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Abstract. In this minicourse, I pretend to recall the fundamental work of Furstenberg on the
random product of matrices, its generalization by Ledrappier for the stationary sequence of matrices
and finally the nonlinear version by Avila-Viana. In a recent result joint with J. Yang we give a new
proof of some of these results and give an entropic interpretation for the invariance principle. As a
by-product we analyse the high entropy measures of partially hyperbolic dynamics in dimension 3
when the central leaves are compact.
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