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Abstract. Recently, there has been an increasing interest in non-autonomous composition
of perturbed hyperbolic systems: composing perturbations of a given hyperbolic map F
results in statistical behaviour close to that of F. We show this fact in the case of piecewise
regular expanding maps. In particular, we impose conditions on perturbations of this class
of maps that include situations slightly more general than what has been considered so
far, and prove that these are stochastically stable in the usual sense. We then prove
that the evolution of a given distribution of mass under composition of time-dependent
perturbations (arbitrarily—rather than randomly—chosen at each step) close to a given
map F remains close to the invariant mass distribution of F. Moreover, for almost every
point, Birkhoff averages along trajectories do not fluctuate wildly. This result complements
recent results on memory loss for non-autonomous dynamical systems.

1. Introduction
During the last decade there has been an increasing focus on non-autonomous dynamical
systems meaning that, rather than iterating a single map F : M — M on the given phase
space M, one looks at the evolution under composition of several different self-maps of
M. The main motivation for this point of view is that, in practical applications, the map
F; describing how the state variable evolves from time ¢ to time ¢ + 1 should depend on
t. In this paper, the only assumption we make on F; is that at each time it is close to a
given map F'. So, we will not assume that the choice of the maps F; follows some random
distribution nor that the system can be written as a skew product.

Non-autonomous composition of small perturbations of a given dynamical system can
lead to the pointwise destruction of typical statistical behaviour. For example, in [0GY90]
the authors showed that for any point in phase space one can construct a sequence of
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time-dependent perturbations that makes the point evolve arbitrarily close to a periodic
orbit of the unperturbed map. This means that even if the Birkhoff averages along the
unperturbed orbit were typical, this is not the case for the non-autonomous dynamics. We
would like to answer the question of whether, under the same non-autonomous evolution,
the change of statistical behaviour by small perturbations can be observed on a set of
positive measure (with respect to the reference measure). We address the problem in the
case of multidimensional piecewise maps [Sau00].

We first define a collection of perturbations to a given multidimensional piecewise
expanding map F, and we prove that the system is stochastically stable for these types of
perturbation (meaning that perturbed maps with perturbations of given small magnitude
have an invariant density which is close to the invariant density for the unperturbed
system). Then we prove that the evolution of sufficiently regular mass distributions under
the time-dependent dynamics become, up to a fixed precision, close to the mass distribution
which is invariant under F. We then use this result together with a law of large numbers
for dependent random variables to prove that, given sufficiently regular observables, for
almost every point the accumulation point of the sequence of Birkhoff averages is close to
the expectation of the observable with respect to the invariant measure.

Our results can be applied to certain dynamical systems defined on networks whose
topology slightly changes over time. In applications, we have in mind that some of the
edges of the network are occasionally broken due to mechanical failures. Under certain
settings we show that such intermittent mechanical failures do not significantly change the
ergodic properties of the system.

The paper is organized as follows. In §2 we state the main results and discuss the
existing literature. In §3 we give some applications of the main result, in particular to
dynamics on networks with changing topologies. In §4 we give the precise definitions and
prove the main theorem. The proof we use relies on spectral stability. In the Appendix,
we formulate a related result for C!*V-expanding maps, presenting a different approach
relying on invariant cones. We provide an extensive outline of the ideas of the proofs of
both results.

2. Statements of the results

We consider the class of maps introduced in [Sau00]. The phase space is Q C RV, a
compact subset of RY, which is decomposed into a fixed number of domains (allowed
to slightly change in the perturbed versions of the maps). The domains can have fractal
boundaries, and the restriction to each of them is regular. The precise hypotheses that a
map F : Q2 —  and its perturbations must satisfy are given in properties (ME1)-(ME6)
(§4) and (CM1)—~(CM2) (§4.2). Under these assumptions, we obtain the following.

THEOREM A. Let F; be a piecewise expanding map on the compact set CcRV

belonging to a collection of maps {F, },cr satisfying (ME1)—(MEG), continuous aty € T

((CM1)~(CM?2)). Then, for each &€ > 0, there exists 6 > 0 so that:

(1) if v is a Borel probability measure on T with supp v C Bs(y), then there exists
©v, a stationary density for the random dynamical system, obtained by composing
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independently maps of the family according to v and ¢, satisfies
low — @yl <eé;

in particular, for all y € Bs(p), F, has an invariant density ¢,, and
ley —oplli < e

(2) if y € Bs(p)N, then, for every probability measure = @m with density ¢ € V,
(Vo C LY is defined in (5)), there exists it :=7i(e, ¢) € N such that for every n > i
the Radon—Nikodym derivative d (F;‘* w)/dm has a representative in V,, and

<& 6]

d n
d_m(F Pyl — @5 X
(3) moreover, for any observable \y € Vy, there exists a set X, of full measure so that,

for every x € Xy,

1 1
/llfduy —ell¥ll < liminf ZSn(W)(x) < lim sup — S, (¥)(x) E/I/fdu;; + el

n—oo N
where py = @pm and S, (Y)(x) = ¥ (x) + Zl’.’;ll Yo Fyo0--0F,(x).

Part (1) of the theorem proves stochastic stability of the collection and in particular
proves continuous dependence of invariant measures with respect to the size of the
perturbation. Part (2) shows that the evolution (F;,l)*ﬂ of the mass p with density
¢ remains close to the invariant measure (indeed, this holds in the L! sense for the
densities). For many applications one cannot be confident that y is chosen randomly,
and therefore the assertion from Part (2) is more useful than having merely stochastic
stability. Part (3) shows that one has quasi-Birkhoff behaviour for time averages, meaning
that the accumulation points of the time averages remain close to the space average of the
observable with respect to the invariant measure of the unperturbed system.

Remark 1. Previous results on stochastic stability [Cow00] for piecewise expanding maps
require the domains of the partition elements to have piecewise smooth boundaries.

Remark 2. In the Appendix we also formulate a related result in the context of C'*V-
expanding maps, using the contraction properties of the transfer operator on suitable cones.
The improved regularity results in a uniform estimate, rather than the L' estimate in Part
(2) above. We will discuss previous results, give an overview of the literature and also the
ideas of the proofs at the end of this section.

Remark 3. Keller [Kel82b] obtained a result for the L'-analogue of inequality (1) for
piecewise expanding interval maps.

COROLLARY 1. Let pup:=q@ym be the invariant measure for Fj; then for every
neighbourhood U(;;) with respect to the weak topology there exists § > 0 such that for
every sequence y € Bs(9)YN, and for almost every x € Qy, there is n such that

n—1

1
- Z(F)’,’)*(Sx €U(ny) foralln >n.
n

i=0
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2.1. Historical comments. Certain classes of dynamical systems possess good
statistical properties under the effect of small random perturbations. For example,
stochastic perturbations (i.e. chosen randomly according to some distribution) of
expanding maps on a compact manifold have been thoroughly investigated (e.g. [Via97,
AAO03, ATO0S, BY93]), as well as those of piecewise expanding maps on the interval
(e.g. [LY73, Kel82a, Liv95b]). Some recent studies deal with maps of the interval with
neutral fixed points [SvS13] and with multidimensional piecewise maps of compact
subsets in RN [BG89, Cow00, Sau00]. In all these cases one can give a description of
the statistical behaviour of the orbits of the randomly perturbed system via a stationary
measure which is also close to some absolutely continuous invariant density for the
unperturbed system. Key to these results is that perturbations are independent and
identically distributed. However, recent developments require the understanding of the
asymptotic behaviour of dynamical systems under non-autonomous perturbations [KR11].
These perturbations are not independent, and the natural question concerns whether the
statistics of the unperturbed and perturbed maps remain close in this more general setting.
We provide an affirmative answer for two classes of dynamical systems: piecewise C'*V
maps of a compact subset of RN and (in the Appendix) C'*+V-expanding maps of a compact
manifold.

Recent work (among others [CR07, AHNT15] and [AR15]) on non-autonomous
composition of dynamical systems (sometimes also referred to as sequential dynamical
systems) focused mainly on proving that the system exhibits memory loss, which roughly
means that, given a finite precision, the orbits of sufficiently regular densities of states
become indistinguishable after a finite number of iterations of the system. More precisely,
if the density of the measures u, v belong to a suitable cone, then one has memory loss:

-0

d d
H%(F;,l)*ll« - %(F;)*V

1

as n — 0o. Memory loss under non-autonomous perturbations holds also for example for
contracting systems, where all orbits tend to get indefinitely close, thus losing track of
their initial condition. It is easy to give examples where one has memory loss, where the
densities d (F)’,’)*u /dm strongly fluctuate. Part (2) of Theorem A shows that the size of the
fluctuations, in the above setting, depends only on the size of the perturbation.

