies that £* is continuous with respect to the narrow topology of
M(T). Thus, we have to investigate /gy, vg‘(x). Item (a) of the definition of M in
(3.5) and Lemma imply that there are constants 0 < ¢; < ¢ < oo such that

c1 < hgy)e <c forall n>0andx € X.
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This implies that (hy v§)rex is a tight, hence relatively compact, family of M (7).

Let y € M(J) be an accumulation point. It is shown (as a matter of fact for

sequences but the same argument works for all nets) in Lemma 2.9 of [23] that then
u=hv

for some measurable function & : X — (0, c0). Notice that £L*y is a random (proba-
bility) measure. Hence, the disintegrations of this measure

Litgx) = o) LxWo(x)) € P(Jx)
are probability measures. Therefore, 1 = Lipg(x) (1) = hg») L3 (Vg(x)) (1) which
implies that the accumulation point y is uniquely defined by
1
= — ,
#o0) = L (v (1))

This shows that the net (®(v*),ea converges to @(v) in the narrow topology. The
proof of continuity of ® is complete. O

xe X.

We are now ready to show the main result of this section.

Proof of Theorem Proposition 3.1 yields a ®-invariant convex and compact set
M C P(J) of random measures. By Proposition the map @ is continuous on
M for the narrow topology . Therefore, one can apply Schauder-Tychonoff fixed
point theorem in order to get a ®-invariant random measure v. This measure is the
required Gibbs state. Finally, the bounds on

Ax = Vg(x) (L21)

follow again from item (a) of the definition of M in and Proposition [2.3|together
with Lemma U

We have to study these conformal measures more in detail. Here and in the rest of
the paper it is very useful to introduce normalized operators

(3.8) Ly:=A1Ly,

and to employ the notation
n—1
Ay =T]TA5 ) and L =A"L0.
j=0

We continue to use the radius Ry of the definition of the invariant measure space
M, given in Proposition Clearly we may suppose that Rp > T > 0, T being the
constant of Condition 2} Condition[d]is applied to get the following lower estimate.

Lemma 3.15. For every R > Ry + 1 and every 0 < & < min{dy, 1} there exists A =
A(S,R,t) > 1 such that

vy (D(z,6)) > A™' forall x € X and all z € Jy with |z| < R.
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Proof. Covering Dg, N Jy with 6-disks whose no more than three elements intersect,
and using the fact that v,(Dg,) > 3, we see that there exists @ = a(J, Ry) > 0 such
that

(3.9) vy(D(wy,6)) > a form —ae. x € X and some wy € Dg, .

Let now N = N(J, R) be the number coming from the mixing property Lemma
applied with r = §/2 and R > Ry + 1. Then, for every z € 7, |z| <R,

£ (ID(2,6/2)) D Dgr N Tgn(xy D D(wen (), 8) N Ty -
Consequently, there exists a holomorphic inverse branch f; N of f defined on the
disk D(wgn y),d) such that oy (]D(wew(x),é)) NID(z,0/2) # @. We may assume
without loss of generality that N is so large that Koebe’s distortion theorem together
with the expanding property imply that diam ( oy (ID(wQN(x),cS))> < /2. Then
oy (]D(wew(x),é)) C ID(z,4). Hence,

v:(D(2,8)) > vi (£ (D(wprin) 9)))
1

—t
> AN (fe N (wew(n)) | Von () (D (wen (4, 6))
K T
>a
for some a = a(t,R,6) > 0 by (8.9), Condition 4} and since Ay < C < oo for all
x € X. O

4. UNIFORM BOUNDS AND INVARIANT DENSITIES

We are now able to prove the following uniform bound for the normalized
operators L.

Proposition 4.1. There exists M = M; < oo such that
L8| <M foreveryn >1and m —ae x € X.

By combining this result with Proposition we obtain the following:
Corollary 4.2. For every x € X, every § € Hg(Jx), and all n > 1, we have

@) 0p(£15) < M ([lglle + K(e7") Pos(s) ).

