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Abstract

For a one-dimensional discrete Schrodinger operator with a weakly
coupled potential given by a strongly mixing dynamical system with
power law decay of correlations, we derive for all energies including the
band edges and the band center a perturbative formula for the Lya-
punov exponent. Under adequate hypothesis, this shows that the Lya-
punov exponent is positive on the whole spectrum. This in turn implies
that the Hausdorff dimension of the spectral measure is zero and that
the associated quantum dynamics grows at most logarithmically in time.

1 Introduction

Let ¥ be a topological space and Q = £Z the associated Tychonov product
space. Furthermore let P be a probability measure on €2 which is invari-
ant and ergodic w.r.t. the left shift §:Q — Q. Now given a measurable
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real-valued function V on Q and a coupling constant A > 0, one can associate
an ergodic family of Jacobi matrices (H))wen (also called discrete
Schrédinger operators) each acting on £2(Z):

Hyuln) = [0+ 1) + AV(S"w)ln) + n — 1), (L1)

where |n) is the Dirac notation for the state in £?(Z) localized at site n € Z.
If P = p®Z is a product measure of a compactly supported probability mea-
sure p on X so that the random variables of the sequence (V(S"w))nez of
potential values are independent, the model exhibits the so-called Anderson
localization, namely the spectrum of H) ,, is P-almost surely pure-point with
exponentially localized eigenstates [14], and the induced quantum dynamics
is bounded in time (in the precise sense given below). The question consid-
ered in this work (and many others, see the reviews [5, 9] and references
therein) concerns the spectral properties as well as the quantum dynam-
ics in situations where P is not a product measure so that the random
variables (V(S"w))nez are correlated. This situation typically arises when
the dynamical system (£2,5,P) is the symbolic dynamics associated to a
(possibly weakly) hyperbolic discrete time dynamics; then ¥ is the Markov
partition. If now the correlations of the potential decay sufficiently fast, then
one expects that the model is still in the regime of Anderson localization.
Here we complement on the prior work [1, 4] and prove that this holds at
least in a weak sense when the correlations satisfy a power law decay.

The proof of localization for these models is based on the positivity of the
Lyapunov exponent. This positivity can either be established by Kotani the-
ory [5], a version of Furstenberg’s theorem for correlated random matrices
(work by Avila and Damanik cited in [5]) or by a perturbative calcula-
tion (for small ) of the Lyapunov exponent. This latter calculation was
first done by Chulaevsky and Spencer [4] by carrying over the argument of
Thouless [18], in a version given by Pastur and Figotin [14], to the case of
correlated potential values. The resulting formula is recalled in Section 2.
Based on this result, Bourgain and Schlag then proved localization [1]. The
only flaw left is that in [4] (and actually already in [14]) not all energies
could be dealt with, but the band center and the band edges were spared
out. Here we show how the techniques of our prior works [16, 17] on anom-
alies and band edges [6, 12] combine with those of [4] to rigorously control
the perturbation theory for the Lyapunov exponent also at these energies.
Instead of repeating the rather complicated proofs of [1], we then adapt
to the case of correlated potentials the elementary and short argument of
[10], showing that positivity of the Lyapunov exponents implies at most
logarithmic growth of quantum dynamics and hence, by Guarneri’s inequal-
ity [8], zero Hausdorff dimension of the spectral measures. Even though
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this is a weaker localization result than pure-point spectrum with exponen-
tial localized eigenfunctions, it proves the behavior which is stable under
perturbation and we hence consider, as argued in [10], that it already cap-
tures the physically relevant effect. In the next section, the results and the
precise hypothesis are described and discussed in detail. The other sections
contain the proofs.

2 Set-up and results

In order to fix terms and notations, we have to begin by reviewing some
basic definitions of symbolic dynamics and strong mixing [3, 13]. Let X be a
countable set furnished with the discrete topology. We designate a reference
element 0 € X. For any subset I C Z and w = (0y,)nez € ©, let us define

m1(w) = (6n)nez, 0n=0for n&l, &,=0, for nel.
For a bounded, measurable function g : {2 — V into a real, normed vector
space (V,]|.||), the variation on I is defined by
Varr(g) = sup [lg(w) — g()].
mr(w)=mr(w’)
Then g is called quasi-local with rate 0 < r < 1 if and only if there exists a
constant C' = C(g) such that for any m,n > 1,

Var(_,, . (9) < C(g)r™"  m An=min{m,n}. (2.1)

The set of all quasi-local functions with rate r is denoted by Q, (V).

Next let us state precisely the strong mixing hypothesis used in this
work. For m < n and ap € ¥ with m < k < n, the associated cylinder set is
denoted by A = Am(@m, - -, n) = {w = (0 )kezlox = ag,m < k < n}.
Then the invariant measure P on the shift space (€,7Z) is said to satisfy a
power law 1-mixing [2] with exponent « > 0 if there is a constant C > 0
such that for all k <1 <m < n and all A, Ay, p, one has

P(Apy N Amn) — P(A)P(Amn)| < CP(A)P(Amn)m — 1% (2.2)

Equivalently, for any mj j-measurable function g1 and m, ,-measurable
function go, there holds

[E(g192) — E(91)E(92)| < CE(|g1)E(|gal)|m — 1|7, (2.3)

where k < I < m < nand C are as above. This also implies ergodicity. Exam-
ples when (2.3) holds are given in Remarks 2.3 and 2.4 below, after the
main results are stated. Averages over w w.r.t. P are denoted by E, or also
by E, if the dependence on w is retained in the integrand. Furthermore,
the set of centered quasi-local functions will be denoted by QY(V) = {g €
Q. (V)[E(g) = 0}.
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Throughout we suppose that the potential in (1.1) is given by a centered
real-valued quasi-local function V € Q2(R). It is well known and verified in
Lemmas 5.4 that (2.3) implies the decay of correlations |E(V (w)V (S™w))| <
C|n|~® for some constant C. For a > 1, one can hence define its (positive)
spectral density Dy (k) at k € [0, 27):