A work similar in spirit to ours is [Kel82b] where the author derived a result on
perturbed operators satisfying the hypotheses of an ergodic theorem by Ionescu-Tulcea and
Marinescu [ITMS50, Theorem 1] and applied it to one-dimensional piecewise expanding
maps. The same approach could be used to deal with the multidimensional case imposing
conditions on the maps and their perturbations so that they fit into the hypotheses of
the theorem. We follow a slightly different argument. Also in [NSV12] the authors
provided general conditions on transfer operators and on observables that ensure the
validity of a central limit theorem for Birkhoff sums. In [HNTV17] analogous conditions
were provided for the almost sure invariance principle to hold. Other notable works
are [OSY09, Stell, SYZ13] where a coupling technique was used to prove exponential
memory loss for the evolution of densities in the smooth expanding case, in the one-
dimensional piecewise expanding case, in the two-dimensional Anosov case and in Sinai
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billiards with slowly moving scatterers. In [DS16] the authors looked at the non-
autonomous composition of one-dimensional expanding maps which are changing very
slowly in time. In this situation, they could describe Birkhoff sums and their fluctuations
as diffusion processes in the adiabatic limit of very slow change. It is also worth noticing
that in [BKL02] the authors defined Banach spaces that allowed them to give a complete
picture of the spectral properties of Anosov systems. Combining this result with the result
from [Kel82b], one can obtain robustness of the evolution of densities. While we were
writing this paper we also came across [GOT13] where memory loss is discussed in
the multidimensional piecewise expanding setting for strongly mixing systems, but using
techniques closer to [Liv95b].

2.2. Strategy of the proof. To prove Theorem A one could proceed in a similar way
looking at the application of a non-autonomous sequence of perturbed transfer operators
on some invariant cone of functions with finite diameter. This is the approach followed
in [GOT13] to prove memory loss for the non-autonomous composition. However, to
proceed in this way, one needs to restrict to a composition of maps which have a strong
mixing property on the whole phase space. This is required because otherwise the supports
of the invariant density for the unperturbed map and for an arbitrarily small perturbation
might not coincide, making the diameter of any cone of functions containing both densities
infinite with respect to the Hilbert metric.

Since we want to treat the more general case we will use another technique that will
work for any non-autonomous composition of perturbed versions of a piecewise expanding
map with quasi-compact transfer operator having 1 as unique simple eigenvalue. The
restriction of the transfer operators to a Banach subspace of L' made of quasi-Holder
functions, as defined in [Sau00], satisfies a Lasota—Yorke inequality, which implies quasi-
compactness and the presence of a spectral gap. Each transfer operator thus induces a
splitting on the space V, that can be written as the direct sum of a one-dimensional
eigenspace corresponding to the invariant density, and the subspace of quasi-Holder
functions with zero mean and the successive application of the transfer operator on
a probability density makes it converge (with respect to the L! norm) exponentially
fast to the associated invariant density. One then shows that the invariant density is
stochastically stable, implying that sufficiently small perturbations of a given piecewise
expanding map have invariant densities close in the L' norm. The main idea to prove
the result is to follow the evolution of a probability density splitting at each iteration on
the eigenspaces corresponding to the invariant densities, and to control the remainders
that these projections introduce using consequences of the Lasota—Yorke inequality and
spectral properties. We treat all this in §4 where we first introduce a precise definition
of the maps we considered, followed by a preliminary section (§4.1) on spectral and
perturbation results. We introduce perturbations and perturbative results in §4.2 to
conclude with the proof of the main claim in §4.3.

An alternative way to prove Part (2) of Theorem A would have been to show that
the setting taken from [Sau00] with the perturbation we introduce can be framed in the
general theorem of [Kel82b]. To do so one should prove that the operators acting on the
Banach subspace of L', V,, (or some possibly larger space) satisfy all the hypotheses of the
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FIGURE 1. Networks with changing topology over time. During the time step depicted above, two edges are
deleted (dotted lines) while one is added.

abstract theorem. This has been done by Keller in the one-dimensional case considering the
properties of the restriction of transfer operators of one-dimensional piecewise expanding
maps to the space of functions with bounded variation.

We deduce information on the decay of correlations of random variables ¥; = o
Fy, o---oF, from the spectral properties. We use these properties to apply a strong
law of large numbers [Wal04] for correlated random variables. This gives an expression
for the accumulation points of the Birkhoff averages and enables us to obtain Part (3) of
Theorem A.

The Appendix of this paper contains Theorem B, which treats the C'*V-expanding
setting using cones and the Hilbert metric. The outline of the proof is given in the
Appendix.

3. Applications

Dynamics on non-stationary networks. A typical application of Theorem A we have
in mind is that of dynamics on networks of fixed size n in which the topology of the
network or the coupling strength is allowed to fluctuate over time. For example, consider
the following dynamics:

xit+ D)= f(xi(®) +« ZA,‘j(l)h,‘j(t, xj(t), xi(t)) fori=1,...,n,teN, (2)
j=1

where f: T" — T" is an expanding map on the n-dimensional torus, x; () describes the
state of the ith node at time 7, & € R describes the overall coupling strength, A;;(¢) € {0, 1}
is the adjacency matrix of the network (so it describes whether or not node i is connected
to node j) and h;j: Nx T" x T" — T" is a time-dependent coupling map. For the
uncoupled case o = 0, the system has an invariant measure which is absolutely continuous
with respect to the Lebesgue measure. Our results show that, provided |«| is small, a
regularly distributed collection of initial points remains almost uniformly distributed as
time progresses, even when the topology of the network changes at each time step, as in
Figure 1. Independence from time ¢ is often an unreasonable assumption. If a connection
between i and j is broken at time ¢, it most likely will take time to be fixed. For this reason
our theorem would apply in this setting, whereas standard results on stochastic stability
would not.

Stochastic stability does not imply robustness of measures. In this example we show

that a stochastically stable dynamical system, that is, a system which admits a stationary
measure under random independent perturbations, can have intricate behaviour under non-
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FIGURE 2. Perturbed Pomeau—Manneville maps of the circle (drawn on [0, 1] modulus 1). (a) Graph of f_¢: 0
is an attracting fixed point. (b) Graph of f¢: the map is uniformly expanding.

autonomous perturbations. For instance, take k € (0, 1) and perturbations of the Pomeau—
Manneyville map on the circle

fy()=x+x" +yx mod 1
or of the Liverani—Saussol—Vaienti circle map

) x(14+2x)y4+yx forx e[0, 1/2),
o= 2x — 1+ yx forx e[1/2, 1);
see Figure 2 for an illustration. For y =0 these maps have an absolutely continuous
invariant measure, but, for y < 0 close to zero, f), has a stable attracting fixed point. In
spite of this, Shen and van Strien [SvS13] proved that such maps are stochastically stable.
In other words, for almost every sequence y = (y1, 2, . .. ), chosen so that the y; are
independent and identically distributed (i.i.d.) uniform random variables in an interval
[—e, €], the pushforward ( f)’,’)*(,u) converges to an absolutely continuous measure p, and
as & > 0 tends to O the density of this measure converges in the L' sense to the density of
w. Here it is crucial that the y; are chosen so as to be i.i.d. This is obvious because the
pushforward of the Lebesgue measure A under iterates of the map f_. converges to the
Dirac measure at the attracting fixed point of f_,.
One also can construct sequences p so that ( f;’)*(k) accumulates both to singular as
well as to absolutely continuous invariant measures. Indeed, given a sequence of integers

0=ko <ky <ky <...,define y so that, for all integers i > 0 and j > O,
| eforky; <i<kyjti,
T —eforkyjp <i<kyjo.

So, f)’,1 is a composition of the expanding maps f, (the second iterate of this map is
expanding) and f_,, which has an attracting fixed point; see Figure 2. Provided we
choose the sequence so that k; 1 — k; is sufficiently large compared to k;, the sequence
of measures (fy)«A does not stay close to the absolutely continuous invariant measure
of f. Indeed, for a suitable choice of the sequence k;, for n = kp; — oo the measure
(fy )« converges to the Dirac measure at the attracting fixed point for f,, while for
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n =kpj+1 — 0o the measure ( f;’)*)\ converges to the absolutely continuous invariant
measure of f; (which is close to the absolutely continuous invariant measure of f when
& > 01is small).