Proposition [4.1)and Corollary [4.2] together imply that the above uniform bound is
also valid with respect to the Holder norm | - |[g. For simplicity we will use the
same bound M in the sequel.

Corollary 4.3. There exists M = M; < oo such that
1£%|lg <M forevery n>1 and m—ae x € X.
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We first need an auxiliary result. Let 0 < 6 < Jp and R > Ro + 1.
Lemma 4.4. For every n > 1 we have
ﬁZﬂ(w) <KA , we&€Jpw , lw| <R, xeX,
where K is the distortion constant from Lemma [2.6|and A is defined in Lemma [3.15]
Proof. Let w € Jyu(x), |w| < R. Then, using Lemma [2.6{and Lemma we get

A A 1 4 L1 (w
1= / L dvg ) > /D gy EFU: 1) 2 LIV (D(w,6)) > AI(< )

We are done. O

Proof of Proposition From the lower bound on A, given in Theorem [3.1]and from
the fact that £,1(w) — 0 as |w| — oo uniformly in x € X (see Proposition 2.3), it
follows that there exists R > Ry + 1 such that

(4.2) L:l(w) <1 for w e Jyp NDg
for m-a.e. x € X.

Claim 4.5. Set M = KA(d, R, t), again with constants as in Lemma Then ﬁﬁ]l <M
for every n > 1 and m-a.e. x € X.

It suffices to prove this claim. It will be done by induction. The case n = 1 results
directly from and Lemma So, fix n > 1 and suppose that Claim holds for
this 7. We have to show that

ﬁgf(}lﬂ)(x)]l(w) <M forevery we J, andae. x € X.

If w € Jx N Dg, then it suffices to apply Lemma Otherwise, i.e. if |w| > R, then
£l 1®) = Loy (ﬁg,w (x)n) (w) < MLy (T (w) < M.

5. INVARIANT POSITIVE CONES AND BOWEN’S CONTRACTION

G. Birkhoff in [2] reinterpreted Hilbert’s pseudo-distance on positive cones in
a way which allowed him to show that every linear map preserving cones is a
weak contraction. This enabled him to give an elegant proof of the Perron-Frobenius
theorem based on Banach’s contraction principle. Various versions of Ruelle’s Perron-
Frobenius theorem have been obtained since then using Birkhoff’s strategy (see, for
example, Liverani [15] and Rugh [25, 26] who, at the same time, considered random
dynamics and introduced a complexification scheme leading to real analyticity of
the dimension).

In our setting, with unbounded phase spaces 7., we encounter several problems.
First of all, because of the behavior of the functions at infinity, every reasonable
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invariant cone contains many functions that all are at the infinite Hilbert distance
from each other. These cones have many, in fact uncountably many, connected
components that are at finite distances from each other. The second problem is that
it is hard to get a strict-contraction property since the mixing property which is at
our disposal (Lemma is too weak; one only has mixing on bounded regions.

Our way to overcome these difficulties is to define appropriate invariant cones
and then to avoid Birkhoff’s strategy, but instead, to employ an argument inspired
by Bowen’s lemma [3, Lemma 1.9]. For compact phase spaces this lemma is indeed
equivalent to a strict contraction in the Hilbert metric. In our situation this is not
the case but it turns out that Bowen’s lemma is sufficiently tricky so that we can use
some appropriate version if it that leads to the following exponential convergence
result.

From now on the number §; > 0 in the definition of the variation of Holder
functions will be replaced by a smaller number 0 < é < §j as explained in (5.5).

Theorem 5.1. Let (fy)x be a hyperbolic transcendental random system. We then have the
following.

(1) There exists a unique p € Hg(J ), an invariant density, i.e. Lo = p.
(2) There are B > 0 and ¢ €]0,1[ such that

Hﬁﬁgx - /gx dvy Lo (x) ] < Bﬂ”ngHﬁ

for every g, € Hg(Jy) and a.e. x € X.

