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Abstract. We prove the non-equilibrium fluctuations for the one-dimensional symmetric simple exclusion process with a slow bond.
This generalizes a result of [Stochastic Process. Appl. 123 (2013) 4156-4185; Stochastic Process. Appl. 126 (2016) 3235-3242], which
dealt with the equilibrium fluctuations. The foundation stone of our proof is a precise estimate on the correlations of the system, and
that is by itself one of the main novelties of this paper. To obtain these estimates, we first deduce a spatially discrete PDE for the
covariance function and we relate it to the local times of a random walk in a non-homogeneous environment via Duhamel’s principle.
Projection techniques and coupling arguments reduce the analysis to the problem of studying the local times of the classical random
walk. We think that the method developed here can be applied to a variety of models, and we provide a discussion on this matter.

Résumé. Nous décrivons les fluctuations hors-équilibre du processus d’exclusion simple symétrique en dimension 1 avec des liens
lents. Ceci étend un résultat de [Stochastic Process. Appl. 123 (2013) 4156-4185; Stochastic Process. Appl. 126 (2016) 3235-3242],
qui traitait des fluctuations a 1I’équilibre. La pierre de touche de notre preuve est une estimée précise des corrélations du systéme, qui est
en elle-méme une des nouveautés principales de cet article. Pour obtenir ces estimées, nous obtenons dans un premier temps une EDP
discrete en espace pour la fonction de covariance et nous la relions aux temps locaux d’une marche aléatoire dans un environnement
non-homogene, par le principe de Duhamel. Des techniques de projection et des arguments de couplage permettent de réduire 1’analyse
a I’étude des temps locaux de la marche aléatoire classique. Nous pensons que cette méthode peut étre appliquée a une variété de
modeles, et nous argumentons ce point.
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1. Introduction

One of the most challenging problems in the field of interacting particle systems is the derivation of the non-equilibrium
fluctuations around the hydrodynamic limit and up to now there is not a satisfactory and robust theory that one can
apply successfully. The main difficulty that one faces is to understand the precise asymptotic behaviour of the long range
correlations of the system. To be more precise, when letting the interacting system start from a general measure (typically
a non-invariant measure for which the hydrodynamic limit can be obtained), the correlations between any two sites are
not null, but decay to zero as the scaling parameter n grows.

In many situations a uniform bound on the correlation function of order O(1/n) is sufficient to obtain the non-
equilibrium fluctuations of the system (see [2,17] for instance). For the model that we are going to describe in the sequel,
the uniform bound on the correlation function happens to be of order O (logn/n), demanding new efforts both on the
derivation of such a bound and on the application of such a bound to the proof of the non-equilibrium fluctuations.

To be more specific, here we study the symmetric simple exclusion process (SSEP) evolving on Z when a slow bond
is added to it. The dynamics of this model is defined as follows. On Z, particles at the vertices of the bond {x, x + 1}
exchange positions at rate 1, except at the particular bond {0, 1}, where the rate of exchange is given by «/n, with
o € (0, +00). Since the rate at the bond {0, 1} is slower with respect to the rates at other bonds, the bond {0, 1} coined
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the name slow bond. Particles move on the one-dimensional lattice according to those rates of exchange and they are not
created nor annihilated, being the spatial disposition of particles the object of interest.

The investigation on the behaviour of this process was initiated in [3] where the hydrodynamic limit was derived (see
also [5,8]). By this we mean that the density of particles of the system in the diffusive scaling converges to a function o (-)
which is a weak solution to a partial differential equation, called the hydrodynamic equation. For the choice of the rates
given above, the corresponding hydrodynamic equation is the one-dimensional heat equation with a boundary condition
of Robin type:

dp(t,u)=0a2,0(t,u) for u #0,
3up(t,07) =03,p(t,07) =alp(,0%) — p(t,07)], (1.1)
p (0, u) = po(u),

where 0T and 0~ denote the side limits at zero from the right and from the left, respectively.

In fact, in [3] a more general choice for the rates was considered, and three different hydrodynamical behaviours were
obtained. There, the slow bond was taken as the bond {—1, 0} instead of {0, 1}, and the rate of exchange at that bond was
given by V;Lﬁ’ with 8 > 0 and « as given above. The choice of the slow bond as {0, 1} or {—1, 0} is essentially a matter
of notation, having no special relevance. On the other hand, depending on the range of §, the boundary conditions of the
hydrodynamic equation can be of Neumann type (when 8 > 1), which corresponds to (1.1) with o = 0; or there is an
absence of boundary conditions (when 8 € [0, 1)). The model we approach here corresponds to the choice 8 =1 in [3].

The effect of the slow bond at a microscopic level is obvious: it narrows down the passage of particles across it. At a
macroscopic level, its presence leads to boundary conditions in the partial differential equation. By looking at the hydrody-
namic equation (1.1), we see that the boundary conditions characterize the current of the system through the macroscopic
position u = 0. The boundary conditions state that the current is proportional to the difference of concentration of the
intervals (0, 400) and (—o00, 0) near the boundary, which is in agreement with Fick’s Law.

The equilibrium fluctuations for this model were presented in [4] and three different Ornstein—Uhlenbeck processes
were obtained, which again had the corresponding boundary conditions as seen at the hydrodynamical level. We extend
here the results of [4] by allowing the system to start from any measure and not necessarily from the stationary measure,
namely the Bernoulli product measure, as required in [4]. The choice of rates as described above is restricted to =1 so
that we are in the Robin’s regime.

As the main theorem, we prove the non-equilibrium fluctuations and show that they are given by an Ornstein—
Uhlenbeck process with Robin boundary conditions. By an Ornstein—Uhlenbeck process with Robin boundary conditions
it should be understood, in the same spirit as in [4], that these boundary conditions are encoded in the space of test func-
tions, see (2.6) below. Microscopically, the role of the boundary conditions at the level of the test functions is to force
some additive functionals that appear in the Dynkin martingale to vanish as n grows. If we do not impose the boundary
conditions of (2.6) on the test functions, then we would need some extra arguments to control those additive functionals.
This is left to a future work.

The proof’s structure is the standard one in the theory of stochastic processes: tightness for the sequence of density
fields together with uniqueness of limit points. Let us discuss next the features of the work, besides the non-equilibrium
result itself. And at same time we give the outline of the paper.

The biggest difficulty we face in our proof is undoubtedly the fact that the slow bond decreases the speed at which
correlations vanish. In the usual SSEP, where all bonds have rate one, correlations are of order O(1/n). In our case
however, correlations are of order O(logn/n), therefore bigger than in the usual SSEP. For sites on the same side of the
slow bond this fact is intuitive: correlations should actually increase since it is more difficult for particles to cross the slow
bond. Curiously, our proof shows that the same happens for sites at different sides of the slow bond, that is, correlations
are of order O(logn/n) on the entire line. An intuition of why this happens is given in Remark 4.3, and a discussion of
why the bound O (logrn/n) is sharp is made in Section 4.3.

In Section 2 we define the symmetric simple exclusion process in the presence of a slow bond at {0, 1}, we introduce
notations and we state the main results of the article. At the end of this section, three related open problems are presented.

In Section 4 we establish connections between the two-point correlation function and the discrete derivative with the
expected occupation time of a site of two-dimensional and one-dimensional random walks, respectively, in an inhomoge-
neous medium. This is one of the features: the way itself to estimate correlations via local times of random walks, which
we believe may be applied to different contexts. The idea behind that is actually simple. We express both the discrete
derivative and the correlation function as solutions to some discrete equations, then we use Duhamel’s Principle to write
each one of these solutions in terms of transition probabilities of random walks, in 1-d when looking at the discrete deriva-
tive and in 2-d when looking at the correlation function. Then, the local times of these random walks show up naturally
from these arguments and we need to establish optimal bounds for them.
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Since the necessary estimates for local times of random walks were not yet available in the literature, we derive
them in Section 3 by means of projection of Markov chains (also known as lumping) and couplings. The statements of
those estimates may look artificial at first glance, but they naturally appear when one looks for estimates on the discrete
derivative of the occupation average at a site and for the two-point correlation function, as aforementioned.

As aforementioned, the (slow) rate at the edge {—1, 0} is taken to be «/n. For the cases o/ nf, with B <1 (asin [4)),
we expect a fluctuation limit given by the usual Ornstein—Uhlenbeck as in the case 8 =0 and o = 1, in the sense of [9].
For 8 > 1, we expect a fluctuation limit driven by a heat equation with Neumann boundary conditions at zero, meaning
that the system is split into two isolated components in the continuum limit. To adapt the present proof to these cases, it
would be necessary to get the above estimates for local times of random walks. For 8 > 1, the adaptation of the proof
seems to be straightforward, due to the fact that the estimates for § = 1 are actually deduced via estimates for a reflected
random walk, which naturally pops up in the case B > 1. On the other hand, the case B < 1 seems to be more delicate:
a necessary step in our proof is an estimate on the number of times a simple random walk crosses certain slow bonds.
These estimates most likely break down if 8 < 1. Thus, some further reasoning should be necessary in this case. Here we
decided to focus on the critical case 8 = 1 and we leave the other cases to a future work.

An additional feature is about uniqueness of the Ornstein—Uhlenbeck process with Robin boundary conditions in the
non-equilibrium setting, where the variance is governed by the PDE (1.1). Suitably adapting the proofs of [9,13], we
give a slightly more general version of uniqueness, which permits to consider more general starting measures than the
usual slowly varying product measure. The generalization here consists on supposing that the density field associated
to the initial measure does not necessarily converge to a Gaussian field, but only to some field. Moreover, this proof of
uniqueness has a pedagogical importance, since the original proof of uniqueness for the Ornstein—Uhlenbeck process in
the non-equilibrium setting, to the best of our knowledge, is not available in the literature.

Finally, in Section 5 we present the proof of the density fluctuations, which relies on the estimates of the discrete
derivative of expected occupation number at a site, and on the two-point correlation function. A small but important
detail is the fact that the estimate on the discrete derivative is sufficient for our purposes. In previous works ([2,17]), the
proof of non-equilibrium fluctuations was based on the convergence of the spatially discretized heat equation towards
the continuum heat equation. Such an approximation is quite good, of order O (n~2), and quite hard to adapt to the non-
homogeneous medium set up without some uniform ellipticity assumption as in [12]. On the other hand, the discrete
derivative estimate for the spatially discretized PDE is much easier to reach, as seen here. This idea on making use of the
discrete derivative first appeared in [7], but its utility becomes more evident now.

