POSITIVE LYAPUNOV EXPONENT BY A RANDOM
PERTURBATION
ZENG LIAN AND MIKKO STENLUND
Abstract. We study the effect of a random perturbation on a one-parameter family
of dynamical systems whose behavior in the absence of perturbation is ill understood.
We provide conditions under which the perturbed system is ergodic and admits a
positive Lyapunov exponent, with an explicit lower bound, for a large and controlled
set of parameter values.
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1. Introduction
1.1. Background. The question of the existence of positive Lyapunov exponents for
a given dynamical system is one of extreme importance. It turns out to be very hard
to answer, even in seemingly simple examples, posing a great challenge in modern
mathematics.
For example, consider the logistic family 1
Pa : x 7→ ax(1 − x),

a ∈ [1, 4].

Let the set A consist of those values of a ∈ [1, 4] for which Pa admits a unique, finite,
ergodic, absolutely continuous invariant measure, with a positive Lyapunov exponent.
On the other hand, let B denote the set of a ∈ [1, 4] for which Pa has a periodic
orbit attracting all orbits in [0, 1]. The set A is known to have positive measure [7]
(also [2, 20]) and the set B is open and dense [6, 16]. Using renormalization arguments,
it has moreover been shown in [17] (see also [15]) that almost every value of a ∈ [1, 4]
falls in precisely one of the two sets A and B.
The above results on the abundance of parameter values admitting either a positive
Lyapunov exponent or a periodic sink have been extended to multimodal situations in
which several critical points are allowed; see [22, 25] and [11], respectively. However, it
is not known whether the union of the two classes forms a set of full measure.
Taking these considerations into account, we understand why even such one-dimensional
systems are notoriously hard to analyze: the nature of the dynamics depends very sensitively on the value of the parameter. Adding random noise to the model simplifies
the picture due to averaging effects. For noisy systems, the dependence of a Lyapunov
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Alternatively, as is done is some of the cited references, one could consider the real quadratic family
Qa : x 7→ a + x2 , a ∈ −2, 14 .
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exponent on parameters is regular under mild conditions, in that small changes to
the parameters do not yield qualitative changes in the system. Second, it is a wellknown dichotomy in the random case (see, e.g., [27] for a discussion) that the sign of
the Lyapunov exponent indicates in which dynamical category the system belongs to: a
negative Lyapunov exponent implies convergence to a random sink consisting of finitely
many points for almost all sample paths [1, 13], while a positive one yields a random
SRB measure almost surely [12].
Regarding random perturbations of dynamical systems, it is commonplace to start
out with systems that are very well understood in the absence of perturbation. One then
goes on to show that control of the system is retained under sufficiently small random
perturbations. A system possessing this property is called stochastically stable. For
uniformly hyperbolic systems, standard references on stochastic stability include [10]
and [26]. For one-dimensional maps admitting critical points, see [8] and [4]. The more
recent [3] discusses a two-dimensional case. The preceding list, which of course could
be continued much further, is meant to point the reader quickly to a handful of original
references.
While results of the above kind are very interesting, it would be much more satisfying
if one could reverse the direction. That is, to perturb a dynamical system too hard to
analyze by itself, to take advantage of the randomness in the noisy system, and then
to infer properties of the zero-noise limit. The idea of doing so can be traced back at
least to Pontryagin, Andronov, and Vitt [19], and later to Kolmogorov [21]. As the
real world is inherently noisy, say, an invariant measure obtained in that limit could
be interpreted as a physically observable (albeit idealized) statistical description of the
system. Unfortunately, the zero-noise limit is not always well behaved. For instance,
Lyapunov exponents may fail to be continuous at the point of vanishing perturbation;
see the figure-eight attractor in [5].
To take steps in the direction of the previous paragraph — and more generally to
develop new techniques for proving lower bounds on Lyapunov exponents — we work
with a one-parameter family of systems in which the dynamical properties of the unperturbed system for a given parameter value are unknown. Here, a sufficiently large
perturbation is required (i) to regularize the parameter dependence of the nature of the
dynamics so that (ii) a good lower bound on the Lyapunov exponent can be established
for a large and controlled set of parameters. (See the paragraph after Theorem 5.)
The paper is organized as follows. In Section 1.2 we introduce our model and the
necessary technical notions so that the results of the paper can be formulated in Section 1.3. Theorem 1 concerns ergodicity of the system and is proved in Section 2.
Proposition 4 identifies parameter values for which random sinks appear unless the
perturbation is large enough. Its proof is given in Section 3. Theorems 2 and 5 give
sufficient conditions for a positive Lyapunov exponent together with an explicit lower
bound. They are also proved in Section 3.
1.2. Preliminaries. We denote by S the circle obtained by identifying the endpoints
of the unit interval [0, 1] and by m the uniform measure on S. Let
τa : S → S : x 7→ a + x + Lψ(x)