2

N-1
1
1kn n 1kn n
E,( = lim —E,
nEGZe V(S"w)) = R ngoe V(S"w)

As final preparation let us recall the definition of the Lyapunov expo-
nent v, (F) at energy E € C associated to (1.1). If the transfer matrices are
defined by

= (7Y ) easiem) 2.4
The main result of Chulaevsky and Spencer [4] is that for & > 2 and at an

energy E = 2cos(k) in the spectrum [—2, 2] of the discrete Laplacian away
from the band edges F = —2,2 and the band center ¥ = 0, one has

Ba+2)/(a+2)
WW(E) = AQM +0 <Ad(k)) : (2.5)

then

H’Gsn

N—oo N

A (F) = lim —E log(

where d(k) denotes the distance of k£ from 0 mod 5. As we need to build up
the whole formalism anyway, the main element of the proof of (2.5) is repro-
duced in Section 6. As indicated, the control of the error terms breaks down
at the band edges and the band center. Our first result provides pertur-
bative formulas for the Lyapunov exponent at these energies, generalizing,
respectively, our prior results for independent potential values [16, 17].

Theorem 2.1. Assume o > 2, Dy(0) > 0 and Dy (w) > 0 (the latter is only
needed for (i)).

(i) The Lyapunov exponent near the band center E =0 is given by

Dy () /Trdepe(e)(l+COS(49))+O()\(3a+2)/(a+2))7 (2.6)
8 0

T (eA?) = A2

where p. is a m-periodic smooth probability density.
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(i) Up to errors of order O(AB+2)/Bat6)y “the Lyapunov exponent near
the upper band edge E = 2 is given by

(2 4+ eXV/3) = \2/3 (12—6 / d0p.(0) sin(20) + 2V (0

8

/d0p6(9)(1 + 2cos(20) + cos(4¢9))> , (2.7)

where pe is a m-periodic smooth probability density written out explicitly in
Section 8. The same formula holds at the lower band edge E = —2.

The formulas (2.5), (2.6) and (2.7) combined allow to study the Lyapunov
exponents at all energies [—2,2]. In order to assure positivity for A > 0, one
first has to check that the spectral density is positive (cf. Remark 2.5 below)
and then prove that the integrals appearing in (2.6) and (2.7) are positive.
This is immediate for (2.6). For (2.7) we could not produce an analytic proof,
but, given the explicit formula (8.1) for p¢, one can readily do a numerical
evaluation.

Nevertheless, the three formulas are not yet sufficient to prove uniform
positivity of the Lyapunov exponent on the whole spectrum for some fixed
small, but positive value of A. Indeed, for once the non-random spectrum
o(Hy.) may (and typically will) fill the whole interval [—2 — A[|V[|s0, 2 +
M|V ||so], where ||V ||oo = P — esssup |V (w)]| (use approximate eigenfunctions
as Weyl sequences in order to show this). For an energy 2 + €\, € > 0, the
asymptotics (2.7) then says nothing. However, one can combine the tech-
niques of this work with those of [17] in order to prove, as in the case of
independent potential values [17, Section 8],

A2 + €XT) = VAT + QN4 \T/A=1 N/ Bat2)/(a42)y e 5 ) (2.8)

where % <n< % is such that the error terms are of lower order than \"/2 (in
particular, n = 1 is allowed for « sufficiently large). Moreover, the formulas
(2.5) and (2.7) do not imply positivity of the Lyapunov exponent at a fixed
A for all energies in [2 — A, 2) because the error term in (2.5) explodes as
one approaches the band edge. However, once again one can transpose [17,
Section 8] to the case of a strongly mixing potential:

(2 eNT) = >\2—7ID;<0) L OMI-G1/2) )32 \1-(/2)EatD/ @Dy 5

‘ (2.9)
where again % <n< % has to assure that the error terms are subdominant. A
careful analysis now allows to show (modulo the issues discussed above) that
for A sufficiently small the Lyapunov exponent is positive on [2 — ¢, 2 + ¢] for
¢ > 0. We do not provide the detailed argument here, but do claim to have
presented all the essential ingredients in order to complete it. Similarly, by
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analyzing the Lyapunov exponent vy (e\7), 1 < n < 2, using the techniques
of [16, Section 5.1] or [17, Section 5], one can show that the Lyapunov
exponent is positive near the band center for A sufficiently small.

Let us now assume that uniform positivity of the Lyapunov exponent has
been verified for all energies in the spectrum, either by the above or some
other argument, and then deduce localization estimates from this. One stan-
dard way to quantify the spreading (delocalization) of an initially localized
wave packet |0) under the quantum mechanical time evolution e e is to
consider the growth of (time and disorder averaged) moments of the position
operator X on (2(Z):

> dt
M = / 70 DB 0Dl X|te et 0), g > 0. (2.10)

Boundedness of M7, uniformly in time is called dynamical localization. Log-
arithmic growth in time as obtained in the following theorem is quite close
to that.

Theorem 2.2. Consider an ergodic family of Jacobi matrices (Hy ,)weq of
the form (1.1) with a quasi-local potential V' and an invariant measure P
satisfying (2.3) with a > 0. Suppose that the spectrum is included in an open
interval (Eg, E1) on which the Lyapunov exponent is uniformly positive:

’)/)\(E) >vw >0, EFe (Eo,El). (2.11)
Then for any 8 > 2 there exists a constant C([3,q) such that
Mg, < (log T)" + C(8, q). (2.12)

Furthermore, the Hausdorff dimension of the spectral measure of Hy ., van-
ishes P-almost surely.

