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Abstract—For families of n-dimensional linear differential systems (n > 2) whose dependence
on a parameter ranging in a metric space is continuous in the sense of the uniform topology on
the half-line, we obtain a complete description of the ith Lyapunov exponent as a function of the
parameter for each i = 1,...,n. As a corollary, we give a complete description of the Lebesgue
sets and (in the case of a complete separable parameter space) the range of an individual
Lyapunov exponent of such a family.
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1. INTRODUCTION. STATEMENT OF THE PROBLEM

Given an n € N, let M™ be the space of linear systems
T = A(t)z, x eR"™, teR" =0, +00), (1)

with continuous bounded matrix functions A on the half-line R* (which we identify with the cor-
responding systems) with the operations of addition and multiplication by a real number naturally
defined for functions. Let us fix some norm |-| on the space R™ and introduce two topologies on M"
most frequently used in the theory of Lyapunov exponents, namely, the uniform topology defined
by the norm

Al = sup [A(t)],  AeM",
teR+
and the compact-open topology defined by the metric [1, p. 533]

oc(A, B) = sup min{|A(t) — B(t)|, 1/t}, A, Be M,

teR+

where |A(t)| = supy, ; |A(t)x|. Since all norms on R" are equivalent, it follows that the resulting

topological spaces, which will be denoted by M}, and M., respectively, are independent of the
choice of the norm on R".

Definition 1. The characteristic exponent of a function f : [ty, +00) — R™ (where t; > 0 and
m € N) is the (finite or infinite) number

Alf] = lim In|f(t)]""

t— o0

(where we assume that In0 = —o00).
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1530 BYKOV
Definition 2. The Lyapunov exponents of system (1) are the numbers [2]

M(A) = inf Azl,  i=1,...,n,
R

where S(A) is the solution space of system (1) and G,(V') is the set of i-dimensional subspaces of
a vector space V.

In our notation, in contrast to [2], the Lyapunov exponents are numbered in nondescending
order. The above definition of Lyapunov exponents of system (1) is equivalent to their classical
definition [2].

Let M be a metric space. Consider a family

&= A(t,u)x, x € R", teRT, (2)

of linear differential systems depending on the parameter p € M such that for each p system (2)
belongs to the space M" (that is, has continuous coefficients bounded on the half-line). Taking
ani € {1,...,n} and assigning the ith Lyapunov exponent of system (2) to each y € M, we obtain
a function A# : M — R, which is called the ith Lyapunov exponent of the family (2).

It is well known and can readily be proved (e.g., see [3, Lemma 4]) that the continuity of the map-
ping A : RT x M — End R" specifying the family (2) is equivalent to the continuity of the mapping
of M into M7 defined by the rule p — A(-, u). Simplest examples show (e.g., see [3, the exam-
ple before Definition 5]) that, starting already from n = 1, the functions A%, i = 1,...,n, for
a continuous bounded mapping A : R x [0,1] — EndR" analytic in the first argument for each
value of the second one may prove to be everywhere discontinuous. Millionshchikov [4] suggested
to use the Baire classification of discontinuous functions to describe the dependence of these and
other characteristics of the asymptotic behavior of solutions of linear differential systems on their
coefficients. Recall the following definition [5, Sec. 39.2].

Definition 3. Let M be a metric space. The Baire classes with finite indices are defined by
induction as follows. The zeroth Baire class is the set of continuous functions M — R. If the classes
with numbers less than £ € N have already been defined, then the kth Baire class is the set of
functions M — R representable as the pointwise limit of a sequence of functions of the (k — 1)st
class.

Millionshchikov [6] established that, for each @ = 1,...,n and every continuous mapping A
(not necessarily bounded with respect to ¢ for fixed u), the function A can be represented as the
limit of a decreasing sequence of functions of the first Baire class. For the case in which the space M
is complete, he proved that the set of points of upper semicontinuity of the function A contains
a dense G set (that is, an intersection of countably many open sets). A complete description of the
n-tuples (A{, ..., A for families (2) continuous in M7 was obtained in [7] for any space M, and
a complete description of the n-tuples (My,..., M,), where M;, i = 1,...,n, is the set of points
of upper semicontinuity (or lower semicontinuity) of the function A for the same families and
a complete space M was obtained in [8].

Now we require that the mapping u — A(-, 1) corresponding to the family (2) be continuous in
the uniform topology, that is, that the condition

lim [|A(,v) — A(-, )| =0, we M, (3)

V=l

be satisfied. The collection of such families (identified with the mappings A defining them) will be
denoted by A" (M).

It is well known that the function A#' is continuous for any space M and any family A € A'(M).
Indeed, in this case the (unique) Lyapunov exponent of the family (2) is given by the formula

t——+o0

t
1
M) = tim, [Awdr, ped,
0
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FUNCTIONS DETERMINED BY THE LYAPUNOV EXPONENTS OF FAMILIES 1531

whence we find that |[A{(v) — A (u)| < ||JA(,v) — A(-, )| for all u,v € M and hence, by condi-
tion (3), the mapping A is continuous for A € A'(M).