Remark 5.2. Multiplying, as usually, the Gibbs state v by the invariant function p of
Theorem 5.1} (1) gives, again unique by Theorem[5.1} (2), invariant Gibbs state u € P(J )
whose disintegrations are

(5.1) Ux = pxVx , x € X,

Moreover, y is ergodic. Indeed, if there existed an invariant set E C J with 0 < u(E) < 1,
then yy = Wgp and py = Ngepu would be two invariant Gibbs states. But this would
contradict the above uniqueness property.

Remark 5.3. Notice that, as a straightforward consequence of point (2) of this theorem, we
also get exponential convergence for random Holder observables, i.e in Hg(J ), with respect
to the canonical norm of this space:

L8 — o (L7g)|p < BO"|glp g€ Hp(T),

where 11, : Hg(J) — < p > is the canonical projection defined by 1,(8)x = [ §x Avxpx.
In particular, £"1 — p exponentially fast.
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5.1. Invariant cones. Consider the following cones:

(5.2) Cy = {gZO s gl < A/gdvx < oo and vg(g) < H/gdvx} .

(5.3) Cx,() = {g €Cy : g < 2M; A (/ gdl/x> ﬁgl(x)]l} .

Since we are primarily interested in the projective features of these cones, it is
convenient for us to use the following slices

(5.4) Ax - {g S C_x ’ Vx(g) - 1} and Axlo - Ax N Cx’() , X € X.

Hence both type of cones do depend on constants § > 1, A > 0, H > 0, and even
on 0. Whenever this is important we will indicate this and write Cy(A, H) or even
Cx(A, H, B,5), and similarly for the second type of cones. In order to produce cones
with good properties, for example invariance, we have to choose carefully these
constants.

We continue to write M = M; for the uniform bound given in Proposition 4.1} and
in Corollary 4.3|and K = K; for the distortion constant appearing in Lemma [2.4{and
Lemma First of all, let 0 < § < §; be such that

1
(5.5) 5 + (MK +4) oF <1.

When we deal in the sequel with Holder functions g, then we assume that the
variation vg(g) is evaluated on disks of radius 4, i.e. Jy is replaced by J in (2.3).

The radius Rp has been defined in Lemma Increasing it if necessary we may
suppose that Lemma is valid with R = Ry and, for the same reason as in (4.2),
that

(5.6) 2ML A1 <1 in D{ NI, x€X.
Define now, with A(J, R, t) from Lemma m
(5.7) A:=2max{1,A(4,Ro,t), M} and H =2MKA+4.

Notice that A > 1. This ensures that the constant function 1 € Cy, x € X. Finally, let
Ny > 1 be such that

(5.8) MK(cyN)PH < 1.
Proposition 5.4. With the above choice of constants and for every n > N,
22 (Cx) C CG”(x),O C CG”(x) , x € X.

Proof. Let g € Cy. We may assume that [ gdv, = 1. We will show that Lg € Cor(x),0
for every n > Nj. Let in the following n > Np. From the two-norm type inequality
and from the definition of the cone, we get that

(5.9) vp(Lig) <M (A + K(cy”)_ﬁH> <MA+1<H,
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where the last two inequalities result from the choice of Ny and from the definition
of H. Then,

(510) E’\gg - ﬁgn—] (X) (£§_1g> S MHgHooﬁen—] x)]]. S MAﬁgnfl (x)]].

In order to see that L1g € Cyn(y) it remains to estimate | £g]|co- Since we already
have (5.9), we obtain, for every |z| < Ry, the following.

