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Central limit theorems
for mapping class groups and Out(Fy)

CAMILLE HORBEZ

‘We prove central limit theorems for the random walks on either the mapping class
group of a closed, connected, orientable, hyperbolic surface, or on Out(Fy), each
time under a finite second moment condition on the measure (either with respect to
the Teichmiiller metric, or with respect to the Lipschitz metric on outer space). In
the mapping class group case, this describes the spread of the hyperbolic length of
a simple closed curve on the surface after applying a random product of mapping
classes. In the case of Out(Fy), this describes the spread of the length of primitive
conjugacy classes in Fy under random products of outer automorphisms. Both
results are based on a general criterion for establishing a central limit theorem for
the Busemann cocycle on the horoboundary of a metric space, applied to either the
Teichmiiller space of the surface or to the Culler—Vogtmann outer space.

20F65, 60B15

Introduction

Central limit theorems in noncommutative settings have a long history, and have already
been established in various contexts. In the case of random products of matrices, a
classical theorem of Furstenberg [19] asserts that if (A4;);eN is a sequence of random
matrices, all distributed with respect to some probability law u on GL(N, R) whose
support generates a noncompact subgroup of GL(/, R) that does not virtually preserve
any proper linear subspace of R¥, then under a first moment assumption on 1, there
exists A > 0 such that for all v € RN ~ {0}, almost surely, one has
lim llog |Ap---A1.v|| = A.
n—+oo n

Central limit theorems in this context date back to the works of Furstenberg and
Kesten [20], Le Page [37], Guivarc’h and Raugi [25], and Gol’dsheid and Margulis [23].
These assert, under some conditions on u, that the variables

log || Ay -+ Aq.v|| —nA
N/
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converge in law toward a centered Gaussian law on R, which does not depend on the
vector v € RN ~{0}. These central limit theorems were classically established under an
exponential moment assumption on the measure . Their proofs relied on establishing
a spectral gap property for the transfer operator of the Markov chain corresponding to
the random walk, in a well-chosen space of sufficiently regular functions. Recently,
Benoist and Quint [3] gave a new approach to the central limit theorem on linear
groups, which enabled them to relax the assumption made on the measure to a second
moment condition.

Central limit theorems have also been established for free groups (Sawyer and Ste-
ger [49]) or, more generally, word-hyperbolic groups (Bjorklund [8]), describing the
spread of the word length of the element obtained at time n of the random walk
(again, the limiting law is Gaussian). Their proofs also required exponential moment
assumptions on the measure. The new approach of Benoist and Quint also enabled
them to similarly relax the moment assumption in this context [4].

The goal of the present paper is to prove central limit theorems on mapping class groups
of closed, connected, orientable, hyperbolic surfaces, and on the group Out(Fy) of
outer automorphisms of a finitely generated free group. In the case of mapping class
groups, we will establish a central limit theorem for the hyperbolic lengths of essential
simple closed curves, under application of a random product of diffeomorphisms. In
the case of Out(F ), we will establish a central limit theorem for the word lengths of
primitive conjugacy classes of Fp, under application of a random product of outer
automorphisms of Fp .

Central limit theorem on mapping class groups Let S be a closed, connected,
oriented, hyperbolic surface, and let p be a hyperbolic metric on S. The mapping
class group Mod(S) is the group of isotopy classes of orientation-preserving diffeo-
morphisms of S. Karlsson [33] established a version of the law of large numbers for
the random walk on Mod(S), estimating the typical growth of curves under random
products of diffeomorphisms of the surface. Given a probability measure & on Mod(sS),
the (left) random walk on (Mod(S), p) is the Markov process whose position &, at
time n is obtained by successive multiplications on the left of n independent pu—
distributed increments s;, ie @, = s, ---51. A probability measure on Mod(S) is
nonelementary if the subsemigroup of Mod(S) generated by the support of u is a
subgroup of Mod(S) that contains two independent pseudo-Anosov mapping classes.

Karlsson proved that if 1 is a nonelementary probability measure on Mod(.S) with finite
first moment with respect to the Teichmiiller metric, then there exists a (deterministic)
real number A > 0 such that for all essential simple closed curves ¢ on S, and almost
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every sample path (®,),en of the random walk on (Mod(S), i), one has

lim -~ loglp(®a(c) = 1.
Here /,(®y(c)) is the smallest length of a curve in the isotopy class of &, (c), measured
by integration of the metric p. The growth rate A is also equal to the drift of the random
walk on (Mod(S), 1) with respect to the Teichmiiller metric. We will establish the
following central limit theorem, under a second moment condition on w. In the
statement, we denote by ;*” the n™ convolution of .

Theorem 0.1 Let S be a closed, connected, oriented, hyperbolic surface, and let p be
a hyperbolic metric on S. Let (1 be a nonelementary probability measure on Mod(S)
with finite second moment with respect to the Teichmiiller metric. Let A > 0 be the
drift of the random walk on (Mod(S'), ;) with respect to the Teichmiiller metric.

Then there exists a centered Gaussian law Ny, on R such that for every compactly
supported continuous function F' on R, and all essential simple closed curves ¢ on S,
one has

lim
n——+00

F (log [y(D(c)) —nA
Mod(S)

T )du*”(d)):/RF(z)dN,L(t)

uniformly in c.

Central limit theorem on OQut(Fy) Let N >2,let F be a free group of rank N,
and let Out(Fp) denote its outer automorphism group. Let p be a probability measure
on Out(Fp). We established in [28] the following analogue of Karlsson’s theorem for
the random walk on Out(F ), estimating the growth of nontrivial conjugacy classes
in Fp under application of a random product of outer automorphisms. Assume that
the probability measure pu on Out(Fy) is nonelementary, ie the subsemigroup of
Out(Fpn) generated by its support is a subgroup which is not virtually cyclic and does
not virtually preserve the conjugacy class of any proper free factor of F, and assume
that o has finite first moment with respect to the asymmetric Lipschitz metric dcy,, on
the outer space CVyy of Culler and Vogtmann. Then there exists a Lyapunov exponent
A > 0 such that for all primitive elements g € Fp and almost every sample path
(®y)nen of the left random walk on (Out(Fy), i), one has

.1
lim — log||® =
pim --log [®n(g)|l = A,

where || ®,(g)|| denotes the smallest word length of a conjugate of ®,(g), written in
some prescribed free basis of Fp . Here we recall that an element g € Fy is primitive
if it belongs to some free basis of Fj, and we denote by Pp the collection of all
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primitive elements of Fp . Again, the Lyapunov exponent A is also equal to the drift
of the random walk on (Out(Fy), u); ie

. 1
A= n—lirfoo ;dCVN (®y.0,0)

for almost every sample path (®,),en of the random walk. We will establish a central
limit theorem for the variables log ||®,(g)| under a second moment assumption on (.

Theorem 0.2 Let u be a nonelementary probability measure on Out(Fy ) with finite
second moment with respect to dcv,, . Let A > 0 be the drift of the random walk on
(Out(Fp), ) with respect to dcvy,, . Then there exists a centered Gaussian law Ny,
on R such that for every compactly supported continuous function F' on R, and all
primitive elements g € Py, one has

: log [|®(g)ll —nA
lim F
n—+00 Jou(Fy) Jn

uniformly in g.

)@ = [ Foan.o

Strategy of proofs The present paper was inspired by the new approach by Benoist
and Quint to the central limit theorem for linear groups [3] and hyperbolic groups [4].
This relies on the study of various cocycles. Given a countable group G, a compact
G-space X and a continuous cocycle o: G x X — R, Benoist and Quint developed a
method for proving a central limit theorem for the cocycle o . This follows the so-called
Gordin’s method and requires proving that ¢ is centerable, ie can be written as

(1 0(g.x) =00(g.x) + ¥ (x)—¥(gx)

for all (g, x) € G x X, where ¥ is a bounded measurable function on X and where
there exists A € R such that

/ o0(g.x) diu(g) = A
G

for all x € X. One is then left showing a central limit theorem for oo, which can be
done by using a classical central limit theorem for martingales due to Brown [9].

In order to prove a central limit theorem for the word length in a hyperbolic group G,
Benoist and Quint [4] applied the above strategy to the Busemann cocycle on the
horofunction boundary of G. We recall that the horofunction compactification of a
proper geodesic metric G—space (X, dy) is defined as the closure of the image of the
embedding

Vv X =>C(X), z+— {x—>dx(x,z)—dx(o,z)},
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where C(X) is the space of continuous functions on X, equipped with the topology of
uniform convergence on compact subsets of X', and o € X is a basepoint. The Busemann
cocycle is the continuous cocycle 8 on G x dp X (where dp X is the horoboundary
of X') defined by letting B(g, h) := h(g~Lo) forall (g, h) € G x I X .

In the mapping class group context, we will establish a central limit theorem for the
Busemann cocycle on the horoboundary of the Teichmiiller space 7(S) of the surface,
which we equip with the Teichmiiller metric. It turns out that this is enough for proving
Theorem 0.1 since the Busemann cocycle on Mod(S) x d,T7(S) is closely related to
lengths of simple closed curves on S (the metric on 7(S) can indeed be controlled
using lengths of curves). Similarly, in the case of Out(Fy), it will be enough to
prove a central limit theorem for the Busemann cocycle on the horoboundary of the
outer space of Culler and Vogtmann, which is closely related to lengths of conjugacy
classes in Fpy. A new difficulty arises however in the latter context: since the natural
metric on outer space fails to be symmetric, outer space has in fact two horoboundaries
(forward and backward), which appear to be rather different in nature (see [28], where
the forward horoboundary of outer space is completely described, and the geometry
of the backward horoboundary is also investigated). We will actually only prove a
central limit theorem for the Busemann cocycle on the backward horoboundary, but
our arguments will require working with both boundaries.

As a consequence of the work of Benoist and Quint, one can give a general condition
under which the Busemann cocycle on the backward horoboundary 9, X of a G—metric
space X (where G is a countable group) satisfies a central limit theorem (a dual version
holds for the Busemann cocycle on the forward horoboundary d; X by reversing the
roles of the forward and backward metrics). We denote by (i the reflected measure
on G, defined by letting [i(g) := u(g~') for all g € G. We denote by (-|-) the
natural extension of the Gromov product on X to dj, X x dj X, defined by letting

(X[3)o := =7 inf (' (2) + 1y (2))

for all x, y € 85 X x 3 X, where hy and /;] denote the functions on X associated
to x and y. We denote by dy" the symmetrized metric on X', defined as the maximum
of the forward and backward metrics.

Theorem 0.3 Let (X,dy) be a (possibly asymmetric) geodesic metric space, let
0 € X, and let G be a countable group acting by isometries on X . Let . be a
probability measure on G with finite second moment with respect to dy". Assume
that there exists a G—invariant measurable subset Y~ C ;7 X', on which there exists a
p—ergodic p—stationary probability measure v, and a G—invariant subset Y+ C 9;F X,
on which there exists a [i—stationary probability measure v* . Further assume that
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(H1) there exists A € R such that
| Brendieao) =1,

GxY+
(H2) there exists a > 0 and a sequence (Cy)pen € [1(N) such that forall x € Y,

Vi {y e YT | (xy)o = an}) = Gy
Then /3|_Y* is centerable. Let

Voim [ (B3 = dule) dvie),
GxY—

and let N, be the centered Gaussian law on R with variance V,,. Then

. B (g.x)—nk\ , /
lim F|—=———|du™(g) = | F@t)dNy(t
m ) ( NG n(g) . (1) dNy (1)
for v—ae x € Y~ and every compactly supported continuous function F on R. a

To derive Theorem 0.3 from the work of Benoist and Quint, one is essentially left
solving the cohomological equation (1) for the cocycle 7 : the solution is given as
in [4] by

@) wuyz—gﬁ+uw»dwwy

Hypothesis (H2) ensures that i is finite and bounded, and hypothesis (H1) ensures
that the cocycle B, defined as in (1) has constant average A.

The intuition behind hypothesis (H1) is that if you pick an element g € G at random with
respect to the probability measure 1, and a random point y in the forward horoboundary
of X', then on average you will tend to move away from y (about distance A) when
going from o to go. This is a typical behavior if X is a hyperbolic space.

The intuition behind hypothesis (H2) is that if you pick two points x and y in the
backward and forward horoboundaries of X, then with high probability, geodesic rays
from o to x (for the backward metric) and from o to y (for the forward metric) will
rapidly diverge. This is again a typical behavior if X is a hyperbolic space.

In order to prove Theorem 0.1, we will establish hypotheses (H1) and (H2) for the
Gromov product on the Teichmiiller space 7 (.S). The rough intuition is that, though not
hyperbolic, Teichmiiller space is hyperbolic on average, and typical rays in 7(S) con-
tain infinitely many subsegments with hyperbolic-like behavior; see Dowdall, Duchin
and Masur [15].
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To make sense of this intuition, we will take advantage of the mapping class group
action on the curve graph C(.S) of the surface, which is known to be Gromov hyperbolic
thanks to work by Masur and Minsky [42]. Combining the arguments of Benoist and
Quint with recent work by Maher and Tiozzo [40] extending results about random
walks on hyperbolic spaces to nonproper settings, we will first establish hypotheses
(H1) and (H2) for the Gromov product on C(S).