The dependence of the Lyapunov exponents Ail, k = 1,...,n, on the parameter is much more
complicated for families A € A™(M) with n > 2.

Perron [9] (see also [10, Sec. 1.4]) constructed an example of an analytic mapping A € A%([0,1])
such that the function A% is not upper semicontinuous. He also proposed the first nontrivial
sufficient conditions under which system (1) is a point of continuity of all Lyapunov exponents on
the space M7, simultaneously. (At the same time, there exist no such points in the space MP
even for n = 1.) It follows from the Perron-Bylov—Vinograd theorem [11, Th. 15.2.1] that the
continuity of all Lyapunov exponents on the space M}, holds at every point of the set of systems
with integral separation, which is open and dense in M7, [12]. However, an example of a family
A € A"([0,1]) such that the function A# is everywhere discontinuous (and hence does not belong
to the first Baire class [5, Sec. 38.4]) was constructed in [13] for any n > 2 and ¢ € {1,...,n}, and
an example of a space M and a family A € A™"(M) for which the characteristic function of the set
{p e M : A,(r) <0} does not belong to the second Baire class was given in [14]. A complete
description of the set of upper (or lower) semicontinuity points of an individual Lyapunov exponent
for families in A™(M), where M is a complete space, can be found in [15].

The aim of the present paper is to describe the set {A# : A € A"(M)} for every metric space M
and any n > 2 and i € {1,...,n}.

2. MAIN RESULT

Definition 4 (cf. [16]). A function f : M — R is called an upper-limit function if there exists
a sequence of continuous functions f;, : M — R, k € N, such that

flp) = lim fi(p),  pe M (4)

Remark 1. The property of a function indicated in Definition 4 is equivalent to each of the
following conditions.

1. The function f can be represented as the pointwise limit of a decreasing sequence of functions
of the first Baire class.

2. The preimage of every ray [r,4+00) (r € R) under the mapping f is a G5 set. The functions
satisfying this condition form the class (*,Gs) [b, Sec. 37.1].

The equivalence of conditions 1 and 2 was proved in the monograph [5, Sec. 37.1], and the
equivalence of condition 2 and Definition 4 was demonstrated in [7, Remark 3].

The following theorem, which gives a complete description of the ith Lyapunov exponent,

i=1,...,n, of a family (2) satisfying condition (3), is the main result of this paper.
Theorem. Let a metric space M, a function f: M — R, and numbersn > 2 and i € {1,...,n}
be given. A necessary and sufficient condition that there exists a family A € A"(M) such that

is that f is upper-limit and has a continuous minorant and a continuous majorant. Moreover, if
f is bounded, then the mapping specifying the family can be chosen to be bounded.

Remark 2. In the case of n = 1 = i, there exists a family (2) with the desired properties if
and only if f is continuous. The necessity of this condition was shown in the introduction, and to
prove the sufficiency, we set A(t, ) = f(u) for all t € RT and p € M.

For comparison, let us present the result in [7] for an individual Lyapunov exponent: given
a metric space M, a function f : M — R, and numbers n > 1 and ¢ € {1,...,n}, there exists
a family (2) with a continuous mapping A satisfying Eq. (5) if and only if f is upper-limit and has
an upper semicontinuous minorant. One can readily show that, generally speaking, these conditions
on f are broader than those indicated in the statement of the theorem. Indeed, let M = [0, 1], and
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1532 BYKOV
let the function f : [0,1] — R* be given by the formula

(o for z € [0,1] N Q,
f(l') = { 1/l‘+ 1/(1 —ag) for the other z.

Then the preimage of the ray [r,+00) under f coincides with the closed interval [0, 1] for each r < 0
and with the set {z € [0,1]\ Q : (1 — ) < r~'} for r > 0. It is easily seen that the latter is
a countable intersection of open sets; therefore, it follows from Remark 1 that f is an upper-limit
function. Since f is bounded below, we see that it satisfies Eq. (5) with some continuous family (2)
for any n > 1 and ¢ € {1,...,n}. On the other hand, the function f is defined on a compact set
and is not bounded above; accordingly, it does not have a continuous majorant and hence does not
satisfy Eq. (5) for any family in A™(M).

For any n > 2 and ¢ € {1,...,n}, this theorem enables us to describe the set {A(M) :
A e A"(M)} = R(M) of ranges of the ith Lyapunov exponent of families in A"(M) for the
case of a complete separable space M. In what follows, we denote the sets of nonempty Suslin
subsets [5, Sec. 32|, bounded subsets, and at most countable subsets of the real line by &, B,
and €, respectively, and P (M) stands for the set of subsets of the real line whose cardinality does
not exceed the cardinality of M.

Corollary 1. Let a metric space M and numbers n > 2 and i € {1,...,n} be given. Then the
following assertions hold.