1= [ Ligdvp _/( £1g dvgu )
z,0)

> (Lig(z) — HOP) vy (D(z,0)) > (Lig(z) — HOP) A(6,Ro, 1),

where the last inequality was written due to Lemma Therefore,
A 1
Llg(z) < A/2+HP < A ( + (2MK+4)5ﬁ> < A,

by (5.5). If |z| > Ry, then it suffices to combine (5.10) and (5.6)) in order to conclude
this proof with the inequality,

Lig(z) < MAﬁgn—l(x)]l(Z) < A.
The proof is complete. O

5.2. Cone contraction via Bowen’s lemma. Let R; > Rg be such that

(5.11) 2AML,1 <1 in Dg,

Lemma 5.5. For every R > Ry there are N = Ng > Ny and a = ag > 0 such that
ﬁxNg’DZR >a forevery g€ Ayp, x€X.

Proof. Let g € Axy. Since [ gdvy =1, we have that ||g|| > 1. Hence, by the choice
of Rl,
§<2MALN <1 in Dg

Thus, there exists zyy € Dg, With §(zmax) = [|¢]le > 1.

Let 0 < r < 6 be such that Hrf < 1. The mixing property Lemma [1.3 implies
the existence of N = N(r, R) > 0 such that every w € Jyn(,) N Dar has a preimage
z0 € fr N(w) NID(Zpayx, 7). Therefore, using Condition @ for every such w, we get

that
—t

£Yg(w) = AN () (z0)|

> C*N . f N/
- 2| <Ry \%f(z)\gm ’(f v ) ()

=:a>0.

8(z0) = CN (72 (z0)| (8(zmar) — Hr¥)
(5)

The proof is complete. O
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Notice that there is no way to get a global, valid on the whole Julia set, version of
Lemma This is why we have to work with the following truncated functions. We
remark that our cones are chosen in such a way that such truncations can be made
to lie inside them. This is not the case for the standard Bowen cones.

Let ¢1 : C — [0,1] be a Lipschitz function such that ¢; =1 on ID; and ¢; =0 on
D5. For R > 1 define ¢r(z) = ¢1(z/R). Then ¢g is also Lipschitz with variation
v1(¢r) — 0 as R — oo. Define

(5.12) PR = PrLg1 (1.

Then, 0 < ¢xr < ﬁe—l(x)]]., PxR = ﬁe—l(x)]]. on Dr and ¢,r = 0 in D5;. The
functions ¢, r are Lipschitz with v1(¢yr) — Ul(ﬁe—l(x)]l) uniformly as R — oo.
Therefore, given the definition of the cones, especially the definitions of the con-
stants A, H in (5.7), and the formulas established in the course of the proof of
Proposition [5.4} it follows that

§0x,R € CX,O 7 X € X/

provided that R is sufficiently large. We will assume that R; is chosen so that these
truncated functions belong to the cones for all R > R;. Suppose also, in what follows,
that # > 0 is chosen such that

(5.13) 0<17§min{;, % ;:/1}
With these choices we will now obtain the following version of Bowen’s [3, Lemma
1.9].
Lemma 5.6. For every R > Ry and with N = Ng > Ny given by Lemma 5.5
LY8 —19on(x) r € Coviryo forevery g€ Axp.
Proof. Letx € X, letg € Ayp, and let R > R;. Lemma shows that for 0 < 1 < %ﬁ,
LYg —nogn(y) > % >0 on IDyr N Jpn(y) -
Set
r LYg— TP6N (x),R

(5.14) §=-—7_ Teveo R where  #gn ()R == 1] / PoN (x),RAVON (x) -

Then [ g'dvgn(y) = 1 and g’ > 0. We have, by
(1= v (x),) 8" < MlIglloo Loty L+ 1 Lo (1)1 < (MA+ 17) Ly (1)1

But 0 < mgnr <17 < % and thus ¢’ < ZMAﬁAe(N,l)(x)]l. This means that function
g’ € Agn(y)0 provided that we can show that ¢’ € Agny).
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In order to estimate the variation of ¢’ we use again the two-norm type inequality

(4.1):

os(g') < 7 (Mllglles + MK(er™) Pop(8) + 10p(@0,, &)

— MoN(x),R

Remember that g, Py R € Cx, that y < min {1, %}, and that we have (5.8). There-
fore,
0p(g) <2(MA+1+1)=2MA+4 < H.