(mod 1),
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where a ∈ [0, 1) and L > 0 are constants, and ψ : S → R is a twice continuously
differentiable map. Although τa depends on L, it is notationally convenient not to
indicate this explicitly by a subscript. We assume that ψ has N > 0 critical points
c1 , . . . , cN where ψ 0 (ci ) = 0, each of which is nondegenerate, i.e., ψ 00 (ci ) 6= 0. Since
nondegenerate critical points are isolated and the circle is compact, N < ∞.
Notice that the maps τa are not unimodal with just one critical point, which is a case
studied extensively in the literature. By contrast, the present paper involves a rather
general class of multimodal maps for which the number of critical points is arbitrary.
This setting arises, for example, in applications pertaining to shear-induced chaos in
the theory of rank one attractors [14, 18, 23–25].
As discussed earlier, the parametric dependence of the dynamical nature of such
maps can be very complicated. With the exception of some special parameter values,
it is practically impossible to determine whether a particular choice of the parameter a
results in chaotic or regular motion. To remedy the situation, we add a small amount
of random noise to the system, which turns out to have a regularizing effect on the
dependence of the dynamics on a.
To be specific, we are interested in the ergodic and chaotic properties of the random
circle map τa + Y determined by
x 7→ τa (x) + Y

(mod 1),

where Y is a random perturbation, or kick, distributed uniformly on [−ε, ε] with some
ε > 0. The reader may think of ε as the level of noise present in the system. For
simplicity, we take Y (ω) = ω for each realization ω ∈ [−ε, ε]. Given a realized sequence
Z+
of i.i.d. kicks, the trajectory (xn )∞
(ωn )∞
n=0 of any initial point x0 ∈ S is
n=1 ∈ [−ε, ε]
determined for each n ≥ 1 by
xn = τa (xn−1 ) + ωn

(mod 1).

τaω (x) = τa (x) + ω

∀ω ∈ R

Let us write
and denote the uniform probability measure on [−ε, ε] by η. We say that a Borel
probability measure µ on S is invariant for the above random map τa + Y , if
Z
µ(B) =
µ((τaω )−1 B) dη(ω)
[−ε,ε]

holds for every Borel set B ⊂ S. Further, an invariant measure µ is ergodic, if the
condition µ(B 4 (τaω )−1 B) = 0 for η-a.e. ω ∈ [−ε, ε] on the set B implies µ(B) ∈ {0, 1}.
Here A 4 B denotes the symmetric difference (A \ B) ∪ (B \ A) of two sets. For
example, it is easy to check that for complete smearing (ε = 12 ) of the image τa (x), the
unique invariant measure — which is always ergodic — is µ = m. In general, there
can exist many invariant measures. However, we will see in Lemma 6 that there can
be at most one measure which is both ergodic and equivalent to m. For a sufficiently
noisy system, such a measure turns out to exist and to rule out the existence of other
invariant measures.
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It follows from Birkhoff’s ergodic theorem that the Lyapunov exponent
n−1

λa (ωn )∞
n=1 , x; L



1X
= lim
log |τa0 (xk )|
n→∞ n
k=0

(1)

exists (η Z+ × µ)-a.s., if µ is invariant for the random map τa + Y . If µ is also ergodic,
Z+
then λa (ωn )∞
× µ)-a.s. equal to the constant
n=1 , x; L is (η
Z
λa (L) = log |τa0 | dµ.
(2)
S

Notice that the Lyapunov exponent measures the exponential rate of separation of
initial points infinitesimally close to x, under the same sequence (ωn )∞
n=1 of kicks. A
positive Lyapunov exponent indicates sensitive dependence of the trajectory on the
initial condition.
For any K > 1, the map τa is uniformly expanding on the complement of the set
IK = {x ∈ S : |τa0 (x)| ≤ K}.
The non-expanding set I1 is critical to the dynamics and its structure plays a central
role in our analysis.
For any K ≥ 1, the set IK is independent of a and consists of those points x ∈ S
for which −(K + 1)/L ≤ ψ 0 (x) ≤ (K − 1)/L. For a sufficiently large L, they form N
disjoint intervals, each containing precisely one of the critical points ci of ψ, which does
not depend on L. (For smaller values of L, some of the intervals merge.) The endpoints
are obtained by solving ψ 0 (ci + ξi ) = ∓(K ± 1)/L for ξi . Taylor expanding, we see that
the length of such an interval is 2K/|ψ 00 (ci )|L + O((K/L)2 ). In particular, the length
of the largest component of IK is