2. Statement of results
2.1. The model

We fix a parameter o > 0, and we consider the symmetric simple exclusion process {5, : t > 0} with a slow bound as

defined in [3]. More precisely, {n; : t > 0} is the Markov process with state space €2 e {0, I}Z, and infinitesimal generator
L, acting on local functions f : 2 — R via

L)) =Y & (FOr ) = f), 2.1)
X€L
where
def |1 ifx #0,

St = e e o, 22
Here, for any x € Z, the configuration n***! is obtained from 5 by exchanging the occupation variables 7(x) and
nx+1),ie.,

nx+1) ify=x,
() = {n) if y=x+1,

n(y) otherwise,

see Figure 1 for an illustration of the jump rates. Given 7 € {0, 1}%, we then say that the site x € Z is vacant if (x) =0
and occupied if n(x) = 1.
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Fig. 1. Jump rates. The bond {0, 1} has a particular jump rate associated to it, which is given by «/n.

2.2. Hydrodynamic limit

Fix a measurable density profile pp : R — [0, 1]. For each n € N, let i, be a probability measure on 2. We say that the
sequence {u,},eN is associated with the profile po(-) if, for any § > 0 and any continuous function of compact support
f :R— R, the following holds:

1
Tim g2, [n : ‘;Zf(%)n(x) - / £ @) po(u) du

X€Z

> 3} =0. 2.3)

Fix T > 0, and let D([0, T'], 2) be the space of trajectories which are right continuous, with left limits and taking values
in Q. Denote by P, the probability measure on D([0, T], 2) induced by the SSEP with a slow bond accelerated by
n2, i.e., the Markov process with generator nzﬁn, and initial measure u,. With a slight abuse of notation, we also use
the notation {n; : t € [0, T']} for the accelerated process. Denote by [E,,, the expectation with respect to P, . In [3,5] the
hydrodynamical behaviour was studied. We note that the process there was studied in finite volume, i.e., the model was
considered on the discrete torus embedded into the continuous one-dimensional torus. However, since the extension to
infinite volume is just a topological issue, the statement below can be obtained via an adaptation of the original approach:

Theorem 2.1 ([3,5]). Suppose that the sequence {i, }neN is associated to the profile po(-) in the sense of (2.3). Then, for
eacht € [0, T, for any § > 0 and any continuous function f : R — R with compact support,

1
Jim P, [n- : ‘;Ef(;—c>nt<x> —/Rf(mpo,u)du > 5} o0,

where p(t, -) is the unique weak solution of the heat equation with Robin boundary conditions given by

dqpt.u)=0d2,p0t u), t>0,ucR\{0},
dup(t,07) =03,p(,07) =alp,07) — p(t,07)], >0, 249
10(07 M)ZPO(M)v u ER.

Here, p(z,07) and p(¢, 07) denote the limit from the right and from the left at zero, respectively. The notation 0% will
be used throughout the article.

2.3. Space of test functions and semigroup

In this section we introduce a space of test functions, that is suitable for our purposes, and which, basically, coincides
with the one in [6]. Here, functions are continuous from the left at zero, while in [6] functions are continuous from the
right. This subtle difference is due to the choice of slow bond’s position, which is {0, 1} here and {—1, 0} in [6].

Definition 1. We denote by S, (R) the space of functions f : R — R such that:
(1) f is smooth on R\{0}, i.e. f € C®°(R\{0}),

(i) f is continuous from the left at 0,
(iii) for all non-negative integers k, ¢, the function f satisfies

N
I fllk.e == zi% (1+ Jul )W(u) < 0. (2.5)
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(iv) for any integer k > 0,

2k+1 2k+1 2k 2k
it N _=cx<d /01 ¢ f(o—)>. 2.6)

du2k+1 = duktl duk duk

Moreover, S, (R) denotes the topological dual of Sy (R).

In plain words, Sy (R) essentially consists of the space of functions in the Schwartz space S(R) that are not necessarily

smooth at the origin. It is a consequence of (2.5) that g—t{(O“L) and 57{(0_) exist for all integers k > 0. As in [4], one
may show that Sy (R) is a Fréchet space (this fact was only used when showing tightness, see [16]). We recall below the
explicit formula for the semigroup that corresponds to the PDE (2.4).

Proposition 2.2 ([4]). Denote by geven and godd the even and odd parts of a function g : R — R, respectively. That is, for
ueR,

gu) + g(—u) gu) — g(—u)'

Zeven(U) = > and  godd(u) = )

The solution of (2.4) with initial condition g € Sy (R) is given by

7(u—y)2
{/6 7 geven(y) dy
4t LJR

+00 +oo — 4ot =) — 4ot @+y)?
+e2au/ e—2az/ [(%)6’_7) + (Z_H)—O[)e_ 7 ]godd()’) dy dz},
u 0 t 2t

7(u—y)2
{/6 7 geven(y) dy
4t LJR

+00 “+0o0 2 2
—y+4at z=y) +y —4oat (z+y)
_e—2au/ e—2az/ |:<Z y2 o )g_T + (u>e_ E i|g0dd(y)dyd2},
u 0 t 2t

Tzag(u) =

foru >0, and

Tzag(u) =

foru <0.
The next proposition connects 7;* with the space of test functions S, (R).

Proposition 2.3 ([6]). The operator T defines a semigroup T, : So (R) = S (R). That is, for any given g € Sy (R) and
any time t > 0, the solution T g of the PDE (2.4) starting from g also belongs to Sy (R).

Definition 2. Let A, : Si(R) — S, (R) be the Laplacian on Sy (R), i.e., for any f € Sy (R),

32, fw) ifu#0,

A u) = 2.7
af () 92, f(0%) ifu=0. @7
The definition of the operator V,, : Sy (R) — C*°[0, 1] is analogous.
2.4. Discrete derivatives and covariance estimatives
Fix an initial measure u, on 2. For x € Z and ¢ > 0, let
n def
pf (x) = Ey, [1:(x)]. 2.8)

A simple computation shows that p/' (-) is a solution of the discrete equation

dpof(x) = (n*Aup!")(x), x€Z,t>0, (2.9)
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where the operator A, acts on functions f : Z — R as

A @) =& G (fa+D = f@)+&, (fr—D = fx), VxeZ, (2.10)

with E;"XH as defined in (2.2).

Definition 3. For x, y € Z, and ¢ € [0, T'], define the two-point correlation function

def
Ol x, ) S Ep, [0 ()] = ol () ) (). (2.11)
We now state two results that are fundamental for the study of density fluctuations, which are interesting by themselves.

Theorem 2.4 (Discrete derivative estimate). Assume that there exists a constant ¢ > 0 that does not depend on n such

that
0 (x) z
x) — z
) £0 "

Then, there exists ¢ = ¢(T, «, po) > 0 such that, for allt € [0, T], and all n € N,

C
<< (2.12)

n

sup
xX€Z

fx#0,
if x =0.

Sl 3|

lof (x + 1) — pf'(0)| < {

Note that the second inequality above is obvious, but we kept in the statement of the theorem for the sake of clarity.

Theorem 2.5 (Correlation estimate). Let V :={(x,y) € Z X Z : y > x + 1}. Assume that there exists a constant ¢ > 0
that does not depend on n such that

C
sup | (x, y)| < —. (2.13)
(x,y)eV n

Moreover, assume that (2.12) is satisfied. Then, there exists ¢ = ¢(T, a, pg) > 0 such that for all n € N,

clogn
sup sup |gr'(x, )| < oot 2.14)
t<T (x,y)eV n

Remark 2.6. Note that by the symmetry of the correlation function, Theorem 2.5 immediately implies (2.14) for x # y.
We state (2.14) in this form to highlight the set V', which plays a special role in the proof of (2.14).

2.5. Ornstein—Uhlenbeck process
Let p(z,-) be the unique solution of the hydrodynamic equation (2.4). In what follows, D([0, T], S, (R)) (resp.
C([0,T], S, (R))) denotes the space of cadlag (resp. continuous) S/, (R) valued functions endowed with the Skorohod

topology. We also denote by x the static compressibility defined by x(p) = p(1 — p). Denote by (:,-),,() the inner
product with respect to L%t (R), where the measure A;(du) is given by

1
Ar(du) € 2 (o)) du + [ (07) (1= 2e(07)) + 1 (07) (1 = 1 (07)) J80 ). (2.15)
where §p(du) denotes the Dirac measure at zero. More precisely, for f, g € S5 (R),

1
(f.8)p() = /RZX (p: () f () g () du + ;[pz (07)(1 = p:(0%)) + 2 (07) (1 = (07)) ] £ (0) g (0).

Proposition 2.7. There exists a unique (in distribution) random element Y taking values in the space C([0, T1, S, (R))
such that the following two conditions hold:
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(i) For every function f € S4(R), the stochastic processes M, (f) and N;(f) given by
'
M () =I:(f) = Io(f) —/0 Vs(Ag f)ds, (2.16)

t
Ni(f) = (M) - /O IVa fI2 ., ds 2.17)

are Fy-martingales, where for each t € [0, T], F; := o (Vs (f); s <t, f € S, (R)).

(i1) Vo is a random element taking values in S,,(R) with a fixed distribution.

Moreover, if (1) and (ii) hold, then:

o for each f € S,(R), conditionally to Fs with s < t, the distribution of Y,(f) is normal of mean Y (T~ f) and
variance fst ||VaTr°‘f||[2)r(‘) dr.

e If Yo is a Gaussian field, then the stochastic process {Y;(f); t > 0} will be Gaussian indeed.

In other words, if V! and ))? are two random elements taking values on C([0, T'], S(; (R)) and satisfying the martingale
problem described above by (i) and (ii), then Y 1 and )2 must have the same distribution.

It is common in the literature to write the martingale problem stated above as a formal solution of some generalized
stochastic partial differential equation. We discuss it with no mathematical rigour, aiming only at giving some intuition
on the fluctuations’ global behaviour.

We call the random element ) defined via Proposition 2.7 a generalized Ornstein—Uhlenbeck process which takes
values in C([0, T], S,,(R)) and it is the formal solution of

dYi =AY dt + Vo dWV,, (2.18)

where:

e The operators A, and V, have been given in Definition 2 and are usually referred to as the characteristics of the
Ornstein—Uhlenbeck process.

e )V is a space—time white noise with respect to the measure A (du), i.e., YV is a mean-zero Gaussian random element
taking values in the dual space of Lf\ ([0, 00) x R) with covariances given by

E[W(F)W(G)] Z/(;OO/RF(S,M)G(S,M)dA(S,u), VF,G e L% ([0, 00) x R),

where dA(s,u) =dA;(u) x ds, and A has been defined in (2.15).
e For f € 54 (R), we define W;(f) := W(f1o,,7). In particular, {W;(f) : f € So(R)} is a Gaussian process with
covariance given on f, g € S (R) by

EW, (/Wi ()] = /0 (f. 8)puc ds.