It remains to estimate ||g'[|c. If z € Jyn(x) N DRy, then

1= / g'dven (x) = /D(Z 5 &' dvgn () > (8'(2) — HOP )vgn (1) (D(,6)) .

Using once more Lemma and the choice of ¢ in (5.5), we obtain

¢'(z) < A(6,Ro,t) + HOP < “;l + (2MKA +4)6F < A <; + (2MK+4)5ﬁ) < A.

If z € Jyn(y) N Dy, then ¢'(z) < 2MA£9(N71)(X)]1(Z) < A by the choice of Ry (see
(5.6)). The proof is complete. O

Applying repeatedly Lemma [5.6| gives the desired contraction.

Proposition 5.7. For every € > 0 there exists n. > 1 such that for every n > ng and a.e.
x e X,

(5.15) Hﬁxgx Eﬁthﬁ <e forall gy, hy € Axp.

Proof. Let R > Ry and N = N > Nj be like in Lemma and let ¢ = g,(co) € Ayxp.
With the notation of the previous proof, and in particular with the numbers g () r
defined in (5.14), we get from Lemma [5.6| that

LYg = nggvor + (1 - WGN(x),R)gf()}\I)(x)

for some gél,)(x) € AgN(y)0- Applying ﬁg{v(x) to this equation and using once more

Lemma [5.6] gives

LNg = Uﬁg{\f(x)(PGN(x),R + (1= 19 (), R) N Poon (x),r + (1 — gm0 ) (1 — WGZN(X),R)ggI)\I(x)

for some gé;)\, ) € Agan(y)0- Inductively it follows that for every k > 1 there is a

function géfl)v ) € Agin(y) o such that

k(i1 k

PN a(k k

LNg =1 Z; (I 1I (1= 7gin > L @am o + TTO = 100 0) Sy -
j= i=
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Observe that the first of these two terms does not depend on g. Therefore, for every

g, h € Ayp there are gé’k?\, (x),hg,fl)\,(x) € Agin(y) o such that

k
A PN k k
(5.16) ‘CIJ{cNg - LI;CNh = H(l - UGiN(x),R) (gékl)\l(x) - hékl)\/(x)) .

i=1
Remember that 17,r =11 [ ¢yrdvy > 1[5 Lg-1(Tdvy for all R > Ry, and that, by
0

Lemma there exists a constant ¢ = ¢(Rg) > 0 such that 29_1@)]1 > ¢ on Dg,.
Therefore,
S c -
1> >mnyr > nevy(Dg,) > Ny =1> 0.
Thus,
1-— ﬂy,R S 1— 17

Along with (5.16), this allows us to deduce the the uniform bound of Proposition
with some n1, > 1 sufficiently large, for the supremum norm rather than the Holder
one. In order to get the appropriate estimate for the f—variation we need once more

(4.1). Write n = m + np + n1, with some n;, to be determined in a moment and
some m > 0. Then for all g, € Ay, we have

op (Lig — L1th) = vg (L3l (L3 (g 1)
< M ([|£2(3 = ||, + K(er™ ™) P (£33~ 1)) )
< Me + MK(cy™<) P 2H,

order to conclude this proof. ]

since £y'*g, Ly"*h € Cyn,. (x),0- 1t suffices now to choose 12, > 0 sufficiently large in

Proof of Theorem[5.1)(1). Consider p* = LF1. First of all, Proposition [5.4/implies that
ok € A, for every k > Ny. Hence Proposition applies and gives

||p7;—p;||/g§s forevery | >k>mn. , xe€ X.