2K
1
bK =
+ O (K/L)2 as L/K → ∞,
(3)
00
L min1≤i≤N |ψ (ci )|
and
m(IK ) =


2K X
1
+ O (K/L)2 as L/K → ∞.
00
L 1≤i≤N |ψ (ci )|

(4)

Throughout this paper,
Br (A) = {x ∈ S : dist(x, A) ≤ r}
is the closed r-neighborhood of a set A ⊂ S and Br (x) = Br ({x}). In our estimates, C
stands for a generic constant whose numerical value may change from one expression
to the next.
1.3. Results. We are now in position to state the results of this paper.
Theorem 1. Given any L > 0, a ∈ [0, 1), and ε > m(IN +1 )/2, the system admits a
unique invariant measure. It is both ergodic and equivalent to m. For any sufficiently
large value of L, the same is true for any a ∈ [0, 1) and ε > b2 (L)/2. Here b2 = b2 (L)
is as in (3).
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Theorem 2. Given constants C > 0 and β ∈ (0, 1], a function ε = ε(L) ≥ CLβ−1 , and
a sufficiently large L, the system admits a unique ergodic measure for any value of a.
With respect to those measures,
λa (L)
≥ β.
a∈[0,1) log L

lim inf inf
L→∞

Remark 3. The assumption on the size of the perturbation ε guarantees ergodicity.
Indeed, recalling (3), the condition ε > b2 (L)/2 of Theorem 1 is satisfied if L is large.
Let us pause to discuss the cases β = 1 and β = 0. Assuming that the measure µ is
ergodic, with no explicit constraints on the parameters, Jensen’s inequality implies, for
all L ≥ 1,
Z
Z
log |τa0 | dµ ≤

exp λa (L) = exp
or

S

1 + L|ψ 0 | dµ ≤ CL,

S

λa (L)
≤ 1.
a∈[0,1) log L

lim sup sup
L→∞

(5)

Hence, the lower bound of Theorem 2 for β = 1 is optimal.
The reason that β 6= 0 in Theorem 2 is that the size of the non-expanding set I1 scales
like L−1 , as observed above. If the perturbation is not sufficiently large in comparison,
the smeared image Bε (τa (z)) of a critical point z of τa may, for some values of the
parameter a, be contained in a small contracting neighborhood of z. By this mechanism,
negative Lyapunov exponents appear:
Proposition 4. There exists a constant D > 0 and, for any large enough L and for
any ε ≤ DL−1 , an invariant measure µ (depending on L and ε), such that

λa (ωn )∞
n=1 , x; L < 0
for (η Z+ × µ)-a.e. ((ωn )∞
n=1 , x).
We point out that, by general results [1, 13], a negative Lyapunov exponent for an
ergodic random system implies the existence of a random attracting set consisting of
finitely many points. Such a set can in fact be constructed following the proof of the
above proposition.
To shed more light on the case β = 0 in particular, we have the following result,
which holds for a restricted set of values of the parameter a.
Theorem 5. There exist sets AL ⊂ [0, 1), L > 0, such that the following holds. Each
AL consists of a union of at most N 2 intervals and
lim m(AL ) = 1.

L→∞

Given a function ε = ε(L) > b2 (L)/2 the system admits a unique ergodic measure for
any sufficiently large value of L and any value of a. With respect to those measures,
lim inf inf

L→∞ a∈AL

λa (L)
1
≥ .
log L
2
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The number 12 appearing in Theorem 5 is a technical artifact of the proof. Namely,
the set AL consists roughly speaking of parameter values for which the set I1 does
not intersect its image Bε (τa (I1 )) under the random map τa + Y . Clearly one could
exclude fewer parameter values by considering cases in which the trajectory of a point
is allowed to visit the set I1 at several consequtive times. Moreover, the estimate could
be improved for many parameter values by more elaborate techniques. In view of the
fact that the value 1 could not be exceeded due to the upper bound in (5), we have not
pursued such an improvement.
2. Ergodicity
We will next prove Theorem 1. But first we need to recall some basic facts and
definitions.
Notice that we can view the random circle map τa + Y above as the Markov chain
generated by the transition kernel
1
p(x, A) = m(A ∩ Bε (τa (x))),
(6)
2ε
for points x ∈ S and Borel sets A ⊂ S. In other words, p(x, A) is the probability that
the random image of the initial point x belongs to the set A. A Borel measure µ on S
is stationary if
Z
(7)
µ(A) = p(x, A) dµ(x).
S

Stationary measures for the Markov chain are precisely the invariant measures for the
random map. Because x 7→ p(x, A) is a continuous function for any A, it is a standard
fact [9] that there exists a stationary measure µ. For any ε > 0,
1
µ(A) ≤ max p(x, A) ≤ m(A)
(8)
x
2ε
follows immediately from (7). In other words, µ is absolutely continuous with respect
to the measure m, written µ  m, and therefore has a density ρ:
Z
ρ dm.
(9)
µ(A) =
A
∗

1

1

Define P : L (S) → L (S) by
∗

Z

(P f )(x) =

f (y) p(x, dy),

f ∈ L1 (S).