The elementary proof (fitting on 4-5 pages) of (2.12) is almost completely
contained in [10]. It is therefore not reproduced here, but we discuss in detail
in Section 9 the only step that has to be modified. As already indicated in
the introduction, the last statement then follows directly from Guarneri’s
inequality [8].

Now follow remarks on when the hypotheses of the above theorems are
satisfied.

Remark 2.3. The strong mixing condition (2.3) clearly holds if P is the
product measure of some probability measure on X, because the functions
g1 and g9 are then independent. The mixing condition also holds if P stems
from a Markov process given by a stochastic kernel having only one invari-
ant measure on a countable set 3. Then the decay on the r.h.s. of (2.3) is
actually exponential, with rate given by the Perron—Frobenius gap of the
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stochastic kernel. Yet more general, let us consider a hyperbolic dynamical
system (X,T") (Axiom A) given by a map 7' : X — X. Then one has a finite
Markov partition X, with associated symbolic dynamics (€2, S) [3], and there
is a wealth of the so-called Gibbs measures associated to Holder continuous
(i.e., quasi-local) functions which all satisfy (2.3) with an exponential mix-
ing rate [3, Proposition 2.4]. Two standard examples of this type already
cited in [4] are the period doubling map and the Arnold cat maps. More-
over, if the phase space X is a manifold, then any differentiable real func-
tion on this manifold gives rise to a quasi-local potential under the coding
map. For all these examples with exponential 1-mixing, the error bounds in
(2.5), (2.6) and (2.7) are given by the error bounds of the independent case
[14, 16, 17] multiplied by log®()). The error bounds in the independent case
are recovered by sending av — oo in (2.5), (2.6), (2.7), (2.8) and (2.9).

Remark 2.4. Concrete examples of dynamical systems (X, 7T') having not
an exponential, but only a power law decay in (2.3) have only be ana-
lyzed more recently. Necessarily T is then not uniformly hyperbolic, but
it is supposed to have only a few parabolic points. Such examples can be
constructed even if X is an interval, but the invariant measure then has a
non-normalizable density w.r.t. the Lebesgue measure. It is, however, pos-
sible to construct a symbolic dynamics over a countable alphabet ¥ which
then has a shift-invariant probability measure P satisfying the strong mixing
estimates (2.2) and (2.3). Instead of producing a long citation list, we refer
to the references in [7] which contains a proof of (2.3) for several concrete
examples. It is precisely in order to deal with these cases at the verge that
we bothered to work with (2.3) instead of exponential mixing.

Remark 2.5. The positivity of the spectral density Dy (k) can for some
examples be checked by an explicit calculation, but there are also further
techniques available in order to verify this [2]. The case of Dy (0) is par-
ticularly well studied because of its importance for central limit theorems
[13, 7]. For the Gibbs measures of Remark 2.3 and the examples of Remark
2.4, Dy(0) =0 holds if and only if V=v0S —v is a cocycle given by
another quasi-local function v. By suspension, one can deal similarly with
k = m and actually any rational %

Remark 2.6. The above results transpose if Z is replaced by N, namely
for @ = XN furnished with the left shift and H), acts on ¢*(N). As the
inverse S™! of the left shift operator is not defined in that case, one needs
to replace in all proofs functions like g o S~ for n > 0 by (U*)"g, where U*
is the L?(XN, P)-adjoint operator of U : g+ go S.
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3 Anomalies at band center and band edge

Let us begin by recalling that the transfer matrix 7,7 € SL(2,R) given in
(2.4) is elliptic for an energy E = 2cos(k) € (—2,2) and A =0, and it can
hence, to zeroth order in A, be transformed into a rotation. More explicitly,

MTEM™ = Ry (1 +A V(E‘;)) <(1) 8)) (3.1)

where

me= (ll) ) = (ol ).

In the next section we will consider the action of the matrix (3.1) on the
real projective line, which is identified with a circle. To lowest order A,
this action induced by (3.1) is then a rotation on the circle. For irrational
%, there is a unique invariant measure given by the Lebesgue measure. For
rational 2k = 9 at least Birkhoff sums of harmonics of order lower than ¢
vanish.

At the band center k = 7, the square of the transfer matrix (3.1) (note
that M =1 here) is the unit matrix and one can only control the lowest
order harmonic, which turns out not to be sufficient for the calculation of
the Lyapunov exponent. It is then more convenient to consider directly the
square of the transfer matrix

a2 oz [(1=XV(w)V(Sw) eX? — AV (Sw) 3
Tt == (A ) o)

— —exp <)\ (V?w) _V(gn‘”)> (3.2)

s <_V(°°’_)2‘2 (5) vaszw)> + 0(A3)> ,

and to group the coordinates of w in pairs and consider Q = X%, where
Y =3 x ¥, and furnish it with a probability P naturally induced by P.
Again the suspension (Q, P) is a shift space with power law mixing. However,
the matrix (3.2) is now in the form of an anomaly as discussed at the end
of this section.

At aband edge, e.g., E = —2 and k = 7, the basis change in (3.1) becomes
singular and one has a Krein collision. Nevertheless, the transfer matrix at
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A = 0 can be transformed into a non-diagonalizable Jordan normal form:

CorentB o1 (14 AV(w) —eX?3 1 (1 0
NTyo N = < AV (w) —eX¥? 1 V= -1 1)

A230
0 1
again an anomaly (cf. [17] for a motivation of this conjugation):

SO FRS\CY ) et B 3( 0 0 2/3(0 1
NANT, NN, = exp<)\ <V(w) 0>—|—)\ e 0 +0O(N)).