This shows that (p)y is a, uniformly in x € X, Cauchy sequence of (Hg(Jx), ||.|lg)
and hence there is a limit p € Hg(J). Clearly, £p = p and py € Ay, x € X.
Uniqueness of this function follows from the contraction given in (5.15). ]

Proof of Theorem [5.1|(2). Since A, H > 2, we have that
{4 hy: |hellp < 1/4} CCy,
for all x € X. Let ¢ € Hg(Jx), g # 0 be arbitrary. Then

g
hi=—2—=(h+1)-1
Mgt~ L)
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is a difference of functions from Cy. If ¢ > 0 and n = n, is given by Proposition

then
Hf:; (h— ( / hdvx> pe,,(x)) £ - < / hdvx> Pon(x)
b

LM+ h) — /(]1 + 1) dvy pgr

<

g

p

|

ﬁ + Hﬁ;n ~poio,

SS/(Il+h)d1/x+e

< 178
—_— 8 .

This shows that for every ¢ > 0 there exists N = N, such that

Hﬁi“ (8— (/gdvx> PBN(x)> .

Fix ¢ := 1/2 and let N = Nj,;. Write any integer n > 0 in a unique form as
n = kN + m, where k > 0 and m € {0,.., N —1}. Then, for every g € Hﬁ(jx) we

have,
5 Hﬁgilv(x) (ﬁlch(g— /ngxPx)> Hﬁ

k
<u(3)
2 B
1 n
<2M (7 ) (1 llesle) gl

This completes the proof of Theorem O

<e|gllg forevery g€ Hg(Jx).

Hﬁﬁg - / 8AVxPgn (x)

8- / 8AVxpx

6. EXPONENTIAL DECAY OF CORRELATIONS AND CLT

Exponential decay of correlations is now a fairly straightforward consequence of
Theorem [5.1] (2). It will be valid for functions of the following spaces.
Let ’Hg(] ) be the space of functions g : J — R with Holder fibers g, € Hg(Jx)

and such that ||gx[|g € LP(m). The canonical norm is

oo = ([ Isdlfin))

Replacing in this definition the p~Holder condition on the fiber [J, by a L!(vy)
condition leads to a space of functions that will be denoted by L," (J). The natural

norm is in this case .
1, v
127 = ([ el ) )
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Clearly, if p = 1 then L)' (J) = L'(v). In both cases we also consider p = co and
then the L? norms are replaced by the sup—norm.

Theorem 6.1. Let (fy)x be a hyperbolic transcendental random system and let p,q € [1, o0]
such that % + % = 1. Then, for every g € L7 (T), he ”H%(J) with [; hyduy = 0 and
for every n > 1, we have

[ o rmndnl = | [ ] (s o f2) housdin)

for some positive constant b and some ¢ € (0,1).

1,
< bo" lgyvp |h|ﬁ,q

Proof. A standard calculation and application of Theorem [5.1] (2) gives

’/ (8on(x) © fr) hxdpix / 8o (x) L3 (Mxpx) dvg(y)
J Ty Ton (x)

() | 8060 13 (e
< B8 el 00y < 8" el 6 s

for some constant b > 0 since [|ox|[ < M for all x € X by Corollary @4.3 n and
Theorem [5.1] (2). Therefore,

‘/J(gofn)hdy = '/X /Jx(ggn(x) o 1) hydyxdm(x)

< 68" [ sl l1gor(o) 11 ()

< po" (/ e[ i () ) (/ gl )>

Finally, following Gordin and Liverani’s method, one can obtain various versions
of the central limit theorem (CLT). Here is the simplest one.