S

Thus, given an initial state x ∈ S of the system, the expected value of a function
f ∈ L1 (S) after one time step is (P ∗ f )(x). We say that a Borel set A is invariant
modulo µ if (P ∗ 1A )(x) = 1A (x) for µ-a.e. x. Notice that if A is invariant modulo µ then
p(x, A) = 1 for µ-a.e. x ∈ A. Finally, the measure µ is ergodic, if all invariant sets are
trivial, i.e., µ(A) ∈ {0, 1} whenever A is invariant modulo µ. Again, this definition of
ergodicity coincides with the one given earlier for the random map.
Lemma 6. Let ε > 0 and consider the Markov chain generated by the transition kernel
p. If there exists an ergodic stationary measure which is equivalent to m, there are no
other stationary measures.
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Proof. Let µ1 and µ2 be ergodic stationary measures for the Markov chain on the state
space S. Recall that, given an initial measure µ, the chain generates a probability
measure P µ on the space of trajectories, SN , and
Z
µ
(10)
P = P x dµ(x),
S
x

where P is the measure corresponding to an initial point mass at x. In the sense of
measure preserving transformations, P µ1 and P µ2 are ergodic with respect to the left
shift on SN . It follows from Birkhoff’s ergodic theorem that either P µ1 = P µ2 or the
measures are mutually singular, written P µ1 ⊥ P µ2 . In the first case, µ1 = µ2 , as can
be seen by considering sets of the form A × SZ+ ⊂ SN with A ⊂ S a Borel set. In the
second case, there exists a Borel set A ⊂ SN such that P µ1 (A) = 1 and P µ2 (A) = 0.
Therefore (10) implies P x (A) = 1 for µ1 -a.e. x and P x (A) = 0 for µ2 -a.e. x, meaning
that µ1 ⊥ µ2 .
In conclusion, two distinct ergodic measures are mutually singular. Assuming now
that there exists an ergodic measure µ which is equivalent to m, it must be the only
ergodic measure, because by (8) any other candidate would also have a density with
respect to m. Since any stationary measure is a convex combination of ergodic ones,
µ must in fact be the only stationary measure for the Markov chain.

Proof of Theorem 1. Uniqueness of the measure µ with the claimed properties is guaranteed by Lemma 6. Thus, we are left with proving existence.
First, we claim that for m-a.e. x ∈ supp µ, it holds true that p(x, supp µ) = 1. Since
dµ = ρ dm is stationary
Z
Z
µ(supp µ) = p(x, supp µ) dµ(x) =
p(x, supp µ)ρ(x) dm(x).
S

R

supp µ

Using (9) leads to supp µ (1 − p(x, supp µ))ρ(x) dm(x) = 0, and hence p(x, supp µ) = 1.
Moreover, since µ  m, we also have m(supp µ) > 0.
Second, we show that any Borel set A invariant modulo µ with µ(A) > 0 has m(A) =
1. By µ  m, this also implies µ(A) = 1. Since supp µ is invariant modulo µ, we
assume without loss of generality that A ⊂ supp µ. The idea of the proof is to construct
a sequence of intervals J0 , J1 , . . . with Ji+1 = Bε (τa (Ji )) such that (i) Ji ⊂ A mod m,
meaning m(Ji \ A) = 0 and (ii) Ji = S for all sufficiently large values of i, provided ε is
sufficiently large. As a byproduct, we will have obtained m(supp µ) = 1, which shows
that m and µ are equivalent measures.
Proof of (i). Note that restricted to supp µ ⊃ A, the statements “µ-a.e.” and “ma.e.” are equivalent, so we will simply write “a.e.” in such a situation. We fix an
arbitrary parameter value a ∈ [0, 1) for the map τa . For a.e. x ∈ A, p(x, A) = 1. We
pick such an x. Then, by (6), the interval J0 = Bε (τa (x)) satisfies J0 ⊂ A mod m.
Observe that µ(J0 ∩ A) > 0 because m(J0 ∩ A) = 2ε and A ⊂ supp µ. By invariance of
A, p(y, A) = 1 a.e. y ∈ J0 ∩ A. Denote the set of such y by J˜0 . Then J0 = J˜0 ∪ N0 for
some m-null set N0 .
We define Ji = Bε (τa (Ji−1 )) and J˜i = {y ∈ Ji ∩ A : p(y, A) = 1} ⊂ A for i ≥ 1
inductively. We claim that Ji = J˜i ∪ Ni for some m-null set Ni . The proof is inductive.
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First of all, denoting by ∂Ji the boundary of Ji (consisting of no more than two points),
we have
[
Ji =
Bε (τa (y)) ∪ ∂Ji ,
y∈Jˆi−1