2.6. Non-equilibrium fluctuations

We define the density fluctuation field )" as the time-trajectory of a linear functional acting on functions f € S, (R) via

def 1 X ,

VIHE ﬁZf(;)(m(x) — Pl (x)). (2.19)
X€EZL

For each n > 1, let Q,, be the probability measure on D([0, 7], S}, (R)) induced by the density fluctuation field )" and a

measure j1,,. We now state the main result of this paper:

Theorem 2.8 (Non-equilibrium fluctuations). Consider the Markov processes {n; : t > 0} starting from a sequence of
probability measures {{i, }neN associated with a profile as in (2.3), and assume:

(A) Conditions (2.12) and (2.13) on mean and covariance, respectively.
(B) There exists a S, (R)-valued random variable Yy such that Yy converges in distribution to Yo, whose law we denote
by £.
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Then, the sequence of processes {V]'},eN converges in distribution, as n — 400, with respect to the Skorohod topology
of D([0, T1, S,,(R)) to a random element Y in C([0, T1, S,,(R)), the generalized Ornstein—Uhlenbeck which is a solution
of (2.18), and Yy has law £.

It is of worth to give examples of sequences {/t, },en Of initial measures satisfying assumptions (A) and (B). Next, we
present two examples of such initial measures and we leave an open question on the subject.

The first example we present is the standard one for non-equilibrium fluctuations: take {i, },en as the slowly varying
Bernoulli product measure {vg0 o }nen associated with a smooth profile pg : R — [0, 1], that is, vZO 0 is a product measure

on {0, 1}Z such that

o n €0, )% ) =1} :p0<%).

Obviously, (A) is satisfied. The proof that (B) holds is just an adaptation of the analogous result for the SSEP, being
included in Proposition B.1 for the sake of completeness.

The second example we discuss is somewhat artificial, but, in any case, illustrates the existence of a sequence of non-
product measures satisfying (A) and (B). Let 1, be the measure on 2 induced by the distribution at the time rn2, where
r > 0 1is fixed, of the (homogeneous) one-dimensional SSEP started from the slowly varying measure v;‘O 0 defined above.

From the propagation of local equilibrium for the SSEP (see [13] and references therein), one can check that condition
(2.12) holds. Besides that, it is well known that the SSEP has longe range correlations of order O(1/n), giving (2.13).
Thus, assumption (A) is satisfied. From the non-equilibrium fluctuations for the homogeneous SSEP (see [2,17]) one can
deduce that (B) is satisfied, where the law £ is determined by the distribution of the Ornstein—Uhlenbeck process at time
r>0.

We now debate the issue of which properties a sequence of initial measures should have in order to satisfy (A) and (B).
Assume, for the moment, that the initial measures {u, },<n for the Markov processes {1, : t > 0} satisfy:

(i) Condition (2.12) holds.
(ii) For each n € N, the correlation at the initial time is of order O (1/n) times a bounded profile ¢”, that is,

(D)
o (x,y)=—""=, Vx,yeZVneN,
n

where the sequence of functions ¢” : R x R — R converges uniformly to a bounded continuous function ¢ : R x
R — R4 as n — oo. Note that this implies (2.13).

Under (i) and (ii), condition (A) holds. Moreover, under (i) and (ii), and following the same steps of Section 5.2, one
can obtain tightness of {)/]},en. Hence, in order to achieve (B), it is only missing the convergence in distribution of the
sequence of initial density fields {Vj},en. Let f, g € Sp(R). By simple calculations,

E., VNV ()] = Zf( ) ( ) Ey, [(0))’] Z f( ) (%)w(}(x,y).

XEZ x#)
X,YEZL

Above 71 denotes the centered random variable n: n,(x) := n;(x) — p}'(x). Under (i) and (ii), it is easy to check that
expression above converges to

/X(po(u))f(u)g(u)du+//C(w,r)f(w)g(r)dwdr
R R JR

as n — 0o. Note that the limit above indicates that 1/n is the right order on the decay of correlations in order to exist
a limiting non zero effect on the distribution of initial density field ). However, convergence of means and decay of
correlations do not suffice to assure that ))j (f) actually converges in distribution: some special central limit theorem is
required here. This CLT is not an easy subject due to the slow decay of correlations and due to the fact that for each n,
the random variables 79 (x) may have different distributions. We therefore leave it as an open question:

Open Question 1. Given assumption (A) of Theorem 2.8, which additional hypotheses are necessary for (B) to hold?

Without going into details, we affirm that a natural strategy to prove current/tagged particle fluctuations relies on a
decay of correlations of order O(1/n), see [11]. However, the correlations of the non-equilibrium SSEP with a slow
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bond here considered are of order O (logn/n), see Theorem 2.5. Moreover, the current/tagged particle fluctuations for
the equilibrium scenario with a slow bond are already understood, see [4]. This leads us to:

Open Question 2. How to prove current/tagged particle fluctuations for the non-equilibrium SSEP with a slow bond?
May (or must) a different scaling be considered?

Finally, naturally inspired by [4], we state:

Open Question 3. Consider > 0 with 8 # 1. How to prove non-equilibrium fluctuations for the one-dimensional SSEP
with a slow bond of rate an—F ?

We believe that this last open problem shall be solved by the methods of this paper, and we leave it for a future work.
For the first two problems, we have no clear strategy to solve them.

3. Estimates on local times

In this section we derive estimates on the local times of a random walk with inhomogeneous rates, which will be later
used in Section 4 in the proofs of Theorems 2.4 and 2.5. In the sequel, given any Markov chain Z and a set A, we denote
by L;(A) the local time of Z in A until time ¢:

def !
Li(A)E / 17,4y ds. 3.1
0

3.1. Estimates in dimension two

We denote by {(X;, Y;); > 0} the random walk on the set V ={(x,y) € Z X Z: y > x + 1} with generator B,, acting on
local functions f: V — R via

B, W) E Y caw 0)[f ) = fFW)]. VueV. (3.2)

veV

Here, the rates are defined as pictured in Figure 2. More precisely, for u = (11, u2) and v = (v, v2) such that the Ll
norm’ satisfies ||u — v||; = 1, we define

if (u,v) el,
ifu¢Uorve¢U

def

o
cp(u,v) = ;l

Fig. 2. Sets V, D and U and U. Sites of V are the ones laying on the light gray region. Sites in D lay on the dotted line and sites of U are marked as
gray balls. Elements of U{ are edges marked with a thick black segment having jump rate equal to «/n (slow bonds). Any other edges have rate 1.

IWe write |l - I for the L1 -norm on Zz, thatis, |[(uq, up)|l1 = luy| + |lup|.
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and ¢, (u, v) = 0 if the L'-distance of u and v is not equal to one. Here, U is the subset of V given by

Udéf{(x,y)eV:xe{O,l}andyz2}U{(x,y)eV:xf—landye{o,l}},

and U is the subset of U®? defined via

L[déf{(u,v)eU‘gz:||M—U||=1,|M1—U1|=1}

U{,v) e U flu—vl=1,[uz —va| = 1}. (3.3)

We furthermore denote by D the “upper diagonal” defined by D &ef {(x,y) € Z* : y = x + 1}, see Figure 2.
By E(x,y), and P(, yy we denote the corresponding probability and expectation when starting from (x, y) € V. The
goal of this section is to prove the following result.

Proposition 3.1. There exists a constant ¢ > 0 such that for all (x,y) € V,alln e N, and all t > 0,
E(c ) [Li2 (DO, D})] <envi,  and

(3.4)
E(x. [ L2 ({0, D})] < clog(en?).

To prove Proposition 3.1, we estimate first in Lemma 3.2 the local time of a simple random walk confined to the
boundary of the set

W (x,yeZ?:0<x <y},

which is V intersected with the first quadrant shifted by the vector (1, 2). In plain words we identified the vertex (1, 2) in
V with the origin, which is a change only of notational nature. Its proof consists on a comparison argument, which is the
content of Proposition 3.3. Afterwards, in Lemma 3.6, we show that the expected number of jumps over the set of slow
bonds (i.e., those with rates «/n) is finite. Finally, with all that at hand, we are able to finish the proof.

We denote by (X, Y") the continuous time simple random walk on W that jumps from a site z; € W to any fixed
neighbouring site zo € W at rate 1, i.e., the simple random walk reflected at the boundary of W (which takes a triangular
shape, see Figure 3). In particular the total jump rate out of z; € W is equal to the number of nearest neighbours of z; that
lay inside W. Expectation with respect to (XV, YV) conditioned to start at (x, y) € W is denoted by E(Z’ NE

Lemma 3.2. There exists a constant ¢ > 0 such that for all t > 0 and all (x,y) € W,
E( ) [Li@W)] < eV, (3.5)
where OW ={(x,y) e W:x =0,y >0o0rx =y}

To prove the above lemma we will need two additional results. To introduce the first one, we remind the reader that a
continuous time Markov chain on a countable set £ can be constructed from a transition probability p on £ and a bounded
function A : £ — (0, 00) as follows:

x

Fig. 3. For (XV, YV) any jump rate is equal to 1.
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(1) sample a discrete time Markov chain (&,),>0 with transition probability p;

(2) sample a sequence of independent random variables (t,),>0 such that 7, is exponentially distributed with rate A(&,)
and define the successive sequence of jump times via To =0and T, = 1, + T;,—1 forn > 1;

(3) finally, define the continuous time Markov chain Z via

Zy =61, <1 <Tp )

Note in particular that in the above construction the jump rate from a vertex x to y is given by {(x, y) = A(x)p(x, y). In
the sequel we also will assume without further mentioning that p does not put any mass on the diagonal. To continue, we
fix a transition probability p on & and for any a, b such that 0 < a < b < oo, we denote by Z!%?! the continuous time
Markov chain with transition probability p and such that its field of jump rates (A[4,5](X))xeg is such that A, p(x) € [a, D]

for all x € £. We denote the expectation with respect to Z1%?! started in z € £ by EE“*”]

AMe.d](X)
Aa,p)(X)

Proposition 3.3. Fix0 <a <b <c <d < 00, and define A = &ef SUP,cg Forany AC €& andany z € £,

ECNL0(A)] < EXYLa()]. (3.6)
The second result is about projections (also called lumping) of continuous time Markov chains.

Proposition 3.4. Let £ be a countable set, and consider a bounded function ¢ : € x € — [0, 00). Let (X;);>0 be the
continuous time Markov chain with state space £ and jump rates {{(x, y)}x yegxg- Fix an equivalence relation ~ on £
with equivalence classes £* = {[x] : x € £} and assume that ¢ satisfies

o y) =D ¢y (3.7
Y~y Yy

whenever x ~ x'. Then, ([X;])t>0 is a Markov chain with state space &t and jump rates ¢ ([x], [y]) = Zy/wy (x,y).
We first prove Proposition 3.3, afterwards Proposition 3.4 and finally we prove Lemma 3.2.