Theorem 6.2. Let € Hp(J) N L*(T) such that [, Yxdpx = 0, x € X. If ¢ is not
cohomologous to 0, then there exists ¢ > 0 such that, for every t € R,

<{z eJ; \f Sap(z) < }> O'\ﬁ/ exp(—u?/20%) du

Proof. The dual operator U} : L%(Jy, pix) — L? (Jo(x) Mo(x)) of the Koopman operator
Uy = Py o fy is given by

O

* 1 A
Uy pr = 0(x) )ﬁx(Px¢x)~
By Gordin’s result [10] it suffices to check that Y ||[UFU* || 12(y) < 0. We have

WUl = [ (p)o fau = /j(u*"w) dp
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by invariance of the measure y. Therefore,

WUl = [ wuupdn < gl [ utplo fau= gl | u™pldn

by the same argument. Now,

/IU*"IIJIdﬂ //xpx

:A/ ‘ ﬁ@*k(x) PG*k(x)lpgfk(x))’d‘]/xdm.

The fibers of ¢ having p,—integral zero, it follows from Theorem (2) as in the
preceding proof that, for some constant b > 0,

[ gl < b0 [ s llpdm = b0 5.

) (Oo-k(x) ok (x )‘dﬂxdm

In conclusion,
T pl32 ) < 6859l6]9lleo

which directly implies Gordin’s Lz—summability condition. O

7. APPENDIX: FACTS FROM NEVANLINNA THEORY AND UNIFORM BOUNDS OF TRANSFER
OPERATORS

7.1. FMT and proof of Proposition The goal here is to establish the uniform
bounds of the transfer operators claimed in Proposition These bounds can be
established by employing Nevanlinna’s theory of value distribution similar to what
we did in [18] [19]. The main tool we use is Nevalinna’s first main theorem (FMT)
which we now describe briefly. There are several complete accounts of it in the
literature, for example in [20} 21, 14} 9].

The theory of value distribution of a meromorphic function f : C — C relies on
some naturally to f associated functions for which we use standard notations. For
example, n(r,w) or ns(r,w) is used for the counting function which designs the
number of w—points (counted with multiplicity) of modulus at most r. The average or
integrated counting number N(r, w) is related to n(r, w) by dN(r,w)/dr = n(r,w)/r.

Concerning the characteristic function T(r) = T¢(r) of f, we use the Ahlfors-
Shimizu spherical version of it which measures the average covering number of the
Riemann sphere of the restriction of f to the disk of radius r:

1) = ( / /x+zy<t 1|+f|/1‘f2| 2y dx@) T= [ A (0T

The exponential growth of this function determines the order p(f) of f since we
have .
p(f) = limsup TY) .

r—o0
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Nevanlinna’s first main theorem (FMT) as stated in [7] (see also [4} 9]) yields:

Theorem 7.1. Let f : C — C be meromorphic of finite order. Then, with the notations
above,

N(r,w) < T(r) +log for every w € Candr >0

1
[£(0), w]
where [a, b] denotes the chordal distance on the Riemann sphere (with, in particular, [a,b] < 1,
a,beC).

Proof of Proposition Remember first that we have the normalization Condition
and thus (1.I): 0 € Jy and |fx(0)| < T, x € X.

Secondly, by along with the Remark
x! —tt
Ll(w) < A e fY(ZZ);_w (1+ |z|) for every w € Vs (Jp(x)) -
Combined with the distortion Lemma it follows that the required estimations
follow if there exists C > 0 such that

Y, (1+ ]z|)7tf < C forevery w € Vs (TJpx)) \ID(fx(0),80/2), x€X.
fr(z)=w
Observe that
Yo+l T ¥ mad{Lley T =ng(Lw)+ Y 2
fr(z)=w fx(z)=w fr(2)=w, |z[>1
The second term can be treated by means of two integrations by part and an
application of Theorem [/.1|(this is completely standard, compare also [19, p.16]):

= ding, (1, ) 1, (1, )

f ( ) — | ’ t /1 7]” fx(l/a’) t’\[/ tidr
x\Z w S
|Z’ > 1
- 1(?/6 —ti A N ]I

1 rt’f+1
o T (1) 1 ® dr
< - 3 2/ fx #)2 / T
< —ny (1, w) + (1) e dr + (t1)" log FoL o h

Since fo(r) < Cor? (Condition ,

_t3 C 1
tT AN2 0 A
1+ |z < (t1)*= + ttlog ——— .
fx(g—w( | ’) ( ) Tt—p g [f(O),ZU]

The second term is uniformly bounded since we assumed |w — f,(0)| > &p/2 and
since we know that |fy(0)| < T. The proof is complete.