Let us further conjugate this matrix by Ny = in order to get

Resuming, after adequate basis change and possibly regrouping of terms,
one has to study in each of the three situations (3.1), (3.2) and (3.3) families
of random matrices (), )r>0wen € Qr(SL(2,R)) of the following form:

Thw = £RE exp(X"Pry, + NPy + O(A™)), (3.4)
where > 0, Pj, € Q,(sl(2,R)) for j = 1,2, E(P;,) = 0 and the error term
O(X31) is uniformly bounded (i.e., the bound is w-independent). If k = 0, ,
namely at a band center (3.2) and a band edge (3.3), such a family is said to
have an anomaly of second order [16, 17]. In the following sections, we treat

general families of the form (3.4), and then go back to the explicit cases in
Section 8 in order to complete the proof of Theorem 2.1.

4 Phase shift dynamics
The bijective action Sy of a matrix T' € SL(2,R) on S} = R/7Z = [0, 7) is

given by , )
_ €p _ (cos(6 1
GST(G) - :IZ HT@QH ) 69 - (Sln(@)) 9 6 € Sﬂ'? (41)

with an adequate choice of the sign. This defines a group action, namely

Str = SrSy. In order to shorten notations, we write Sy, = Sr, , where
T is of the form (3.4). One thus has Sy, (0) =0 + k + O(N).

Given an initial angle 6y, iterating this dynamics by the left shift on 2
defines a stochastic process 6, (w), also simply denoted by 6,, below:

Go(w) = 90, 0n+1(w) = S)\7Snw(9n(w)). (4.2)

In order to analyze the dynamics in more detail, let us introduce for
J = 1,2 the trigonometric polynomials

Pjw(0) = Sm (W) , v= \}5 (_11> : (4.3)
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One then has (cf. [17] for details)
2
; 1
Srw(0) =04k > N'pjw(0) + 33 "P1uBopr(6) + OO, (44)
j=1

Due to [11], Lemma 3.1 and a telescoping argument, the Lyapunov expo-
nent () characterizing the exponential growth of the products of matrices
in the ergodic family (T snw)n>0 is given by

N-1
. 1
) = Jim By By Y log(ITh srucn, ) (15)
n=0

where Eg, denotes an average over the initial condition 6y w.r.t. an arbitrary
continuous probability measure on S}. As our interest is perturbation theory
for 4(A) w.r.t. A, we shall need the following expansions for the summands
of (4.5) (e.g., [17] contains the algebraic proof):

Lemma 4.1. Set
5w = <U|Pj,w|v>v ﬁj,w = <@|Pj,w|v>> Viw = <U||Pj,w|2|v>'

Then p;j () = Sm(aj, — Bjwe??). Furthermore,

2
. 227
g1 Treol) = Re | 32 37se™ + - (|61
‘]:

+O(N). (4.6)

2 210 2 40
+’Yl,w€ Y — /Bl,we ’ )

Formula (4.5) and also its perturbative evaluation based on (4.6) hence
leads us to consider sums of the type

N-1
A 1 n P s
IN(G) = +Ew Z% G(8"w,0n(w)), 1(G) = Jim In(G),  (4.7)
for functions G on Q x S1 of the type G(w, ) = >~ 9j(w)f(8). More explic-
itly, the above lemma shows that one only needs functions of the form
g(w)e?® and g(w)e*? with g € Q,.(C). For a 7-periodic function f € C(SL),
we also introduce

N-1
IN() = B Y S, T(H)= Jim In(f)
n=0

This is a Birkhoff sum of the process 6, = 6, (w). In the sum (4.7) there
is, moreover, an explicit dependence of G on w, hence let us use the term
Birkhoff-like sums for the sums (G). The defined limits may not exist but
one can work with limsup and liminf and all estimates in the next sections
are valid for both.
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5 From Birkhoff-like sums to Birkhoff sums

The aim of this section is, as indicated in the title, to reduce the perturbative
evaluation of the Birkhoff-like sums (4.7) to the evaluation of Birkhoff sums
by invoking the correlation decay (2.3).

Proposition 5.1. Supposea > 2 andk = 0. Let g € Q,(C) and f € C?(S}).
Define G(w,0) = g(w)f(0). Then

1(G) = E(g)I(f) + O/ 1), (5.1)

If E(g) = 0, one has the following convergent expression for the next higher
order contribution:

A”ZI + O, £5(0) = Bu(g(5w)p1u(9) £(6).
(5.2)
Remark. For k # 0 equations (5.1) and (5.2) hold as well if on their r.h.s.
one replaces f(#) and f;(6) by f(6) = f(0 + 61"+ k) and f;(0) = f;(0 +

(6A=1/(1+2) _ k) respectively. For the proof, none of the lemmata have to
be changed. Only the final argument following them can easily be modified.

The first lemma needed for the proof is mainly contained in [4]. We provide
a few more details of the proof and use the notations of this work.

Lemma 5.2. One has for m,n > 1

Var_p,—pntm)(On) < O@™A7).

Proof. Using equation (4.2),
|01 (w) — 9n+1(w/)\ < |S>\,S"w(‘9n(w) - SA,S"w(en(w/) |
+ |Sx, 570 (0n (W) = Sx snw (0n(W))],
one deduces
|0nt1(w) = Opr1 (W) < <su(1; ISS,W(H)O 107 (w) — On ()]

+ Slelp |S, 570 (0) — Sy s (0)]. (5.3)

ez == o 2
+ , < e =2l
] [E4]1Eagl [l

Using the estimate

x x!