Proof of Proposition 3.3. To prove (3.6) we use a coupling argument. We do so by first sampling the discrete time
Markov chain (§,),>0 as alluded above, and we intend to construct Z la.0] and Zz1¢4] poth from the same realization of
(fn)n>o To that end, we consider an independent field of Poisson clocks (N, ,Ec’d])xeg such that for any x € £ the rate of
N equals Ae.d)(x). We further define

t
Nl (r) &l (‘ —Ma (x)>
* * [e.d)(X) Me.

and it readily follows that for each x € £ the process N. )£a’b] is a Poisson process with rate A, ) (x). Hence, it follows from
the construction outlined before the statement of Proposition 3.3 that the construction above yields indeed a coupling of
Z14:b1 and zledl,

This coupling has the following two properties, which immediately proves (3.6). Denote by Zl[g’;l]] the sequence of

visited points by the process Z!©4 until time ¢, with an analogous definition for Z [g f\z]

Z[a b]

(1) There exists some u € [0, At] such that Z[[gzd V4 [g 11:]] That is, the sequence Z[g’ is an initial piece of Zg’ s}, 50

J1]
that in particular Z [8 f]] C Z[g Ib\t]
(2) Given x € Z[o N , then at its k-th visit of the discrete chain (&,),en to x the holding time at that point of Z[%?] is

larger than the one of Z[¢-41, O

Proof of Proposition 3.4. Let P be the transition matrix of the skeleton chain of (X;);>0 (i.e., of the underlying discrete
time Markov chain). Assumption (3.7) implies that

P(x,[y])=P(x".[y])

whenever x ~ x’. It then follows from [15, Lemma 2.5, pp. 25] that the skeleton chain of ([X,]);>0 is a discrete time
Markov chain with transition matrix given by PE([x], [ y]) := P(x, [y]). Thus, it remains to show that the holding times
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Y )
Al S
1 12 1
12 AN 1 &
< lI 4\; < 1
AR \
: 13
i
12
T T
Rates of (X", YU) are (IX"],[YY]) only lives on the upper
everywhere equal to 1/2. triangle. The rates out of diagonal

are doubled, but the rates towards
the diagonal remain 1/2.

Fig. 4. Relation between (XD, YD) and ([XD], [YD]).

of ([X])s>0 are exponentially distributed with rates {Z[y] ¢([x], [yD}xjeer- Yet, this is, as well, a consequence of (3.7).
Hence, we can conclude the proof. ([l

Proof of Lemma 3.2. The proof comes in two steps.
1st Step. In this step we show that it is sufficient to estimate the local time of a simple random walk on

22, € {(x,y) €22 :x,y 2 0},

and we refer the reader to Figures 3 and 4 for an illustration of the various random walks that will appear in this part
of the proof. To that end, let X5, YY) be a simple random walk defined on ZZ>0 that jumps from z; € Zio to a fixed

neighbouring site z, € ZZZO at rate % Write

OWaiag = {(x, ) e W:x =y} (3.8)
and note that

072y ={(x,y) €Zly:x =00r y=0}. (3.9)
Our aim is to show that for any (x, y) € W,

v O 2 O
E( ) [Li@W)] <Eq ) [L2(9Z20)] + Eq [ L2r (0 Waiag)], (3.10)
where the expectations on the right hand side of the display above denote the expectation with respect to (XH, YD) started

at (x, y). To see that (3.10) is true we consider the function 7 : Zio — Z2>o that maps each z € Z2>0 to its reflection with

respect to the diagonal 0 Wyisg. Note in particular that T is its own inverse, so that we can define an equivalence relation
on Zio via

Z1~2zp <= 3dne{l,2}suchthat T"(z;) = z5. (3.11)

Writing PU for the transition matrix corresponding to the underlying discrete time random walk of XH, YY), and by
{¢(x, y)}mezzzo its field of rates, it is easy to see that for any z; ~ zp and any z3 € Zzzo

otz =) t(z2.25) (3.12)

’ /
23773 23723

Hence, by Proposition 3.4 and the fact that the set Zzzo / ~ equals W, the process ([XD], [YD]) can be identified with a

simple random walk on W such that its jump rate out of each fixed edge equals % except for those attached to 0 Wyjag,
where the jump rate is 1. Note in particular that this makes the set of edges directed. Indeed, the jump rate from x € 9 Wyjag
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Ya

v .
~

Fig. 5. Tlustration of equivalence relation in the 2nd Step of the proof of Lemma 3.2. d Wy, gets identified with the points on dashed lines. The four
points marked with black balls compose a single equivalence class. Non-zero jump rates between any two equivalence classes are everywhere equal to
1/2.

to any neighbour y is 1, whereas the jump rate from y to x is % Note that as a set we may identify [0 W] (the set of
elements equivalent to elements in d W) with azio U 0 Wiiag. Thus, denoting by EEE} D) the expectation with respect to
([XD], [YD]) when started at ([x], [y]), we see that as a consequence of Proposition 3.3,

E( ) [L@W)] <E) ) [La(10W1)]. (3.13)

Thus, (3.10) readily follows from last inequality.

2nd Step. We now show that it is sufficient to estimate certain local times of a simple random walk (X, Y) on Z2
jumping at total rate 2 (i.e., the jump rate over any fixed edge is %), which will then yield the claim. To that end we define
an equivalence relation by imposing that (x, y) ~ (x, —y — 1) and (x, y) ~ (—x — 1, y), for any x, y € Z. We then note
that in this way d Wyj,e gets identified with

def 2
[8Wdiag] = {(x,y) € 2% :x = y}
U{(x,y)GZZ:x:—y—l,yiOory:—x—1,x20},

see Figure 5. Note that by Proposition 3.4 the random walk (XD, YD) can be identified with ([X], [Y]). This shows that
it is sufficient to bound

EQ ) [La(A)], (3.14)
where A = A U Ay U Az with

def

A= {(x,y) e 7? :x:y},

Azdzef{(x,y) €Z’:x=-y—1,y>0ory=-x—1,x>0} and (3.15)

A3 L {(x,y)eZ?:x €10, -1}, ory {0, —1}}.
Since X — Y has the same law as a one-dimensional symmetric simple random walk, we conclude that Ly, (A1) equals in
law to the local time at zero of a one-dimensional symmetric simple random walk, for which the statement of this lemma
is well known, and for completeness, we provide a short proof of it in Proposition A.1. A similar argument may be used
for A,, and A3. Therefore, we can finish the proof. O

Our proof immediately yields the following corollary.

Corollary 3.5. There exists a constant ¢ > 0 such that for all t > 0 and all (x,y) € ZZZO,

EQ ) [Li(0Z2)] < evi. (3.16)
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We now come back to the original problem, i.e., estimating local times of the random walk (X, Y) defined on the set
V. An important ingredient in the analysis will be an estimate on the number of jumps of (X, Y) over the set I/ of slow
edges, i.e., those that are depicted with thick black segments in Figure 2. We define a sequence of stopping times via

70 =0,
T = inf{t >0: (X}, Y;) crossed an edge in L{}, and fori > 2, (3.17)

T = inf{t > 11 : (Xy, Yy) crossed an edge in Z/{}.
Finally, we define the number of crossings until the time 7n? via

Cp=sup{i>0:7; < tnz}. (3.18)
Lemma 3.6. There exists a constant ¢ > O such that uniformly over all starting points (x,y) € V,allt > 0,and alln € N,

Eg pI[C 2]l <c. (3.19)
Proof. We first show that for all i > 1, uniformly in n

dnf Pecy) [z — 1im1 = tn*] > 0. (3.20)
X,y

To that end, assume that (x, y) is in the first quadrant and y > 2. If (x, y) is any other point then instead of Lemma 3.2
below an application of Corollary 3.5 may be necessary. However, this is hopefully clear from the context so that we omit
the details. In this case 7| can be interpreted as a first success of the simple random walk (X”', Y¥), which with a slight
abuse of notation is now considered on the set W given by the intersection of V with the first quadrant, in the following
way: whenever (X", YY) is on a vertex z that is attached to a slow bond it realizes the following experiment: besides
its three (one if the vertex is (1, 2)) independent Poisson clocks Nzl, NZZ, and NZ3 ringing at rate 1 that are needed for its
graphical construction, it considers an additional independent Poisson clock N, («) ringing at rate «/n. We then say that
the experiment is successful if N,(«) rings before any of the other three clocks. It then follows from the construction
that the time of the first success equals in law the time of the first jump of (X,Y) over a slow bond. Indeed, one may
couple (X,Y) and (XV, YV) such that they move together until the first time of success. Thus, using the fact that each
experiment is independent of the evolution of (XV, YV), and that the set of vertices that are attached to S is a subset of
oW, we see that for any constant ¢ > 0,

Pyt = tnz] > PZc,y)[ m2(@W) < 4/1tn, all experiments are unsuccessful|
> P( ) [Li,2(0W) < &vin] - Plexp(a/n) = iv/in), (321

where exp(«/n) denotes an exponentially distributed random variable with rate «/n. The second term on the right hand

side of above is equal to e—oeV1 , thus is strictly positive and independent of n for all choices of ¢. Markov’s inequality
and Lemma 3.2 now imply that

PZ,),) [L,,2(8W) > cv/tn] < ¢/c, (3.22)

where the constant c is taken from Lemma 3.2. Hence, choosing ¢ large enough we see thatP(X })[Lmz (OW) <c4/tn] is
strictly bounded away from zero uniformly in (x, y) and in n. With similar arguments we may derive the same statement
for all i > 2. We next introduce the random variable

N=inf{i > 1:7 — 1 > tn?}. (3.23)

Then, using the strong Markov property at time 7;_1, bounding the probability of the event {r; — 7;_; > tn?} by 1, and
then once again using the strong Markov property at time 7;_;, we can estimate for any i > 1,

Pi [N =i] <Py |:ﬂ —Tj 1 < tnz}:|

i—2
=Equ.y |:1_[ l{t_/ftj,l <tn2}E(Xr,-,21Yr,-,2) 1, <tn2}]:| : (3.24)
j=1
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Using (3.20), we see that there exists ¢ € [0, 1) that is independent of the starting point (x, y), such that the latter term
above is bounded from above by

i—2
CE(X,)’) |:1_[ l{r_/—rj_]<tn2}:|' (325)

Jj=1
Iterating the above procedure we can get that

sup P [N =i]<c !, (3.26)
(x,y)eV

which in turn implies the uniform boundedness in (x, y) € V of the expectation of N. Since C,,» < N, this implies the
claim. O

We present now the proof of Proposition 3.1, and we focus first on the local time of the set D \ {(0, 1)}. For definiteness
we assume that (X, Y) starts in (x, y) € W, where we recall that W is a suitable shifted version of V intersected with
the first quadrant. All other cases follow by a straightforward adaptation of this proof. Note that the event {(X;, Yy) €
D\ {(0, 1)}} is only possible, if s € U?io[rzi, Ti+1), Where 1o = 0. Hence, we can write

2

tn
E( ) [ L2 (D\[(0, D})] =Eqx y) [/0 L((X,.¥,)eD\((0.1)}) dS}

o0 D1 Atn?
=Y Euy U . lxeyoepvo.ny dS]~ (3.27)
i=0 T

i Nt

Fix i € N. Applying the strong Markov property at time 7o; we can rewrite each summand in the display above as