O
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7.2. Uniform second main theorem (SMT). Our construction of conformal mea-
sures relies on the SMT of Nevanlinna along with good estimates of the error term
appearing in it. The later has been extensively studied in the 80’s and 90’s and
the book [4] by Cherry and Ye is an excellent reference for this topic. In particular,
Chapter 2 of this book fits perfectly well to what we are doing. The following result
is a straightforward adaption of a particular case of Theorem 2.8.5 in [4]. We use
here and throughout the whole section the notations of this book.

Theorem 7.2. Let L > 1 and set by = by (L) = e(1+ (Le®)?) and rg = ro(L) = Le®. Let
p > 0and C, > 0. Then, for every non—constant meromorphic function f : C — C and
every three distinct points ay,ay,a3 € C verifying
1 oy~ _fO0)
(2) f(O) ¢ {ay,ay,a3} and
3) Tf(r) < Cpr?, v > 0, the following holds:

Ny (aj,r) > Yo"f(r) —S(r,a1,az,a3) forevery r>ry

~.
Il w
,_\l 1

where

1 5
S(r,a1,az,a3) = 21og(108 + 18log2) + 5 log by + 1 +4log T¢(r)
3 1 .
+ <2(p —-1)+ 2) logr+log L+ D(ay,az,a3)
< bg +6plogr + D(ay,az,a3),

f)(al,az, a3) = —log [Tix [a;, aj] +2log?2, [a;, a]-] being the chordal distance, and where
the constant be does depend on L, C, only.

This, in fact uniform, version of the SMT deserves some comments.

First of all, the radius 7o normally depends on the function f since it is chosen in
order to have "i“f(r) > e. However, as it is explained in Proposition 2.8.1 of [4], if f is
any meromorphic function with

(7.2) £4(0) >

==

then T¢(r) > logr —log L. Consequently, given L > 1, there exists rg = ro(L) such
that the above SMT does hold for every f that satisfies (7.2). Inspecting the proof of
Proposition 2.8.1 of [4] gives the precise number ry indicated in the above theorem.

Various formulations of the SMT and especially the ones in Chapter 2 of [4]
involve two functions, a Khinchin function ¢ and an auxiliary function ¢. Their role
is to optimize the error term S(r, a1, a2, a3) often by the cost of a larger exceptional set
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E, i.e. set of radii » > ry such that SMT does only hold if » ¢ E and this set satisfies

dr ® dx
(7-3) £ 4)(1’) < ZkO(l/)) 2/@ le(x) :
For our application we do not care about a minimal error term and thus we did a
more or less arbitrary chose ¢(x) = x. We equally well could have made Nevan-
linna’s choice ¢(x) = (log x)'*¢. But our choice leads to a nicer expression of the
error term.
The choice of ¢ is more subtle since we need the SMT estimation for every r > rj.

A precise argument how to remove the exceptional set is in Nevanlinna’s book [20,
p- 257] and it is only possible since we deal with functions that have finite order.
Indeed, the assumption (3) implies that the order p(f) < p and that the variation
of the characteristic function is bounded in the following way. From the definition
of ii"f in follows that As(r) < [ Af(t)% < f’f(er) < Cp(er)f. Therefore, if
ro < r1 < rp then

o 5 "2 dt e P

T¢(r2) — Ty(r1) = /r1 Af(t)T < Cpefp~t (s —1i) .
Choose now, anf that’s what we did in the above SMT, the function ¢(r) = p(o=1),
If the interval (r1,72) C E then it results from that this variation is bounded

Tr(ra) — Tr(r1) < CoeP2ko ()
and from this it is not hard to see how to remove the exceptional set.
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