1. If the space M is compact, then R} (M) =& NB NP(M).
2. If the space M is a union of a compact set and a countable set and is not compact, then
RI(M) consists of all sets of the form SUC, where S € SNBNP(M) and C € €.

3. If the space M is complete and separable and is not a union of a compact set and an at most
countable set, then R} (M) = &.

The structure of the Lebesgue sets [5, Sec. 37.1] of the Lyapunov exponents of families in A" (M)
is described in the following assertions.

Corollary 2. Let a metric space M and numbers n > 2, i € {1,...,n}, and r € R be given.
Then the following assertions hold.

1. The collection of sets {u € M : A} (u) > r}, A€ A"(M), consists of all G5 subsets of M.

2. The collection of sets {u € M : AMu) > r}, A € A"(M), consists of all Gs, subsets of M
(that is, countable unions of Gs subsets).

Corollary 3. Let f : [0,1] — R be a bounded upper-limit function. Then for any n > 2
and i € {1,...,n} there exists a bounded mapping A : Rt x [0,1] — EndR™ that is infinitely
differentiable in the first argument and analytic in the second argument and satisfies condition (3)
and Eq. (5) for M = [0,1].

3. PROOFS

To prove the above statements, we need some notation and three lemmas.
Set f = —e>™/2/(e*™/2 —1) € (—/2,—1) and define functions ¢, ®, and ¥ by the formulas

0(8,0) = "(8 —sinf),  Be[B,0, 6el[-m0] (6)
(I)(/B) = _{THS%};OQD(679)7 B e [Bvo]v (7)
¥(8) = s (BB bsimn), Be (0] ®

where

= o é(ﬁ)v BE [_170]7
Mm‘{éww% 8B, -1).
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Lemma 1. The function ® is continuous and strictly increasing and satisfies the relations

B(5) = ¢(5.0), where 0y =~ +arcsin [y 5 € (3,01 )
sgn ®(8) = sen(8+1), B €[5,0], (10)
and the chain of inequalities
©(B) > (B+1)e ™2 > pe ", Be[B,0], (11)
and the function ¥ is continuous and strictly increasing and satisfies the relation
V(8) = max (®(B)e™" +sinn), € [3,0], (12)
0<n<m
and the inequalities
2> V() >1, g€ [-1,0], (13)

Proof. The function ® is strictly increasing, because so is each of the functions ¢(-,6),
0 € [—m,0]. The first inequality in (11) follows from the definition of the function ® and the

relation (3, —m/2) = (8 + 1)e~™/2, and the second inequality follows from the inequality § > .
Let us verify Eq. (9). Since

0y(B,0) Z\/260<§2 — sin <9+Z>>, B € [B,0], 0 € [—m,0], (15)
we conclude that if § € [—1,0], then the function ¢(3,-) has a unique interior critical point 6g,
in which it has a maximum; if g € [B, —1), then it has a minimum at the point —37/2—605 < 65 and
the maximum at the point 63 < —m/2. In the latter case, we note that ¢(5,03) > ¢(8, —7/2) =
(B+1)e~™? and ¢(B, —7) = Be~™ < Be 2" and obtain the desired inequality ¢ (3, —7) < ¢(3,03)
from the second inequality in the chain of inequalities (11).

Using Eq. (9), we find that ®(—1) = 0, whence Eq. (10) follows, because the function ® is
increasing.

The function ¥ is continuous and strictly increasing, because so is the function ®, which in turn
follows from the properties of the function ® and Eq. (10). The second inequality in (13) and the
first inequality in (14) follow from the fact that the function ¥ is increasing and from the relation
U(—1) = 1; the first inequality in (13) follows from the fact that the function V¥ is increasing and
from the inequality ¥(0) < e~™/*/4/2 4 1; and the second inequality in (14) follows from the chain
of inequalities

U(B) > ()™ +1> (B+1)e" +1>0,
in which the first inequality follows from Eq. (8), the second inequality follows from the first

inequality in (11), and the third inequality follows from the inequality 3 > 5. Equation (12)
for 5 € [—1,0] follows from the chain of inequalities

U(B) = B(B)e /> + 1> max (®(B)e " +siny),

né€[m,2n]

in which the first inequality follows from (8), the second inequality follows from (10) and, for the
remaining 3, from the second inequality in (14) and from the inequality

max (®(3)e*™ " + sinn) < 0,
neln,2n]

which in turn follows from Eq. (10). The proof of the lemma is complete.

The following lemma uses a construction similar to those proposed in [17, Lemmas 3 and 4]
and [14, Th. 3].
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1534 BYKOV

Lemma 2. Let s : [1,400) — [0,1] be an arbitrary continuous function equal to unity on the
closed intervals [T 16", Typre” ™8], where 7, = exp(27k), k > 0. To each sequence (cy,) of real
numbers we assign the system

= B,(t)x, B,(t) = (q (t) S(t)ba(t)>, r € R?, t>1,
0 0
where q(t) = tsinlnt, t > 1, and by(t) = e*', t € [7p_1,7%), k € N. Set a = klim ay. Then the
following assertions hold.
1. If o € (—1,0), then X\y(B,) = ¥(a).
2. If a € (B, —1), then \(B,) = ¥(a).
Proof. 1. To prove the first assertion, following [10, Sec. 1.4], we compute the characteristic
exponent of the function
t
Jo(t) = e1® /S(T)ba(T)eq(T)dT, t>1.