There is a well-behaved Lipschitz map from 7(S) to C(S). In order to obtain the
desired deviation estimates for the realization of the random walk on 7(.S), we will
lift to T(S) our estimates for the realization of the random walk on C(S). This is
done by appealing to a contraction property of typical geodesics in 7 (.S), following a
strategy that was already used in Dahmani and Horbez [14] for establishing spectral
theorems for the random walks on Mod(S) and Out(Fpx). Since the realizations
of the random walk on 7(S) and C(S) both escape the origin with positive speed,
typical rays in 7(S) must contain subsegments whose projections to C(S) make
definite progress. Any subsegment I that makes progress also satisfies the following
contraction property: if another Teichmiiller segment has the same projection to C(.S)
as I, then it passes uniformly close to 7 in 7(S). This will be the key observation for
establishing hypotheses (H1) and (H2) for the Gromov product on 7(S).

We use a similar strategy for establishing hypotheses (H1) and (H2) for the outer space
of Culler and Vogtmann. This time, we will take advantage of the action of Out(F)
on the so-called free factor graph, which was proved to be Gromov hyperbolic by
Bestvina and Feighn [6]. However, new technical difficulties arise, mainly coming
from the asymmetry of the metric on outer space, and the contraction property we
establish in this context is slightly weaker than the one we use in the context of mapping
class groups.

Structure of the paper The paper is organized as follows. In Section 1, we establish
a central limit theorem for Busemann cocycles, in the general case of metric spaces that
may fail to be symmetric. In Section 2, we build on the works of Benoist and Quint [4]
and Maher and Tiozzo [40] to establish quantitative deviation estimates for random
walks on (possibly nonproper) hyperbolic spaces, under a second moment condition on
the measure. The proof of the central limit theorem in the context of mapping class
groups is carried in Section 3, and we deal with the Out(F ) case in Section 4.
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1 A central limit theorem for Busemann cocycles

1.1 Random walks on groups: general definitions and notation

General notation Let G be a group, and let & be a probability measure on G. The
(left) random walk on G with respect to the measure p is the Markov chain on G
with initial distribution the Dirac measure at the identity element, and with transition
probabilities p(x, y) := u(yx~1).

The product probability space Q2 := (GN", u®N") s the space of increments of the
random walk. The position of the random walk at time # is given from its position
go = e attime 0 by successive multiplications on the left of independent p—distributed
increments s;, ie g, = S, ---51. The path space P := GY is equipped with the
o—algebra generated by the cylinders {g € P | g; = g} foralli e N and all g € G,
and the probability measure P induced by the map

Q—>"P, (s1,82,...)—~>(g0,21,82,-..).

Remark 1.1 We warn the reader that we will always be considering left random walks
on groups in the present paper, because it is more natural when applying a random
product of diffeomorphisms to a curve, or a random product of outer automorphisms to
a conjugacy class. However, many results concerning random walks on either mapping
class groups or outer automorphism groups of free groups are stated for right random
walks in the literature: this is more natural when considering the random walk as an
actual walk at random on the Cayley graph of the group, or on any space it acts on.

Moment and drift Assume now that G acts by isometries on a (possibly asymmetric)
metric space (X, dy) (ie dy is assumed to satisfy the separation axiom and the triangle
inequality, but it may fail to be symmetric). Let 0 € X be a basepoint. We say that p
has finite first moment with respect to dy if

/G dx(g0.0) dy(g) < +oo.

It has finite second moment with respect to dy if
| g0, dute) < +oc.

Remark 1.2 In the case where the metric dy is not symmetric, the reason why we use
dx (go, 0) rather than dy (0, go) in the above formula can be understood as follows.
As explained in Remark 1.1, the natural realization of our random process (®;),eNn
on G as a walk at random on the space X is by considering the sequence (®},1.0),en -
Having this in mind, our definitions of the first and second moment really measure
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the average step of the realization of the random walk on X . Notice however that in
the case of the Out(F)—action on the outer space CVy (which is the application we
have in mind in the present paper, where an asymmetric metric arises), the distances
dx (go,0) and dy (o, go) are always within a bounded multiplicative constant from
one another, so both possible definitions of moments will lead to the same condition in
the Out(F )—context.

By Kingman’s subadditive ergodic theorem [35], if p has finite first moment with re-
spect to dy, then for P—ae sample path (g,),en of the random walk on (G, ), the limit
lim Ly (¢50.0)

n—>—+oo N
exists and is equal to

o1
f— | d L0) du*"(2),
Jnf /G x (g0,0)du™"(g)

where 1*" denotes the n™ convolution of j¢. This limit is called the drift of the random
walk on (G, ) with respect to dy .

The reflected measure [1 is the probability measure on G defined by letting fi(g) :=
w(g™1) for all g € G. Notice that if dy is symmetric, and if p has finite first (or
second) moment with respect to dy , then the same also holds for fi. The symmetry
of dy, together with the fact that the G—action on X is by isometries, also implies
that the drifts of the random walks on (G, ) and (G, [t) with respect to dy are equal
in this situation.

Stationary measures A probability measure v on X is said to be pu—stationary if
v = u* v, where we recall that the convolution p * v is the probability measure on X
given by

wxv(S) ::/ v(h~1S) du(h)
G
for all measurable subsets S € X'. Any compact space admits a y—stationary probability

measure, obtained as a weak limit of the Cesaro averages of the measures u*" * §,,
where §, is the Dirac measure at o.

1.2 Horoboundaries and Busemann cocycles

Horoboundaries Let (X, dy) be a (possibly asymmetric) geodesic metric space.
We let d} :=dx, and dj be the (possibly asymmetric) metric on X defined by
letting d (x,y) := dy(y,x) forall x,y € X. We also let dy" := max(dy.dy),
which is a symmetric metric on X . Letting

h;: X —>R, x Hd;(x,z)—d;(o,z),
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for all z € X', one obtains a continuous map
ht: X - C(X), zwhf,

where C(X) denotes the space of continuous real-valued functions on X', equipped
with the topology of uniform convergence on compact sets of (X, dy"). The closure
clf (X):=h*(X) in C(X) is compact. In the case where (X, dy™) is a proper metric
space, and that d )‘}‘ and dy determine the same topology on X', then the embedding
of X in AT (X) is a homeomorphism onto its image [50, Proposition 2.2]. In this
situation, the horofunction boundary 9j X := h™(X)~h™(X) is compact. We will

denote by d;, X the horofunction boundary of X for the metric dy .

Extension of the Gromov product to the horoboundary For all x,y € X, the
Gromov product of x and y with respect to o is defined as

(x[)o := 3(dx (x,0) + dx (0, y) — dx (x, y)).
We extend it to cl X x ch’ X by letting

(x]9)0 i= =1 inf (5 (2) + 5 ()

for all x € cl; X and all y € cli X (where we denote by sy and hyf the functions
on X corresponding to x and y). When x, y € X, this indeed coincides with the
Gromov product defined above: in this case, the infimum is achieved at any point z € X’
lying on a geodesic segment from x to y. We note that (x|y), may be infinite. We
also note that this extension is not always continuous; see the example attributed to
Walsh in [46, Appendix].

Busemann cocycles Let now G be a group acting by isometries on X. Then the
G—action on X extends continuously to an action by homeomorphisms on d; X by
letting

ghi(@) = hi (@ 2) —hi (g o)

for all x € 95X and all z € X'. The Busemann cocycle ,B; G xclif X — R is the
continuous cocycle defined by

By (g.x):=hi (g 0)

for all (g,x) € G x cl,*{ X (recall thatif Y is a G—space,amap 0: G XY — R is a
cocycleif a(gh,y)=0(g,hy)+a(h,y) forall g,h € G and all y € Y'). We similarly
define a cocycle By on G xclj X'. Notice that, for all x € clf X andall g€ G,

3) 1By (g.x)| < dy " (go,0).
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1.3 Deviation estimates for cocycles: review of the work of Benoist
and Quint

Let G be a countable group acting continuously on a compact metrizable space X .
Given a continuous cocycle o: G x X — R, we let ogp: G — R be the function
defined, for all g € G, by

Osup(g) = sup |o(g, x)|.
xeX

Proposition 1.3 (Benoist and Quint [3, Proposition 3.2]) Let G be a discrete group,
let X be a compact metrizable G—space, let ;1 be a probability measure on G . Let
0: G x X — R be a continuous cocycle such that o, € L?(G, ). Assume that there
exists A € R such that for all p—stationary probability measures v on X , one has

| otendue avio =
GxX
Then for all € > 0, there exists a sequence (Cy)nen € ' (N) such that for all n € N
and all x € X, one has
w(g € G :lo(g,x)—nA|>en}) < Cp.

A way of checking the condition in the above statement is by using the following
version of Birkhoff’s ergodic theorem in the context of cocycles.

Proposition 1.4 Let G be a countable group acting by isometries on a space X , let i
be a probability measure on G, and let 0: G x X — R be a measurable cocycle.
Assume that there exists A € R, and a measurable subset X' C X of full measure with
respect to any j1—stationary probability measure on X , such that for all x € X' and
P-ae sample path (g,)neN of the random walk on (G, (1), one has

lim lU(g,,, X)=A.

n—>+oo N

Then for all p—stationary probability measures v on X,
| otendue avio =
GxX

Proof Recall that 2 denotes the step space of the random walk. Let v be a u—
stationary probability measure on X . We equip the space 2 x X with the probability
measure M®N* ® v. Then the map

U:QxX > QxX, (S)nz=1,%) = ((Sp+1)n>1,51-X),
is measure preserving. We also let

0:2xX —=>R, ((Sp)p>1,X%) > 0(sq,Xx).
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Then for all w = (sy)y>1 € R, allne N, alli €{l,...,n} and all x € X, the cocycle

relation implies that
n

0(gn(@),x) =) 50" (@,x)),
i=1
where g,(w) := s, ---51. Since
. 1
n_lggloo 0 (@n(@).x) =24
for n®N"® v—ae (w, x) € 2 x X, Birkhoff’s ergodic theorem applied to each of the
ergodic components of the transformation U, implies that

/ o(w, x) d,u®N*(a)) dv(x)=AX.
QxX

This means that for all pu—stationary probability measures v on X,

/ o (g. %) du(g) dv(x) = A. .
GxX

1.4 Central limit theorem for Busemann cocycles

We will specify the central limit theorem for centerable cocycles of Benoist and Quint
[3, Theorem 3.4] to the specific case of the Busemann cocycle on the horoboundary of
a metric space (Theorem 1.6 below). In particular, we give a criterion, coming from [4],
ensuring centerability of the Busemann cocycle (see below for a definition).

We start by recalling some terminology. Let G be a discrete group acting continuously
on a metrizable G—space X, let ;u be a probability measureon G, andlet 0: GXX —R
be a cocycle. Given A € R, we say that o has constant drift A with respect to p if for
all x € X, one has

/ o (g.x) du(g) = .
G

We say that o is pu—centerable if there exist a measurable cocycle 0g: G x X — R
with constant drift with respect to p, and a bounded measurable function ¥: X — R,
such that for all g € G and all x € X, one has

o(g.x) =00(g,x) + ¥ (x) =¥ (gx).

The average of o with respect to w is defined as the drift of oy with respect to w. The
following proposition gives a criterion for ensuring u—centerability of the Busemann
cocycle B~ on the backward horoboundary of X (by reversing the roles of dy and d5 ,
a dual criterion can also be given for the cocycle fT).
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Proposition 1.5 Let (X, dx) be a (possibly asymmetric) geodesic metric space, let
0 € X, and let G be a countable group acting by isometries on X . Let  be a
probability measure on G . Assume that there exist G—invariant measurable subsets
Y~ C 0, X and Y* C 3jf X, and a [i—stationary probability measure v* on Y.
Further assume that

(H1) there exists A € R such that
| B di@d ;) =,
GxY+

(H2) there exists a > 0 and a sequence (Cy)peN € [1(N) such that forall x € Y,

V{y e YT | (xy)o = an}) = Gy
Then ,3|_Y_ is ju—centerable with average A.

Proof The argument follows the proofs of [4, Propositions 4.2 and 4.6]. For all
x €Y, welet

=2 [ Inedv o).

Hypothesis (H2) implies that v is finite and bounded: indeed, one bounds the integral by
cutting Y+ into subsets of the form {y € YT |an < (x|y)o <a(n+1)} with n varying
over N, and then using summability of the sequence (Cy),en . We then note that

4) B (g.x)=BT(g7 " ») +2(gx]y)o—2(x|g™ " ¥)o

forall g € G, all x € Y~ and all y € YT (this relation is a consequence of the
definitions; it was already noticed by Benoist and Quint [4, Lemma 1.2] in the case
of a symmetric metric space). Since v* is [i—stationary, we have

2 / (rlg™" )0 diu(g) dv*(y) = —2 / 1o dv* () = ¥ ().
GxY+ Y+

Using in addition hypothesis (H1), we obtain, by integrating (4) on G x Y with
respect to du(g) dv*(y), that

[ B dute) =1 [ g dut) + v
G G
for all x € Y. The cocycle B, defined by letting

Bo (g.x) :=p"(g.x) + ¥ (g.x) =¥ (x)

forall g € G and all x € Y™ has constant drift A with respect to x. Hence fjy— is
pu—centerable with average A. a

Geometry & Topology, Volume 22 (2018)



118 Camille Horbez

Once centerability of fjy— is established, the proof of the following central limit
theorem is the same as the proofs of [3, Theorem 3.4] or [4, Theorem 4.7], which rely
on a central limit theorem for martingales due to Brown [9]. The cocycle B, appearing
in the definition of V), is a cocycle provided by p—centerability of fjy—. As noticed
in [3, Remark 3.3], the value of V;, does not depend on the choice of ,Ba .