where Jˆi−1 is a countable dense subset of J˜i−1 . This is so, because Ji and Ji−1 =
J˜i−1 ∪ Ni−1 are closed intervals and m(Ni−1 ) = 0. Second, for each y ∈ J˜i−1 we have
p(y, A) = 1, which from (6) implies Bε (τa (y)) ⊂ A mod m. Since Jˆi−1 is countable, we
conclude Ji ⊂ A mod m. Hence also J˜i = Ji mod m by invariance of A.
Proof of (ii). Recall that N is the number of critical points of the map ψ and that
IK = {x ∈ S : |τa0 (x)| ≤ K}. Suppose first that L > 0 is arbitrary. For any K > N + 1,
any ε ≥ Km(IK )/2(N + 1), and any interval J ⊂ S, we have that
m(Bε (τa (J))) ≥ min{1, 2ε + m(τa (J ∩ (IK )c ))}


K
c
≥ min 1, 2ε +
m(J ∩ (IK ) )
N +1


K
≥ min 1, 2ε +
(m(J) − m(IK ))
N +1


K
≥ min 1,
m(J) .
N +1
The maximum number N of critical points enters the argument, because although the
map τa is locally expanding on (IK )c , the graph of τa has a fold at each critical point.
The above estimate shows that the interval Ji grows exponentially with i until it covers
S.
Now, assume instead that L > 0 is so large that τa wraps each of the intervals (zi , zi+1 )
around S twice, where zi are the critical points of τa labeled clockwise, and that each zi
is nondegenerate. Let the interval J ⊂ S be such that Bε (τa (J)) 6= S — otherwise we
are done. Then J contains at most one of the critical points zi and intersects at most
one component of IK . Recall that bK denotes the length of the largest component of
IK . For any K > 2 and any ε ≥ KbK /4,
m(Bε (τa (J))) ≥ 2ε + m(τa (J ∩ (IK )c ))
K
≥ 2ε + m(J ∩ (IK )c )
2
K
≥ 2ε + (m(J) − bK )
2
K
≥ m(J).
2
Again, we are able to conclude that the interval Ji grows exponentially with i until it
covers S.
For Theorem 1 to hold, since the value of K was arbitrary, it is enough to assume
that for arbitrary L, ε > m(IN +1 )/2, and that for large L,  > b2 /2.
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3. Lyapunov exponent
In this section we prove our main results, Theorems 2 and 5. Before that, we present
a short proof of Proposition 4 on the existence of negative Lyapunov exponents for
moderate size perturbations.
Proof of Proposition 4. Fix i ∈ {1, . . . , N }. If L is sufficiently large, the map τa has
a critical point z ∈ S close to ci . Now, tune az ∈ [0, 1) so that τaz (z) = z. Taylor
expanding at z,
Z x
ω
τa (x) = ω + a − az + τaz (x) = ω + a − az + z + L
(x − t)ψ 00 (t) dt.
z

We see that
τaω (Bν (z)) ⊂ Bν (z)
for any ω ∈ [−ε, ε], provided that
ε + |a − az | +

L
sup |ψ 00 | ν 2 ≤ ν.
2

Moreover,
|τa (x) − τa (y)| ≤ M Lν |x − y|
∀ x, y ∈ Bν (z),
(11)
1
where the constant M only depends on ψ. Let us now choose ν = 2M L and ε = ν3 .
For any a with |a − az | ≤ ν3 and a large enough L, any realization of the random map
τa + Y maps the interval Bν (z) inside itself. By the same argument as in the beginning
of Section 2, the map τa |Bν (z) + Y has an invariant measure µ. This is an invariant
measure for τa + Y supported on a subset of Bν (z). Since (11) implies that |τa0 | ≤ 21 on
Bν (z), we obtain directly from (1) the bound

λa (ωn )∞
n=1 , x; L ≤ − log 2
for (η Z+ × µ)-a.e. ((ωn )∞
n=1 , x).