TINtR” —T9;
Ec.y [l{rzi«nz}E(sz,- Vo) [ /O L, ¥)en\i0.0)) dsﬂ’ (3.28)

where (X, Y) denotes an independent copy of (X, Y) and 7 is the corresponding stopping time, defined in the same way
as 11 in (3.17). We now recall that as a consequence of the proof of Lemma 3.6 until time 7 the walk (X,Y) can be
coupled with (XV, YV). Hence, we see that (3.28) is at most

2

tn
v
E(x,y)[l{r2i<zn2}] Sup E(x’y) |:[ 1{(X7,YV)€D\{(O,1)}} ds] (329)
(x,y)eWw 0 o

Making use of Lemma 3.2 we see that there exists a constant ¢ € (0, o) such that for all starting points, all # > 0 and all
n € N, the term on the left hand-side of (3.27) is bounded from above by

eNInE )[Cyp2l. (3.30)
Hence, an application of Lemma 3.6 is enough to conclude the claim. To estimate the local time of the vertex (0, 1) we

can proceed almost exactly as above, and we see that there exists a constant ¢ € (0, +00) such that

2

n
Bl (0 0] = [ P05 0= 0. 0]y
<X [ PalCte v =]as (3.31)
0

where we recall that (X, Y) denotes the simple random walk on 72 jumping at total rate 2, and A = {(0, 1), (1, 1), (0, 0),
(1,0)}. The proof now follows from the local central limit theorem, see for instance [14, Theorem 2.5.6] (this result
is stated for one-dimensional continuous time random walks, however using the fact that a d-dimensional continuous
time random walk consists of d independent one-dimensional random walks, it may be easily adapted to our setting), or
alternatively from Proposition A.2.
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3.2. Estimates in dimension one

We denote by {X;; ¢ > 0} the random walk on Z with a slow bond, that is, the random walk with infinitesimal generator
A, given in (2.10) and we use E,, P, to denote the corresponding expectation and probability, starting from x € Z.

Lemma 3.7. Forall x,y € Z, and for all t > 0 we have the equality
P.Xi=y+P:X;=—y+D=P:(X;=y) +P:(X; =—y + 1), (3.32)
where (X;):>0 denotes a one-dimensional symmetric simple random walk jumping at total rate 2.

Proof. The proof comes in two steps.
Ist Step. In this step we rewrite the left hand-side in (3.32) in terms of the transition probabilities of a symmetric
simple random walk that is reflected at 1. To that end, we define the following equivalence relation:

x~y < y=—x+1 or y=unx. (3.33)

Note that in particular in this way 0 gets identified with 1, so that jumps between these two vertices “do not count”. One
may then readily check that condition (3.7) is satisfied, so that ([X;]);>0 defines a continuous time Markov chain. It is
then plain to see that for all x € Z and all ¢ > 0 the following relation holds:

X ]=[x] <— Xie{x,—x+1}. (3.34)
Thus,

P (X € {y, —y + 1}) =P ((Xi] = [¥]). (3.35)

Choosing only representants in the set Zx| & {x € Z :x > 1} we see that ([X;]);>o may be identified with a simple
random walk (X IR )r>0 on Zx that jumps from any vertex x € Zx to a fixed neighboring vertex in Zx at rate 1. Thus,
for any x, y > 1, (3.35) becomes

P.(X, e {y,—y+ 1}) =P (XX =). (3.36)
2nd Step. In this step we show that the right hand-side of (3.36) may be rewritten in terms of a symmetric simple random

walk on Z jumping at total rate 2. To that end we use the same equivalence relation as above and we note that (X;);>0
can be, in the same way, identified with (X ,R )i>0 as (X;)r>0 can be identified with ([X;]);>0. This finishes the proof. [

4. Estimates on the discrete derivative and correlations

In the next two subsections, we present the proofs of Theorems 2.4 and 2.5, respectively.
4.1. Estimate on the discrete derivative

This section is devoted to the proof of Theorem 2.4.

Proof. Recall that p}' is a solution of (2.9). Since the statement is clear for x = 0, we only need to deal with the case
x # 0. Let p; be the solution of the equation (2.4), and define y" : [0, T] x Z¢ — R via

def | of' (x) — pr (5)  ifx #0,

"x) = 4.1
v ) o (0) — ,ot(;—zl) otherwise. “-1)

The reason for the previous definition is that it distinguishes two cases, since at x = 0 the time derivative of p is not
related to its spatial derivatives in a way that is helpful for our purposes. However, with the above choice of y" we see
that for all x € Z,

dy(x) =n? Ay (x) + F (x), (4.2)
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where

et {m% —DpE) ifx£0, 43)

Frx) =45 2, (=1 :
n~A,p;(0) — 9, pi(57)  otherwise.

Observe that, by the definition of .4, in (2.10), for x € Z\{0, 1}, F* accounts for the difference between the discrete and
the continuous Laplacian. To continue, we add and subtract p,(%) and p; (xnil) to | o (x + 1) — p;' (x)| and use the triangle

inequality which yields
(57) ()
Pt =P\ — )|
n n

We first treat the rightmost term above. Since x — p; (x) is differentiable in any neighborhood outside of zero, and p; has
one sided spatial derivatives at zero, we see that

o(57) - G)l=o ()

Recall that {X;; r > 0} denotes the random walk on Z generated by A,,. Applying Duhamel’s principle we see that we can
write the solution of (4.2) as

lof (x+ 1) = pf ()] < |y (x + D] + [y (0| + (4.4)

t
yi'(x) =E; [V{f(xmzH /O F,”_S(sz)ds]

t
E. [ / F,”S(sz)ds] .
0

Since |y61 x)| = |,o(’)’ (x) — po(x)|, by Assumption (2.12) we only need to control the second term on the right hand-side
of the previous expression. By Fubini’s Theorem, we see that

[ / (Xsnz)dsi| /ZP X, = 2] (2)ds. (4.5)

Z€Z

Therefore,

sup sup|y, (x)‘ < sup‘yo (x)} + sup sup

t<T x€Z t<T x€Z

Since the discrete Laplacian approximates the continuous Laplacian, we conclude that |F}'(x)| < C/ n? for any x €
Z\{0, 1} and for any ¢ > 0. Therefore, we can bound the absolute value of (4.5) by

/ Z Py [Xsnz =z]- |Ftn Y(Z)| ds. (4.6)

z€{0,1}

‘We note now that

n 2 2 1 o 0 1 ,» (1
FW=n\p|=)—p| =)+ o\ )= = —0; 0| —
n n n n n n

2 1 0 1 » (1

=n\n\pe\ — ) — P\ = +alp| =) —po| = =0 0| =

n n n n n

dp 1
(L0 +alp0) = ) + 00 /m) ) 203
The Robin boundary condition in the PDE (2.4) cancels the first two terms inside the parenthesis above, from what we

deduce that | F}*(1)| < C for any ¢ > 0. For z = 0 we obtain, in a similar way, a bound of the same order. Therefore, (4.6)
is bounded from above by

C t
5+ cfo (P[X,,2 = 0]+ Py[X,,> = 11) ds

Thus, applying Lemma 4.1 below the result follows. |



1116 D. Erhard et al.

Lemma 4.1. Let X be as in Section 3.2. There exists a constant C > 0 such that the following estimate holds for all t > 0:

t
/ P, [X,,2 €10, 1}]ds < C—‘/;.
0 n

Proof. Denote the symmetric simple random walk on Z jumping at rate 2 by {X,; ¢ > 0}. It is then well known that for all
t > 0 the map x € Z — P,[X, = 0] is maximized at x = 0. Hence, Lemma 4.1 is a consequence of Lemma 3.7 together
with Proposition A.1. O

4.2. Estimate on the correlation function

In this section we prove Theorem 2.5. To that end, we show that the correlation function ¢" introduced in Definition 3
can be estimated from above by the local times of the random walk {(X;, Y;); t > 0}, introduced in Section 3.1. This
is the content of Proposition 4.2. Proposition 3.1 then immediately yields the result. Given a set A C V, similarly as in
Section 3 we denote by L;(A) the local time of {(X;, Y;); ¢ > 0} until time ¢ in A, see (3.1).

Proposition 4.2. There exists C > 0 such that
n C 1 1
suplef )| = &+ € B [Lar (DA 1O D]+ ey [Lor (10, D)) @
1<

Proof. First, observe that from Kolmogorov’s forward equation, we have that

dg (x, y) =y, [n2L0 (0O ()] = 3 (0 ) ().

Applying (2.1) and (2.8) and performing some long, but simple, calculations, one can deduce that ¢;' solves the following
equation:

dpl (x, y) = n*Bugl (x,y) + g (x, ¥),

where B,, was defined in (3.2) and

2 o
gl (x,y) =—(V, pl'(x)) <1{D\(0,1)} + ;1{(0,1)}) (4.3)

Here, V" denotes the rescaled discrete right derivative which, for any function f : Z — R, is defined via V;} f(x) def

n(f(x+1)— f(x)). By Duhamel’s Principle,

t

(ptn (x, y) = E(X,,V) |:(pl(; (sz, sz) + / g;‘l—s (Xsnz’ sz) dSi| ’
0

where {(X;, Y;); t > 0} is the random walk with generator B,,. In order to prove the proposition we just have to estimate
the right hand-side of the last equation. We see that

. (4.9)

t
suple) (x, )| < |@f (x, »)| + sup|Ex. y) [ / g (X2, sz)ds:|
t<T t<T 0

By Assumption (2.13), the first term on the right hand-side of the last expression is bounded from above by C/n. Thus,
to finish the proof we only need to estimate the rightmost term in the display above.

Applying the definition of g”, and rewriting the expectation above in terms of transition probabilities, we see that for
any s <ft,

E(x,y) [gtn—s (Xsnz ’ stz)] = Z[_ (V;T:Otn—s (Z))Z]P(x,y) [(sz ) stz) = (Z’ Z+ 1)]
z#0

+ %[—(V;'_p;ls(()))z][’(x’y)[(sz, stz) = (0, 1)]
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Consequently, for all (x, y) € V, the rightmost term in (4.9) is bounded from above by

! o
/0 (S,,P(x,y) [(X 2. Yg,2) € D\ {0, D}] + S,,,OZP(X,W[(XML Y,,2) = (0, 1)]) ds, (4.10)
where
2 2
Sp=sup sup (V, p!'(z))" and S,0=sup(V, p(0))". 4.11)
t>0 zeZ\{0} t>0

Recalling Theorem 2.4, we easily deduce that S, < C and S, ¢ < Cn?. Substituting (4.11) into (4.10), together with a
change of variables, the result follows. O

The proof of Theorem 2.5 is now an immediate consequence of Proposition 3.1.
4.3. Comments on the lower bound

In the usual symmetric simple exclusion process the correlation function is of order O(%). Since intuitively one could
expect that the presence of the slow bond increases the correlation between sites which are located both on the positive
half-line or both the negative half-line, the above result does not come as a total surprise.