4. Proof
In this section we will consider piecewise expanding maps, and put ourselves in the setting
of [Sau00].

4.0.1. Assumptions on the maps. Suppose that Q@ C RV is a compact set with Q C
Clos(Int €2), and I is a metric space that will serve as the indexing set for the perturbations.
Consider a collection of maps {Fy},cr, F),: Q2 — Q for which there exist k €N, y

dependent partitions {Uﬁi)}lfigk of 2, neighbourhoods V@ of U}(,i) fori=1,...,kand
y €T and maps F\” : V@) — Q such that, for every y € T":
(ME1)  Fyl,0 = F|,o and Bey(F, (US)) € B (V@) foralli =1, ..., k:

Y Y

(ME2) F;Ei) is a C!*® diffeomorphism, meaning that F)Si) is a C! diffeomorphism, and
the Jacobian is uniformly Holder, so for all & < &,

! ! ! ; .
det DyF) —det DyF\" | <cldet D.F" g%, x,y€B:(x)NF (V)

(ME3) m(Q\ U; US") =0;

(ME4) the map F), is expanding: there exists s, € (0, 1) such that foralli e {1, ..., k}
. . N —1 N —1
for all u, v e F (VD) with d(u, v) < g0, d(F\) (u), F\)™ (v)) < s,d(u, v);
(ME5)

m(Fy (B:(@F UY)) N Bii—s,)e)

) =
GV (x,¢):= Z m(B(l_sy)g(x))

i

GY)(e) :==sup G (e, x);
X

)

then )

GV (e
sup |:s}‘f+23up ()5°‘:|<p<1,
E(X

§<eg )

where p does not dependon y € T';
(ME6) there is y € I" such that the transfer operator of F; has a unique eigenfunction
@; in Vy, which is a Banach subspace of L! defined in (5) below.

Remark 4. For what concerns hypothesis (ME6), examples in the one-dimensional case
of conditions that imply uniqueness of the eigenvalues can be found in several references
(for example [Via97, LM8S5]). This condition is usually implied by the uniqueness of the
absolutely continuous invariant measure plus a mixing condition.

Remark 5. Condition (MES5) requires uniformity of the upper bound on the function
describing the complexity of the partition in relation to the expansion of the maps. The
condition might seem rather artificial, but in [GOT13] it is proven that, considering
maps satisfying (ME1)~(ME4), if their partition sets have piecewise C> boundaries with
uniformly bounded C? norm and these hypersurfaces are in one-to-one correspondence
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and have small Hausdorff distance, then (MES) is automatically satisfied whenever it is
satisfied by one of the maps.

We first report some preliminary results from which we derive spectral properties of the
transfer operators of any function F from the collection and its perturbations when they
are restricted to the Banach subspace V,, C LY(RN) of quasi-Holder functions (defined in
§4.1.3). For a definition of the transfer operator and a discussion of some of its properties,
see §A.3. Under assumption (ME6), for each perturbed operator, the space of quasi-Holder
functions splits into the direct sum of invariant subspaces: one corresponds to the invariant
direction while the restriction of the transfer operator to the other is a contraction. We
conclude by showing how the presence of such a spectral gap implies the result.

4.1. Preliminaries. In [GOT13] the authors proved memory loss looking at the action
of the maps on an invariant cone of functions by generalizing to multidimensional maps a
construction introduced in [Liv95b] for the one-dimensional case. This procedure is the
analogue in the piecewise case of what we present for C!*” maps in the Appendix, but it
requires that all the maps have some mixing property on the whole phase space, which is
always the case in the regular case, while it has to be assumed as an extra hypothesis in the
piecewise case. Our argument allows us to drop this hypothesis, although it works only
when considering composition of small perturbations of a given map.

We exploit a well-known property exhibited by the transfer operator of some maps:
quasi-compactness [BY93, Kel82a, Bal00, Kel82b, Liv95b, You99, You98]. For a
definition of the transfer operator and a discussion of some of its properties, see §A.3.1
in the Appendix.

4.1.1. Stochastic stability: stationary case. Now fix a Borel probability measure v on
the metric space I" (endowed with the o -algebra of Borel sets) and consider the asymptotic
behaviour of the random trajectories {x;};cn with

xi:=Fy, 0---0F,(x) foralli €N,

where the {y;};en are sampled independently from I with distribution given by v. This
random dynamical system is equivalent to the skew-product dynamical system

F:MxTNos pmxrN
(x, ) = (fyy(x0), o (¥))

on (M x I'N, m @ v®Y), where y € I'N and o is the left-sided shift. Denoting by L, the
transfer operator associated to F),, one can define the average transfer operator,

Lyg = / Ly dv(y).
r

The density ¢, satisfying £,¢, = ¢, is called the stationary density. Whenever v = §,, for
some T, £, = L, and @, (if it exists) is the invariant density under the map F),.

To prove Part (i) of Theorem A, we will use the spectral properties of L£; and L,
in a way similar to what has already been shown for one-dimensional piecewise maps
in [Via97].
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4.1.2. Spectral theorems for the transfer operators. It is often very useful to restrict
the action of the transfer operator to some Banach space contained in L!. It has been
shown in many cases how such a restriction has nice spectral properties that imply, among
others, existence of invariant absolutely continuous measures and exponential mixing of
correlations between observables. Suppose that V . L'(M) and (V, || - ||v) is a Banach
space. A theorem by Ionescu-Tulcea and Marinescu gives a criterion to establish the
spectral properties of £. We report here this theorem in the case where the ambient space
is LY(M).

THEOREM 1. [ITMS50] Let (V, || - ||lv) be a Banach closed subspace ole(M) such that
if {@pinen C V and ||@qllv < K is such that ¢, — @ in L', then ¢ € V and ||¢|ly < K. Let
C(V) be the class of linear bounded operators with image in 'V satisfying the following:
(1) there exists H such that |P"|y < H for alln € N;

(2) there exist 0 <r < 1 and R > 0 such that

IPellv <rlellv + Rliell; (3)
(3) P(B) is compact in Llfor every bounded B in (V, | - ||v).
Then every P € C(V) has only a finite number of eigenvalues {cy, . .., cp} of modulus 1
with finite-dimensional eigenspaces {X1, . .., X}, and

P
P= Z ciPi + Py,
i=1

where, if {n(i)}i:{l b 7O are projections relative to the splitting,

P
VZ@Xi ® Xo,
i=1

Pi:=Pon® and | Py llv = O(q") with q € (0, 1).

The theorem can be used to understand the behaviour of the transfer operator for a
variety of maps. Most of the requirements are automatically satisfied by the transfer
operator, and the only thing that requires an additional proof is inequality (3), often referred
as a Lasota—Yorke type of inequality. For such an inequality to hold, the Banach space
(V, |l - llv) must be chosen carefully.

In the following we need a result that deals with perturbed transfer operators. This is
treated in various references and presented in different formulations. Among others we
cite [KLL98, Kel82b, Viad97, Bal00]. We report the statement that can be found in [Via97]
for transfer operators associated to piecewise expanding maps, and that can be generalized
without any extra effort to the above setting.

THEOREM 2. [Via97] Suppose that (V, | - |lv) is a closed Banach space which is a
subspace of L'(M). Let C >0, g <1, A<1 and Ps::V — V be a family of linear
operators satisfying:

o [Pepdm= [¢dmandp >0 implies that Psg > 0;

o [[Piolly =CA%ellv + Cliglh

foreveryn >1,¢>0and ¢ € V. Suppose that:
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e forn > 1 thereis e(n) so that, for all p € V and all € € (0, e(n)),
Pye — Peolli < CA"lollv; 4

e spec(Po) = {1} U X, where 1 is a simple eigenvalue and o C {z € C: |z| < gq}.
Fix q € (max{,/q, VA, 1). Then, for any small enough ¢ > 0, spec(P:) = {1} U X,
where 1 is a simple eigenvalue and T, C {z € C: |z| < q}.

The above theorem states that, under some hypotheses, when dealing with a quasi-
compact transfer operator with 1 as unique simple eigenvalue, small perturbations do not
jeopardize quasi-compactness.

4.1.3. Quasi-Holder spaces V,. In this section we report the definition of quasi-Holder
space as presented in [Sau00]. This is the Banach space on which we restrict the action of
the Perron—Frobenius operator associated to F. Given ¢ € L'(RY) and § a Borel subset
of RV, define

osc(g, S) := Esupg ¢ — Einfs ¢.