1

Fix an arbitrary number ¢ € (0, —«) and set 5. = a+¢ € (—1,0). Then there exists a C. > 0 such
that |b,(7)] < C.e’7 for all 7 > 1. We make the change of variable 7 = 7,¢’ in the integral and
obtain the estimate

Tk 0

/ eXp{ﬁsT - Q(T)}dT < T / eXp{TkSO(ﬁsa 9)}d9 < ;er eXp{Tk(I)(ﬁs)}7 k > 17

Tre= /2 /2

where the functions ¢ and ® are defined by formulas (6) and (7), respectively.
Assume that the inclusion ¢ € [, 7€™] holds for some k € N. Then

‘rkef"/z

Tk +
[ Ja(t)] < Cae“(t>< / e dr + / ePer—a(r) dT+/ d¢>
1

TRe~T/2 Tk

< C.et < exp{(B. + 1)mpe ™2} + 27, exp{m ®(B.)} + t>-

B-+1
By setting ¢ = 7e" and by applying definition (8), the first inequality in (11), and inequality (13),
we obtain the estimate
1
a0 < (L expl((3+ Ve -4 sinae) + 2 expl(@(8)e 7 + sinn)e) + ')

< “Ctep (e,

If the inclusion ¢ € [e™, 7341] holds for some k € N, then

t
()] < C. /eT dr < C.e'.

1

Taking into account inequalities (13), we obtain the definitive estimate

4
0 < CrewEn,  r2m,
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from which the inequality A[J,] < ¥(5.) follows, where we pass to the limit as ¢ — 0+ and obtain
the inequality A[J,] < ¥(a).

Let us establish the opposite inequality. By assumption, the sequence () has a subsequence
(ay,) converging to . Fix an arbitrary ¢ € (0, min{a + 1,7/8}) and set 7. = a —¢ € (—1,0).
Then there exists a jo € N such that oy, > . for all j > j,. Let 1y € [0,27] be a point at which
the maximum in the definition of the number ¥(«) is attained. Consider the sequence t; = 7, €™,
J € N. Note the chain of inequalities —7/2 < 0., < 0, +¢ < —n/8, from which the relation s(7) =1
for all 7 € [ry, exp(0,.), 7, exp(f,. + €)] and the inequality 7, exp(f,. +¢) < t; follow. Making
the change of variable 7 = 7, ¢’ in the integral and taking into account the fact that, by (15),
the function ¢(7., ) decreases on the interval [0,_,0._ + €], we obtain the estimate

Tk €XP (0. +e) 0. +e
Ju(t;) > exp(t; sinno) / exp(ro — q(r)) dr = 7y, expl(t; sinmo) / exp{(re, 0)m, )¢ d
Tk €XP(65.) Ove

s

> €Ty, e /2 exp(t; sinng) Ge[emin . exp{o(ve,0)7, }

0, +e]

Ye ¥ Ye

> eexp{(sinny + (e, 0. +e)e™)t;}

for all j > jg. Consequently,

1
)\[Ja] > lim In J, (tj) > sinny + @(7&7 975 + 5)6_7707

J—0 tj

whence, by passing to the limit as ¢ — 0+, we obtain the inequality A[J,] > ¥(«). Thus, we have
established that A[J,] = ¥(«), where ¥(«) > 1 by virtue of inequality (13).
The vector functions

(). w0 (). e

form a fundamental system of solutions of the system B,. Now the desired result follows from the
relations

ANu] = 1< U(a) = AlJo] = Aus).

The proof of the first assertion is complete.
2. To prove the second assertion, we compute the characteristic exponent of the function

I,(t) = e?® /S(T)ba(T)e_q(T)dT, t>1.

t

Let us estimate A[I,] from above, simultaneously establishing the convergence of the improper
integral. Fix an arbitrary number ¢ € (0, —1 — ) and set 8. = a +¢ € (8, —1). Then there exists
a C. > 0 such that |b,(7)| < C.e?7 for all 7 > 1. We make the change of variable 7 = 7,1 in
the integral and obtain the estimate

Th+1 0

/ exp{B.7 — q(7)}dr < Ty /eXP{TkJrlSO(/Ba,@)}d@ < TTgp1 exp{ 71 P(5:) }, k>0,

where the functions ¢ and ¢ are defined by formulas (6) and (7), respectively.
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1536 BYKOV

Suppose that the inclusion ¢ € |73, 71.41] holds for some k& > 0. Then

™

TLE Tk+1 —+00
I(t) < C.et® ( / exp(B.7)dr + / exp{f.7 — q(7)}dr + / exp{f.7 + 7} d7'>
< Ce?™ ( _ 515 exp(B.71) + Tyt exp{T 1 P(B:)} — 5, i ) exp{ (8. + 1)7’k+1}>.