Theorem 1.6 Let (X,dy) be a (possibly asymmetric) geodesic metric space, let
0 € X, and let G be a countable group acting by isometries on X . Let  be a
probability measure on G with finite second moment with respect to dy" . Assume
that there exists a G—invariant measurable subset Y~ C 0j, X', on which there exists a
p—ergodic p—stationary probability measure v, and a G—invariant subset Y+ C 9;F X,
on which there exists a [i—stationary probability measure v*. Further assume that

(H1) there exists A € R such that
[ Bt di@d ;) =
GxY+

(H2) there exists a > 0 and a sequence (Cy)pen € 1 (N) such that forall x € Y,

V(U e Y| () = an}) < G
Let
V, i / (B (g.%) — 1) du(g) dv().
GxY—

and let N, be the centered Gaussian law on R with variance V, . Then

~(g.x) — 1)
lim F(M) du*(g) = / F(t) dNy(2)
n—+oo Jg Jn R
for v—ae x € Y~ and every compactly supported continuous function F on R. a

Remark 1.7 If we assumed in addition that Y~ = d; X', and that B~ has unique
covariance in the sense of [3, Section 3.3] (which happens in particular if d, X carries
a unique pu—stationary probability measure), then Theorem 1.6 would be a specification
of the central limit theorem for centerable cocycles on compact spaces of Benoist and
Quint [3, Theorem 3.4], in which case the convergence would be uniform in x € 9, X
(notice that square-integrability of 8~ follows from the second moment assumption
on u together with (3)). Nevertheless, the proof of Benoist and Quint, as it appears
in [4, Theorem 4.7] applies as such (with Y~ in place of their space X) to prove
Theorem 1.6.
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2 Deviation results for random walks on hyperbolic spaces

2.1 Review on Gromov hyperbolic spaces

We briefly review basic facts about Gromov hyperbolic spaces, and refer the reader
to [22] for details. A symmetric metric space X is Gromov hyperbolic if there exists
8 > 0 such that for all x, y,z,0 € X, one has

(x])o = min((x]2)o, (¥]2)0) — 6.
The smallest such § is then called the hyperbolicity constant of X .

From now on, we let X be a geodesic Gromov hyperbolic metric space. A sequence
(Xn)neN € XN converges to infinity if (Xp|Xm)o goes to +00 as n and m go to +00.
Two sequences (Xn)neN. (Vn)nen € XN that converge to infinity are said to be equiv-
alent if (xn|ym)o goes to 400 as n and m go to +00. The Gromov boundary 0oo X
of X is the set of equivalence classes of sequences that converge to infinity. The
Gromov product on X extends to X U deo X by letting
(alb)o :=inf liminf (x;]y;)e
i,j—>+00

for all a,b € X Udxo X, the infimum being taken over all sequences (X;)jeN € X N
converging to a and all sequences (y;j)jen € X N converging to b.

In the case of Gromov hyperbolic geodesic metric spaces, we have defined two ex-
tensions of the Gromov product: the extension to the Gromov boundary (denoted
with brackets), and the extension to cly X from the previous section (denoted with
parentheses). Notice that since the metric on X is assumed to be symmetric in
this section, we will just write cl; X without mentioning any superscript. The two
extensions of the Gromov product are related in the following way. Following Maher
and Tiozzo [40, Section 3.2], we define Clzo X as the subspace of cl; X made of
those horofunctions / such that infyex /(x) = —oo. Then there is a projection map
w: XU cli’lo X — X Udso X which restricts to the identity on X, and such that for all
h € cly® X, all sequences (Xp)neN € X N converging to A for the topology on clj X,
also converge to (/) for the topology on X U 0o X . All results below are adaptations
of observations made by Benoist and Quint [4, Section 2] to the case of a possibly
nonproper Gromov hyperbolic geodesic metric space X .

Lemma 2.1 There exists C > 0, only depending on the hyperbolicity constant of X ,
such that for all x, y € X Uclp® X satisfying mw(x) # m(y),

(T (1)o = C = (x]¥)o = (m(x)|7(¥))o + C.
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Given C, K > 0, a (C, K)—quasigeodesic in X is amap y: R — X such that
Sl ==K 2dx (). () = Cls 1]+ K

forall s, e R.

Proof of Lemma 2.1 The key observation is that there exists a constant K > 0, only
depending on the hyperbolicity constant of X', such that for all x,y € X Uclj® X
satisfying m(x) # m(y), there exists a (1, K)—quasigeodesic y: I — X (where /] CR
is either an interval, a half-line, or the entire real line) such that y(¢) converges to 7 (x)
(resp. m(y)) as t goes to —oo (resp. +00). One then notices that up to a bounded
additive error, the infimum in the formula defining (x|y), can be taken over all points z
lying on the image of . a

Lemma 2.2 Forall x, y € cl}® X such that (x) # n(y), there exists Cy,, > 0 such
that, forallm € X,

max(hx(m), hy(m)) = dx (0,m) — Cx,y.
Proof One has to choose Cy  to be sufficiently large compared to twice the distance

from o to a quasigeodesic line joining x to y. Details of the proof are an exercise in
hyperbolic metric spaces, and left to the reader. |

Let now G be a group acting by isometries on X . We let

kx(g) :=dx(go,o)

for all g € G. As a consequence of (3) from Section 1.2 and Lemma 2.2 applied to

m = g~ o, we obtain the following fact.

Corollary 2.3 For all x, y € clj° X such that m(x) # 7(y), there exists Cy,, > 0
such that, for all g € G,

kx(g) — Cx,y <max(Bx(g.x),Bx(g.y)) <«kx(g). O

Lemma 2.4 There exists C > 0, only depending on the hyperbolicity constant of X ,
such that for all g € G and all x € CIZO X, one has

|(golgx)o — Lex (g) + Bx (g. X)) = C
and

|(golx)o — 3 (kx (8) = Bx (g™", x)| < C.
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Proof This follows from the definitions and the hyperbolicity of X by noticing that
for all m € X and all x € cl}® X, the infimum in the formula defining (m|x), can be
taken, up to a bounded additive error, over the points z lying on a (1, K)—quasigeodesic
ray from m to m(x). a

2.2 A large deviation principle for the Busemann cocycle

Building on work by Benoist and Quint [4] and Maher and Tiozzo [40], we will
establish quantitative deviation results for random walks on groups acting on (possibly
nonproper) hyperbolic spaces, under a second moment assumption on the measure.
Deviation estimates were also obtained by Mathieu and Sisto [43] under an exponential
moment assumption on the measure. Throughout the section, we let X be a separable
Gromov hyperbolic geodesic metric space, and G be a countable group acting by
isometries on X . We fix a basepoint 0 € X'. A subgroup H C G is nonelementary
if it contains two loxodromic isometries of X with disjoint fixed point sets in doo X .
A probability measure i on G is nonelementary if the subsemigroup of G generated
by the support of u is a nonelementary subgroup of G . In this case, the reflected
measure (i is also nonelementary. We start by recalling the following result of Maher
and Tiozzo.

Proposition 2.5 [40, Theorem 1.1] Let G be a countable group acting by isometries
on a separable Gromov hyperbolic geodesic metric space (X, dy), let o € X, and let
1 be a nonelementary probability measure on G. Then for P—ae every sample path
g = (gn)nenN of the random walk on (G, |1), the sequence (g;l.o)neN converges to
a point bnd(g) € doo X . The hitting measure v* on doo X defined by letting

V*(S) = P[bnd(g) € S]

for all measurable subsets S C 000X , is nonatomic, and it is the unique [i1—stationary
probability measure on doo X .

We will first prove a deviation principle for the Busemann cocycle Bx: G xcl X — R,
under a second moment assumption on p (Proposition 2.8 below). We recall that
kx(g) := dx(go,o0) for all g € G. The following lemma is an extension of [4,
Proposition 3.2] to the case where X is no longer assumed to be proper.

Lemma 2.6 Let G be a countable group acting by isometries on a separable Gromov
hyperbolic metric space X , and let . be a nonelementary probability measure on G .
Then for all € > 0, there exists T > 0 such that for all x € clzo X, one has

P[Sup lkx (gn) — Bx (gn, x)| = T] <l-—e.
neN
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Proof The proofis similar to the proof of [4, Proposition 3.2], by using the convergence
statement recalled in Proposition 2.5 and the adaptation of the Benoist—Quint estimates
given in Section 2.1. The rough idea is to show that if x € cl}° X then, P—almost
surely, one has

sup [icx (gn) — Bx (gn, X)| < +00,

neN

from which the lemma follows. This fact is shown by noticing that, P—almost surely, the
sequence (g;,.0),en converges to a boundary point bnd(g) distinct from x (because
the hitting measure is nonatomic), and denoting by z a coarse center for the triangle
made of o0,x and bnd(g). Then |kx(gn) — Bx(gn,Xx)| is equal, up to a bounded
additive error, to 2dy (o, z), for all sufficiently large n € N. O

Corollary 2.7 Let G be a countable group acting by isometries on a separable Gromov
hyperbolic metric space X , and let . be a nonelementary probability measure on G
with finite first moment with respect to dy . Let Ax be the drift of the random walk on
(G, w) with respect to dy . Then for all p—stationary probability measures 6 on cly X,

[ By (g.x) du(g) dO(x) = ix.
Gxclp X

Proof Lemma 2.6 implies that for all x € cl7° X" and P-ae sample path (gn)nen of
the random walk on (G, i), one has

. 1

n——+00

By [40, Proposition 4.4], all u—stationary probability measures on cl, X are supported
on clj° X. As By is a cocycle, Corollary 2.7 follows by applying Birkhoft’s ergodic
theorem. a

The following proposition can be viewed both as an extension of [4, Proposition 4.1] to
the case of a random walk on a group acting by isometries on a (not necessarily proper)
hyperbolic space, and as an extension of [40, Theorem 1.2] to the case of a measure
with finite second moment with respect to dy .

Proposition 2.8 (Benoist and Quint [4, Proposition 4.1]) Let G be a countable group
acting by isometries on a separable Gromov hyperbolic geodesic metric space X , and
let ;. be a nonelementary probability measure on G with finite second moment with
respect to dy . Let Ay be the dritt of the random walk on (G, i) with respect to dy .
Then for all € > 0, there exists a sequence (Cp)pen € 1'(N) such that for all x € cl, X
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and all n € N, one has

n"({g €G:|Bx(g.x)—nix| = en}) <Gy,
and
n*" (g € G lkx(g) —nhy| > en}) < Cy.

Proof The deviation principle for the Busemann cocycle Sy follows from Corollary 2.7
and the large deviation principle for cocycles of Benoist and Quint (Proposition 1.3).
Notice that metrizability of cl; X was established in [40, Proposition 3.1]. The deviation
principle for the function ky then follows from the deviation principle for the Busemann
cocycle by using Corollary 2.3. a

2.3 Sublinear tracking

Using the fact that Ay > 0 by [40, Theorem 1.2], and arguing as in [4, Lemma 4.5],
one can deduce the following estimate from Proposition 2.8.

Lemma 2.9 (Benoist and Quint [4, Lemma 4.5]) Let G be a countable group acting
by isometries on a separable Gromov hyperbolic geodesic metric space X , and let |
be a nonelementary probability measure on G with finite second moment with respect
to dy. Let v be the unique [—stationary probability measure on dooX . Then for
all o > 0, there exists a sequence (Cy)nen € ['(N) such that for all n € N and all
X,y € X UdsoX, one has

1" ({g € G| (goly)o = an}) = Cy
and

1" ({g € G| (gx|y)o = an}) = Gy,
and hence

V(X € 0o X [ (x]y)o 2 an}) = Cp.

Remark 2.10 Corollary 2.7 guarantees that hypothesis (H1) from Theorem 1.6 is
satisfied, and Lemma 2.9 implies that hypothesis (H2) is also satisfied. One can deduce
that the Busemann cocycle By and the function ky both satisfy a central limit theorem,
extending the central limit theorem for hyperbolic groups of Benoist and Quint [4] to
nonproper settings.

We recall from Proposition 2.5 that for P—ae sample path ¢ = (gn)nen of the
random walk on (G, 1), the sequence (g, '.0),en converges to a boundary point
bnd(g) € o0 X'. We will denote by 75 x a (1, K)—quasigeodesic ray from o to bnd(g)
(where K only depends on the hyperbolicity constant of X'). We now obtain the
following quantitative version of sublinear tracking under a second moment assumption
on the measure (.
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Proposition 2.11 Let G be a countable group acting by isometries on a separable
Gromov hyperbolic geodesic metric space X , and let (1 be a nonelementary probability
measure on G with finite second moment with respect to dy .

Then for all € > 0, there exists a sequence (Cy)nen € ' (N) such that

IP’[dX(g;l.o, g, x(Ry)) = en] < Cy.

Proof The proof follows the argument from the proof of [40, Proposition 5.7], using
the quantitative estimate from Lemma 2.9; it goes as follows. There exists K > 0, only
depending on the hyperbolicity constant of X, such that

|dx (g, "0, 7g.x (R y)) — (0o bnd(g)) ;1 ,| < K.
and hence

|dx (g, 0. 7g, x (R+)) — (gn.0lgn.bnd(g))s| < K.