Foralle >0and ¢ € L'(RV), the map x — osc(g, Bg(x)) is measurable (in particular
it is lower semi-continuous). Given « € (0, 1), | f| is defined (finite or infinite) as

|¢la == sup fa/ 0s¢(¢, Be(x)) dm(x)
RN

0<e<gg
and V, is
Vo i={p € L'®RY) 1 glo < oo}, (5)
The space V,, endowed with the norm | - |lq :=1| - o + || - l1, Where || - ||; is the L'

norm, is a Banach space.

4.1.4. Spectral properties of L on V,. The transfer operator £ associated to F
satisfying (ME1)-(ME5) fulfils a Lasota—Yorke type of inequality.

PROPOSITION 1. [Sau00] Suppose that F satisfies (ME1)—(MES). If eo is small enough,
there exist n € (0, 1) and C < 0 such that, for all ¢ € V,,

Lo € Vo and |Loly < nl¢la + C /N ol dim.
R

Theorem 1 by Ionescu-Tulcea and Marinescu gives the spectral properties of L.
Whenever the transfer operator £ has {1} as unique eigenvalue which is also simple, we
obtain the following splitting.

PROPOSITION 2. Let F be a map that satisfies (ME1)—(MEG). Then
spec(£) = {1} U X,
where 1 is a simple eigenvalue and X is a disc of radius q < 1, and

Vo = Reo © Xo.
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4.2. Perturbations. In [Cow00] the author treats the problem of stochastic stability
for the invariant density for multidimensional piecewise expanding maps with piecewise
smooth boundaries of the partitions. We address the same problem in the setting presented
above, which makes it natural to consider perturbations of the system F : Q2 — Q with
different regularity partitions as long as the branches admit an extension to the same
neighbourhood.

4.2.1. Continuity assumptions. ~Given any py € I', we say that the collection {F), }, er

is continuous at ¢ if for every ¢ > 0 there is a § > 0 such that the §-ball Bs(y) has the

following properties:

(CM1) for each yi, y» € Bs(y), the C! distance between F)Si) and F)S;) is at most ¢;

(CM2) forevery y € Bs(y) and 1 <i <k, m(U)Ei)AU(i)) < ¢, where A stands for the
symmetric difference.

4.2.2. Notation. Define the set of multi-indices Z,, := {1, ..., k}". Fori € Z, and y =
W1y vvs Yu) € call

F}(x):=Fy, - Fy(x) and F{(x):=F" .. Fll(x),

whenever it is well defined. For y € I'", define L}, :=L,, --- Ly,. For all n € N and
y € I'", let us denote by {U,(,”},-GI,, the partition of 2 modulo a negligible subset such
that, if x € U;i), then x € U}",}, and F)Sj.j) ce F)Sfl)(x) € U)Ei.’fll) for 1 < j < n. Notice that
F,Ei) is well defined on U)(,i), and its restriction equals Fy,.

We fix y € T'. From now on, F; represents the ‘unperturbed’ map, and will be denoted
as F, and £; will be denoted as L.

Remark 6. Some of the U,(,i) might be empty, or of measure zero.

4.2.3.  Perturbation results. ~ We now prove that if one randomly composes sufficiently
small perturbations, then the average transfer operator of the perturbed map satisfies a
uniform Lasota—Yorke type of inequality.

LEMMA 1. Let {Fy}yer be perturbations of F := Fy; as in (MEI)-(MEG), continuous at
v as in (CM1)—(CM2). Then there exist C > 0, 77 € (0, 1) and T’ C T, a neighbourhood
of 7, such that, for every probability measure v with supp v C I'" and all ¢ € V,,

Lola < ol + c/ ol dm.

Proof. The proof of this lemma follows from Proposition 1. Since F), satisfies (ME1)—
(MES5), Proposition 1 implies that it satisfies a Lasota—Yorke inequality with 77(y) € (0, 1),
and C(y) > 0. As proved in [Sau00], C(y) has a uniform bound for every y € I' and

n(y) =1 +ecsyeg)p.

Choosing &g so that n(y) < 1, since s, — sy fory — 7 by (CM1), one can pick I'" C T,
a neighbourhood of y, such that n(y) <% < 1 for all y € I'’. This implies that, for all
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yel’,
|£y‘p|a <7ele + C/ lol dm.

Now

|£v‘/’|a=‘/ﬁy§0d‘)(y> = Ssup g—a/ 050(/ ﬁyfpdv()/), Bs(x)> dm(x)
r a O<e<g RN r

and, from the definition of oscillation, since Esup and Einf are respectively a convex and a
concave function on the essentially bounded functions,

Lople < sup & / ) / 0sc(Ly @, Be(x)) dv(y) dm(x)
R T

O<e<egg

< sup [Fez_“ /RN osc(Ly @, Be(x)) dm(x) dv(y)

O<e<egg

< / 1L, 0la dV(y)
r

Sﬁl(ﬂlaJrC/ lp| dm. m

Since 7 < 1, one immediately gets the following lemma.

LEMMA 2.
(1) Foralln eNandy € (I')",

~ C
|£Vn .. .[:yl(p|a <7¢lo + ?ﬁ/ || dm,

which is thus uniformly bounded on n.
(2) Forall ¢ > 0 and all densities ¢ € V,, there is an(p, &) € N such that

C
|£Vn . -£V1¢|O‘ f 17”7 +5
foralln > H(p, ¢).

We now prove a perturbation estimate crucial in determining the spectral properties of
the perturbed transfer operators using similar estimates to the procedure in [Via97].

PROPOSITION 3. Let {Fy,},er be perturbations of F:=F; as in (MEI)-(MEG),
continuous at y as in (CM1)—(CM2); then there exist 0 <5 < 1 and C > 0 such that for
all n € N there is § > 0 satisfying

Lo — L0l < C5"l@lla forall g € Vy (6)

forall y € Bs(p)".
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/' l;'y(x) Lo (x)| dm(x)
Z () l)p(i) —1 (i)y—1
<‘ T I:/F}('i)(u}('i))ﬂlf(i)(U(i)) (pldet DFYZI™7) o (B 7)™ (x)
A4S n

— (pldet DFD ™1y 0 FO™" () dm(x)

+f, _ |(pldet DFP |7 o (F)™ ()| dm (x)
RO NFO WD)

+f o |(<p|detDF(i)|1)o(F(i))1(x)|dm(x)i|
FOWONFD U))

= Z[(A),- + (B)i + (O);l.

ieZ,

We first treat (A); and then (B); with (C); for which analogous arguments hold. Notice
that

|(p|det DEP| ™) o (FS) ! = (p|det DFD| ) o FOT|
<lpo(F) ™ —po FO7|ldet DFO ™|
+ g o (F) ™ ||det DFP ™" —det DFOT'],
which upper bounds (A); with the sum of two terms. The first one is
(1); = / o I o (F) ' @) =g o FO ™' ()||det DFO ™| dim(x)
AP WHnro ) Y
and one can choose a suitable § > 0 such that, for all y € Bs(y) and alli € {1, ..., k},
O - FOT <60
with £(8) < g9(1 — s); so, by induction,
w0 = FO s E e e = FO e F e
i |F(i1)—1 o Flize in)—l(x) _ il gl in)_l(x)l

(V255 Vn)
. AN | . S
SE@) FsIFGE ) () = F ™ ()

forall x € F)Ei)(U,(,i)) N FOUD), yielding
.1 1 1
FO7 - FO7 <g(06)—.
|Fy | <EG) T
This implies that, for any fixed &, choosing § so that £(5)/(1 —s) < ¢,

(1) < / osc(g, Bo(FD ™" (x)))|det DFD ™" | dm(x)
FO@U®)

< f osc(g, Be(y) dm(y).
U@
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Taking the sum over Z,,,

> [ ot Beomdmt) = [ osele. By dmy)
iez, VUV RV

<&%¢la.