By setting ¢ = 7e” and by applying inequalities (11) and Definition (8), we obtain the estimate
1
Ia(t)] < C- < — g exp{(Bee™ +sinm)t} + me* texp{(P(B.)e*™ " + sinn)t}

- ,BE{F ) exp{((B. + 1)e*™ " + sin n)t}) < ‘Bf%l‘we%texp(\ll(ﬁa)t), t>1,
whence the inequality A[I,] < ¥(5.) follows. We pass to the limit as ¢ — 04 and obtain the
inequality A[,] < ¥(a).

Let us establish the opposite inequality. By assumption, the sequence («;) has a subsequence
(ay,) converging to a. Fix an arbitrary number ¢ € (0,a — 3) and set 7. = a —¢ € (B, —1).
Then there exists a j, € N such that ay, > 7. for all j > jo. Let ny € [0,7] be a point at
which the maximum in (12) is attained. Consider the sequence t; = 7;,,_,e™, j € N. Note the
chain of inequalities —37/4 < 0., < 0,  + ¢ < —n/8, which implies the relation s(7) = 1 for
all 7 € 7, exp(0,.), T, exp(6,. + €)] and the inequality 73, exp(6, ) > t;,. Making the change of
variable 7 = 73, ¢ in the integral and taking into account the fact that, by (15), the function ¢ (7., )
decreases on the interval [0,_,6,_ + ¢], we obtain the estimate

T; €XP (0, +€) 0~ +e
I,(t;) > exp(t; sinng) / exp (7.7 — q(7)) dT = T, exp(t; sin o) /exp{go(’ya, Q)Tkj}ee do
74, €XD(05.) 6

—37/4

> ety e exp(t;jsinny) min  exp{y(7.,0)7,}

O€[0 10~ +e]
> cexp{(sinny + ¢(7=,0,. +)e*™ ™), }
for all j > jg. Consequently,
1
All,] > lim | InI,(t;) > sinng + o(ve, 0, +e)e*™ ™,

j—oo 1
whence, passing to the limit as ¢ — 0+, we obtain the estimate A[I,] > ¥(«). Thus, we have
established that A[I,] = ¥(«), where ¥(«) € (0,1) by virtue of inequality (14).

The vector functions

0= (50 wo-(). e

form a fundamental system of solutions of the system B,. By what has been proved above, we
obtain the relations
AMug) = ¥(a) < 1= Aug],

whence the desired result follows. The proof of the lemma is complete.

Proof of the theorem. 1. Necessity. The following formulas were obtained in [6] for the
Lyapunov exponents:

1
N(A) = infsupl(4), @A) = inf  max In|Xa(tO)Ll, A€M,

meN geN LeG;(R™) te[m,m+q]
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FUNCTIONS DETERMINED BY THE LYAPUNOV EXPONENTS OF FAMILIES 1537

where X 4(-,-) is the Cauchy operator of system (1) and Y|, is the restriction of the mapping Y to
the set L. Further, it was proved there that the functions ¢."? : M7 — R, m,q € N, are continuous.

Thus,
f(p) = Ni(A(, ) = inf sup i *(A(-, 1)), p e M.

meN qeN

By condition (3) the mapping of M into M7 defined by the rule p +— A(-, 1) is continuous. By twice
applying the assertion in [5, Sec. 37.1.1], we find that the function f belongs to the class (*, Gs); i.e.,
the preimage of any ray [r,+00) (r € R) under the mapping f is a G5 set. Then f is an upper-limit
function by Remark 1. The existence of a continuous minorant and a continuous majorant follows
from the estimate [11, p. 20]

—ACwIl < X(AC w) < JAG I, pe M,

and the inequality
HAC, I = [AC Il < [ACv) = AC,wll,  pov e M.

2. Sufficiency. Using Theorem 1.4.1 in [18], take an arbitrary infinitely differentiable function
r: R — [0, 1] supported in the interval (—2m,0) and identically equal to unity on the closed interval
[—m, —7/8]. Define a function s : [1,4+00) — [0, 1] by setting

s(x):ir<ln7i>, z>1, (16)

k=1

where 7, = exp(27k), k € N. Note that the supports of the terms of the series (16) are pairwise dis-
joint; therefore, the series (16) converges everywhere, and the function s is infinitely differentiable,
is identically equal to unity on the set | J, y[mre™™, 7ee~™/#], and vanishes in some neighborhood of
each of the points 73, & € N.

By assumption, there exist continuous functions g, h : M — R satisfying the inequalities

g(p) < f(p) <h(p),  peM,

and we will assume that h(p) — g(p) > 1 for all p € M. (Otherwise, h is replaced by h + 1.)

Let fr : M — R, k € N, be a sequence of continuous functions satisfying Eq. (4). Without loss
of generality, we can assume that the following chain of inequalities holds for each £ € N:

g(p) < filp) < h(p),  peM.