Therefore, the condition
dy (g, 0.1g x(Ry)) = en
implies that
(gn-0lgn.bnd(g))o = en — K.

In addition, the boundary point g,.bnd(g) is independent from g,, and its distribution
is given by the hitting measure v*. Conditioning over the value of g,.bnd(g), we get

Pdx(gy "0, 7g,x (R)) = €n] 5/ 1" ({g € G| (goly)o = en—K}) dv*(y).

o0

Proposition 2.11 therefore follows from Lemma 2.9. |

Given k > 0, two quasigeodesic segments y: [a,b] — X and y': [d/,b'] — X are
said to fellow travel up to distance « if there exists an increasing homeomorphism
0: [a,b]— [a’, b'] such that dy (y(¢),y 00(t)) <k forall ¢ €[a, b]. As a consequence
of Lemma 2.9, one also gets the following fact.

Proposition 2.12 Let G be a countable group acting by isometries on a separable
Gromov hyperbolic geodesic metric space X , and let | be a nonelementary probability
measure on G with finite second moment with respect to dx . Let Ay be the drift of
the random walk on (G, ) with respect to dy .

Then for all B > 0, there exists a sequence (Cp)nen € ['(N), such that for all x €
X U 0eo X, one has
P[(x| bnd(g)) =< %ﬁn] >1-Cy.
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In particular, if K > 0, then with probability at least 1 —Cy,, any (K, K)—quasigeodesic
from x to bnd(g) contains a subsegment that fellow travels tg x ([fn,4+00)) up to a
distance x that only depends on K and on the hyperbolicity constant of X . a

3 Central limit theorem on mapping class groups

The goal of this section is to establish a central limit theorem in the context of mapping
class groups of surfaces (Theorem 0.1).

3.1 Background on mapping class groups

Let S be a closed, connected, oriented, hyperbolic surface. The mapping class group
Mod(S) is defined as the group of all isotopy classes of orientation-preserving diffeo-
morphisms of S. We start by reviewing classical material on mapping class groups.

Teichmiiller space and two of its metrics The Teichmiiller space T (S) is the space
of isotopy classes of conformal structures on S. Up to isotopy, there is a unique
hyperbolic metric on S in a given conformal class, so 7(S) can alternatively be
defined as the space of isotopy classes of hyperbolic metrics on S. We review the
definition of two metrics on T (S).

The Teichmiiller metric is defined by letting
dr(x.y) =3 inflog K(/)

forall x, y € T(S), where the infimum is taken over the collection of all quasiconformal
maps f from (S, x) to (S, y), and K(f) denotes the quasiconformal dilatation of f.
The Teichmiiller metric is uniquely geodesic: any two points in 7(S) are joined by a
unique geodesic segment. This metric can alternatively be described in terms of ratios
of extremal lengths of curves, as follows. A simple closed curve ¢ on S is essential
if it does not bound a disk on .S'. Given an essential simple closed curve ¢ on S and
x € T(S), the extremal length of ¢ in the conformal structure x is

lp(c)?
Exty (¢) = sup —2 ,
x(¢) pp Area(p)

where the supremum is taken over all metrics p in the conformal class x, where /,(c)
denotes the infimal p—length of a curve isotopic to ¢, and Area(p) is the area of S
equipped with the metric p. We denote by S the collection of all isotopy classes of
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essential simple closed curves on .S. Kerckhoff proved in [34, Theorem 4] that for
all x,y e 7(S),

dr(x,y) = Llogsu .
T2 =2 gcegEth(C)

Thurston’s asymmetric metric is defined by letting
dm(x, y) := inflog Lip(f)

for all x, y € T(S), where the infimum is taken over the collection of all Lipschitz
maps f from (S,x) to (S, ), and Lip(f) denotes the Lipschitz constant of f.
This metric can also be described using hyperbolic lengths of curves: Thurston estab-

lished that /
drn(x, y) = logsup - ©)
ces Ix(c)

for all x, y € T(S), where /, denotes the length measured in the unique hyperbolic
metric in the conformal class x. The next proposition, due to Lenzhen, Rafi and Tao,

states that, up to a bounded additive error, one can actually take the supremum over
a finite collection of curves in the above formula. Let x € 7(S). Following [38,
Section 2], we define a marking it on (S, x) to be a collection of curves of S, made
of both a finite set P of pairwise disjoint curves on S that cut S into a finite collection
of pairs of pants, and a set of transverse curves Q that satisfy the following property:
each curve o € P intersects exactly one curve 8 € Q, and § intersects « minimally,
and does not intersect any other curve in P. The marking pyx is a short marking if
P is constructed by first picking a curve ¢ on S that minimizes /x(c), then a second
shortest curve, and so on, and curves in Q are then chosen to be as short as possible.
Notice that a short marking on (5, x) is not unique (but the set of all curves that can
appear in a short marking on (S, x) defines a bounded set of the curve graph of S,
whose definition is recalled a bit later).

Proposition 3.1 (Lenzhen, Rafi and Tao [38, Theorem E]) There exists K > 0 (only
depending on the topological type of S) such that for all x, y € T(S), one has

ly(c)
drn(x, y)—log ?el;a?i 1) <K,

where the maximum is taken over the collection of all curves in a short marking i
on (S, x).

Given € > 0, the e—thick part T (S)€ is the subspace of 7 (.S) made of those hyperbolic
metrics for which no essential simple closed curve on S has length smaller than €.
The two metrics defined above are comparable in restriction to the thick part of 7(S).

Geometry & Topology, Volume 22 (2018)



Central limit theorems for mapping class groups and Out(Fy) 127

Proposition 3.2 (Choi and Rafi [10, Theorem B]) For all € > 0, there exists C =
C(€) > 0 such that for all x, y € T(S)¢, one has |dr(x, y) —dm(x, y)| < C.

The Thurston boundary and the Gardiner-Masur boundary Thurston defined a
compactification of 7(S), as the closure of the image of the embedding

T(S)— PRS» X = R*(lx(c))ces,

and he identified the boundary 7(S) ~ 7(S) with the space PMF of projective
Whitehead equivalence classes of measured foliations on S'; see [17]. We denote
by MF the space of (unprojectivized) Whitehead equivalence classes of measured
foliations on S'. The length pairing between curves in S and points in 7(S) extends
to continuous intersection pairings (denoted by i) from MF x T(S) to R and from
MF x MF to R.

A measured foliation F on § is arational if no leaf of F contains a simple closed curve
on S'. It is uniquely ergodic if in addition, every measured foliation F’ € MF with the
same topological support as F' is homothetic to F'. We will denote by UE € PMF the
space of uniquely ergodic arational foliations, and let PMF( :=UE U S. Given any
two transverse measured foliations x, y € PMF, there exists a Teichmiiller geodesic
y: R — T(S) such that y(¢) converges to x (resp.to y)as ¢ goes to —oo (resp. +00).

Gardiner and Masur have constructed [21] another compactification clgy 7 (S) of T(S),
using extremal lengths instead of hyperbolic lengths, by taking the closure of the image
of the embedding

T(S) > PRS, x> R*(Exty(c)"/?)ces

in the projective space PR®. We will denote by dgm7 (S) := clgm T(S) ~ 7 (S) the
Gardiner—Masur boundary. Liu and Su have identified the horoboundary of (7(S), d7)
with the Gardiner—Masur boundary [39]. There exists an injective map from PMF
to dgm7 (S), whose restriction to PMF is a homeomorphism onto its image [45,
Theorem 2]. In particular, the Busemann cocycle 8 on dgm7 (S) restricts to a contin-
uous cocycle (again denoted by ) on PMF. Miyachi also proved [45, Corollary 1]
that for all F' € PMF), all Teichmiiller rays with vertical foliation equal to F' converge
to F in dgm7 (S). For all F € PMFq, the horofunction /g associated to F is given,
forall ze 7(S), by

rle) =g sy e —togsup LS

The curve graph The curve graph C(S) is the simplicial graph whose vertices are
the isotopy classes of essential simple closed curves on §', in which two vertices are
joined by an edge whenever there are disjoint representatives in the isotopy classes
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of the corresponding curves. We denote by d¢ the simplicial metric on C(S). Masur
and Minsky proved in [42] that (C(S), d¢) is Gromov hyperbolic, and that an element
® € Mod(S) acts loxodromically on C(S) if and only if ® is a pseudo-Anosov
mapping class. There is a coarsely Mod(S)—equivariant, coarsely Lipschitz map
w: T(S) — C(S), which sends every point x € T(S) to the isotopy class of one of
the essential simple closed curves with minimal hyperbolic length in (S, x). Masur
and Minsky also proved in [42] that w—images of Teichmiiller geodesics are uniform
unparametrized quasigeodesics in C(.5).

The Gromov boundary of the curve graph was identified by Klarreich [36] with the
space of equivalence classes of arational foliations, two arational foliations being
equivalent if they have the same topological support, and only differ by their transverse
measure. Klarreich also proved that there is a well-defined Mod(.S)—equivariant map

v PMFo — C(S) U deoC(S)

sending any element in S to the corresponding vertex of C(S), and such that for
all x € UE and all sequences (x,)nen € T(S)N converging to x, the sequence
(7w (xn))nenN converges to ¥ (x) € dooC(S).

Random walks on mapping class groups We finish this section by reviewing a
result of Kaimanovich and Masur [30] about random walks on Mod(S). A subgroup
H C Mod(S) is nonelementary if it contains two pseudo-Anosov mapping classes that
generate a free subgroup of H. A probability measure on Mod(S) is nonelementary
if the subsemigroup of Mod(.S) generated by the support of p is a nonelementary
subgroup of Mod(.S). In view of the definition of nonelementarity in Section 2, this is
equivalent to nonelementarity with respect to the action on the curve graph C(S).

Theorem 3.3 (Kaimanovich and Masur [30, Theorem 2.2.4]) Let i be a nonele-
mentary probability measure on Mod(.S). Then for P—ae sample path ® := ($,),eN
of the random walk on (Mod(S), 1), the sequence (®;,1.0),en converges to a point
bnd(®) € UE. The hitting measure v* on PMF, defined by letting

V*(S) = P[bnd(®) € S|

for all measurable subsets S € PM.F, is nonatomic, and it is the unique [i—stationary
measure on PMF.

3.2 Relating the length cocycle to the Busemann cocycle

Let o: Mod(S) xS — R be the length cocycle, defined by letting

o(d,c) :zlog%
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for all ® € Mod(S) and all ¢ € S, where o is a fixed basepoint in C(S). The following
proposition will enable us to get control over the length cocycle in terms of the Buse-
mann cocycle. We recall that /1, denotes the horofunction in 957 (S) associated to c.

Proposition 3.4 For all € > 0, there exists C > 0 such that for all ¢ € § and all
z € T(S)¢, one has
()] -
C.
lo(c)

Proof It follows from work by Minsky [44, Lemma 4.3] that there exists C; > 0 such
that for all z € 7(S)€ and all ¢ € S, one has

|log(l2(c)) — & log(Ext;(c))| < Ci.
Hence for all z € T(S)€ and all ¢ € S, one has

—log =~

log su ic.a) —log su z(c,a))‘ <2(C;.
= (loz s 7y 1o !
By Proposition 3.1, together with the fact that i («, y) = [, («) for all y € T(S) and
all @ € S, we know that there exists C, > 0 such that

log su Heny) —log su Heny) <(C
facs L@ Bl L@
for all y € T(S). Using the continuity of the extension of the intersection form to
the boundary, we will show that this is also true if y € T(S) is replaced by & € MF:
indeed, if og € S, then there exists y € 7(S) such that

o i(g’QO)__lo i(y,ao)
‘ ETe(ao) B Te(eo)
and (£.0) i(y.0)
1 g0 iy, ’<c
“’gfe“fx L(a) % gem Te(@)
Therefore,

o fy - s o <

and since this is true for all g € S we get

0 <logsu He§) —log su He.8) <3(C,.
facs @) Fagt L@
By applying this observation to both x = z and x = o0, we get the existence of C3 > 0
such that for all z € 7(S)€ and all ¢ € S, one has
_ i(c,a) i(c,a) ‘<
(log sup 1.(@) log sup Io(@) ) <C;

AEW; A€o
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In addition, when z € T(.S)¢, all curves in a short marking (. (including the transverse
curves) coarsely have hyperbolic length 1, up to a bounded multiplicative error; see eg
[48, Section 3.1]. Therefore, there exists C4 > 0 such that for all z € 7(S)€ and all
c € S, one has

SUPyep. l.(C,Ol) <c..

SUPyrey, i (¢, ')

Finally, in view of [38, Proposition 3.1], there exists Cs > 0 such that for all z € T(.S)
and all ¢ € S, one has

& Y i@ = 1) = G5 Y i a)k@,
5

aEU; aEU;

&) he(z) —log

where the curve « is the transverse curve to the curve « to the short marking (. One
derives that

& sup (i(e, @) @) < Lx(e) = Cs( > zz@) sup i (¢, ).

