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Let d ≥ 2. Let A be a random matrix taking values in one of the following (semi-)groups:

• GL(d,R), the group of invertible real matrices
• R> ×O(d), the group of similarity matrices
• M(d× d,R≥), the semi-group of nonnegative matrices

Goal: To study properties of the left random walk (=product of matrices)

Πn = An · · ·A1,

where (An) is a sequence of i.i.d. copies of A; and to study its action on Rd.

I will describe the history of the problem, explain what assumptions are needed to prove limit theorems
for Πn and highlight recent research directions.
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