To estimate the Lyapunov exponent from below, we first need to bound the invariant
density ρ from above.
Notice that p(x, ·) in (6) is a Borel probability measure and that it has the representation
Z
p(x, A) =
φ(x, y) dm(y),
A

where the density φ(x, ·) is the Radon–Nikodym derivative
φ(x, y) =

dp(x, ·)
dm

=
y

1
1B (τ (x)) (y).
2ε ε a

Iterating (7) once,
Z
µ(A) =

ZZ
p(x, A) dµ(x) =

S

p(x, dy) p(y, A) dµ(x).
S×S

Recall that µ is absolutely continuous with density ρ. Thus,
µ(Bδ (x0 ))
= ρ(x0 ).
lim
δ→0+ m(Bδ (x0 ))

(12)
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Applying the bounded convergence theorem to (12) with A = Bδ (x0 ),
ZZ
Z
φ(x, y)φ(y, x0 ) dm(y) dµ(x).
ρ(x0 ) = φ(x, x0 ) dµ(x) =
S

S×S

The first equality immediately yields the bound
ρ(x0 ) ≤

1
,
2ε

(13)

whereas the second one shows that
Z
ρ(x0 ) ≤ max
x

φ(x, y)φ(y, x0 ) dm(y).
S

Here
φ(x, y)φ(y, x0 ) =

1
1B (τ (x)) (y) · 1Bε (τa (y)) (x0 )
4ε2 ε a

so that

1
−1
max
m
B
(z)
∩
τ
B
(x
)
.
ε
ε
0
a
4ε2 z
It turns out that we also need the following estimate.
ρ(x0 ) ≤

(14)

Lemma 7. There exists a constant C > 0 such that, for sufficiently large values of
L > 0,
Z
log |τa0 | dm ≥ −CL−1 .
I1

Proof. Recall that the critical points of ψ are nondegenerate and observe that the set
I1 is precisely {x ∈ S : −2/L ≤ ψ 0 (x) ≤ 0}. Thus, for large L, I1 consists of N disjoint
intervals, none of which contains any zeros of ψ 00 . Thus, inf I1 |ψ 00 | > 0. Moreover, I1
(1)
(2N )
is the union of 2N intervals I1 , . . . , I1
on the interior of each of which |τa0 | is oneto-one
and onto (0, 1). Therefore, by the change of variables t = |τa0 | and the fact that
R1
log t = −1,
0
Z
I1

log |τa0 | dm

=

2N Z
X
(i)

i=1

I1

log |τa0 | dm

≥

2N
X

1

i=1

inf I1i |τa00 |

Z

1

log t dt
0

2N
2N
≥−
≥
−
.
inf I1 |τa00 |
L inf I1 |ψ 00 |
Since ψ is independent of any parameters, the proof is complete.



Proof of Theorem 2. We first consider the case β ∈ (0, 1), i.e., β 6= 1. Since ε ≥ CLβ−1 ,
the bound (13) on the density ρ of µ, together with (4), yields


ρ ≤ CL1−β and µ ILβ̂ ≤ sup ρ · m ILβ̂ ≤ CLβ̂−β
uniformly for β̂ ∈ (0, β). The conditions of Theorem 1 are satisfied for large enough L.
We can therefore use the formula in (2), for ergodic measures µ, to bound the Lyapunov
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exponent λa (L):
Z
λa (L) ≥
(I

L

c
β̂ )

log |τa0 | dµ

Z

log |τa0 | dµ

+
I1



≥ 1 − µ ILβ̂



Z

β̂

log L + sup ρ ·
I1

log |τa0 | dm

I1

≥ (1 − CL ) log L − CL
· CL−1



≥ 1 − o(1) β̂ − o(1) log L.
β̂−β

β̂

1−β

Above, Lemma 7 was used to bound the last integral. Since β̂ can be chosen arbitrarily
close to β, the proof is complete for β 6= 1.
In order to analyze the case β = 1, we replace ILβ̂ by Ih(L) , where h(L) = L/ log L.
Notice that ε ≥ C results in
ρ≤C

and µ(Ih(L) ) ≤ C/ log L

by the same arguments as above. Therefore,
Z
Z
0
log |τa | dµ +
λa (L) ≥
log |τa0 | dµ
(Ih(L) )c



≥ 1 − µ Ih(L)

I1



Z
log(L/ log L) + sup ρ ·
I1

log |τa0 | dm

I1
−1

≥ (1 − C/ log L)(log L − log log L) − CL

≥ 1 − o(1) log L,
which proves the theorem also for β = 1.



Proof of Theorem 5. Below, we will specify a set AL , taking a from which a lower bound
on λa (L) can be deduced.
It will be helpful to keep in mind that, for large enough L, there are precisely N
critical points of τa , all nondegenerate, which are O(L−1 ) units apart from the critical
points c1 , . . . , cN of the map ψ.
Recall that ε depends on L. Let us first assume that there exists a non-increasing
positive function ε0 (L), and point out the existence of a constant C > 0, such that
C −1 L−1 ≤ ε ≤ ε0 (L) for any sufficiently large L and

lim ε0 (L) = 0.