5 a€u; aem, A€W,

Using again the fact that all curves in p, coarsely have length 1, one can therefore
deduce that there exists Cg > 0 such that for all z € 7(S)€ and all ¢ € S, we have

(6) log(/;(c)) —log( sup i(c,a))| < Cs.
OCEMU
The claim follows from the estimates (5) and (6). m|

As a consequence of Proposition 3.4 applied to z = ®~ !0, we obtain the following:

Corollary 3.5 There exists C > 0 such that for all ® € Mod(S) and all ¢ € S,
1B(®@,c) —0(P,0)[ = C. m

3.3 A deviation principle in Teichmiiller space

In [33], Karlsson established a law of large numbers for Mod(S'). This is stated in the
case where x € S is a simple closed curve on S, however Karlsson’s proof extends
to the case where x € M. We fix once and for all a basepoint 0 € T(S). We recall
that i denotes the intersection form on MJF X T(S).

Theorem 3.6 (Karlsson [33, Corollary 4]) Let u be a nonelementary probability
measure on Mod(S) with finite first moment with respect to dy, and let A be the drift
of the random walk on (Mod(S), i) with respect to dr. Then for all x € MF and
P-ae sample path of the random walk on (Mod(S), ), one has

A= lim %log i(®Py.x,0).

n——+00
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We deduce the following deviation estimate for the realization in 7 (S) of the random
walk on (Mod(S), u).

Proposition 3.7 Let y be a nonelementary probability measure on Mod(S) with
finite second moment with respect to dr, and let A be the drift of the random walk
on (Mod(S), i) with respect to d7. Then for every € > 0, there exists a sequence
(Cp)nen €' (N) such that for all n € N and all ¢ € S, one has

u*”({@ € Mod(S) : |log 1o(®(c)) —nk‘ > en}) <Cy.

lo(c)
Proof Let o: Mod(S) x PMF — R be the continuous cocycle defined by
. i($.x,0)
o(®d, x) :=log ix.0)

for all ® € Mod(S) and all x € PMF. Theorem 3.6 states that for all x € PMF and
P—ae sample path of the random walk on (Mod(S), i), one has
lim lcr(an,x) =A.

n—>+oo

Birkhoff’s ergodic theorem, in the form provided by Proposition 1.4, then implies that

/ o(P,x)du(®)dv(x) =A,

Mod(S)xPMF

where v denotes the unique p—stationary probability measure on PAMF . Proposition 3.7
follows by applying the deviation estimate of Benoist and Quint (Proposition 1.3) to
the cocycle o (square-integrability of oy, follows from the fact that o, (P, x) =
drh(®.0,0) for all ® € Mod(S)). |

We now establish an analogue of Proposition 2.8 for the realization in 7(S) of the
random walk on (Mod(S), i). In the following statement, for all ® € Mod(S), we let

k7 (®) :=d7(d.0,0).

Proposition 3.8 Let i be a nonelementary probability measure on Mod(S) with
finite second moment with respect to dy. Let A be the drift of the random walk
on (Mod(S), i) with respect to dr. Then for every € > 0, there exists a sequence
(Cp)nen € [1(N) such that foralln € N,

WD e Mod(S) : [k7(P) —nkr| = en}) < Cy.

Proof In view of Proposition 3.2, it is enough to prove the analogous statement
where d is replaced by dty in the definition of k. Proposition 3.8 therefore follows
from Proposition 3.7 applied to each of the finitely many curves in , given by
Proposition 3.1. a
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3.4 Lifting estimates from C(S) to 7(S)

3.4.1 Deviation estimates for the Gromov product: hypothesis (H2) We will now
check hypothesis (H2) from Theorem 1.6 for the Gromov product on the horoboundary
of T7(S).

Proposition 3.9 Let ;1 be a nonelementary probability measure on Mod(S), and
let v* be the unique [i—stationary probability measure on PMF. Then there exist
o > 0 and a sequence (Cy)nen € 1 (N) such that for all x € PMF, one has

VE({y € PMFq | (x]y)o Z an}) < Cy.

The strategy of our proof of Proposition 3.9 will consist in /ifting to 7 (S) the analogous
estimate for the Gromov product on C(S'). In order to make the lifting argument possible,
we will appeal to a contraction property for typical Teichmiiller geodesics. A similar
strategy was already used in [14] for proving a spectral theorem for the random walk
on Mod(S).

Let K > 0 be a constant such that all w—images of Teichmiiller geodesics are (K, K)-
unparametrized quasigeodesics in C(S). We fix once and for all a large enough
constant x > 0 such that all triangles in C(S) whose sides are (K, K)—quasigeodesics,
are x—thin (in particular, « is assumed to satisfy the conclusion of Proposition 2.12).
We equip 7(S) with the Teichmiiller metric d7. Let I be a Teichmiiller geodesic
segment. Given B, C > 0, we say that I is (B, C)-progressing if diam(gy(I) < B
and diam¢ sy (m (1)) = C. Given D, t >0, we say that [ is (D, t)—contracting if for all
geodesic segments J in 7(S),if (/) and 7 (J) fellow travel up to distance « in C(S)
(with a slight abuse of terminology, as we are identifying (/) and 7(J) with their
parametrizations), then there exists J; C J at dr—Hausdorff distance at most D from /7,
such that 7 (J;) has diameter at least diam(zz (7)) — 7 in C(S). The following proposi-
tion, established in [14], essentially follows from work by Dowdall, Duchin and Masur.

Proposition 3.10 (Dowdall, Duchin and Masur [15, Theorem A]; Dahmani and
Horbez [14, Proposition 3.6]) There exist Cy, T > 0 such that for all B > 0, there
exists D > 0 such that for all C > Cy, all (B, C)—progressing Teichmiiller geodesic
segments are (D, t)—contracting.

We fix once and for all the constants Cy, T > 0 given by Proposition 3.10. We say that /
is D—supercontracting if for all geodesic segments J in 7(S), if 7(/) and 7 (J) fellow
travel up to distance « in C(S), then J contains a (D, t)—contracting subsegment.

Corollary 3.11 There exists C > 0 such that for all B > 0, there exists D > 0 such
that all (B, C)-progressing Teichmiiller geodesic segments are D—supercontracting.
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Proof Let C > Cy+rt. If I is (B, C)—progressing and J is such that 7 (/) and 7 (J)
fellow travel up to distance «, then in view of Proposition 3.10, there exists a subsegment
J1 € J at dr—Hausdorff distance at most D from I, whose m—image has diameter
at least C — 7. In particular, the segment J; is (B+2D, C—t)—progressing. Since
C — 1 > Cy, Proposition 3.10 applies to Jy, showing that I is D’—supercontracting
for some D’ > 0 only depending on B and C. a

From now on, we fix C > 0 provided by Corollary 3.11. We now assume that the
basepoint in C(S) is the w—image of the basepoint in 7(S) (we will denote both of
them by 0). We recall from Section 2.3 that 7¢ ¢(s) denotes a (1, K)—quasigeodesic
ray (where K is a universal constant) from o to the limit point in dooC(S) of the
sequence (®,L.0)yenN -

Proposition 3.12 Let pu be a nonelementary probability measure on Mod(S) with
finite second moment with respect to dr.

Then there exist constants B, # > 0 and a sequence (Cy)nen € ['(N) such that the
probability that the Teichmiiller segment [0, ®;!.0] contains a (B, C)—progressing sub-
segment whose w—image in C(S) fellow travels a subsegment of t¢ ¢(s)([fn, +00))
up to distance k , is at least 1 — Cy,.

Proof We denote by A¢ (resp. A7) the drift of the random walk on (Mod(S), i) with
respect to de (resp. dr). Welet B be a positive real number greater than SCA1/Ac. We
denote by y,.¢: [0, k7(Py)] — T(S) the parametrization of the Teichmiiller segment
from o to ®, 0.

We first claim that there exists a sequence (Cy)nen € /!(N) such that for all n € N,
with probability at least 1 — C,, the following hold:

kcBn N
5C

L4 KT((Dn) = )\7’1’1 + B.

i Kc(q)n) > %)\.cl’l.

e moyue(0, t2(®)]) fellow travels a subsegment of 7g ,c(s) up to distance «,
where #2(®) > 0 is the infimum of all real numbers such that 7 o Yn, ([0, 12(®))

has dc—diameter at least %Acn.
The first conclusion can be ensured by Proposition 3.8, the second by Proposition 2.8,
and the third by Proposition 2.11.

Now, we claim that in this situation, denoting by #!(®) > 0 the infimum of all
real numbers such that 7 o . ([0, 7} (®)]) has dc—diameter at least %Acn, the seg-
ment y,, ¢ ([, (@), 22 (®)]) contains a (B, C)-progressing subsegment whose 7—image
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fellow travels a subsegment of 7 ¢(s) up to distance . Proposition 3.12 will follow
from this claim (with 8 := %Ac).

To prove the claim, we subdivide the Teichmiiller segment y;, ¢ (7} (®),72(®)]) into
[k7(Dy)/ B subsegments of dy—length at most B, whose w—images all fellow travel
some subsegment of ¢ ¢(s) up to distance k. If none of these segments had a 7—
image of diameter at least C, then the image 7 o v, ¢ (£} (®),22(®)]) would have
dc—diameter at most

Kk (Dy) ArCn  Aen  2Aen
AT T ol il ,
( B +) =" T5 =75

a contradiction. The claim follows. O

We recall from Theorem 3.3 that for P—ae sample path ® = ($,),en of the random
walk on (Mod(S), ), the sequence (CID;I.O),,GN converges to a point bndy(®) € UE.
We denote by ¢ 7 the Teichmiiller ray from o to bnd7(®). Notice that the 7—image
of ¢ 1 fellow travels 7 ¢(s) up to distance «.

Proposition 3.13 Let . be a nonelementary probability measure on Mod(S) with
finite second moment with respect to dr.

Then there exist constants D, o, 8 > 0, and a sequence (Cy)nen € ['(N), such that
the probability that te ([0, an]) contains a (D, t)—contracting subsegment whose
m—image lies at dc—distance at least fn from o is at least 1 — Cp,.

Proof Let B, > 0 be the constants given by Proposition 3.12. Let D > 0 be the
constant corresponding to B provided by Corollary 3.11. Let A be the drift of the
random walk on (Mod(S), u) with respect to d7. Propositions 3.8 and 3.12 imply that
there exists a sequence (Cp)nen € /' (N) such that with probability at least 1—C,,, the
Teichmiiller segment [0, ®;, L. 0] has length at most 2An, and contains a subsegment 1
whose m—image lies at do—distance at least Sn from o, which is (B, C)—progressing,
and such that 7(/) fellow travels the m—image of a subsegment J of ¢  up to
distance «. In view of Corollary 3.11, the segment I is D—supercontracting. This
implies that J contains a (D, t)—contracting subsegment. |

Proof of Proposition 3.9 Let x € PMFg, andlet D, o, 8> 0 and (Cy)pen €11(N)
be as in Proposition 3.13. We will show that, for all n € N,

P[(x|bndr(®)), <2an] > 1—Cy.

Using nonatomicity of the hitting measure v* and Proposition 3.13, we get the existence
a measurable subset X of the path space, of measure at least 1 — C,, such that for
all ® € X', we have bnd7(®) € PMFo~{x}, and the segment 7 ([0, n]) contains a
(D, t)—contracting subsegment J such that 7 (J) lies at do—distance at least Sz from o.
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In view of Proposition 2.12, we can also assume that for all ® € X, the Teichmiiller
geodesic line (or ray) from x to bnd;(®) contains a subsegment whose w—image
fellow travels 7 (J) up to distance k. One can thus find a point y € [x, bndy(®)] and
apoint )’ € tg 7([0, n]), such that d7(y, y’) < D. From now on, we let ® € X.

Let y: R — T(S) be a parametrization of the Teichmiiller line from x to bnds(®).
Then

(elbad7(®))g = —3 _inf T () (2) + (=),

with the notation from Section 1.2. It then follows from the triangle inequality that
the infimum in the above formula is achieved at any point lying on the image of y.
In particular, one has

(x| bnd7(®))o = —5 (1x () + htona (@) (1))

Since tg (k) also converges to bnds(®), using Miyachi’s result [45, Corollary 1]
and the identification between the horofunction boundary and the Gardiner—Masur
boundary, we have (all limits are taken as k& goes to +0c0, and we write d instead
of d for ease of notation) that

—2(x| bnd7(®))o
= lim[d(y, y(—k)) + d(y, e, 7(k)) —d(o,y(—k)) — d(0, te 7(k))]
> lim[d(y. y(~K)) + (d('. 7o 7 (k) = D) = d(0. y (~k)) — d (0. 7 7 (K)) ]
= lim[d(y,y(=k)) —d(o.y(—k))| = d(0,y") = D
> —d(o,y)—d(o,y") =D
> —2d(o,y")—2D
> —2an—2D.
This implies that
(x| bnd7(®)), <an+ D,

and concludes the proof of Proposition 3.9. a

3.4.2 Mean value of the Busemann cocycle: hypothesis (H1) Using similar argu-
ments as in the proof of Proposition 3.9, we will now establish hypothesis (H1) from
Theorem 1.6 for the Gromov product on the horoboundary of 7(S): this is the content
of Corollary 3.15 below.