(Otherwise, the function fj, is replaced by the function max{min{f;(-),r(-)},g(-)}.)

Set I = (—1,-1/2) if i > 2 and I = (B, —1) otherwise, where the number f3 is defined before
Lemma 1. Take an arbitrary closed interval [p;,ps] C I such that p; < p,.

Fix ape M. Let !, : s — &s+ v, be the increasing linear function taking the interval
[g(p), h(p)] to the interval [¥(p;), ¥(p2)], where the function V¥ is defined in (8). By Lemma 1, the
function W : [py, p2] — R is strictly increasing and continuous; consequently, the inverse function is
well defined and continuous on the interval [¥(p;), U(p,)]. Define a sequence o by the formula

ap =0 1L (fi(w),  keN.
We set

if 1 <2 and

A,(t) = diag[0,...,0, Bau(t +1),2,...,2],  t>0,

i—2 n—i
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if i > 2, where B,. is the system constructed in Lemma 2 from the function s defined in (16).
By Lemma 2, we have the relations

Nil(Ay) = Aningizy (Baw) = @ ((Jim af ) =1, ( Jim () = ().
Let 7 + 1,7 + (, be the inverse function of I,,. Set A(t,u) = n,A,(n,t) + (.E, t € R, where
FE is the identity matrix. Now if a function x # 0 is a solution of the system flu, then the function
y it — z(nt)e! is a solution of the system A(-,u) with y(0) = z(0) and Aly] = n,\[z] + (-
Therefore, A;(A(-, 1)) = nAi(Au) + G = f(p).

The coefficients of the system flu are bounded (by the number 2) and infinitely differentiable,
because the function b,. in the definition of the system B, is infinitely differentiable on the intervals
(Tk, Tre1) and the function s is infinitely differentiable everywhere and vanishes in a neighborhood
of each of the points 73, k € N. Therefore, the system A(-, 1) has infinitely differentiable coefficients
and is bounded on the half-line R*.

Now let us show that the mapping A satisfies condition (3). Given an € € (0,1), take a 7' > 1
such that e=7/2 < . By virtue of the uniform continuity of the function sb,. on the interval
[1,3T + 1], there exists a § € (0,¢) such that the inequality [s(t')bau(t') — s(t")ban (t”)] < € holds
for any ¢',t"” € [1,3T + 1] with |’ — ¢”| < 0. The relations

(p2) — @(p1) _ 1
hv)—gv)  n’

imply that the functions v — af, v — n,, and v — (,, k € N, are continuous. Consequently,
there exists a neighborhood U of the point p such that |5, —n,| < §/(2T) and |¢, — ¢,| < € for
all v € U. Take an m € N such that 7,,, > T and a neighborhood V C U of the point u such that
laf —ah] <In(l+¢)/7, forall v € V and k = 1,...,m. Then for any v € V, k =1,...,m, and
t € [Th_1,7k), we have the chain of inequalities

Eu = Uy = @(pl) - gvg(y)y G = —UuMNy, veM, (17)

v n Iz v__n v_ K
|eozkt _ eozkt| — eakt|6(ak )t 1| < e\ak aplt _ 1< €,

which implies that [(sbaw)(t) — (8ban)(t)] < |[bar (t) — bou (t)| < € for all v € V and ¢ € [1,T]. At the
same time, 0 < 5(t)ba (t) < e %2 for all v € M and t > 1, and hence

(8bep ) () — (8bon )(T)| < e7T/2 < ¢

forall v € M and 7,t > T.
Inequalities (13) and (14) imply the inequality ¥(p,)—¥(p;) < 1, and hencen, > 1forall v € M.
Consequently, |7, —n,| < n,/2 for all v € V. It follows from the preceding that

|(sbas ) (0t + 1) = (8bas ) (Nt + 1) <&

for all v € V and ¢t > 2T'/n,. If t € [0,2T/n,,], then n,t + 1 € [1,3T + 1] and |n,t — n,t| < ¢ for all
v € V, and hence
|(8bow ) (Mt + 1) — (sbaw ) (nut +1)] < e.

Further, for all v € V one has the chain of inequalities

cos(In @) — sin(In 0)

ld'(mt+1) —q'(nut +1)| < 0 0, — n,lt

<~ max
ee[nut+l7"7vt+l]

< 2
— (m/2)t 41

Since property (3) is independent of the choice of the matrix norm, in the following estimates,
we use the column norm

In, — nult < 2, t>0.

n

T, = lrgjaél; |t T € End R™.
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Since |A,(t)|; <2, t € RT, we obtain the following relations for every v € V:

A(t,v) = At )| = |0 A (0,1) + G E) — (0, A (0t) + GE)

< |<v - <u| + 771,|/~1,,(771,t) - A,u(nvt)h )

+ |77V - 77#||Au(771/t)|1 + 77#|AM(771/75) - Au(nut)h
< e+ 2n,[(sbar ) (mut + 1) — (sbaw ) (Mt + 1) + €

e max{) (5D (0t + 1) — (sbo) (9t + D], g (0t + 1) — ¢ (8 + 1)}
< 2e +4n,e < 61,8, t e R".