L→∞

For any pair K1 , K2 ≥ 1 and any  > 0 we define
1 ,K2
= {a ∈ [0, 1) : B (IK2 ) ∩ τa (IK1 ) = ∅}.
AK
L,

(15)

1 ,K2
Because of the monotonicity of the set AK
with respect to ,
L,
\
1 ,K2
1 ,K2
1 ,K2
:= AK
AK
AK
.
L
L,
L,ε0 (L) =

≤ε0 (L)

For large enough L and any  ≤ ε0 (L), B (IK2 ) is the union of N disjoint intervals
almost centered at the points c1 , . . . , cN , which do not depend on the parameter a.
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Moreover, τa (IK1 ) is the union of at most N intervals in S which can be obtained from
τ0 (IK1 ) by a rigid rotation. Moreover, using (4), we obtain
m(B (IK )) ≤ CKL−1 + 2

and

m(τa (IK )) ≤ CK 2 L−1 ,

if K/L is small enough. These observations together yield
1 ,K2
m(AK
) ≥ 1 − N m(τa (IK1 )) − N m(Bε0 (L) (IK2 ))
L

≥ 1 − CK12 L−1 − CK2 L−1 − 2ε0 (L).

(16)

1 ,K2
Also note that the complement of AK
is the union of at most N 2 intervals, meaning
L
1 ,K2
that the same is true of AK
itself.
L
Since the conditions of Theorem 1 are assumed, we can use the formula in (2), for
ergodic measures µ, to bound the Lyapunov exponent λa (L):
Z
Z
0
λa (L) ≥
log |τa | dµ +
log |τa0 | dµ

(IK2 )c

I1

Z

≥ (1 − µ(IK2 )) log K2 + sup ρ ·
log |τa0 | dm
I1
I1


≥ 1 − sup ρ · CK2 L−1 log K2 − sup ρ · CL−1 ,
IK2

I1

where on the last line Lemma 7 and (4) have been used.
To resume the above estimate, we use the upper bound (14) on the invariant density
ρ on IK2 ⊃ I1 . Let x0 ∈ IK2 . Note that τa−1 Bε (x0 ) consists of finitely many disjoint
intervals, and thus so does its complementary set. We label all these intervals of S
clockwise by J1 , · · · , J2k , J2k+1 = J1 so that, for any i ∈ {1, . . . , k},
c
J2i−1 ⊂ τa−1 Bε (x0 ) while J2i ⊂ τa−1 Bε (x0 ) .
1 ,K2
For a ∈ AK
, we have
L

J2i−1 ∩ IK1 = ∅,

i.e.,

τa0 |J2i−1 ≥ K1 ,

such that
m(J2i−1 ) ≤ 2ε/K1 .
For any point z ∈ S, the interval Bε (z) can overlap with no more than

n
o−1
0
M = 2ε min m(Ji ) + m(Ji+1 ) : 1 ≤ i ≤ 2k & τa (x) 6= 0 ∀x ∈ Ji ∪ Ji+1
+1+N
of the intervals J2i−1 . Here N is the number of those intervals J2i which contain a
critical point of τa . On the other hand, if τa0 6= 0 on J2i , τa maps the interval J2i onto
(Bε (x0 ))c . In this case, the bound |τa0 (x)| ≤ CL implies m(J2i ) ≥ C −1 L−1 (1 − 2ε). As
C −1 L−1 ≤ ε ≤ 31 holds for large L,
M ≤ CLε
uniformly in z and L, for such L. Therefore, (14) shows that
L
CLε
sup ρ ≤
m(J2i−1 ) ≤ C
,
2
4ε
K1
IK2

POSITIVE LYAPUNOV EXPONENT BY A RANDOM PERTURBATION

which in combination with the earlier bound on λa (L) results in


1
K2
log K2 − C
λa (L) ≥ 1 − C
K1
K1


K2
≥ 1−C
log K2 .
K1
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(17)

Finally, define
ε0 (L) = L−1/2 ,

K1 = (L/ log L)1/2 ,

and K2 = L1/2 / log L.

Then the parameter set
1 ,K2
AL = AK
L
has all desired properties, as can be checked using (16) and (17), so that the theorem
has been verified in the special case in which ε ≤ ε0 (L) holds for all large L. Now,
assume that ε > ε0 (L) for an unbounded set of values of L and observe that


λa (L)
λa (L)
λa (L) 
lim inf inf
= min lim inf inf
, lim inf inf
.
L→∞ a∈AL log L
L→∞ a∈AL log L
L→∞ a∈AL log L

L : ε≤ε0 (L)

L : ε>ε0 (L)