Proposition 3.14 Let 1 be a nonelementary probability measure on Mod(S). For all
€ > 0, there exists M > 0 such that for all x € PMJF, one has

P[sup 1B(Dy, x) —x(Dy)| < M] >1—e.
neN
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Proof It suffices to show that for all x € PMFy and P—ae sample path (®,),en of
the random walk on (Mod(S), i), one has

sup |B(Pp, x) —k(Pp)| < 400.

neN
We observe that there exists D > 0 such that for all x € PMFy and P-ae sample path
® = (D,),en of the random walk, the w—image of the Teichmiiller geodesic from x
to bnd7(®) crosses the m—image of a (D, t)—contracting subsegment / of ¢ 7 up
to distance k. This observation relies on the fact that P—almost surely, the Teichmiiller
ray from o to bndy(®) contains infinitely many (D, t)—contracting subsegments: this
fact was established in [14, Proposition 3.11]. In particular, there exists a point z € 1
such that for all n € N sufficiently large, both the Teichmiiller segment [0, @), %.0] and
the Teichmiiller ray from @, .0 to x pass at bounded distance from z. So forall n € N
sufficiently large, the difference |8(®,, x) —k(Py)| is equal to |y (z) — d7 (o, z)| up
to a bounded error (by a similar computation as in the proof of Proposition 3.9), from
which the claim follows. a

Corollary 3.15 Let 1 be a nonelementary probability measure on Mod(S) with finite
first moment with respect to d7. Let A be the drift of the random walk on (Mod(S), )
with respect to dt. Let v be the p—stationary probability measure on PMJF. Then

/ B(P, y) diu(P)dv(y) = A.
Mod(S)xPMFo

Proof Proposition 3.14 implies that for all y e PMF and P—ae sample path (D) ,enN
of the random walk on (Mod(S), ), one has

lim l,B(CID,,,y) =A.

n—>+oo N

Corollary 3.15 then follows by applying Birkhoff’s ergodic theorem, in the form
provided by Proposition 1.4. a

3.5 Central limit theorem

We now complete the proof of the central limit theorem for mapping class groups.

Theorem 3.16 Let S be a closed, connected, oriented, hyperbolic surface, and let p be
a hyperbolic metric on S. Let (. be a nonelementary probability measure on Mod(S)
with finite second moment with respect to the Teichmiiller metric. Let A be the drift of
the random walk on (Mod(S'), u) with respect to d.
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Then there exists a centered Gaussian law Ny on R such that for every compactly
supported continuous function F on R, and all essential simple closed curves ¢ on S,
one has, uniformly in c,

7 (log [o(®(c)) —nA
Mod(S) \/ﬁ

Proof In view of Corollary 3.5, it is enough to prove a central limit theorem for the
Busemann cocycle 8, ie show that there exists a gaussian law N, on R such that for
every compactly supported continuous function F on R, and all x € PMF, one has

) B(D, x)—n “n _
L A G e LML B AT

uniformly in x € PMF. In view of Proposition 3.14, it is enough to prove that there
exists x € PMF, for which the limit holds. Since the Busemann cocycle f satisfies
hypotheses (H1) (Corollary 3.15, applied to the nonelementary probability measure i)
and (H2) (Proposition 3.9) from Theorem 1.6 (with Y~ =Y T = PMF), the result
follows from Theorem 1.6. |

lim
n——+00

)du*”(CIJ): fR F(t)dN, ().

4 Central limit theorem on Out(Fy)

Let N > 2. The goal of this section is to establish a central limit theorem on Out(Fy)
(Theorem 0.2). The proof will follow the same outline as in the mapping class group
case; the main novelties come from the need to take care of asymmetry of the metric
on CVy, which implies in particular that we will only have a one-sided version of
Corollary 3.11 in the context of Out(Fy).

4.1 Background on Out(Fy)

Outer space and its metric Outer space CVy was introduced by Culler and Vogtmann
in [13], and can be defined as the space of equivalence classes of free, minimal,
simplicial, isometric Fy—actions on simplicial metric trees, two trees being equivalent
whenever there exists an Fy—equivariant homothety between them. Unprojectivized
outer space cvy is defined in a similar way, by considering trees up to F—equivariant
isometry, instead of homothety. The group Out(F7) acts on both CVy and cvy on
the right by precomposing the Fa—actions. These Out(F)—actions can be turned
into left actions by letting ®.7 := T.®~! for all ® € Out(Fy) and all T € CVy.
Given € > 0, the e—thick part CVy, is the subspace of CVy made of those trees 7'
such that the volume-one representative of the quotient graph 7'/ F does not contain
any embedded loop of length smaller than €.
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Outer space comes equipped with a natural asymmetric metric dcv,, [18], the distance
between two trees 7, T' € CVy being equal to the logarithm of the infimal Lipschitz
constant of an Fy—equivariant map from the covolume-one representative of 7, to the
covolume-one representative of 7. The Out(Fp )-action on CVy is by isometries for
this metric. White has proved (see [18, Proposition 3.15] or [1, Proposition 2.3]) that

dCVN (T, T/) — log Sup ”g”T/
geFy~{e} 1€l

for all T, T’ € CVy, identified with their covolume-one representatives in the above
formula. In addition, the supremum in the above formula can be taken over a finite
set Cand(7") that only depends on 7. Elements in Cand(7") are called candidates
for T, they are primitive elements of F (recall that an element of Fy is primitive if
it belongs to some free basis of Fy ).

Currents on free groups Let 32 Fy := 0Fy x 0Fy ~ A, where dFy is identified
with the Gromov boundary of a Cayley tree Ry of Fn, and A denotes the diagonal
subset. A current on Fy is an Fy—invariant Borel measure on 92 Fy that is finite on
compact subsets of 32 Fr. We denote by Curr the space of currents on Fy , which is
topologized as in [31]. Every g € Fy which is not of the form Wk for any h € Fy and
k > 1 determines a rational current ng, where for all closed-open subsets S C P Fy,
the number 7 (S) is the number of Fy—translates of the axis of g in Rg, whose pairs
of endpoints belong to .S. The group Out(Fx) acts on the set of currents on the left
in the following way: given ® € Out(Fy), a current 7, and a compact set K C 92 Fy,
we let ®(n)(K) :=n(¢p~1(K)), where ¢ € Aut(Fy) is any representative of ®. The
length pairing between trees in cvy and elements of Fp extends continuously [32] to
an intersection pairing {-,-): cvy X Curry — R 4.

Forward and backward horoboundaries of outer space We denote by Py the
collection of all primitive elements of Fy . The primitive compactification CVyP"™
was introduced in [29, Section 2.4] by taking the closure of the image of the embedding

i:CVy — ]P’RPN, g R*(Hg”T)gePN’

in the projective space PR”™ . The forward horofunction compactification of CVy was
identified in [28, Theorem 2.2] with the primitive compactification CVxP"™ . This is a
quotient of the Culler-Morgan compactification CVy, which was introduced in [12],
and identified by Cohen and Lustig [11] and Bestvina and Feighn [5] (see also [27])
with the space of equivariant homothety classes of very small minimal Fy—trees, ie
trees whose arc stabilizers are either trivial, or maximally cyclic, and whose tripod
stabilizers are trivial. The fibers of the quotient map from CVy to CVyPi™
described in [29].

were
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Among trees in dCVy := CVy ~CVy, arational trees will be of particular interest
to us. These are defined in the following way. A subgroup A C Fy is a free factor
if there exists B C Fy such that Fy = Ax B. A tree T € dCVy is arational if
no proper free factor of F has a global fixed point in 7', and the action of every
proper free factor of F on its minimal subtree in 7 is free and simplicial. We denote
by UE the subspace of dCVy made of those arational trees 7 which are both uniquely
ergometric and dually uniquely ergodic, ie those that admit, up to homothety, a unique
length measure (see the definition in [24, Section 5.1], attributed to Paulin) and a unique
geodesic current n € M satlsfylng (T, n) =0 (we say that n is dual to T'). We note
that the quotient map from CVy to CVyP™ is one-to-one in restriction to the set of
trees with dense orbits [29], and in particular, in restriction to UE.

Properties of the backward horoboundary d; CVy were also investigated in [28,
Section 4]. Backward horofunctions are described in terms of geodesic currents on Fy .
We denote by M the minimal set of currents, defined in [41] as the closure of the
set of rational currents associated to primitive conjugacy classes. Given a finite set
S € My, we define a function fg on CVy by setting

sups (7T, n)
supg {0, n)

forall 7€ CVy (here again trees are identified with their covolume-one representatives).
By [28, Proposition 4.5], for all £ € 9;, CVy, there exists a finite set S € M such that
& = fs. For all trees T € UE with dual current 7, and all geodesic lines y: R — CVy
such that lim;—, o, y(t) = T in the Culler—-Morgan compactification CVy, one has
lim; o ¥ (t) = f[5) in CVy U 35, CVy ; see [28, Remark 4.6].

Is(T) :=log

Folding lines in outer space A nice collection of paths in outer space is the collection
of so-called folding lines, whose definition we now review. A morphism between
two R—trees 7 and 7’ isamap f: T — T’, such that every segment in 7' can be
subdivided into finitely many subsegments, in restriction to which f is an isometry.
Every morphism defines a partition of the set of connected components of 7" ~ {x}
(called directions), at each point x € T': two directions belong to the same class of the
partition if and only if their f—images overlap in 7”. The data of all these partitions is
called a train-track structure on T. A morphism f: T — T’ is optimal if there are at
least two distinct equivalence classes of directions at every point in 7', and f realizes
the infimal Lipschitz constant of an Fy—equivariant map from 7T to T".

An optimal folding path in cvy is a continuous map y: I —cvy, with / CR an interval,
together with a collection of Fy—equivariant optimal morphisms f; ;: () — y(t')
forall t <¢', such that f; ;= fy o frpv forall t <t’ <t”. Itis a greedy folding path
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if for all ¢y € R, there exists € > 0 such that for all ¢ € [y, ty + €], the tree y(¢) is
obtained from y (#y) by identifying two segments of length € in y(¢y) whenever they
have a common endpoint, and have the same fy, ,—image. The projection to CVy of a
(greedy) folding path in cvy will again be called a (greedy) folding path.

Any two trees T, T’ € CVy are joined by a (nonunique) geodesic segment, which is
the concatenation of a segment contained in a simplex of CVy (ie the subspace of
CVy made of all trees obtained by only varying the edge lengths of 7"), and an optimal
greedy folding path. A geodesic segment obtained in this way will be called a standard
geodesic segment. If T' € UE, then one can similarly find a (nonunique) standard
geodesic ray in CVy starting at o and limiting at 7", consisting of the concatenation
of an initial segment contained in a simplex, and an optimal greedy folding ray; see
[7, Lemma 6.11]. Given any two distinct trees 7', T’ € UE, there exists a (nonunique)
optimal greedy folding line y: R — CVy such that y(¢) converges to T (resp.to T”)
as t goes to —oo (resp. +00), as follows from the work of Bestvina and Reynolds [7,
Theorem 6.6 and Lemma 6.11].

The free factor graph The free factor graph FFy is the simplicial graph whose
vertices are the conjugacy classes of proper free factors of Fpr, in which two vertices
[A] and [B] are joined by an edge whenever there exist representatives 4, B in the
corresponding conjugacy classes, such that either A & B or B & A. The graph FFy is
Gromov hyperbolic; see Bestvina and Feighn [6]. The group Out( ) has a natural left
action on FFy . There is a natural coarsely Lipschitz, coarsely Out(Fy )—equivariant
map w: CVy — FFy, which sends any tree 7' € CVy to a proper free factor 4
such that T collapses to a tree T’ in which A4 fixes a point. Bestvina and Feighn
also established in [6] that w—images of standard geodesic lines in CVy are uniform
unparametrized quasigeodesics in FFy .

Bestvina and Reynolds [7] and Hamenstiddt [26] independently described the Gromov
boundary dFFy as the space of equivalence classes of arational trees in dCVy, two
trees being equivalent whenever they have the same underlying topological tree (and
only differ by the metric). In particular, there is a continuous Out( F )—equivariant
map V: UE — JooFFy, such that for all T € UE, and all sequences (Sy)ueN € CV}\\,I
converging to T (for the topology of CVy ), the sequence (7 (Sy))neNn converges
to Y (T') (for the topology of FFy U dsoFFn).

Review on projections to folding paths Let y: I — CVy (where I C R is an inter-
val) be an optimal greedy folding path determined by a morphism /. The morphism f
determines train-track structures on all trees y(¢) with ¢ € I. A segment [a, b] C y(¢)
is legal if for every x € J, the intervals [a,x) and (x, b] belong to components
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of y(¢) ~ {x} in distinct equivalence classes of the train-track structure. Following
Bestvina and Feighn [6], for all g € Py, we define right,,(g) as the infimal 7 € I such
that every segment of length Mpr in the axis of g in y(¢), contains a legal subsegment
of length 3 (here Mg is the constant defined in [6, Section 6], which only depends
on N ). We then let
Pr,(§) := y( sup righty(g))
g€Cand(S)

for all S € CVy . The following lemma relies on the work of Bestvina and Feighn [6,
Section 4]; it was established as such in [14, Lemma 4.7].

Lemma 4.1 (Bestvina and Feighn [6]) There exists K¢ > 0 (only depending on N)
such that for all greedy folding paths y: I —CVy, all g € Py, and all t,t' > right, (g)
satisfying t < t’, one has

Igllyan| _ %

devy (Y (1), y(t") —log o | =
y(t

The Bestvina—Feighn projection satisfies the following contraction property.

Lemma 4.2 (Bestvina and Feighn [6, Proposition 7.2]) There exists Dy > 0 such that
for every standard geodesic line y: I —-CVy,andall H, H' € CVy, if dcyy (H, H') <
devy (H,3(y)), then dppy (7 (Pry, (H)), n(Pry,(H'))) < D;.