3. If the function f is bounded, then for the minorant g and the majorant A in the constructions of
part 2 of the proof, we take the constants gy = infj,cps f(11) and hg = sup ¢, f (1) + 1, respectively.
Then, by Egs. (17), the values 7, = 7 and (, = ( are independent of ;, and so the mapping
constructed in part 2 of the proof satisfies the estimate

At ) < nlA ()i + ¢ <2n+¢,  teRT,  pe M.

The proof of the theorem is complete.

The proof of Corollary 3 can be carried out by analogy with parts 2 and 3 of the proof of
the theorem. Let us indicate the necessary changes in the constructions. For the functions g and h,
just as in part 3 of the proof of the theorem, we take constants. Then [, =1, 7, =0, and (, = (,
w e M =10,1]. Set

ap =9 ((fe(w)), keN,  peM

As was proved in part 2 of the proof of the theorem, the functions p +— @&}, k € N, are continuous,
and therefore, by the Weierstrass theorem [19, Ch. XVI | Sec. 4, Th. 2|, for every k € N there exists
a polynomial p;, such that

sup |pi(p) — ag| < 1/k.
pneM

Set aff = pi(p), k € N, p € M. Then for every t € RT the function p — b, (t 4 1) is analytic, and
hence the function p +— A(t, ;1) = nA, (nt) + CE is analytic as well. Since limy_,q, o = limy_, o, &
for all u € M, it follows that the Lyapunov exponents of this family and of the family constructed
in part 2 of the proof of the theorem coincide. The proof of the corollary is complete.

Definition 5 [20, Sec. 31.1]. Let X and Y be metric spaces. A function f : X — Y is said to
be B-measurable of class 1 if the preimage f~*(F) of every closed set F' C Y is a G5 set.

Remark 3. For every metric space X, the set of B-measurable functions f : X — R of class 1
coincides with the first Baire class [5, Sec. 38.1].

Lemma 3. Let X be an uncountable G5 set in a complete separable metric space, and let S C R
be a nonempty bounded Suslin set. Then there exists a B-measurable function f: X — R of class 1
(of the first Baire class) such that f(X)=S.

Proof. By the Aleksandrov—Hausdorff theorem [20, Sec. 33.VI], the set X is homeomorphic to
a complete metric space. By [20, Sec. 36.V, Corollary 2], there exists a Gs subset N C X home-
omorphic to the space A of irrational numbers. Using the theorem of [20, Sec. 35.VI|, we extend
a homeomorphism h : N — AN to a B-measurable function A : X — AN of class 1. According
to [5, Sec. 35.I1I1], there exists a continuous function g : N' — R such that g(N) = S. Then
f(X) =S and f is B-measurable of class 1 as the composition of a function of class 1 and a con-
tinuous function [20, Sec. 31.II1, Th. 2]. The proof of the lemma is complete.

Proof of Corollary 1. 1. Let M be a compact space. For every family A € A"(M), it follows
from the theorem and Remark 1 that the function A : M — R belongs to the second Baire class.
Then, by [5, Sec. 39.1X], its image A#(M) is a Suslin set. Further, by the theorem, the function A7
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has continuous (and hence bounded) minorant and majorant. Consequently, the set AZ(M) is
bounded. Finally, the cardinality of AZ(M) does not exceed the cardinality of M. Thus, we obtain
the inclusion R}(M) C S NB NP(M).

Let us establish the opposite inclusion. Given S € & N*B NP(M), let us construct a function
f: M — R of the first Baire class such that f(M) = S. If M is uncountable, then the existence of
the desired function follows from Lemma 3 (because every compact metric space is complete and
separable). Now consider the case in which M is at most countable. Since S € B(M), it follows
that there exists a surjection f : M — S. The preimage of every (in particular, open) subset of R
under f is an at most countable union of singletons. Passing to complements, we see that the
preimage of every closed subset of R under f is a G set. Hence the function f belongs to the first
Baire class (see Remark 3).

Since every function of the first Baire class is upper-limit, it follows from the theorem that there
exists a family A € A"(M) such that A2(M) = f(M) = S. The proof of part 1 of the corollary is
complete.

2. Assume that the space M is noncompact and can be represented in the form KUD, where K is
a compact set and D is a countable set. We apply the assertion already proved in part 1 and find
that A(K) € GNBNYP(M) for every family A € A"(M). The relation A2 (M) = A} (K)UAL (D)
and the inclusion A(D) € € give the inclusion

R (M) C{R:R=SUC, Se&NBNP(M), Cec}

Let us establish the opposite inclusion. Let S € SN B NP(M ) and C' € €. By Lemma 3, there
exists a function ¢ : K — R of the first Baire class such that ¢(K) = S. Since M is noncompact,
it follows that there exists an unbounded continuous function v : M — RT. Fix a surjection
¢: N — C. Then, by the choice of the function u, there exists a sequence (d;) of pairwise distinct
points of the set D\ K such that u(d;) > |¢;| for all i € N. Take an arbitrary point s € S and define
a function f: M — R by setting

o(p), neK,
f(:u‘): Ci, M:dhiEN?
S for the other u.