The theorem follows by combining the previous special case with Theorem 2.
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vol. 16, Birkhäuser Boston Inc., Boston, MA, 1988. MR1015933 (91e:58159) ↑2
Oleg Kozlovski, Weixiao Shen, and Sebastian van Strien, Density of hyperbolicity in dimension
one, Ann. of Math. (2) 166 (2007), no. 1, 145–182, DOI 10.4007/annals.2007.166.145. MR2342693
(2008j:37081) ↑1

14

ZENG LIAN AND MIKKO STENLUND

[12] François Ledrappier and Lai-Sang Young, Entropy formula for random transformations, Probab.
Theory Related Fields 80 (1988), no. 2, 217–240, DOI 10.1007/BF00356103. MR968818
(90d:58079) ↑2
[13] Yves Le Jan, On isotropic Brownian motions, Z. Wahrsch. Verw. Gebiete 70 (1985), no. 4, 609–
620, DOI 10.1007/BF00531870. MR807340 (87a:60090) ↑2, 5
[14] Kevin Lin and Lai-Sang Young, Dynamics of periodically kicked oscillators, J. Fixed Point Theory
Appl. 7 (2010), no. 2, 291–312, DOI 10.1007/s11784-010-0025-9. ↑3
[15] Mikhail Lyubich, Regular and stochastic dynamics in the real quadratic family, Proc. Natl. Acad.
Sci. USA 95 (1998), no. 24, 14025–14027 (electronic), DOI 10.1073/pnas.95.24.14025. MR1661281
(2000c:37060) ↑1
, Dynamics of quadratic polynomials. I, II, Acta Math. 178 (1997), no. 2, 185–247, 247–297,
[16]
DOI 10.1007/BF02392694. MR1459261 (98e:58145) ↑1
, Almost every real quadratic map is either regular or stochastic, Ann. of Math. (2) 156
[17]
(2002), no. 1, 1–78, DOI 10.2307/3597183. MR1935840 (2003i:37032) ↑1
[18] William Ott and Mikko Stenlund, From limit cycles to strange attractors, Comm. Math. Phys.
296 (2010), no. 1, 215–249, DOI 10.1007/s00220-010-0994-y. MR2606633 ↑3
[19] Lev Semenovich Pontryagin, Aleksandr Aleksandrovich Andronov, and Aleksand Adolfovich Vitt,
On statistical cosideration of dynamical systems, J. Experiment. Theor. Phys. 3 (1933), no. 3,
165–180. In Russian. ↑2
[20] Marek Ryszard Rychlik, Another proof of Jakobson’s theorem and related results, Ergodic Theory Dynam. Systems 8 (1988), no. 1, 93–109, DOI 10.1017/S014338570000434X. MR939063
(90b:58149) ↑1
[21] Yakov Grigorevich Sinai, Kolmogorov’s work on ergodic theory, Ann. Probab. 17 (1989), no. 3,
833–839. MR1009437 (91e:01017) ↑2
[22] Masato Tsujii, Positive Lyapunov exponents in families of one-dimensional dynamical systems,
Invent. Math. 111 (1993), no. 1, 113–137, DOI 10.1007/BF01231282. MR1193600 (93j:58081) ↑1
[23] Qiudong Wang and Lai-Sang Young, From invariant curves to strange attractors, Comm. Math.
Phys. 225 (2002), no. 2, 275–304, DOI 10.1007/s002200100582. MR1889226 (2003e:37045) ↑3
[24]
, Strange attractors in periodically-kicked limit cycles and Hopf bifurcations, Comm. Math.
Phys. 240 (2003), no. 3, 509–529. MR2005855 (2004i:37070) ↑3
[25]
, Nonuniformly expanding 1D maps, Comm. Math. Phys. 264 (2006), no. 1, 255–282, DOI
10.1007/s00220-005-1485-4. MR2212223 (2006k:37103) ↑1, 3
[26] Lai-Sang Young, Stochastic stability of hyperbolic attractors, Ergodic Theory Dynam. Systems 6
(1986), no. 2, 311–319, DOI 10.1017/S0143385700003473. MR857204 (88a:58160) ↑2
[27]
, Chaotic phenomena in three settings: large, noisy and out of equilibrium, Nonlinearity 21
(2008), no. 11, T245–T252, DOI 10.1088/0951-7715/21/11/T04. MR2448225 (2009m:37001) ↑2
(Zeng Lian) Courant Institute of Mathematical Sciences, New York, NY 10012, USA.
E-mail address: lian@cims.nyu.edu
(Mikko Stenlund) Courant Institute of Mathematical Sciences, New York, NY 10012,
USA; Department of Mathematics and Statistics, P.O. Box 68, Fin-00014 University of
Helsinki, Finland.
E-mail address: mikko@cims.nyu.edu
URL: http://www.math.helsinki.fi/mathphys/mikko.html