For the second term,

. . 7] . 71
Q)i ;=/‘ , lp o (F\))~!||det DFYY™ —det DF®™" | dm
AP UHNFO U H)

= m(£2)§(8) Esupg, |¢|,
where £(§) is a number that can be made arbitrarily small restricting §. From compactness
of Q, there exists a x such that

Esupg [¢l = Esupg, ) |¢l

1
—_— , Be d . 7
< By 200) /BSO/Z(X)[pr(y)I +o0sc(@, Bgy2(y)]dm(y) (7

One obtains
2)i =C'E® @llas
from which
D (A <&%gla + C'HLIED) 10 la-
ieZ,

For what concerns (B);,

o —1 N
(B)i = f oo l@det DEYT) o (BT @)l dm
F U N\FOU®)

<m(FP(U\FO (UD))5" Bsupg |¢|
<EBOC"SN¢ll

where we upper bounded m(F}Ei) (U}(,i))\F @) (% Y ))) with £(6) that thanks to (CM2) can be
made arbitrarily small reducing §. Summing all the contributions,

> (B < HLIEG)CT, ¢l
ieZ,
The sum of the (C); terms can be upper bounded analogously. As already pointed out, for

a smaller § we can make the upper bound arbitrarily small. This allows us, in particular, to
obtain an exponential upper bound as (6) with respect to some s € (0, 1). O

We can generalize the above proposition to the case of averaged transfer operators.

PROPOSITION 4. There exist 0 <5 <1 and C > 0 such that for all n € N there is § > 0

satisfying
L3¢ — Ll = Cs"ll@lla  forall g € Vo

for every probability measure v with supp v C Bs(y).
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Proof
12— £l < | ‘ [, ot av® ) = £ dmx)
= /F 1000 — L6001 dv () dm ()

< [ 10— Lol v ),
l"n

Since v is supported on Bs(7), almost every sequence y in the above integral will
belong to Bs(y)", allowing a direct application of Proposition 3. O

The above proposition and Proposition 2 give the spectral properties for the perturbed
transfer operators.
PROPOSITION 5. There is a neighbourhood T of y, T” C T, such that
spec L, ={1}U Xy Vy=Re, & Xo

for all probability measures v with supp v C I'”, with X inside a disc of radius q € (0, 1),
and where @, is the unique stationary density. The projections associated to the splitting

are
aMe= (/wdm)% Ve =¢— (/qodm)gou.

Remark 7. As already remarked, the stationary measure associated with v=34,, y €I’ "
is the invariant measure for the map F), .

This proposition is a direct consequence of Theorem 2. One can easily prove that the
invariant densities have uniformly bounded norms.

LEMMA 3. For all probability measures v with supp v C I/,

|()0V|C( S 1_

Proof. From Lemma 1,
|§0v|a = |L‘v(ﬂv|a = ﬁ|</)v|a +C,
which implies that

C
lovle < 1_

O

4.3. Proof of Theorem A.  We first prove Part (1) of Theorem A along the same lines as
in [Via97], where it is proven for one-dimensional maps.

Proof of Part (1) of Theorem A. By the triangle inequality, for all n € N and v satisfying
supp v C B5(¥),
lov — @l < ey — Loyl + 1£505 — @yl
<ILypv — Lyeplli + 1L500 — L0511
<7"llgy — 95 lla + C3" 195 la- ®)
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where in (8) for the first term we used the spectral splitting and the fact that ¢, — ¢ € Xo,
and for the second term we used Proposition 3. By Lemma 3, [|¢, — ¢} || is uniformly
bounded for y € I/, and this implies the result choosing n sufficiently large and adjusting
8 > 0 accordingly. O

We now prove Part (2) of Theorem A. In the proof, we denote by ¢, € V, the unique
invariant probability density for the map F,, where y € I'"".

Proof of Part (2) of Theorem A. We can restate the theorem in terms of the action of the
transfer operators on the density of the initial mass distribution. We shall then prove that,
for all densities ¢ € V,, and every ¢ > 0, there exist n := (e, ¢) € N and § independent of
@ such that, for all n > 7 and for all sequences y € Bs(7)",

I1£y0 —eplhi <e.
Let us consider the application of the transfer operators on their arguments split by
projections nl(y) and n(gy). For example,

L:Vn e ‘CVl(p — L:Vnn(gyn)(ﬁyn_] e ‘Cyl QD) + E)’nnl(yn)(ﬁ)/n—l e ‘CVI (p)
By induction,
(¥n) (Yn—1) (y1)
Ly Ly Lyo= Z ﬁ)/nnin EVn—lni,,_l Ve Ly o s Y.

(i1,0sin) €{0, 1}"

Since néy) projects on the X¢ space, which is invariant under £, , in the above sum only

n terms give a non-zero contribution: after projecting on X the action of the operators does
not leave this space and if we later project on any of the R¢, we obtain zero. This implies
that only the non-increasing sequences of {0, 1}"* may correspond to non-vanishing terms:

_ (yVL) (anl) (yl)
Ly Ly, Lyp= Z Ly, E}/H”in,l T EVleil ®.
(.- . in) € {0, 1)1
jZij41

In the above sum:

o theterm with (0,...,0,1,...,1)({; =0andi;_; =1) equals
Eyn T ﬁyj ((pyjq - (py_,-)§

e theterm (0, ..., 0) equals ¢y, ;

e theterm (1, ..., 1) equals

Ly, -+ Ly (@ —@p).

We can now evaluate the L' norm of the following difference:

1Ly, Ly, -+ Ly — @3l

n
<oy, —@plli + 1Ly, - Ly (@ =)t + D Ly, -+ Ly @y — oy)1
j=1

n
<lgy = @pli+ 1Ly, - Ly (@ — @)l + D oy, — 9yl
j=1

where in the last inequality we used (P3).
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Step 1  For every ¢ > 0, there exist 8’ > 0 and 7 = 7n(8’, ¢) such that, for all k € N and
for all y € By (p)*V,
1Ly Ly = Ly — o5l <e. ©)

We proceed by induction on k. Fix ¢’ < &/(2n + 2) and &' such that |l¢,, — ¢,/||; < ¢’ for
all y, y’ € By (7). In view of Lemma 2, there exist a constant K and 7(¢, &’) such that,
for all n > 7 and all y; € By (y),

1Ly, -+ Ly (@ = @y lla < M.
Choose 7 > 7 such that B
g "M <¢g/2. (10)
For y € By (p)",
1Ly Ly, - Ly — @)1 <€+ NLyg -+ Loy (@ — @yl + 7€’
<@+ D' +q""M
<eg/2+¢/2<e.
Now call ¢’ := L

Yo—tz " L, ¢. By the same argument,

||L]/kﬁ£}/kﬁfl v ﬁyﬁ(k,l)ﬂfﬂl - %} ”1 = (ﬁ + 1)5/ + aﬁ_nM

<e.

Step 2. Now choose n > n(8', ¢). There exist k, r € N such that n = kn + r. Call ¢” =
Ly - - - L4, 9. Using upper bound (9), we have

1Ly, - Lpng = @pli =1Ly, -+ Ly 10" = @5l

,
<oy, =25l + D oy — Gy 1 + 19" = @yl
j=1

<e'+(r+ D' +e
<2e¢. O

We now consider the proof of Part (3). The main tool we use, along with Theorem A,
is a law of large numbers for dependent random variables with sufficiently fast decaying
correlations.

THEOREM 3. [Wal04] Let (X,,)neN be a sequence of square integrable random variables
such that there exists r : Nog — R with

IE[(X; —EX)(X; —EX)I <r(i —j) i, jeN
and ~
k
Z r(k_) < 400.
k=1
Then

1 n
- E (X —E[X(]) = 0 almost surely.
n

k=1
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Given an observable Y € V,,n e Nand y € "N (where I is as in Lemma 2), we define

Yo:=v and ¥, :=U,y, --- Uy, ¢

and denote the sum of the observable over the orbit as

n—1

Sa() () =Y Y (x).

i=0

Here (,)nen, 1s a sequence of square integrable random variables on the measure space
(RN, m) and ¥, — B[] = Uy, - - - Uy, (), Where

Yn :=1ﬂ—/UV1 o---olUy¥dm.
‘We can estimate the covariance.

LEMMA 4. For any € Vy, there exist a constant C = C (Y, g9, N) >0 and q < 1
depending only on F; such that

El(i — ElviD (W) — Ely; D] < Cq/ ™
foreveryy eI'N i, j eN.
Proof. Without loss of generality, assume that j > i and consider

Rij =E[(¢; —E[Y: D — E[y; D]
=E[U,, - - - in% Uy, - - ij%.];

then, using that properties of the Koopman and transfer operators, we obtain that

Rij ZE[% Uy - UV_/JJ' 'EVI t Em 1]
= E[Jj ’ ‘CVj o 'EV[+1 (Jl 'ﬁyi T EV] D]I.