However, for two sites x and y such that x <0 < 1 <y, then at first sight it seems to be a reasonable guess that the
correlations decrease, and they should be at most of order O(rll). Yet, our proof yields the same bound as above when
one restricts only to such kind of pairs of vertices (x, y). A natural question therefore is if a matching lower bound in
(2.14) holds. Since our assumptions on the initial measure do not exclude the choice of a product Bernoulli measure with
constant intensity, in which case at any time ¢ > 0 the covariance between two distinct points is zero, such a lower bound
certainly cannot hold in general.

Nevertheless, we argue that there are indeed choices of the various parameters in our model for which |¢] (x, y)| is
bounded from below by a constant times logn/n uniformly in ¢ € [0, T]. We will not provide all the details, yet the gaps
can be filled by an adaptation of the techniques used in Section 3. We choose 1, ~ &), 7, Ber(py), where

|

Analyzing carefully the proof of Theorem 2.5, we see that in order to establish the desired lower bound it is enough to
show that there exists a constant ¢ > 0 such that for all r € [0, T']

ifx <0
nr="o 4.12)

ENEN NI

otherwise.

AR AGIER 4.13)

and that the rightmost local time term in (4.7) is bounded from below by a constant times logn. We only provide a sketch
of the argument for the former statement, the latter as mentioned above can be deduced by an application of the techniques
developed in Section 3. We note that it is possible to show that

PO =) PolX, =x]pj(x) and pf'(1)=) Pi[X, =x]of ), (4.14)

xX€Z X€Z

where X denotes a random walk with generator n>.A4,, and for z € Z we denoted by P, the distribution of X when started
in z. Using that by symmetry P;[X; > 1] = Py[X; < 0] and P[X; < 0] = Py[X; > 1], as well as our choice of u,, we see
that

1
pr (0) — pf (1) = Z(Po[Xr < 0] —Po[X; > 1]). (4.15)

It is now possible to argue that a random walk that starts at zero, and that is reflected at zero has a local time of order n
up to times of order n? at the origin. Using a coupling argument one may then show that one can choose « small enough
so that the probability that X, when started at O, crosses the bond (0, 1) before time Tn? becomes arbitrarily small. This
readily yields that (4.15) is indeed strictly bounded away from zero uniformly in ¢ € [0, T'], and consequently we obtain
a lower bound that matches the order of the upper bound in (2.14).
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Remark 4.3. As argued above, at first sight it seems counterintuitive that ¢;(x, y) is of order logn/n if x <0 <1 <y.
Yet, an intuitive explanation for that phenomenon could be as follows: given an exclusion particle starting at x < 0, then

up to time say %n2 there is a strictly positive probability that it will cross the bond {0, 1}, and afterwards it will have
interaction with a particle started at y > 1 of same order as if it had started at a site x > 1.

5. Proof of density fluctuations

In this section we prove Theorem 2.8. We follow the usual procedure to establish such a result, i.e., first we establish tight-
ness of the sequence of density fields {V}' : ¢ € [0, T']},en and afterwards we characterize the limit. Before proceeding,
we introduce in the next subsection some martingales associated with the density fluctuation field defined in (2.19).

5.1. Associated martingales

Fix a test function f € Sy (R). By Dynkin’s formula,

t
M () :=3’f'(f)—37{)’(f)—/0 (R Lo+ 05) VI () ds (5.1

is a martingale with respect to the natural filtration F; = o (s, s <t). Our aim is to write this martingale in a more
suitable form. Recall (2.2). Performing simple calculations,

1 1
RLYNH =2 Y€ L [ﬁ 3 f(%) (0 = A 0) = = ) f(%) (ns() = ! (y))}

X€Z yeZ =
: : ] +1
N O W Rt T S R )|

R (S RO )
= % anAnf@—C)ns(x),

X€Z

where the operator .4, has been defined in (2.10). Recalling (2.9) we get that

1 1
W=7 f(%)asp;’m --= annf(;—c)p;’(x). (52)
X€Z X€EZL

Combining the previous equalities, we see that
1 X
MP(f)= ”(f)—y”(f)—/ — ) n’A f(—)ﬁs(x)ds. (5.3)
t t 0 0 ﬁ /gz: n n

Adding and subtracting the term fé VI (Aq f)ds, we can rewrite the martingale M} (f) as

t
MO =V = V() — fo V' (Ag f)ds — RI(f), (5.4)
where
n " X X _
RI(f):= /O ﬁ%{nzAnfG) — (Am(;) }m(x)ds.

The next lemma allows us to control the error term R} (f) defined in the previous display, which is obtained by replacing
the discrete operator A,, defined in (2.10) by the continuous Laplacian A, defined in (2.7).
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Lemma 5.1. Forany f € S,(R), almost surely there exists a constant ¢ > 0 such that for all t € [0, T] and all n € N the

estimate |R! (f)| < LTl;’l holds.

Proof. We begin by splitting R} (f) as the sum

npyo L 24 (%) - *\ |5
R,(f)—/oﬁz{n Anf<n) (Aaf)(n)}m(X)ds (5.5)

x0,1
1, 0 0\]_
+/O ﬁ{n AJ(;)—(AJ)(;)}m(O)ds (5.6)
+/Ii{n2A f(3> —(A f>(3>}ﬁ (1)ds (5.7)
0 v/n "\ n “ n * ' '

We begin by dealing with (5.5). Recall that f € S, (R) and note that |77, (x)| < 2. Thus, taking advantage of the fact that
for x ¢ {0, 1}, the term n>A,, f (5;) is the discrete Laplacian, and applying a Taylor expansion up to second order with the
Lagrangian form of the remainder, we see that (5.5) is bounded by

1t 2 1 X 1 e fw(l?"'(%))
w5 ()5 () 5]

1 ,(x 1 (x\, f"OE) x
[ (G) -2 )+ = - en(G)

o FrOYE) @)
-= X -

113 1,3
oy 3ln 3ln

}

3

where 19+(§) e[%, 2] and 07(5) € [*=L X]. Since £ is integrable, we conclude that (5.5) is of order O (tn~5/%),

n’> n n ’n
and vanishes as n tends to infinity. Since A, f is bounded, we can see that the sum of (5.6) and (5.7) is equal to

C (L, 0\ C (L, 1\
/Oﬁ{n Anf<;>}ns(0)dS+/o ﬁ{n Anf(;)}m(l)ds

plus a term of order O(ﬁ). Applying the definition of A,,, the expression above is equal to
"n? [« 1 0 —1 0\\]-
[ w06 )+ () -G
"'n? [« 0 1 2 M= 1y4
[ A0 G)+ 0G) ()
and we can see that the absolute value of expression above is bounded by
1 0 -1 0
(GG G- G))
n n n n
0 1 2 1
()G GG 5
n n n n

Since f € Sy (R), we have the boundary conditions a( f(07) — £(07)) = 9, f(0") =9, f£(07) and also that f is left
continuous at zero, hence

f<1> - f<9> =[r(0%) = f(07)]+00/n),

n n

n[f(_?l) - f(g)} =3 f(07)+00/n),

(3)-5(5) =-Lr@) = 7))+ 0m.

n

tﬁ{

+
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n[f(%) - f(%)} =, f(0%)+0/n),

which permits to conclude that (5.8) is of order O (ﬁ), finishing the proof. ]

Now we study the convergence of the sequence of martingales { M} (f) : t € [0, T ]},en. This is the content of the next
lemma.

Lemma 5.2. For any f € S4(R), the sequence of martingales {M} (f) : t € [0, T'1},en converges in distribution under
the topology of D([0, T1,R), as n — 00, to a mean-zero Gaussian process {M;(f) : t € [0, T1} of quadratic variation
given by

o), = [ [ 2x(pu0) (V) duds

s [T 01 = 07) + .0 (1 = . (0)Vus (0%) s 6.9)

Proof. The proof of this lemma consists on applying [10, Theorem VIII.3.12, page 473]. According to that theorem, we
have to check:

(i) condition (3;14), defined in [10, page 474],
(i1) condition [§5-D], defined in [10, 3.4, page 470],
(iii) condition [y5-D], defined in [10, 3.3, page 470].

By [10, Assertion VIIL.3.5, page 470], both conditions [35—D] and (3.14) are a consequence of
lim By, [sup| M2 () = Mi_(f)] ] =0. (5.10)
n—0o0 s<t

To show (5.10), note that only two sites of the configuration 1 change its values when a jump occurs. Therefore,

2071
Sup| M2 () — MP_(f)] = supld () — V()] < 2L e
s<t s<t ﬁ
leading to (5.10). It remains to check Condition [y5-D], i.e., the convergence in probability of the quadratic variation of
M, (f), which is given by

t

(MO (), = / P2 [La V() = 200 ()La I ()] ds.

0

After some elementary computations, the right hand-side of the display above can be rewritten as

g b (5) ()]
+af0t(ns(0) - ns(l))z(fe) ~ f(%))zds, (5.11)

which is an additive functional of the exclusion process 7;. It is almost folklore in the literature that Theorem 2.1 together
with a suitable Replacement Lemma and standard computations yield that (5.11) converges in distribution to the right
hand-side of (5.9) as n — o0. Since this is not the main issue of the proof, and since such a Replacement Lemma under
the slow bond’s presence has been studied in previous works (as in [3, Lemma 5.4] for instance), we do not present the
proof of this result with full details, but only a sketch instead.

By a Replacement Lemma we mean a result allowing to replace the time integral of the occupation number 7,(x) by
an average on a box around x. The only difference with respect to the usual Replacement Lemma (see [13]), is the fact
that we should avoid an intersection between this box and the slow bond in our setting. Hence, we define

£—1
flz(x)z %Z;ix n(y) for x > 1,
1 X
7 Xymx—ep1 N(y)  forx <0,



Non-equilibrium fluctuations for the SSEP with a slow bond 1121

which is related to the side limits appearing in (5.9). Taking into account these definitions, the fact that n; x)? = N (x),
and the boundary condition of f at zero, one can show that the limit in distribution of (5.11) is in fact the right hand-side
of (5.9).

Since the right hand-side of (5.9) is deterministic, the convergence in distribution implies the convergence in probabil-
ity, and this finishes the proof of the lemma. |

5.2. Tightness

Let S be a Fréchet space (see [18] for a definition of a Fréchet space) and denote by & its topological dual. We cite here
the following useful criterion:

Proposition 5.3 (Mitoma’s criterion, [16]). A sequence of processes {x;;t € [0, T1}nen in D([0,T1,S') is tight with
respect to the Skorohod topology if, and only if, the sequence {x;(f); t € [0, T 1} en of real-valued processes is tight with
respect to the Skorohod topology of D([0, T1, R), for any f € S.