' _

2l [l
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and the definition of S ,,, it follows

2
- <—2 |The—T
H€SA7W (0) eS}\,w/ (9) H — HT)”U_)QOH || )\7"-) )\,UJ/ ”

<2 (sup 721 ) 1T = o
This implies
sup Sx,570(0) = Sx,s5m0r (0)] < CLAT|Q 57100 — Q570 I, (5.4)
where C1 is a constant and T , = 1 4+ A"Q) , for a matrix-valued function

Q. that is analytic in A7 and uniformly quasi-local for small A (i.e., the
constant and rate is A\-independent). Furthermore, one has

Sup |}, (B)] < 1+ 7
w,0
for X\ sufficiently small and some constant Co. Applying this and (5.4) to
(5.3) one gets
Var1(9n+1) (1 + CQ)\”)Val"[(Gn) + Cl)\"VarI(Q)\’Snw).
Iterating this estimate and using Vary(6y) = 0, it follows that

Var[—m—n,n+m Z 1+02)\17 7= 101)\77Var[ m— nn+m](Q)\ Sn— Jw)
7j=1

< LN Cyr™ ! 2(1 + CoAY T = O(A™)
j=0

for A sufficiently small. O

In order to state the next two lemmata, we introduce the following nota-
tion extending (4.7):

N-1

I3(9) = —EZQWM (@), 17(G) = Jim IF(G).
Lemma 5.3. Let g1, 92 € Q,(C) and f € C*(SL). Furthermore letk > 1> 0
and m > 1. Then

Eq (g1 (8% H10) go (85 w) £ (6, (w)))
= E(f(6,))E(g1 0 5" g2) + O(m™), (5.5)
uniformly in k, I and n. This implies, for G(w,0) = g1(S*w)ga(S'w) f(6),
P™(G) = E((g1 0 S* )g2) I(f) + O(m™®). (5.6)
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Proof. By Lemma 5.2 and because f is Lipshitz-continuous, one has
uniformly in n

| 00 (@) = F (On(TLmnintm (@) ]| < ONT™).

As g1 and g9 are quasi-local and therefore bounded, one also deduces uni-
formly in k£, n and [

|gl(Sk+n+3mw)g2(sl+n+3mw) _ ((91 o Sk)(gg o Sl)) o Sn+3m
O Tn+2m,n+k+4m)] (w)‘ < O(Tm)
Let us denote the two functions inside the modulus by g and g, respectively.
Similarly denote f o 6y, © T, nim] by f. Now consider E(g(f o 6y)). As
the functions f and g are bounded, it follows from the estimates above and

(2.3) that with errors of order O = O(m™%) > O(r™) > O(A"r™) (for big m
and small )\) in each step we get

E(9f(6n)) = E(3f(0n)) + O = E(§f) + O = E(§)E(f) + O
= E(g)

0
(9)E(f(6n)) + O.
This finishes the proof. U

Replacing g2 (S 7+ W) by go(S*"w) for 0 < I < k, one can modify the
argument by grouping go and f together. This gives the following

Lemma 5.4. Let g1, g2 € Q.(C) and let f € C'(SL). Then one has for 0 <
[ <kandm>1

E., (g1(S™™ " w)ga(Sw) £(0,(w)) ) = E(g1)Bu (92(S" (@) £(8(w)))
+O(m™),

uniformly in 1,k and n. This implies for G(w,0) = g1 (S *w)ga(S'w)f(0)
1(G) = E(g1)1(92(5'w) f(8)) + O(m™®), (5.7)
and leads, for f =1 and 1 =0, to

E(g1 (5" (w))g2(w)) = E(g1)E(g2) + O(m™®). (5:8)
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Proof of Proposition 5.1. By Taylor expansions and pj gntj,(0nys) =
P1.5+i(0n) + O(jAT), one finds

6m—1

f(0n+6m) = f(en) + A" Z pl,S”+7w(9n)f/(‘9n) + O(m2)\277)‘
7=0

Therefore multiplying with g o S+ and averaging over w and n gives

6m—1
1(G) = 1°"(G) + A" Y 1(Gy) + O(m®\*"),

=0

where G;(w, 0) = g(S"w)p; g, (0)f'(6). As p1,,(6) is a trigonometric poly-
nomial in 8, Lemma 5.3 can be applied to each summand in order to obtain

°"(G) = E(g)I(f) + O(m™*).
Because the functions G; are uniformly bounded, one has A" Z?Z‘J T (Gj) =
O(mA"). Using m = AT+ now proves the first part.

Now let E(g) =0. Again because p;, is a trigonometric polynomial,
Lemma 5.3 gives, for j > 3m and f; as defined in (5.2),

1(G)) = I (Eu(9(S*" Fw)prw) ') + O(m™*) = I(fom—j) + O(m™®).
Using Lemma 5.4, one obtains for j < 3m
1(G)) = B(9) (1w f'(0)) + O(m™) = O(m™*).
All together, one has

6m—1
[(G) =X Y I(fom—j) + O(m>A\21 N1 = m=e).
j=3m
Because (5.8) gives
Y. HOI= Y [Eu(Fwpa@) /@O <c Y i
j=3m+1 j=3m+1 j=3m+1
= O(m'™%),

one therefore deduces

1(G) = XD I(f5) + O(mAA Nt~ =),
j=1

2
Finally choosing m = A"a+2 concludes the proof. O
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6 Oscillatory sums away from band center and edges

As already explained in Section 4, for the calculation of the Lyapunov
exponent one needs to evaluate the Birkhoff-like sums of functions of the
type G(w,0) = g(w)e?7?, j = 1,2. This is done in Proposition 6.1 below for
energies away from the band center and band edge. By applying it to the
terms appearing when (4.6) is replaced in (4.5), this result allows to complete
the proof of formula (2.5). As the straight-forward algebraic calculations are
carried out in detail e.g., in [4, 11] and we present a similar calculation for
the band edge in Section 8, we skip the details.