The following lemma of Dowdall and Taylor, relates the Bestvina—Feighn projection and
the closest-point projection in FFp;. Given an optimal greedy folding path y: I —CVy,
we denote by ny., a closest-point projection map to the image of w oy in FFy.

Lemma 4.3 (Dowdall and Taylor [16, Lemma 4.2]) There exists D, > 0 such that

drry (70 (Pry (H)), nxoy (1 (H))) < D3

for all optimal greedy folding paths y and all H € CVyy.

Random walks on Out(Fy) A subgroup H C Out(Fy) is nonelementary if H is
not virtually cyclic, and does not virtually fix the conjugacy class of any proper free
factor of Fp . A probability measure on Out(Fy) is nonelementary if the subsemi-
group generated by its support is a nonelementary subgroup of Out(Fy). With the
terminology from Section 2, this is equivalent to nonelementarity with respect to the
action on the free factor graph FFy .
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Proposition 4.4 (Namazi, Pettet and Reynolds [47, Theorem 7.21]) Let i be a
nonelementary probability measure on Out(Fp) with finite first moment with re-
spect to dcyy, . Then for P—ae sample path ® := (®,),en of the random walk on
(Out(Fy), 1), and any o € CVy, the sequence (®;;'.0),en converges to a point
bnd(®) € UE. The hitting measure v* defined by setting

v*(S) := P(bnd(®) € 5)

for all measurable subsets S € dCVy is nonatomic, and it is the unique [iL—stationary
probability measure on dCVy; .

It follows from the description of ;" CVy as a quotient of the Culler-Morgan boundary
that v* can also be viewed as the unique fi—stationary probability measure on 9 CVy .

4.2 Progress and contraction for folding paths

In this section, we will establish a contraction property for folding lines in outer space
(Proposition 4.6 below, which is a variation on [14, Proposition 4.17]). This will play
the same role in our proof of the central limit theorem as Corollary 3.11 in the mapping
class group case, though we only get a one-sided version in the Out(Fx) context.

Let ¥ > 0 be a sufficiently large constant, such that all quasigeodesic triangles in FFy
whose sides are w—images of folding lines in outer space, are k—thin (in particular,
k is assumed to satisfy the conclusion of Proposition 2.12, if K is a constant such
that w—images of folding lines are (K, K)—unparametrized quasigeodesics). Given
D > 0, a geodesic line y: R — CVy and a subsegment / = [a, b] C R, we say that y
is D—bicontracting along I if for all geodesic segments y’: [a’,b'] — CVy, if m oy’
contains a subsegment which fellow travels 7 o |7 up to distance «, then there exists
t € [d’, b'] such that dé{,rz (y(a),y’(t)) < D. We say that y is D-right-contracting
along I if the above holds for all geodesic segments y” which are further assumed to
be such that y’(b’) belongs to the image of y and lies to the right of y;;.

Given B,C > 0, we say that a geodesic segment y: I = [a,b] - CVy is (B, C)-
progressing if dcvy (v (a), y(b)) < B and woy([) has dpp,—diameter at least C. The
following lemma is based on an observation due to Dowdall and Taylor [16, Lemma 4.3].
We include a proof for completeness.

Lemma 4.5 (Dowdall and Taylor [16, Lemma 4.3]) There exists Cy > 0 such that
for all B > 0, there exists € > 0 such that for all C > Cy, if y: [a,b] - CVy is a
(B, C)—progressing geodesic segment, then y (a) € CVy,.
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Proof Let € <exp(—B), and assume by contradiction that y(a) ¢ CVy;: there exists
g € Fy represented by a loop of length smaller than € in the volume-one representative
of y(a)/Fn. Let t € [a, b] be such that dggy (7 o y(a), w o y(¢)) = 11 (this exists
as soon as Cp is sufficiently large). Then | g, ) = 1 (see the argument in [16,
Lemma 4.2] for the precise constant 11). Hence

B = devy (v (@, v (1)) = log +

(the first inequality follows from the fact that y is (B, C)—progressing, and the second
follows from White’s formula for the distance on CVj ). This is a contradiction. O

Proposition 4.6 There exists C > 0 such that for all B > 0, there exists D > 0 such
that the following holds.

Lety: R4 —CVy beageodesicray. Let I CR be an interval such that y|y isa (B, C)-
progressing optimal greedy folding path. Then y is D-right-contracting along I .

The proof of Proposition 4.6 is a variation on the argument from [14, Proposition 4.17]:
in [14], the folding path y was supposed to satisfy a stronger condition, but the
conclusion was that y is D-bicontracting along 1.

Proof The proof is illustrated in Figure 1. Let I =[a, b] and C > 2k + D1 +2D,+Cy,
where Dy, D,, Cy > 0 are the constants from Lemmas 4.2, 4.3 and 4.5, respectively.
Let B > 0. Assume that y|; is (B, C)-progressing. Let y': [a’,b'] = CVy be a
geodesic segment such that y'(b") € y ([b, +00)), and there exists I'C [a’, b’] such that
o VIII/ fellow travels 7 o y|; up to distance k. We aim at showing that there exists
t € I’ such that déyvn;v (y(a),y'(t)) < D, where D is a constant that only depends
on B.

Let S:=y(a). As C > Cy and y|; is (B, C)-progressing, we have S € CVy,, where
€ := €(B) is the constant provided by Lemma 4.5. Hence by [2], there exists M > 0
(only depending on B) such that, for all y € CVy,

@) dé{,n; (S.y) =Mdcvy (3, S5).

As mo yl/I, fellow travels 7 o y|; up to distance «, there exists U € y’(I’) such
that dgpy (r(U), 7(S)) =< k. Therefore, dppy (nroy, (w(U)), 7(S)) < 2k, and by
Lemma 4.3 we have (writing Pry for Pry,, for ease of notation) that

(8) dFFN (JI(PI'] (U)), JT(S)) <2k + Dz.
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Let So € y(I) be a point closest to U in y([), and let U’ € y’(I) be a point lying to
the right of U on the image of y’, and such that

devy (U, U") = devy (U, y (1)) = devy (U, Sp).

Lemma 4.2 shows that dggy (7 (Pry(U)), w(Pr;(So))) < D;. By Lemma 4.3, we also
have drry (7(So), 7(Prr(So))) < D,. Together with (8), the triangle inequality then
yields drgy (7(So), 7(S)) < 2k + Dy +2D;. Recall that S, Sy € y(I), and Sy lies
to the right of S'. As C > 2k + D1 +2D; and y|7 is (B, C)-progressing, this implies
that dcvy (S, So) < B, and in view of (7) we obtain

© deyy (S, So) < MB.

Lemma 4.2 also shows that dggy (m(Prr(U”)), n(Pr;(U))) < Dy . Together with (8),
the triangle inequality then yields dggy (m(Pr7(U”)), 7(S)) < 2k + Dy + D;. This
implies as above that dcv,, (S, Pry;(U’)) < B, and hence, in view of (7),

(10) deyy (S, Pry(U") < MB.
Let now g € Py be such that
lgllpr; ()

gl

Let 8" := y'(b’) € y([b, +00)). Notice that Pry(U’) is necessarily to the right of
Pr, (U’) on the image of y (they may coincide), and S’ lies to the right of Pr;(U’).
Lemma 4.1, applied to the optimal greedy folding path y, shows that there exists
K¢ > 0 (which only depends on N ') such that

an devy (U, Prp(U")) = log

(12) devy (Pry (U'), 8y < log —8IS” o

gl )
By adding (11) and (12), we get
llls
lgllv

Then (10) shows that there exists K > 0 (which only depends on B and on the rank N
of the free group) such that

(13) devy (U’ Prp(U"))+deyy (Pr(U'), S") =Ko < log < devy (U', S").

(14) devy (U, S) +deyy (S, S")— K <dcvy (U, S).

Therefore, the total green length (the sum of the lengths of the segments SoU, SoU’
and So.S’) on Figure 1 is equal, up to a bounded error, to dcv,, (U, S”). This implies
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Py °.
-0~ . 4 >

S SoPr(U") sy

Figure 1: The situation (represented in CVy ) in the proof of Proposition 4.6

that dcyy (U’, S) is uniformly bounded. Precisely, we have

devy (U, S) <dcyy (U, S") —dcevny (S, S") + K
<dcvy(U', 8" —dcyy (U, S") +dcvy (U, S) + K
= —dcyy (U, U") +dceyy (U, S) + K
< —dcvy (U, U") +dcvy (U, So) + devy (So. S) + K
=dcvy (S0, 5) + K
<MB+K,

and therefore,
diy, (U',S) < M(MB + K)

as required, in view of (7). a

4.3 A deviation principle in outer space

Let p be a probability measure on Out(F) with finite first moment with respect
to dcv, . We recall that the drift of the random walk on (Out(Fy ), ) with respect
to dcvy,, is defined with the conventions of the present paper as being equal to the limit

. 1
e (30,0

for P—ae sample path (®;),en of the left random walk on (Out(Fy), i).

Theorem 4.7 (Horbez [28, Corollary 5.4]) Let n be a nonelementary probability
measure on Out(Fy) with finite first moment with respect to dcvy,, , and let A be the
drift of the random walk on (Out(Fy), ) with respect to dcv,, .

Then for all x € d, CVy and P-ae sample path (®,),en of the random walk on
(Out(Fy), i), one has
lim LB~ (@, x)=A.

n—>+oo N
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Proof With the notation from Section 4.1, we have x = f5 for some finite subset
S C My, and

supg (0, Pn1)

The conclusion of Theorem 4.7 was established in [28, Corollary 5.4] when S’ consists
of a single rational current, corresponding to a primitive conjugacy class in Fpy .
However, the proof from [28] extends in the same way to any singleton S, by noticing
that the supremum in the formula giving the distance between two trees in CVy can
be taken over all currents in My, if one uses the continuous extension of the length
pairing between conjugacy classes and trees to My x cvy . The conclusion then also
holds for any finite subset S € My . a

B (®n.x) = f5(®,'.0) = log

We derive the following large deviation principle for the Busemann cocycle on the
backward horoboundary of outer space, and for the function «cv, defined for all
® € Out(Fy) by

KCcvy (CD) = dCVN (CD. o, 0).
Proposition 4.8 Let ;u be a nonelementary probability measure on Out(Fy) with
finite second moment with respect to dcvy,, , and let A be the drift of the random walk

on (Out(Fy), u) with respect to dcv,, . Then for every € > 0, there exists a sequence
(Cn)nen € I (N) such that for all n € N and all x € 3, CVy , one has

w ({® € Out(Fy) : |B~ (@, x) —nA| = en}) < Cy.
In particular, one has

W ({® € Out(Fy) : |log | ®(g)ll —nA| = en}) < Cy
foralln € N and all g € Py, and

' ({® € Out(Fn) : |kcvy (P) —nk| = en}) < Cy.
Proof Theorem 4.7, together with Birkhoft’s ergodic theorem (in the form provided
by Proposition 1.4), implies that
| B7(®.) du(®) dv(x) = &
Out(Fn)xd5; CVN

for every p—stationary probability measure v on d;, CVy . The first assertion then fol-
lows from Proposition 1.3 (the fact that ﬁ;p e L%(G, 1) follows from (3) in Section 1).
The second assertion is a specification of the first to the case where x = fg, with S
consisting of a single rational current corresponding to the primitive element g. The
last assertion follows from the second, applied to each of the finitely many candidates

in Cand(o). a
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4.4 Lifting estimates from FFy to CVy

4.4.1 Deviation estimate for the Gromov product: hypothesis (H2) We will now
check hypothesis (H2) from Theorem 1.6 for the Gromov product on d;, CVy x 8,‘1" CVy.
The proof follows the same outline as in the mapping class group case (Section 3.4).

Proposition 4.9 Let ;. be a nonelementary probability measure on Out(Fy) with
finite second moment with respect to dcv,, , and let v* be the unique [iL—stationary
probability measure on 3} CVy . Then there exist a > 0 and a sequence (Cy)neN €
I1(N) such that for all x € UE C 35, CVy , one has

V*({y € f CVN | (x]3)o = an}) < Cp.

We assume that the basepoint in FFyy is the w—image of the basepoint in CVy (both are
denoted by 0). Recall from Proposition 4.4 that for P—ae sample path ® := (®,),eN
of the random walk on (Out(Fy), ), the sequence (®;,1.0),en converges to a point
bnd(®) € UE. We then let T be a standard geodesic ray from o to bnd(®), and for
all n e N, we let #,(®) € R4 be the infimum of all # € Ry such that

doyy (@, 10,1 (1) = inf devy (P}, 0, 76 ().
t'eR

Notice the image of wotg in FFy lies at bounded Hausdorff distance from any (1, K)-
quasigeodesic ray from o to bndgg, (®). We start by establishing the following lemma.