By construction, f(M) =S U C, and the functions
w— max{u(p),sup S}, = min{—u(p),inf S}

are a majorant and a minorant, respectively, of f. By Theorem 1 in [20, Sec. 31.IV], the function f
is B-measurable of class 1 and hence belongs to the first Baire class (see Remark 3). Since every
function of the first Baire class is upper-limit, it follows by the theorem that there exists a family
A € A"(M) such that A} (M) = f(M) = SUC. The proof of part 2 of the corollary is complete.

3. Assume that the space M is complete and separable and cannot be represented as a union
of a compact set and an at most countable set. We denote the set of its condensation points
by C' [20, Sec. 23.111]. The set M \ C'is countable, and so the set C' is uncountable and noncompact.
Hence there exists an unbounded continuous function u : C — R*. Take a sequence (¢;) of points
of the set C such that the inequality u(c;) +2 < wu(c;41) is satisfied for each ¢ € N. Since the
set C' is closed [20, Sec. 23.1V], it follows by the Tietze theorem [20, Sec. 14.IV] that there exists
a continuous extension of the function u to the entire space M this extension will be denoted by
the same letter.

Fix an arbitrary point s € S. For any ¢ € N, take an open neighborhood U; of the point ¢; in M
such that |u(p) —u(e;)| < 1 for all p € U;. Set

Si = (SN [—ule;), ule)]) U {s}.
By Lemma 3, there exists a B-measurable function f; : U; — R of class 1 such that f;(U;) = S;.
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Finally, we define a function f: M — R by the formula

i for pe U, i € N,
Fu) = fi(w) Iz
S for all other w.

Note that the neighborhoods U;, ¢ € N, are pairwise disjoint, and so the function f is well defined.
By Theorem 1 in [20, Sec. 31.IV], the function f is B-measurable of class 1, and hence belongs
to the first Baire class (see Remark 3). By construction, the functions p — max{u(p) + 1, s} and
p — min{—u(u)—1, s} are a majorant and a minorant, respectively, of the function f. By the choice
of the sequence (c;), we have ;. S; = S, whence we obtain f(M) = S. By applying the theorem,
we obtain the desired result. The proof of part 3 and of the entire corollary is complete.

Proof of Corollary 2. Let A € A"(M). Then it follows from the theorem that the function
A2 is upper-limit. By Remark 1, the set {y € M : A2(u) > ¢} is a G set for every g € R. Tt follows
from the obvious relation

{peM:AMw) >ry=J{pe M: AN >r+E"}
keN
that the set {u € M : A2(u) > r} is a Gy, set.

Conversely, let S C M be a G5 set. Set f = xg + r — 1, where ys : M — {0,1} is the
characteristic function of the set S. Since the preimage of every ray [q,+o0), ¢ € R, under f is
a Gy set, it follows from Remark 1 that the function f is upper-limit. By the theorem, there exists
a family A € A"(M) such that A? = f. Then S = {u € M : A}(u) > r}.

Now let S = [,y Sk, where S, € M, k € N, are G sets. Define a function f : M — [r,r + 1]
by the formula

)y =r+> 2%xs(n), peM. (18)

For each k € N, the preimage of every ray [q,+00), ¢ € R, under the mapping xs, is a Gs set,
and hence the function xgs, can be represented as the limit of a decreasing sequence of functions
of the first Baire class by Remark 1. The partial sums of the series (18), as well as its sum f,
have the same property, because the series converges uniformly. By Remark 1, the function f
is upper-limit. By the theorem, there exists a family A € A"(M) such that A? = f. Then
S ={ue M:A(u)>r}. The proof of the corollary is complete.

4. CONCLUSION

As said in the introduction, a complete description of the n-tuples (Aq,...,A,) of Lyapunov
exponents of the families (2) was obtained in [7] for any metric space M for the case in which the
families are given by mappings u — A(-, ) continuous in the compact-open topology and such
that for each u € M the coefficients of system (2) are continuous and bounded on the half-line R*.
A complete description of the same tuples is given in [21, 22] in the absence of the boundedness
condition on the half-line for the coefficients of the systems in the family. (One simply needs to
discard the requirement for the existence of a semicontinuous minorant.)

In the present paper, for mappings p — A(-, ) continuous in the uniform topology and such
that for each p € M system (2) has continuous bounded coefficients on the half-line R, a complete
description of each individual function A; is given. The following two questions remain open.
What is each of these functions if the boundedness condition on the half-line for the coefficients
of the systems in the family is not satisfied? What are the n-tuples of these functions for families
continuous in the uniform topology under the condition that the coefficients of the systems in the
family are bounded and without this condition?
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