Proposition 6.1. Let o > 2. Suppose that the lowest order rotation phase
k in the dynamics (4.4) satisfies d(k) = dist (k mod F,0) > 0. Consider
Gj(w,0) = g(w)e?® with j = 1,2 and g € Q,(R). Then

iG)— 0 A/ 14a)
(G) = —am )

)\n(2a/2+a)
)\WZE ﬁlw)—i_(/)(d(k}))

If, moreover, E(g) =0,

(6.1)

Proof. ([4, 11, 14]). The dynamics and the definition of the Birkhoff sums
imply  In(e29%) = 2k [y (e299) + O(N~L, A"). This implies I(e?¥?) =
O(d(k)~1A7). Therefore the modifications of (5.1) and (5.2) in Proposition
5.1 mentioned in the remark are irrelevant. The bound (5.1) thus implies the
first statement. The formula (6.1) now follows after a short calculation from
(5.2), the identity p;,(0) = Sm(a1, — B1,,e*?) and the first statement. [

7 Fokker—Planck operator for drift-diffusion

We now focus on energies for which the rotation angle k in (4.4) satisfies k
mod § = 0 so that the argument of Proposition 6.1 does not apply in order

to calculate the Birkhoff sum I (62’9). For this purpose, let us introduce the
bilinear form

(91, 92)0 = Ew(g1 +QZE (91(w)g2(S"w)), 91,92 € QUR),

which by (5.8) is well-defined. Note that Dy (0) = (V,V)q. Let us use the
notation pj(w, 0) = p;.,(0) and p; = Jyp;. Then expressions like (p1, p})q are
functions of 6 on S}.
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Proposition 7.1. Let the family T\, be as in (3.4) with k=0, and F' €
C3(SL). For f € CY(SL) given by

f={pup)oF" + ((p1,01)a + 2E(p2,)) F, (7.1)

one then has for a > 2

I(f) _ O()\n(a—Q/oH-Q))'
Proof. By a Taylor expansion, one has with errors of order O = O(\37)
2
F(Sxu(0) = F(0) + Y Ny, (0)F'(6)
k=1

X F OO (6) + 2L (O)F(0)] + O.

We now use this for § = 0, and average over n. Because p; ,, is centered and
a polynomial, one can apply equation (5.2) of Proposition 5.1 to the term
with power A7 and (5.1) to the other terms. This gives

I(F) = I(F) + S X1 ({pr, i) + I({pr,pr)a ")
+21(Ey(p2u)F)) + O

with errors of order O = Q(\13+2/a+2)) " Ag the functional I is linear,
resolving this equation for I(f) gives the desired result. O

This proposition shows that we can control error terms on Brikhoff sums
for a function f, if f is in the image of the operator £ on functions on S}
given by

L= pds+q)0y, p=(p1,p1)a, q=(p1,P1)a+2E(p2.). (7.2)

As one needs to calculate Birkhoff sums I(f) perturbatively, we are looking
for some class of functions where limy_o I(f) exists. For f in the image
under £ of C3(S}), this limit is 0. Thus, if this map is given by the scalar
product with some L2-function p, one has p € Ran(£)* = Ker(L*), where
the formal adjoint is given by

L* = 99(0pp — q).

L* is a forward Kolmogorov or Fokker—Planck operator describing the drift-
diffusion dynamics of the process #,, on S}, and £ is the associated backward
Kolmogorov operator [15]. It will be shown that in the situations considered
here, Ker(L£*) is spanned by a smooth, L'-normalized function p. Further-
more, the following theorem shows that f € Ker(£*)* N C?(S}) turns out
to be sufficient for finding a solution F' € C3(S1) of the differential equation



POSITIVE LYAPUNOV EXPONENTS 1393

(7.1) so that Proposition 7.1 actually applies. Even though contained in [17],
let us give the proof for the sake of completeness.

Theorem 7.2. Suppose that p(é) =0 for at most one angle 6 € Sl
Furthermore suppose q(é) % 0 in that case. Then the Fokker—Planck oper-
ator L* has a unique groundstate p € C*°(SL), which is non-negative and
normalized. Furthermore, for f € C?(S}), one has

Kﬁzéwﬁ@ﬂ®+wVWW”%'

Proof. Integrating the equation £*p = 0 once gives

(P9 + (9op) — q)p = C, (7.3)

where C' is some real constant. As I(f +c¢) =c+ I(f) for c= (p, f), we
may assume [ d0p(0)f(#) = 0 once we found the normalized solution of

(7.3). Proposition 7.1 then gives the bound on I(f) if one finds a solution
G € C?(S)) of

(M%+qﬂ?:f,LAiMGW):O (7.4)

First let us consider the case p > 0. Then there is no singularity and L£* is
elliptic. The groundstate p and the function G can be calculated. For some
0 set

o — 0 q(©) - 0 qu(®) o 0 e
@—éd%@,W@—éd%wﬂ& W@—édf L

Then

w

po%ﬂ@W+D,G:€WW+@L (7.6)

where (5 is fixed by the condition that p is w-periodic and C; >0 is a
normalization constant. This fixes C' = C1C5 in (7.3). G is a solution of the
first equation of (7.4) and for C' # 0 the constant Cj is fixed by the condition
that G is m-periodic. Furthermore one has

0—/pf—/p(p39+Q)G— —/G(aep—q)p— —C/G(9)~ (7.7)

Thus G is a solution of (7.4). If C' =0« Cy =0, then w is w-periodic as
well as W which follows from [ pf = 0. Therefore G is m-periodic and Cj is
chosen such that the integral in (7.4) vanishes.