Lemma 4.10 Let i be a nonelementary probability measure on Out(Fy) with finite
second moment with respect to dcv,, . Then there exist K;, K, > 0 and a sequence
(Cp)nen € [1(N) such that

IP’[dCVN (0,79 (tn(®))) < K1n and dgpy (0, 7 0 Tg (1, (P))) = Kzn] > 1-0C,.
Proof Let A be the drift of the random walk on (Out(Fy ), ) with respect to dcvy,, .
In view of Proposition 4.8, there exists a sequence (Cp)nen € /1 (N) such that for all
n € N, there exists a measurable subspace X, of the path space with P(X,) > 1—C,,

and such that dcv, (0, ®,,1.0) < 2An for all ® := (Py)ren € Xy. Forall ® € X,
since 0 and ®;, 1.0 both belong to the thick part of CVy, we have

deyy (@, 1.0,0) <2M An

for some constant M > 0 only depending on the rank N of the free group [2]. Since
g (t,(®)) is a closest-point projection of @, 1.0 to the image of tg, we then have

devy (.0, 70 (tn (®))) < 2M A,
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and the triangle inequality implies that
devy (0, T (tn(®))) < 2(M + 1)An.

In view of Lemmas 4.2 and 4.3, there also exists K > 0, only depending on the rank N
of the free group, such that

iy (77 0 7@ (tn (@), Npore (7(P,, L0))) < K.

On the other hand, Propositions 2.8 and 2.11 imply that we can find a constant K, > 0,
a sequence (C,)peN €/ 1(N), and for all #n € N, a measurable subset X, » of the path
space with P(X,) > 1 — C,,, and such that for all ® € X,

dFFN (0, Nporg (”(q);l'o))) > Kjn.

Then all sample paths ® € X, N X, satisfy the required estimates, hence the proof. O

Proposition 4.11 Let u be a nonelementary probability measure on Out(Fy) with
finite second moment with respect to dcy,, . Then there exist K;, D,e,f > 0 and a
sequence (Cy)nen € ['(N) such that with probability at least 1 — C,, there exists
a subsegment I := [a,b] C [0, Kyn] such that t¢ (a) € CVy,, and 7 o 1 (I) lies at
distance at least Bn from o in FFy, and te is D-right-contracting along I .

Proof The proof is similar to the proof of Proposition 3.12. Let C be a constant that
satisfies the conclusions of Lemma 4.5 and Proposition 4.6. Let K1, K, > 0 be the
constants provided by Lemma 4.10, and let B be a positive real number greater than
4CK/K,. By Lemma 4.10, there exists a sequence (Cy)nen € /' (N) such that for
all n € N, with probability at least 1 — C,,, one has

(15)  dcvy (0,79 (t4(®))) < Kin and  dpgy (0,7 0 1 (t4(®))) = Kon.

We claim that when (15) holds, assuming in addition that n > 4C/ K, if we denote by
t2(®) > 0 the smallest real number such that 7 o 7g ([0, £0(®)]) has dpr,—diameter at
least %Kzn, then the segment tg ([t,? (®),t,(®)]) contains a (B, C)—progressing sub-
segment. Proposition 4.11 will follow from this claim (with 8 := %K 2), together with
Lemma 4.5, which states that progressing subsegments are thick, and Proposition 4.6,
which states that progressing subsegments are right-contracting.

To prove the claim, we subdivide g ([10(®), 7, (®)]) into [Kin/B] subsegments
of dcvy—length at most B. If none of these segments had a w—image of diameter
at least C, then the image 7 o g ([t0(®), t,(®)]) would have drr,—diameter at
most (Kyn/B + 1)C, which is smaller than %Kzn since n > 4C/K,. The image
o1 ([0, 1,(®)]) would then have diameter at most %K o1, which is a contradiction.
The claim follows. a
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Proof of Proposition 4.9 The proof is similar to the proof of Proposition 3.9. Let
Ki,D,e,f>0and (Cy)nen €1'(N) be as in Proposition 4.11. Let x € UE. We will
show that there exists o’ > 0 such that for all n € N,

P[(x|bnd(®))o < a'n| > 1—C,.

Let n € N. By Proposition 4.11, and since the hitting measure v* on 9 CVy is
nonatomic, there exists a measurable subset X,, of the path space, of measure at least
1 — Gy, such that for all ® € X}, we have bnd(®) € UE ~ {x}, and there exists a
subsegment [ :=[a,b] C [0, Kyn], such that 7 (a) € CVy,, and 7 o 79 (/) lies at
dry—distance at least fn from o, and t¢ is D-right-contracting along /. In view of
Proposition 2.12 (and the existence of the map : UE — doFFy ), we can also assume
that for all ® € X, and all sequences (X )reN € CV}:} converging to x, any geodesic
segment from xj to 7 (k) with k € N sufficiently large contains a subsegment whose
s—image fellow travels 7 o 7 (1) up to distance «.

From now on, we let ® € X,. Let (xg)reN € CVII\\,I be a sequence that converges to x.
For all sufficiently large k& € N, there exists a point y; € CVy on a standard geodesic
segment y; from x; to 7 (k) satisfying déyvr?v (¥k, e (a)) < D. The segments
then accumulate [7, Theorem 6.6] to an optimal greedy folding line y: R — CVy

from x to bnd(®). There exists a point y lying on the image of y (obtained as an

accumulation point of the points yy ) such that déyva (y,te(a)) < D. We have

(x|bnd(®))o = —3 inf  lim (hy—n)(2) + hyw)(2)),

zeCVy n—>+o00

with the notation from Section 1.2. It then follows from the triangle inequality that the
infimum in the above formula is achieved at any point z lying on the image of y. In
particular, one has

(x| bnd(®))o = —5 (1 (¥) + honac@) (1))-

Since t¢ (k) also converges to bnd(®) as k goes to +00, we have (all limits are taken
as k goes to 400, and we use d to denote dcv, , and d*™ to denote déyvn; , for ease
of notation) that
—2(x| bnd(®)),

= lim[d(y(=k), y) + d(y, te (k) — d(y (=k), 0) — d (0, g (k))]

> lim[d(y(=k), ) + (d(va (@), T8 (k) — D) — d(y(~k), 0) — d(0, 7a (k))]

= lim[d(y(=k), y) —d(y(~k),0)] —d(0, 7 (a)) = D

> —d(y,0)—d(o,1¢(a)) — D

> -2d"™ (0,19 (a)) —2D.
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sym

Since g (a) € CVy,, there exists [2] a constant M > 0 such that dcy, (0,19 (a)) =
Mdcvy (0, te (a)). This implies that

(x|bnd(®))y < MKyn+ D

and concludes the proof of Proposition 4.9. a

4.4.2 Mean value of 87 : hypothesis (H1) We now establish hypothesis (H1) from
Theorem 1.6 for the cocycle B : this is the content of Corollary 4.13 below.

Proposition 4.12 Let u be a nonelementary probability measure on Out(Fy) with
finite first moment with respect to dcy,, , and let v be the p—stationary probability
measure on ;" CVy. Then there exists a measurable subset Y € 9;7 CVy withv(Y)=1,
such that for all y € Y and all € > 0, there exists C > 0 such that

]P’[sup |,3+(<I>n,y)—dCVN(d>;1.0,o)| < C] >1—e.
neN

Proof Let Y C UE be a subset of 8,‘,*‘CVN of v—measure 1 such that forall yeY,
any standard geodesic ray from o to y contains infinitely many D-right-contracting
subsegments (the existence of ¥ was established in [14, Proposition 4.25]). It suffices
to show that for all y € Y and P—ae sample path (®,),en of the random walk on
(Out(Fy), i), one has

sup [BF (@, y) — devy (P, .0,0)| < +o0.

neN
Let y € Y. For P-ae sample path (®,),cn of the random walk on (Out(Fy), i),
there exists a D-right-contracting subsegment / on a standard geodesic ray t from o
to y, and z € I, such that for all sufficiently large n, k € N, any geodesic ray from
@;1.0 to 7(k) passes at déyva—distance at most D from z. For all n € N, we have
(we write d instead of dcv, for ease of notation) that

BT (®n, y) —d (@, .0,0)| = klil}rloo‘d(QD;I.o, t(k))—d(o,t(k)) —d(®;".0,0)|.

This is equal up to a bounded error to |dcvy, (®;, 1.0, 2) —dcvyy (0, 2)—dcvy (D, 1.0, 0)],
which is bounded above by 2d(sjy\,n;1V (0, z) by the triangle inequality. a

Corollary 4.13 Let 1 be a nonelementary probability measure on Out(Fp) with
finite first moment with respect to dcv,, . Let % be the drift of the random walk on
(Out(Fy), ft) with respect to dcv, , and let v be the unique j1—stationary probability
measure on 3;T CVy . Then

/ / B (g, y)dv(y)du(g) = i.
ou(Fy) Jajrcvn
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Proof We first notice that by Kingman’s subadditive ergodic theorem, for P—ae sample
path (®,),en of the random walk on (Out(Fx), 1), the limit
. 1 -1
n—liI-iI-loo n dCVN ((Dn :0,0)
exists, and is equal to

inf/ d(® Lo,0)du*" (),
neN Jout(Fy)

which is nothing but the drift X Proposition 4.12 therefore implies that for v—ae
y € 9 CVy and P—ae sample path (®,),en of the random walk on (Out(Fy), i1),
one has |
. 1 + — N
n—lir—ir-loo n 'B (q)n’ )/) b
Corollary 4.13 then follows from Birkhoft’s ergodic theorem, in the form provided by
Proposition 1.4. a

4.5 Relating B, kcv, and the length cocycle

We will relate the Busemann cocycle B, the function kcv, and the length cocycle, in
order to reduce the proof of the central limit theorem (Theorem 0.2) to proving a central
limit theorem for 8. The following proposition is a dual version of Proposition 4.12
for the cocycle 8.

Proposition 4.14 Let . be a nonelementary probability measure on Out(Fy) with
finite first moment with respect to dcy,, . Then for all x € UE and all € > 0, there exists
C > 0 such that
P[sup 1B~ (P, x) —k(Dp)| < C] >1—e.
neN

Proof It suffices to prove that for all x € Y€ and P—ae sample path ® := (D) ,eN
of the random walk on (Out(Fy), i), one has

sup |B7(®p, x) — k (Pn)| < 400.

neN
For P—ae sample path @ of the random walk, the standard geodesic ray ¢ contains
infinitely many D-bicontracting subsegments [14, Proposition 4.25]. Let (xz)reN €
CV]I\\,I be a sequence that converges to x. We have

1B (®Pn, x) —k(Pn)| = k_liffoo‘dcvl\, (xXk. @;,".0) — devy (xk. 0) — devy (0, @5, 1 0) .

By the bicontraction property, there exists z € tg (R4 ) such that for all sufficiently
large k,n € N, any standard geodesic segment from xj to @;1.0 passes at bounded
déy\,n;—distance from z, and similarly any standard geodesic segment from o to ®; Lo
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passes at bounded dé}{,n;v—distance from z. Therefore, |87 (Dy, x) — k(Py)| is equal
up to a bounded error to

kljffm\dch (Xk. 2) — devy (Xg, 0) — devy (0. 2)| = |hy (2) — devy (0. 2)]

which concludes the proof of Proposition 4.14. a

The following proposition is a version of Proposition 4.14 above in the case where x
is a rational current associated to a primitive conjugacy class, instead of x € UE.

Proposition 4.15 Let u be a nonelementary probability measure on Out(Fy) with
finite first moment with respect to dcv,, . Then for all g € Py and all € > 0, there
exists C > 0 such that

[®n )l

€(Pn) —log =
[

P|:sup
neN

ECj|Zl—6.

Proof It is enough to prove that for P—ae sample path ® := ($,),en of the random
walk on (Out(Fy), i), we have

(@) 1og 121®)lo

< 400
lglo

sup
neN

By [14, Proposition 4.25], for P—ae sample path ® := (®,),en of the random walk,
the standard geodesic ray tg contains infinitely many D-bicontracting subsegments.
Let g € Py, and let I be a D-bicontracting subsegment of tg lying to the right of

7¢ (Preg (g)).

For all n € N, let 8, be a standard geodesic segment from o to <I>;1.0. Then there
exists z’ € I such that for all sufficiently large n € N, the segment 8, contains a
point z, at bounded dé}{,n;v—distance of z/. In addition, Lemma 4.1 applied to B,
implies that for all » € N, we have

[®n(2)lo
Iz,

Since all points z; lie at the same déyvn;v—distance from o (up to a bounded additive
error), there exists K’ > 0 such that

<K.

devy (zn, CID;I. 0) —log

|®n ()0
lgllo

which is the desired inequality. a

devy, (o, CI);I.O) —log <K',
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4.6 Central limit theorem

We now complete the proof of the central limit theorem for the variables log || ®(g)||
with g € Py.

Theorem 4.16 Let pu be a nonelementary probability measure on Out(Fy) with finite
second moment with respect to dcv,, . Let A > 0 be the drift of the random walk on
(Out(Fp), ) with respect to dcv,, . Then there exists a centered Gaussian law Ny,
on R such that for every compactly supported continuous function F' on R, and all
primitive elements g € Py, one has

i (IOg [P(g) ]| —nA
m
n—+00 Jou(Fx) vn

uniformly in g .

)@ = [ Foyan.o.

Proof In view of Propositions 4.14 and 4.15, it is enough to show that there exist
X €UE and a centered Gaussian law N, on R such that for every compactly supported
continuous function F on R, one has

i B (P, x) —nA
lim Fl ———
n—+00 JMod(s) Vn
This follows from Theorem 1.6 applied to ¥~ :=U€ and to Y ¥ :=d;7 CVy (hypothesis

(H1) is checked in Corollary 4.13, applied to ft, and hypothesis (H2) is checked in
Proposition 4.9). o

)du*”(CD): /R F(t)dN, ().
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