Since Sy (R) is a Fréchet space (see [4]), tightness of the density field is reduced to showing tightness of a family of
real-valued processes. For that purpose, let f € S, (R). Since the sum of tight processes is also tight, in order to prove
tightness of {V]'(f) :t € [0, T]},en it is enough to prove tightness of the remaining processes appearing in (5.4), namely
D5 nens o V(Ao f)ds it € [0, TTpen, (MP(f) 11 €[0, Tllnen and {RI(f) : 1 € [0, T]}nen. We deal with all of
them separately.

Observe that

Eur [ ()*] Zf( ) (pf ) + Zf( ) (Z)gog(x,w
x<y

xEZ

is bounded. As a consequence of Assumption (B) in Theorem 2.8 the sequence of initial conditions }jj converges, there-
fore it is also tight.

By Lemma 5.1, the sequence of processes {R}(f) : t € [0, T ]} e is negligible, thus it is tight.

By Lemma 5.2 the sequence of martingales {M} (f) : ¢ € [0, T]},eN converges, hence it is tight as well.

It remains to prove tightness of the integral terms { f(; YVi(Ag f)ds :t €0, T]}nen. At this point we invoke Aldous’
criterion:

Proposition 5.4 (Aldous’ criterion). A sequence {x}' :t € [0, T 1},eN of real-valued processes is tight with respect to the
Skorohod topology of D([0, T1, R) if

(1) limg— oo limsup,_, o P(supy, < |x/'| > A) =
(ii) for any e > 0, lims_,olimsup,,_, . o sup; <s sup 77 P(|x7,, —x7| >¢) =0,

where Tt is the set of stopping times bounded by T .

We first check the first item of Aldous’ criterion. By the Cauchy—Schwarz inequality,

! 2 T 1 X 2
ey [sn( [} 300is) |7 [T B[ (00 ()00 =10 Jas

Observe that the right hand-side of the display above is bounded by 7' times

1
;Z(Aaf<%>> Sup x (o (1)) + ZA f( ) (i)tsgw,”(x,y), (5.12)

x€Z x<}

where y (o} (x)) was defined above (2.15) and ¢ (x, y) is given in Definition 3. Since f € Sy (R), the first term in (5.12)
may be easily shown to be bounded in n. As for the second term the estimate provided by Theorem 2.5 is unfortunately
not quite enough. Yet, Proposition 4.2 in combination with Proposition 3.1 show that for some constants ¢y, ¢ > 0 that
do not depend on ¢, and (x, y) we have that for all n € N,

; cl e Tn
@ (x,y) = o A P [ (X5, Y5) =0, )] ds, (5.13)
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where {(X;, Y;); ¢t > 0} is defined in Section 3.1. Plugging the first term on the right hand-side of the display above into
the second term in (5.12) gives the desired estimate. To deal with the second term on the right hand-side of (5.13) we use
the fact that by (3.31) we can estimate the integral term from above by

2Tn?

cZ/ Py [(Xs, Ys) = z] ds (5.14)

zeA

where (X, Y) denotes simple random walk on 72 jumping at total rate 2, A denotes the set {(0, 1), (1, 1), (0, 0), (1, 0)},
and ¢ € (0, 400) is some constant. Plugging this into the second term in (5.12), and using the reversibility of (X, Y) we
see that we obtain a term that is bounded from above by a constant times

L ()

Since |Aqy f (;l—‘)Aa f (%)| is uniformly bounded in x and y we finally obtain that (5.12) is bounded by a constant, which
implies condition (i) of Aldous’ criterion via Chebychev’s inequality.
We now check (ii). For this purpose, fix a stopping time 7 € 77. By Chebychev’s inequality and repeating the argument

above, we have that
1 T+A 2 52 c
> 8) < EEEhUI[<;Li }?(ﬁ&hf)ds> ] < ;;T,

]Puﬂ (

which vanishes as § — 0, and yields tightness of the integral term, and concludes therefore the proof.

s (A f)ds

5.3. Uniqueness of the Ornstein—Uhlenbeck process

The existence of the Ornstein—Uhlenbeck process solution of (2.18) is a consequence of tightness proved in Section 5.2.
This subsection is devoted to the proof of uniqueness of this process, as stated in Proposition 2.7. The guideline is mainly
inspired by [9,13].

In the proof of Proposition 2.7 we make use of the following result, which is a standard fact about local martingales.

Proposition 5.5. If M, is a local martingale with respect to a filtration F; and

E[ sup |Ms|] <400 (5.16)

0<s<t

for any t > 0, then M, is a martingale.

Proof. Let 7, be a sequence of stopping times such that 7, — 0o as n — oo and such that the stopped process (Maz,)i>0
is a martingale for each n. Let s < t, it then follows that for any A € Fj,

E[M;nr, 14l = E[M;spz,14].
Letting n — oo, using (5.16) and the Dominated Convergence Theorem, we conclude that
E[M;14] =E[M14],
thus finishing the proof. (]

Proof of Proposition 2.7. Fix f € S,(R) and s > 0. Recall the definition of the martingales M; () and NV;(f) given in
(2.16) and (2.17), respectively.
We claim that the process {X;(f) : ¢ > s} defined by

1 t t
Xf(f)=exr>{5/ ||Vaf||%r(,)dr+i<yz(f)—ys(f)—/ yr(Aaf)dr)}



Non-equilibrium fluctuations for the SSEP with a slow bond 1123

is a (complex) martingale. By [19, pp. 148, Proposition 3.4] it is immediate that X7 (f) is a local martingale. Therefore,
if we show that

E[ sup |X;(f)|] < +00, (5.17)

s<u<t

then, by Proposition 5.5, we conclude that X7 (f) is a martingale. But (5.17) is a simple consequence of the fact that the
function ¢ > 5 fo Ve 112 s ()ds is continuous, hence bounded on compact sets. Therefore, the claim is proved.
Fix S > 0. We claim now that the process {Z; : 0 <t < S} defined by

1 [ o 2 . o
Z,(f):exp{i/(; ||VO,TSerpr(.)dr—f-lyz(TS,f)}

is also a martingale. To prove this second claim, consider two times 0 < #; < #, < § and a partition of the interval [t1, 1]
in n intervals of equal size, that is, 1y = so < s1 <--- <s, =12, with 541 —s; = (&2 — 11)/n. Observe now that

n—1 . . n—1 1 [sin ., 5
[Txa s, N =exod S5 [ IVaTs, £ s
j=0 j=0 "N

n—1 st
+ l Z(yvj‘*'] (ng—ij) - yv./ (Tg—Sj f) _/ yr(AaTSq—Sj f) d}")}

=0 j
Due to smoothness of T, f, the first sum in the exponential above converges to

1 [
e R A
1

as n — +00. The second sum inside the exponential is the same as

n-l 8j+1
y’Z(Tg—zﬁ%f) — (Tsa—l] f)+ Z(ysf(TSa—Sjlf - TS_S_/. )= [ yr(A“Tg—S.i /) dr)‘
j=1 j
Since Y € C([0, T'1, S, (R)), since T f is continuous in time and applying the expansion 7%, f — T* f = e A T f +
o(¢), one can show that the almost sure limit of the previous expression is )y, (Tg‘_t2 =y (Tg‘_t] f), see [4,6] for more
details. We have henceforth deduced that

n—1
) s; 1 [~ ) zZ
im [T (15, 1) =exo{ 5 [ 19T 1 80T 0) = D078 1) | = 22
j=0 ! I

n——+00

Since the complex exponential is bounded, the Dominated Convergence Theorem ensures also the convergence in L!.
Thus,

Z, .
E[gz—z} =HETM]E[gﬂXw Ts—s, >}

n

for any bounded function g. Take g bounded and J; -measurable. For any f € S, (R), the process X; (f) is a martingale.
Thus, taking the conditional expectation with respect to F; _,, we get

n—12

n—1 n—2
|:an5/+1 TS—S ] |:gl_[XS/+l TS Sj )]

By induction, we conclude that
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for any bounded and J;, -measurable function g. This assures that {Z; : # > 0} is a martingale. From E[Z;|F] = Z, we
get

1
Blee|s [ 1975 1 ar+ a0 |17 <o 5 [(1vars 17 ar+ a0

which leads to
1 t
lexp i34 (18- NN = exp| = [ 15T 1 370
S

Choosing S =t and replacing f by Af, we achieve

2 t
E[exp{ik%(f)}m]=exp{—%f||V LD dr+ (T, Yf)}

meaning that, conditionally to Fj, the random variable ), (f) has Gaussian distribution of mean ), (7T,% f) and variance
S IVaTE 15, dr.

We claim now that this last result implies the uniqueness of the finite dimensional distributions of the process {)V;(f) :
t € [0, T1}. For the sake of clarity, consider only two times, fyp = 0 and f; > 0, two test functions fy, f1 € Sy (R) and two
Lebesgue measurable sets Ag and A;. By conditioning,

P[Vi (f1) € A1, Vi (fo) € Ao] = E[Epy, (ealFol - My, (fpeanl]-

Since the conditional expectation ]E[l[yt1 (fea11Fol is a function of Vs (f1) and )y, is uniquely distributed as a random
element of S;,(R) (by assumption (ii) of Proposition 2.7), we get that the distribution of the vector (Y, (f1), Vi, (f0)) is
also uniquely distributed. The generalization for a general finite number of times is straightforward.

This proves the claim, implying the uniqueness in law of the random element )’ and hence finishing the proof. |

5.4. Characterization of limit points

From the results of the previous subsection we know that the sequence {)}' : ¢ € [0, T']},,en has limit points. Let {); : ¢ €
[0, T']} be the limit in distribution of {V}' : t € [0, T']},en along some subsequence n; considering the uniform topology
of D([0, T1, S, (R)). Abusing of notation, we denote this subsequence simply by n. Our goal here is to prove that {) :
t € [0, T} satisfies the conditions (i) and (ii) of Proposition 2.7. Since assumption (B) of Theorem 2.8 gives us exactly
the condition (ii), it only remains to prove condition (i). A remark: the reader may be asking about the existence of
initial measures satisfying the assumptions (A) and (B) of Theorem 2.8. An example of such measures is postponed to
Proposition B.1 in Appendix B.
For f € S4(R), let M, and N; be the processes defined by

t
M) = Vi) = Do) — fo Vo(Aa f) ds.

t
Ni(f) = (M) = fo Ve fI2, ., ds.

Since V' is assumed to converge in distribution to ); as n — +o00, by (5.4) and Lemma 5.1, we conclude that M, (f)
defined above coincides with the limit of M7 (f) as in Lemma 5.2, which was denoted by M, (f) as well.

By Lemma 5.2, we already know that M, ( f) has quadratic variation given by fo Ve £11 55 () ds. Therefore, if we show
that M, (f) is a martingale, then we will immediately get that \V;(f) is also a martingale.