Now let p(é) — 0 for exactly one 0 € SL and for sake of concreteness let
q(A) > 0 which implies §(d) > 0. Then choose 8 € (6,0 + ) in the first equa-
tion of (7.5), = @ in the second one and 6 = 6 + 7 in the third one. As
limew e =0 and limﬁéJr7r e?(®) = oo in this case, w, W and W are well
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defined for 0 € (é, 0+ 7). Using de ’Hospital’s rule, one can prove by induc-
tion (see [17] for details) that

p= C%W, G=e"W

can both be continued to a smooth (even at 9) and m-periodic function.
C > 0 is again a normalization constant and hence equation (7.7) shows
that G solves (7.4). O

Before applying this result in order to prove Theorem 2.1, let us present
another derivation of the equation L*p =0, albeit a formal one, which
shows that p is the lowest order approximation for the asymptotic invariant
measure of the process 6,,. Expanding the function S/]\\fw =S8\ gN-1,0" 0
S),5w © Sxw shows that the coefficients of

1
SN (0) = 0+ NPT (6) + 527G (0) + O(X*)

are
N-1 N-1 n—1 N-1
~N _ ~N _ i / 2
pw - p]_,S"u.n qw - pl,S"w + pLSJu) pl’S”w + p2,S”w~
n=0 n=0 7=0 n=0

An invariant measure vy y for N steps of the dynamics ¢, on S}r satisfies

| ) f6) = [ (@) (S (00, TECSH. (19
0 0
Supposing vy y(d6) = px N (0)d0 = pn(0)dO + o(A?), (7.8) leads to
Lypy =0, Ly = 0(0eE((P1)*) — E(@)))-
Using the stationarity of P and the definitions of p)Y and ¢%, one deduces

1 1
1i ~E SN \2) 1; E SNy
dim CE((pL,)Y) =p lim SE(G) =g,

where the convergences are uniform in 6. This shows that %['7\/ — L* weakly
for N — oo.

8 Application to the band center and band edge

This section contains the proof of Theorem 2.1. Let us first consider item
(i), that is the band center. As described in Section 3 we have to work
with the probability space Q = (¥ x £)?% which is isomorphic to € by the
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pairing isomorphism P. Using this isomorphism and the potential V', which
is defined on €2, let us define the two random variables on €2

vy =V(PHD)) =V (w), ug=V(SP @) =V(Sw).

Then according to equation (3.2) the family of matrices we have to consider
is given by

B 0 —ug A —ugus 2 3
Tho = —exp [)\ (U(;J 0 ) + > < 9 U@%:;) + O(\ )} .

In this situation one has a1 g =1(ve +uz)/2, Piro = lug —v2)/2, asg =
—e and fa o = —%u@v@. Using Lemma 4.1 and (v —u,v — u)g = 2Dy ()
and (v +u,v + u)g = 2Dy (0), one obtains that the polynomials (7.2) are
explicitly given by

p(0) = 5Dv(0) + 3Dy (x)cos’(20),  q(0) = — Dy () sin(40) — ¢

By assumption on V, one has p > 0 uniformly on S1. By Theorem 7.2 there
is thus a smooth, positive and L'-normalized groundstate p, for the operator
L* (which can readily be written out). Furthermore, one checks v1 5 = (v2 —
u2)/2. Then equation (4.6), Theorem 4.2 and Proposition 5.1 combined with
some algebra leads to (2.6) for vy (eA?) = 2v(N).

Now let us prove Theorem 2.1(ii). Hence let T\ ,, = N\ )\75“’\2 N_lN/\*1

be the anomaly given in (3.3). As i, =1V (w)/2, frw = —zV(w)/2, Qg =
—1(e+1)/2 and (2, = 1(e — 1)/2, one deduces, using (V,V)q = Dy (0),

p(0) = Dy (0) cos*(0), q(f) = —e — 1+ (1 — €) cos(26)
— 2Dy (0) cos®(8) sin(8).
By assumption on V' one has p(f) >0 for 0 ¢ 7, and as ¢(5) = -2 #0,

there is a unique groundstate p. € C°°(SL) by Theorem 7.2. Explicitly, one
obtains

()
m@—c/hm&mﬂm

X exp (wi(o)(tan?’(g) ~ tan®(0) + 3 tan(€) — 36tan(9))) (8.1)

where C' is some normalization constant. Furthermore, one checks v, =
V(w)?/2 and hence (4.6), Proposition 5.1 and Theorem 7.2 imply (2.7).
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9 Bound on the quantum dynamics

As already said above, the proof of Theorem 2.2 follows exactly the proof
of [10], Theorem 1 given in Sections 3 and 4 therein, except that the proof
of [10], Lemma 4 has to be refined in order to deal with strong mixing
(2.3) instead of independent potential values V(S™w). The conclusion of
the following lemma is hence exactly the same as of [10], Lemma 4 and we
thereby consider the proof of Theorem 2.2 to be complete.

Let usset U = {E € C|Ey < Re(F) < E1,|Sm(E)| < 1}. Furthermore intro-
duce the transfer matrices over several sites:

7-)\wkm H7—)\S”w7 ]{3>’I7’L,

Furthermore, 7;\Ew(k,m) = (’7j\Ew(m, k))~! for k < m and 7:\Ew(m,m) =1.

Lemma 9.1. Let E € U and N € N. Then there is a constant C such that
the set

~

_ E 25 ON/2
() = {w € 2| ma, [T 7 2 o

satisfies

P(On(E) >1—e N7

Proof. For sake of notational simplicity, we will drop the index A on the
transfer matrices 7:\Ew Let us fix £ € U and N € N and then split NV into

Nﬂg pieces of length N3 = Ny + N1 + 2Ns. For j =0, ..., ]]VV , we consider the
following events:

Q) = {w € QITE(Ns + N jNy)| < /0o,

) = {weq|IT? () Vs + No jNs) | < 240N ]

T[jN3—Ng,N3j+Ng+Na]\W

02 = {w € QITEGNs + No, jNy)|| < ¥4},
First we note that uniformly in w and for some v; > 0
177 (n,m)|| < ein=ml,

Therefore the hypothesis (2.11) implies as in the proof of [10], Lemma 3
that, for £ € U and Ny € N, we have