Since
/Ji-ﬁyi'~~£ylldm=/Uyl~~-in<1/f—/Uyl~~-in1/fdm>dm=0

implies that % - Ly, --- Ly 1€ Xy, and since L,, restricted to X¢ are contractions with
respect to the || - ||, norm, we obtain the bound

1Ly, - Ly i+ Ly Ly DI <G N - Ly - Ly o

By Proposition 3.4 in [Sau00], Vj, is an algebra and

Wi - Ly - Lyl < CollTillal Ly - - Loy 1lla (11)
~ ~ C
= Crll¥ Lo+ IVl + 7+ 7 (12)
< Ci(1+ [V ]la),
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where Cy stands for an uninfluential constant uniform on v, i and y. Inequality (11) is a
consequence of the upper bound in Proposition 3.4 from [Sau00]; (12) is derived from the
first point in Lemma 2. We conclude noticing that, by the Holder inequality,

E[W; - Ly Ly (Wi - Ly -+ Loy DI 1 ll00d? 7 Co(1+ 1Y )
< ¥ llood’ T Ca(1 + ¥l
By Proposition 3.4 in [Sau00], any i € V,, is an essentially bounded function with

max{l1, &%}
Wloo < = Ly,

VYNE,
where yy is the volume of the N-dimensional unit ball. Hence, taking

max{1, %}
C=C——Fx—I¥lla(I+1¥lo),
J/Ng()

we conclude the proof. O

Proof of Part (3) of Theorem A. We know that
Elyx] = / Vi dm
:[ Uy, - - Uy (¥) dm

=/1ﬂ£yk~--ﬁylldm

and, using Theorem A, for every k > n and sufficiently small perturbations,

< eE[ly]]

1Ly, - - Lyl —wolh <& = ‘E[l//k]_/l/f‘POdm
and

N N
[ wowam — eBiiyn <timine - D EL <limup . 5Bl

< / oo dm + eE[| 1.

Thanks to Lemma 4, we can directly apply Theorem 3 to the random variables X; = .
This implies that, for almost every x € M,

n—0o0

n—1
1
lim p E Vi(x) — E[Y] =0, (13)
k=0

which implies that

n—oo N

/ Vo dm — B[y 11 < liminf - 3 yu (o) < limsup 3 Yo
k k

< f Voo dm + sE[|y 1. 0
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Proof of Corollary 1. To prove the corollary, we use the Levy—Prokhorov metric for the
weak topology. Given two probability measures w, v on the Borel o-algebra (2, B(R2)),
the Levy—Prokhorov metric is defined as

drp(u, v) :=inf{s|u(A) < v(Ay) + s forall A € B},

where A; is the set of points at Euclidean distance strictly less than s from A. Since the
underlying topological space €2 is separable, it induces the weak topology on the space of
Borel probability measures. To prove the corollary it is then enough to show that for fixed
& > Othereis a 8 > 0 such that for every sequence y € Bs(?)" and for almost every x € Q
there is 7 such that

n—1

1 : _
P 1=~ Z(‘;(F;,)*ax € Be(uup) foralln > 7,
1=

where B (uy) is the e-ball around u; with respect to the metric dy p. We have

1 n—1 )
A)=— F!
2 (A) = ~ ; X0 Fi(x)
and, from equation (13) in the proof of Part (3) of Theorem A with ¢ = x4,
1 ,
A) — — E F! 0
5 (A) =~ Z [xa © F}(x)] -

for almost every x € Q. Using the properties of the transfer operator,
1 n—1
Un x(A) — — Z f ﬁ’y(l) dm — 0 almost everywhere. (14)
"o /A
L' convergence of densities implies weak convergence of the corresponding probability
measures; thus,
1L, (1) — @l <&’ = dLp((Fj)am, pj) < A (15)
with A(e") — 0 for ¢’ — 0, which implies that
/A L, (1) dm = (F})em(A) < iy (Apee) + A(e') forall A e B. (16)

Now the main problem is that convergence (14) is not uniform in A. To overcome this
issue, we use the standard technique to approximate any measurable set A as the union of
sets taken from a sufficiently fine (in terms of the Euclidean metric), but finite, collection
and use uniformity of (13) for this finite collection to deduce uniformity for any A. Fix
8’ > 0. From the topological properties of €2, one can find a finite collection of balls
{B,-}lt’:1 such that diam(B;) < &/, m(Ul‘-’:l B;) > 1—¢. The set

’D::{ UB[|;7C{1,...,J}},
ieJ
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given by all possible unions of sets from the collection, is itself finite. This means that
we can find a subset Qg C 2 of full measure such that for every x € Qg there is n = n(x)
such that

n—1

1 )
fn.x(B) — = Z/ Pi(1)dm| <& forall BeDandforalln>n".  (17)
niz0/B

From Theorem A, we can choose § > 0 so small that (15) holds for every i > N; and
A(¢g") < &'. Thus, there is an N > N such that

1 n—1 '
‘; ZfB PI) = 1y (Bae))
i=0

Putting (18) and (17) together,

<2A(e') <28’ foralln > N». (18)

Mn,x(B) =< /'L)?(BB’) + 35/.

Now consider J4 := {i|B; N A #0}. We have A C (UiejA B) U (Uij:] B;)¢ (trivially)
and (UiE T (Bi)s') C Ass (from the condition on the diameters of the sets of the partition).
Thus,

Mxn(A) < /'Lx,n( U Bi) + 6

ieJa

< M,;( U (Bi)a/) + 48’

ieJa
< uy(Agy) +48,

which for the right choice of §” gives the desired result.
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A. Appendix. C'*V-expanding maps
In this appendix we consider a collection {F), }, cr of C 1V maps from M into itself (where
I is some metric space) which are continuous at 7, i.e. so that the map y — F, from I to
C'*V(M, M) is continuous at 7. We will assume that F = F is expanding and for each
sequence ¥ = (y1, 2, - .. ) € (Bs())Y we analyze the ergodic properties of compositions
of the form

Fy=Fy - Fy.

We are particularly interested in studying what happens when we let § tend to zero.
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A.1. Setting and result. Let M be connected and compact Riemannian manifold, with
Riemannian distance d and Riemannian volume m (we normalize so that m(M) = 1).

Definition A.1. We say that F : M — M is a C'*V-expanding map if F is differentiable,
log |det D, F| is a locally v-Holder function and there exists a constant o € (0, 1) such
that

[ Dy F(v)| > o} lv]| forallx € M forallve T, M.

It is well known that F' has an absolutely continuous invariant measure [y with a
density ¢ which is strictly positive and v-Holder.
The next theorem shows that for expanding maps all ergodic properties are robust.

THEOREM B. Let F be a C'*V-expanding map and {Fylyer a collection of cl+v
perturbed versions continuous at y. Then, for every & > 0, there exists § > 0 so that:

(1) [Via971if y € Bs(p), then F, has an invariant density ¢, and

sup [g, (x) —ppl <&
xeM

(2) for every y € Bs()N and probability measure i = om with a strictly positive v-

Holder density ¢, there exists n so that, for n > n, the Radon—Nikodym derivative
d(F})«p/dm is strictly positive and v-Holder and

d
sup ’<%(F}’f)*u> (xX) —@p(0)| <& (19)

xeM

(3)  there exists a set X,, C M of full measure such that, for each v-Holder observable
and for each x € Xy,

/wo dm—e/|w|dmsliminflsn<w>(x)
n—oo n

ElimSHPlSn(W)(X)§/¢¢odm+8/ | dm.

n—oo N
where S, (Y)(x) = ¥ (x) + Y01 W (Fy, - - - Fy, ().

Remark A.1. Recalling that the unique invariant density for a C'*V-expanding map on a
compact manifold is uniformly bounded and bounded away from zero, the convergence
in the sup-norm stated above implies that after a finite number of iterates, any regular
density will remain bounded and bounded away from zero under any sufficiently small
non-autonomous composition of perturbations of such a map.

Remark A.2. Keller [Kel82b] obtained a result for the L'-analogue of inequality (19) for
piecewise expanding interval maps. In our proof of Theorem B we use the well-known
cone approach (explained below). In our setting, since we assume that the maps are C'*7,
the cone approach is more direct and gives the stronger uniform (rather than L") estimates.
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A.2. Strategy of the proof of Theorem B.  The main ingredient in the proof of Theorem B
is the standard cone approach [Liv95a, Liv01, Via97]. For sufficiently small perturbations
of a given expanding map, the associated transfer operators leave a cone of strictly positive
continuous functions with Holder logarithm invariant. Endowing the cone with the Hilbert
metric, one is able to prove that it has finite diameter and thus the restrictions of the transfer
operators to the cone are contractions with respect to this metric and their contracting rates
are uniformly bounded away from 1. This immediately implies memory loss for initial
distributions of states belonging to the cone. The main claim is implied by a combination
of this last result with continuity of the map 7 — L,¢ for every fixed function ¢ inside
the cone. We preliminarily define the transfer operator, cones of functions and the Hilbert
metric in §A.3 to state results of existence of a.c.i.p. measures in §A.3.3 and stochastic
stability in §4.1.1. We conclude with the proof of the result in the final section.

A.3. Preliminaries. In this section we review some of the main concepts and techniques
to study invariant measure and statistical properties of regular expanding maps that will
lead to the proof of Theorem B given in §A.5.

A.3.1. Transfer operator. Given a measurable space (M, B, m) with a non-singular
transformation F, one can define two operators on the spaces L°°(M) and L'(M)
(the specification of the measure m is omitted whenever there is no risk of confusion),
respectively U : L (M) — L*°(M),

U()=¢oF,

and its adjoint £ : L' (M) — L'(M), that satisfy for all ¢ € L>(M) and ¢ € L'(M),

/ U(p~1/fdm=/(p~£1//dm. (20)

M M

Here L is the transfer (or Perron—Frobenius) operator, and has the following properties:
positivity: v >0=Lry >0, P1)
preserves integrals: / Lrydm= / v dm, (P2)
contraction property: [Lry <1V, (P3)
composition property: Lrog=LgoLFr (P4)

for any ¥ € L' (M).

The transfer operator has proven to be an invaluable tool to deduce statistical properties
of dynamical systems (such as existence of invariant measures, decay of correlations and
central limit theorems for Birkhoff sums [Liv95a, Bal00, BG97, LM13, Via97]) and their
perturbations [Kel82a, Kel82b, BY93, Via97]. For example, the probability densities
fixed by the transfer operator are the densities of the invariant absolutely continuous
probability measures and, likewise, for any i = @m a.c.i.p. measure, ¢ is a fixed point for
the transfer operator. The transfer operator also prescribes the evolution of the densities.

For maps satisfying Definition A.1, each point of M has the same finite number of
preimages under F (M is compact and connected), and the transfer operator for these
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maps can be written as

k

Lox) =Y @) -ldet Dy FI™',  F'Gx)={y, ..., w}
i=1

A.3.2. Projective metric.  One of the main tools to investigate properties of the transfer
operator is the Hilbert projective metric [Liv95a, Liv01, Via97].

Given a linear vector space E, a cone of E is a subset C C E\{0} such that if v € C,
then sv € C for all s > 0. We consider convex cones, namely those that satisfy

s1v1 + spvp € C for all s1, so > 0 and for all vy, vo € C.
There is a canonical way to define a pseudometric on every cone. Let
a(vy, vp) :=sup{s > 0: vo —sv; € C},

By, vp) :=inf{s > 0: sv; — vy € C}

and
B(vi, v2)
a(vy, v2)
with the logarithm extended to a function of [0, +oc]. Here 8 has the following properties
(see [Via97] for a proof):
i) 61, v2) =0(va, vy) forall vy, vo € C;
@) 6(vy, v3) <6(v1, v2) + 0(v2, v3) forall vy, vo, v3 € C;
(iii) O(vy, va) = 0 if and only if there is s > 0 such that v| = sv,.

Point (iii) implies that 6 distinguishes directions only, and for this reason it is called the
projective metric.

0(v1, v2) :=1log

Remark A.3. Looking closely at « and B, one can notice that it is necessary to evaluate
one of the two only. In particular,

a(vy, 1) = for all vy, v € C, 21

B(v2, v1)

which also implies property (i) of 6.

Remark A.4. The projective metric 6 := 6¢ depends on the cone on which it is defined.
Vectors belonging to the intersection of two different cones of the same vector space might
have different projective distances whether considered as vectors of the first cone or of the
second.

Given cones C1 C C3, with projective metrics 81 and 6, one has
02(v1, v2) <01 (vy, v2) forallvy, v € Cy, (22)

which tells us that the projective distance between two vectors decreases after enlarging
the cone. We now present two examples that will be useful in what follows.
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Example A.1. The cone of strictly positive continuous functions is
Cy:={peC’M,R)s.t ¢ >0}
We compute the projective metric:

ot (p1, 2) =sup{t > 0: @a(x) —te1(x) > 0 for all x € M}
=sup{t > 0:t < pr(x)/p1(x) forall x € M},

which gives oy (@1, ¢2) =infyep @2(x)/@1(x). From (21), B4 (@1, ¢2) = sup,cp @2(x)/
¢1(x) and
PMe1()

st.x,ye€ M}.
p1(X)@2(y)

04 (¢1, ¢2) =log sup {

Example A.2. For every a > 0 and v € (0, v), consider the cone

C(a,v):={p e Cqst.d(x1,x2) < po= @(x1) <explad(xi, x2)")p(x2)}, (23)

which is the cone of strictly positive continuous functions with log ¢ locally v—H®dlder.
The computation of the projective metric 6, , on this cone can be obtained in a similar
way as before (see [Via97] for details). In particular, we have

p2(x) explad(x, y)")p2(x) — @2(y)
@1(x) " explad(x, y)")gi(x) — @1 (y)

a(pi, <p2)=inf{
st.x,yeMand0 <d(x,y) < ,oo}.

One usually considers cones instead of the whole linear space because the restriction
of linear operators to invariant cones exhibits nice properties. For example, letting E;, E>
be two vector spaces, L : E1 — E a linear map and Cq, C, two cones in Ej and E»
respectively such that L(Cy) C C», it is easy to verify that

62(L(v1), L(v2)) <61(v1, v2) forall vy, vy € Cy.

Furthermore, if the image of C| has finite diameter, then the restriction of the linear map
to the cone is a contraction.

PROPOSITION A.1. [Via97] Let L : E| — E3 be a linear map and C| C E1 a cone. If
D :=sup{62(L(vy), L(v2)) s.t. v1, v2 € C1}

is finite, then
62(L(v1), L(v1)) < q01(v1, v2)
withqg =1—e™P.
A.3.3. Absolutely continuous invariant probability measure. ~ The above machinery has

been used to prove existence of an invariant absolutely continuous probability measure for
the class of maps introduced in Definition A.1.
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PROPOSITION A.2. [Via97] Let F be a map as in Definition A.1 and let L be the
associated transfer operator. Then, for all sufficiently large a > 0, and for all A € (o, 1),

L(C(a,v)) C C(ra, v).
Moreover, the diameter

Dia,v :=sup{ba, (@1, ¢2) 5.1. @1, @2 € C(Aa, v)} (24)
is finite for everya >0, v > 0,0 <A < L.

This proposition along with Proposition A.l1 imply that the action of £ contracts
directions inside the cone C(a, v). To get a step closer to obtaining a fixed point, we
can restrict to the subset of normalized densities in C(a, v),

5(61, V) 1= {go e C(a, v) s.t. /go(x) dm(x) = 1},

and show that £ is a contraction of this space with respect to the restriction of the projective
metric.

PROPOSITION A.3. The following hold:
(1) the restriction of 6,,, to C(a, v) is a metric;
(i) L(C(a,v)) C C(ra,v).

Proof. (i) C(a, v) has finite diameter and thus 6, , takes only finite values. 8, . (¢1, ¢2) =
0 for ¢1, @2 € C(a, v) implies that ¢1 = cgo, but ¢ must be equal to 1, so ¢1 = 7. (ii) is
implied by properties (P1) and (P2) of the transfer operator. O

This immediately gives the following corollary.
COROLLARY A.l. L is a contraction on the metric space (a(a, V), 4.0).

Without getting into much detail (which can be found in [Via97]), to produce a fixed
point it would be sufficient to show that every normalized Cauchy sequence in C(a, v) is
convergent. The setback is that (5 (a, v), 64,) is not complete. However, as has already
been pointed out, C(a, v) is a subset of C;. Normalized Cauchy sequences converge in
this cone with respect to 64 and the fact that 6, (¢1, ¢2) < 6,.,(¢1, ¢2) for all @1, ¢ €
C(a, v) (see equation (22)) implies the existence of a fixed point ¢y € C;+ which is an
invariant density for the dynamical system (M, B, m, F). One is also able to prove that ¢g
is in fact a function in C(la, v) and that there exist constants R > 0 and o; € (0, 1) such
that

sup [L"¢(x) — go(x)| < Ro{ (25)
xeM
for all densities ¢ € C (a, v). This means that any distribution of mass u = ¢m on M, for
XS C (a, v), will evolve exponentially fast towards the invariant distribution po = @om
under the iteration of the map.