P(Q})<1-py<1, po>0. (9.1)
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To shorten notations let us define 7; = m[;n, Ny N34+ No+No) and Tij = ’7;E
(N3j + No, N3j). Using the quasi-locality of g(w) = T.F we get

HTWEJ - 7;5(@,3‘”

jN3+No—1 -1 JN3+Np—1
_ B E . E E
- Z H 7?5"%.) [7?‘5'%.) 7?5'l71'j (w):| H 7T5'k7rj (w)
I=jNs  \k—=jN3 k=141

No—1
< Ny <SUP(7ZJE)> Cri2,

w

where C = C(g) as in (2.1). Now choosing Ny = ¢Ny for an adequate con-
stant ¢, it follows that

E E Y
H’]:UJ - Irj(w),jH < 61/27 o
Therefore for w € Q?-
||7ﬁ(w),j” < ||7;€-H + el/20No < 9e1/270No < (2/370No

for Ny large enough, implying Q? C le By a similar calculation, one obtains
the second inclusion of

0 1 2
Q; CQ; CQ. (9.2)
By (9.1) this implies
P(Q)) <P(Q]) <1 —po.

Now clearly le IS Tj = T[jN3—Na,jNs+No+Nyp)-measurable. Therefore the
strong mixing condition (2.2) implies that P(Q{ N Q) < P(QH)P(QH (1 +
CN; %) < (1—po)?(1 4+ CN;®). At the next step, one obtains P(Q§ N Q1N
Q) < (1 —po)3(1 + ON; )2 Tteration and (9.2) therefore give

pl N )<p| N @) <@-pa+on),
§=0,...,N/N3 j=0,....,N/N3

Now let us choose N; sufficiently large such that 1—p; = (1 —po)
(1+CN; ) < 1. Then

p({wen

Furthermore 7. (j N3 4 No, jN3) = TL(jN3 + No, 1)TE(jN3,1)"1. As A =
BC implies either ||B|| > ||A]|/? or ||C|| > ||A|'/? for arbitrary matrices,

max [[TEGNs + No, jNa)|[2 < e70No }) < (1= py)N,
0<j<N/N3
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and ||A7Y| = || A for A € SL(2,C), it therefore follows that
max maX{HEE(]’Ng, 1)’ ?

P <{w e
0<j<N/N3

> el/210No })

is greater or equal than 1 — (1 — p;)V/™3. Choosing Ny = ¢N'/2 with ade-
quate ¢ concludes the proof. O

TF(jN3 + No, 1) H}

)

Acknowledgment

This work was supported by the DFG.

References

[1] J. Bourgain and W. Schlag, Anderson localization for Schrodinger oper-
ators on Z with strongly mixing potentials, Commun. Math. Phys. 215
(2000), 143-175.

[2] R.C. Bradley, Basic properties of strong mizing conditions. A survey
and some open questions, Probab. Surv. 2 (2005), 107-144.

[3] R. Bowen, Equilibrium states and ergodic theory of Anosov diffeomor-
phisms, Lect. Notes Math. 470, Springer, Berlin, 1975.

[4] V. Chulaevsky and T. Spencer, Positive Lyapunov exponents for a class
of deterministic potentials, Commun. Math. Phys. 168 (1995), 455-466.

[5] D. Damanik, Lyapunov exponents and spectral analysis of ergodic
Schrédinger operators: A survey of Kotani theory and its applications,

Proc. of Symp. in Pure Math. 76 (2007), 539-564.

[6] B. Derrida and E.J. Gardner, Lyapunov exponent of the one dimen-
sional Anderson model: Weak disorder expansion, J. Physique 45
(1984), 1283-1295.

[7] S. Gouézel, Sharp polynomial estimates for the decay of correlations,
Israel. J. Math. 139 (2004), 29-65.

[8] I. Guarneri, Spectral properties of quantum diffusion on discrete lattices,
Europhys. Lett. 10 (1989), 95-100, On an estimate concerning quan-
tum diffusion in the presence of a fractal spectrum, Europhys. Lett. 21
(1993), 729-733.

[9] S. Jitomirskaya, Ergodic Schrddinger operators (on one foot), Proc. of
Symp. in Pure Math. 76 (2007), 613-648.



POSITIVE LYAPUNOV EXPONENTS 1399

[10]

[11]

[12]

S. Jitomirskaya and H. Schulz-Baldes, Upper bounds on wavepacket
spreading for random Jacobi matrices, Commun. Math. Phys. 273
(2007), 601-618.

S. Jitomirskaya, H. Schulz-Baldes and G. Stolz, Delocalization in ran-
dom polymer chains, Commun. Math. Phys. 233 (2003), 27-48.

M. Kappus and F. Wegner, Anomaly in the band centre of the one-
dimensional Anderson model, Z. Phys. B 45 (1981), 15-21.

W. Parry and M. Pollicott, Zeta functions and the periodic orbit
structure of hyperbolic dynamics, Astérisque, 187—188, Soc. Math. de
France, 1990.

L. Pastur and A. Figotin, Spectra of random and almost-periodic oper-
ators, Springer, Berlin, 1992.

H. Risken, The Fokker—Planck equation, 2 edn, Springer, Berlin, 1988.

H. Schulz-Baldes, Lyapunov exponents at anomalies of SL(2,R) actions,
Operator Theory, Advances and Applications, Birkh&user, Basel, 2006.

C. Sadel and H. Schulz-Baldes, Scaling diagram for the localization
length at a band edge, preprint, Annales Henri Poincare 8 (2007), 1595—
1621.

D.J. Thouless, Ill-condensed matter, Les Houches Summer School, 1978,

eds. R. Balian, R. Maynard and G. Toulouse, North-Holland, New York,
1979.