Remark A.5. Notice that taking a collection of C!*V perturbations {F,}r, if § >0 is
sufficiently small, then every F,, for y in the open ball B5(y) is a C I+v_expanding map
with uniform lower bound & ! on the rate of expansion and on the Holder constant. This
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implies that all the associated transfer operators map C(a, v) into C (a, v) for some
sufficiently large a and A e (0,1). This implies that, for all y € Bs(y), £, has a fixed
point ¢, € C (*a, v) and therefore there is an invariant absolutely continuous probability
measure for the perturbed map. The analogue of (25) holds:

sup |29 (x) — ¢y ()] < Roy (26)
xeM

for some R > 0, 02 € (0, 1) and for all y € Bs(y).

A.4. Stochastic stability. ~ As for the piecewise case (§4.1.1), also for families of C!+"
maps one can consider independent compositions of maps sampled according to some
measure v on I'. In this case, it is known [Via97, BY93] that if the support of v
is sufficiently close to 7, i.e. supp u C Bs(t) for sufficiently small § > 0, then the
averaged transfer operator has an invariant density ¢,,, and this invariant density converges
uniformly to the invariant density ¢; whenever § — 0. ¢, is called a stationary density
and it describes the asymptotic distribution for the random orbits for almost every initial
condition (with respect to ¢, m) and for almost every sequence {t;};en (with respect to
u®N). The stochastic stability result asserts that stationary densities are uniformly close
to the unperturbed invariant density whenever the support of their measure is sufficiently
closeto T.

PROPOSITION A.4. [Via97] Given a probability measure L on T, for every ¢ > O there is
8 > 0 such that if supp  C Bs(t), then

sup g, (x) — @ (x)] < e.
xeM

Remark A.6. Notice that a particular case of the above setting is when u =&, is the
singular probability measure concentrated at the point € 7. In this case, EAH equals
L;, and the above results imply that, for ¢ sufficiently close to 7, F*) has an absolutely
continuous invariant probability measure with density ¢,, and ¢, — ¢, uniformly for
t—T.

The bound (26) implies that the evolution of densities under the iterated action of a
perturbed map F), converges exponentially fast to the invariant density ¢,,. Proposition A.4
with the above remark imply that for small perturbations, under iteration of some map F,,,
densities in C (a, v) evolve close to @;.

A.5. Proof of Theorem B. Part (1) of Theorem B is given by Proposition A.4. Now
we prove Part (2) that, in contrast with the stationary case, tells us what happens to
densities when we apply perturbed versions of the map F without requiring any kind of
independence of the perturbations.

Proof of Part (2) of Theorem B. Thanks to property (20), we can restate the theorem in
terms of the action of the transfer operator on the densities. Thus, we need to prove that
for {F}, },er as in the hypotheses, denoting by

E’}l' ::‘Cyn o .E}/l
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the transfer operator of the composition Fy, := Fy, o---o Fy,, for every & > 0 there exist
8(e) > 0 and n(e) € N such that for every ¢ € C(a, v), every n > n and y € Bs(y)",
E’ylfp e€C(a,v) and sup |£';<p(x) —@o(x)| < .
xXeM
C’;,<p eC (a, v) follows from Remark A.5.

Then we recall that, for every ¢ >0, ¢ € C(a, v) and every n € N, there exists
8(¢’, ¢, n) > 0 such that if y € Bs(t)", then

0+ (Lyp, L") <&'.

This is proven in Proposition 2.14 of [Via97] for the case n = 1, and can be generalized to
any finite n € N.

If y € Bs(y) with § > 0 sufficiently small, for some a >0 and O <v <1, £, is a
contraction of (5 (a, v), 64,,) with contracting constant ¢ € (0, 1) independent of y. Fix
¢’ >0 and choose 7 € N so that ¢" Dy, < &'/2, with D;,, the diameter of C(a, v)
(see (24)), and § less than 8(g'/2, ¢o, n) above, so that 0+(£§<p0, @o) < &'/2 for all
y € Bs(p)". This implies that, for any n > 7 and any y € Bs(p)",

9+(£’;’(p9 WO) = 9+(£;’l(p’ E)/n T Eyn—ﬁ(p()) + 9+(£V71 Tt ‘Cy,,_z‘POs (/70) (27)
< Qa,v(ﬁg(p, ‘CVn e »Cyn_z‘PO) + 0+(£Vn e ‘Cyn—ﬁ(po’ (pO) (28)
SO (Ly, - Ly Ly, oy L@ Loy 90) + £'/2 (29)
<q"Dyan +¢'/2 (30)
<ég.

While (27) is just the triangle inequality, (28) follows from inequality (22) that upper
bounds the metric 6+ with the metric 6,, and (30) follows from uniformity of the
contraction rate, g € (0, 1), for {‘CV}VGBa();)' O

To prove Part (3), we use again the strong law of large numbers in Theorem 3. Given
an observable ¥ € C(a, v),n € Nand y € TN, we define

n—1

Yoi=v, Yn=Uy U,y and S, =) ¢ix).

i=0

(¥n)nen, 1s a sequence of square integrable random variables on the measure space
(M, m), and ¥, — E[v/,] = Uy -+ Uyn(¥y), where

Un (%) I=Iﬂ—ny1 < Uy, dm

=y — / wﬁ')',(l) dm.
We estimate the covariance in the following lemma.

LEMMA A.1. There exist constants R > 0 and r € (0, 1) such that, for every i # j,

E[(¥; — E[vi))(¥; — E[y;D] < RrV 71
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Proof. Suppose that j > i without loss of generality. Then
El(¢i — ElyiD(¥; — E[y; D]
=E[U,, - -- in%. Uy, - - ij%.]
=Eli - Uy - Uy Wy - Ly 1]
=Bl - Ly, Ly, (i - LLD)]

=/$j(x).,cyj --.cyl.H(l/f.ﬁ;l —E;,l/llfﬁé,ldm)(x)dm(x).

Now 1 := L, 1(x) - ¥ (x) and ¢ := (f ¥ L}, 1 dm) - L}, 1(x) are positive densities with
the same expectation, and both belong to C (2a, v). In fact, ¢ € C(a, v) C C(2a, v), and
¢ is the product of two densities in C(a, v), which is a density of C(2a, v). So, letting
r € (0, 1) be the uniform contraction rate of the operators {£, },cr on C(2a, v),

9+(‘C)/j e ﬁyiﬂ((l’l), L}/_/ e Ey,'+1(§02)) = 92a,v(£)/j e £yi+1(§0]), L}/_/ o E)/,'+1(§02))
<ri 7050 (01, 92)
and
sup | Ly, - Ly (LL1@W (X)) = Ly, -+ Ly, (Liyl(x) / YLl dm)‘
< Rifexp(Ryr/~ 1) — 1]

with
Ry :=sup{p(x)|x e M, ¢ € C(2a, v)},
Ry := sup{6ra,v (91, 2)l91, 92 € C(2a, v)}.

Since ([ % dm) is uniformly bounded with respect to i, we can upper bound correlations
with R{[exp(Ror/~i*1) — 1], from which the thesis follows. o

Proof of Part (3) of Theorem B. We know that
E[yx] = / Vi dm
:[ Uy, - - Uy (¥) dm

=/w£yk.--£y11dm

and, using Theorem B, since for every k >7n and sufficiently small perturbations
”Eyk T ‘C)/ll - ¢0||0 <g,

‘E[lﬂk]—/lﬂqﬂo dm| < eE[|¢]]

and

1
/ Yo dm — eEl|y[] <liminf — > " E[yy]
k

. 1
< lim sup — Z]E[I/fk] < / Yoo dm + eE[|y]].
k

n—oo N
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Thanks to Lemma A.1, we can directly apply Theorem 3 to the random variables Xj = 1.
This implies that, for almost every x € M,

n—oo n

‘ 1 n—1
lim — >y (x) — E[y] =0,
k=0
which implies that
1
/ Vg dm — eE[|y[] <liminf — > "y (x)
n—-oo n .

. 1
<lim sup — Zl/fk(x)fflﬁQDodm-l—gE[WH- O
k

n—oo N
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