Hence, we claim that M, (f) is a martingale. First of all, we fix the filtration, which will be the natural one: F; =
{o0(Vs(g)) :s <tand g € Sy(R)}. Thus, M, (f) is F;-measurable. The fact that M, (f) is in L' for any time ¢ € [0, T
is a consequence that M, (f) is a Gaussian process, which was proved in Lemma 5.2. Thus, if we prove that

E[M,(NHly]=E[M(Hly], YU € F, (5.18)

we will conclude that M, (f) is a martingale. To assure (5.18) it is enough to verify it for sets U of the form

k
U= [Vs(fi) e Al
i=1
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for0 <sy <.--<sr <s, fi € S (R) and A; measurable sets of R. Since M} (f) is a martingale,

E[M}(/)1y, | =E[M}(H)1y,]. YU e F;, (5.19)
where
k
=i e Al
i=1

forO0<s; <---<sp <s, fi € So(R) and A; are measurable sets of R. Therefore, in order to show (5.18) it is enough to
prove the claim that the expectations in (5.19) converge to the respective expectations in (5.18).

Since V' (f) converges to V;(f) as n — 400, which is concentrated on continuous paths, then M} ( f)1y, converges
in distribution to M, (f)1y. Thus, by [1, pp. 32, Theorem 5.4] in order to get convergence of expectations, it is enough to
assure that {M} (f)1y, }sen is a uniformly integrable sequence. In its hand, the uniform integrability can be guaranteed
by showing that the L? norm of M} (f)1y, is uniformly bounded in n € N. Since the indicator function is bounded by
one, we can deal only with the L?> norm of the martingale M (f). Now, applying the Minkowksi inequality to (5.3), we
get

1/2

B, [(MEH)] < B, [0 (H)]2 + B, [ (N)°]2

+EM[</ fznzA,, (%)ﬁs(x)ds)z}l/z. (5.20)

X€ZL

The first term on the right hand-side of (5.20) is bounded by

%%(f(%)) x (01 () + §f< ) ( )w,(x ».

Since |p}'(x)| < 1, the first parcel in the display above is uniformly bounded in n. To treat the second term of the last
display, we use a similar argument to the one used below (5.12). The second term on the RHS of (5.20) is bounded by

T (7)) =2 () (s

X€Z

which is uniformly bounded on n € N due to conditions (2.12) and (2.13). Again by a similar argument to the one
presented for tightness below (5.12), the third term on the right hand-side of (5.20) is bounded by 12 times

1
() st ()1 (2ot
N n 1<T X<y t<T

thus concluding the characterization of limit points.

Appendix A: Auxiliary results on random walks
The next result is quite classical, but hard to find in the literature. It is included here for sake of completeness.

Proposition A.1. Let X be the symmetric simple one-dimensional continuous time random walk with jump rates given
by Ay,y =X > 0 whenever |x — y| =1, and zero if |x — y| # 1. Then,

t
/ P[X; =0]ds < c/1,
0

where ¢ > 0 is a constant which does not depend on t.
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Proof. Assume for sake of simplicity that A = 1. Let N := N, be a Poisson distribution with parameter 2s.

P[X, =0] = Z}P’[Xs =0|N =k]-P[N =]
k=0

00
1 k
= Z l[k is even]? (k/Z) PN =k]

k=0
Ls] 1 X
= e—2s 4+ ; l[k is even] 2_k <k/2> P[N =k]
)
L [k
+ > pis evenl 5 (k/2> PN = kI. (A1)
k=|s]+1

Using the Stirling Formula (see for example Feller, Vol 1.), it is easy to check that

1 [k - 1 <1 A2
?<k/2)—ﬁ—‘ (A2

Applying the second inequality of (A.2) in the first sum of (A.1) and the first inequality of (A.2) in the second sum in
(A.1), we obtain that P[X; = 0] is bounded from above by

B PN <ls)]+ = > PIN=kl<e® +P[N < [s]]+ . (A3)
\/Ek:LsJH Vs

In the sequel, we will get an exponential bound P[N < |s|] by a standard large deviations technique. In this way, note
that, for any 6 > 0,

]P[N < |_SJ] <P[N <s] ZE[I[Nfs]eeNeieN] < eesE[l[NSS]eieN]

. _ . (=0 _ (N0 _
< eGsE[e 9N] 2693625(8 1) :eA(ZL 2+9).

Denote f(0) =2¢~% —2 + 6 and note that f assumes its minimum at 6y = log2 > 0, and f(6p) = log2 — 1 < 0.
Therefore, choosing 6 = 6y, we get

P[N < [s]] < etloe2D),
Looking at (A.3) and then to (A.1), we conclude that

_ — C1
IE”[XS=O]§e 25+es(]0g2 1)+$

Integrating, we get

t t
/ P[X, =0]ds < f <e_25 + SUog2=D) 4 C—l) ds < /1,
0 0 Vs
for some constant ¢, not depending on ¢. (|
Proposition A.2. Let (X, Y) be the symmetric simple two-dimensional continuous time random walk. Then,
t
/ P[(X;. Yy) = (0,0)]ds < clogt,
0
where ¢ > 0 is a constant which does not depend on t.

The proof of the statement above can be adapted from the one of Proposition A.1.
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Appendix B: Fluctuations at the initial time
The objective of the next result is to illustrate that any slowly varying Bernoulli product measure satisfies the condition
(B) in Theorem 2.8. Since condition (A) is trivially satisfied, this shows that the slowly varying Bernoulli measure falls

into the framework of this article.

Proposition B.1. Let vZO 0 be the slowly varying Bernoulli product measure associated with a smooth profile py. Then,
Yy converges in distribution to Yo, where ) is a mean zero Gaussian field of covariance given by

E[Yo()Vo(f)] Z/Rx(po(u))g(u)f(u)du, (B.1)

Jorany f, g € Su(R).

Proof. As argued in Section 5.2, for each f € Sy (R), the sequence {)o(f)}nen is tight, hence {Ip}ren is tight due to
Mitoma’s criterion (Proposition 5.3). Thus, it remains only to characterize the joint limit in distribution for the vectors of
the form (QVo(f1), ..., Yo(fr)), with f; € S, (R), fori =1, ..., k. Since v? is a product measure,

00
logEvn () [exp{if 5 (H}] = )%Z:IO‘D’EV%(') [eXp{ %ﬁo(ﬂf(%) ”
= );Zlog[m(%) exp{% (%) (1 B po(%))}

(nE)el- )

Since f € S, (R), we have smoothness of f except possibly at x = 0, together with fast decaying. Keeping this in mind,
Taylor’s expansion on the exponential function permits to conclude that the expression above is equal to

02 by X 1
2 G)((G)) o (R)
2n £~ n n Jn
which gives us that

92
1113 logE%(.)[exp{iOyg(f)}]=—?/ x (po(w)) f*(u) du.
n—+0o0 R

Replacing f by a linear combination of functions and then applying the Cramer—Wold device, the proof ends. (]

Acknowledgements

AN. thanks “L’OREAL — ABC — UNESCO Para Mulheres na Ciéncia”. T.F. and P.G. would like to thank the hospitality
of the Center of Mathematics of the University of Minho in Portugal, where this work was initiated. This project has
received funding from the European Research Council (ERC) under the European Union’s Horizon 2020 research and
innovative programme (grant agreement No 715734). T.F. was supported through a project Jovem Cientista-9922/2015,
FAPESB-Brazil. M.T. would like to thank CAPES for a PDSE scholarship, which supported her studies when visiting
P.G. in IST, Portugal.

References

[1] P.Billingsley. Convergence of Probability Measures, 2nd edition. Wiley, New York, 1999. MR1700749 https://doi.org/10.1002/9780470316962

[2] A. De Masi, N. Ianiro, A. Pellegrinotti and E. Presutti. A survey of the hydrodynamical behavior of many-particle systems. In Nonequilibrium
Phenomena, 11 123-294. Stud. Statist. Mech., XI. North-Holland, Amsterdam, 1984. MR0757003

[3] T. Franco, P. Gongalves and A. Neumann. Hydrodynamical behavior of symmetric exclusion with slow bonds. Ann. Inst. Henri Poincaré Probab.
Stat. 49 (2) (2013) 402—427. MR3088375 https://doi.org/10.1214/11- AIHP445

[4] T. Franco, P. Gongalves and A. Neumann. Phase transition in equilibrium fluctuations of symmetric slowed exclusion. Stochastic Process. Appl.
123 (12) (2013) 4156-4185. MR3096351 https://doi.org/10.1016/j.spa.2013.06.016


http://www.ams.org/mathscinet-getitem?mr=1700749
https://doi.org/10.1002/9780470316962
http://www.ams.org/mathscinet-getitem?mr=0757003
http://www.ams.org/mathscinet-getitem?mr=3088375
https://doi.org/10.1214/11-AIHP445
http://www.ams.org/mathscinet-getitem?mr=3096351
https://doi.org/10.1016/j.spa.2013.06.016

1128

[5]
[6]
[7]
[8]
[9]
(10]
(11]
[12]
[13]
[14]
[15]
[16]
(17]
(18]

[19]

D. Erhard et al.

T. Franco, P. Gongalves and A. Neumann. Phase transition of a heat equation with Robin’s boundary conditions and exclusion process. Trans.
Amer. Math. Soc. 367 (2015) 6131-6158. MR3356932 https://doi.org/10.1090/S0002-9947-2014-06260-0

T. Franco, P. Gongalves and A. Neumann. Corrigendum to: Phase transition in equilibrium fluctuations of symmetric slowed exclusion. Stochastic
Process. Appl. 126 (10) (2016) 3235-3242. MR3542633 https://doi.org/10.1016/j.spa.2016.06.003

T. Franco, P. Gongalves and A. Neumann. Non-equilibrium and stationary fluctuations of a slowed boundary symmetric exclusion. Stochastic
Process. Appl. 129 (2019) 1413-1442. MR3926561 https://doi.org/10.1016/j.spa.2018.05.005

T. Franco and C. Landim. Hydrodynamic limit of gradient exclusion processes with conductances. Arch. Ration. Mech. Anal. 195 (2) (2010)
409-439. MR2592282 https://doi.org/10.1007/s00205-008-0206-5

R. A. Holley and D. W. Stroock. Generalized Ornstein—Uhlenbeck processes and infinite particle branching Brownian motions. Publ. Res. Inst.
Math. Sci. 14 (3) (1978) 741-788. MR0527199 https://doi.org/10.2977/prims/1195188837

J. Jacod and A. N. Shiryaev. Limit theorems for stochastic processes. Grundlehren Math. Wiss. 147 (288) (2003) 519-528. MR 1943877
https://doi.org/10.1007/978-3-662-05265-5

M. D. Jara and C. Landim. Nonequilibrium central limit theorem for a tagged particle in symmetric simple exclusion. Ann. Inst. Henri Poincaré
Probab. Stat. 42 (5) (2006) 567-577. MR2259975 https://doi.org/10.1016/j.anihpb.2005.04.007

M. D. Jara and C. Landim. Quenched non-equilibrium central limit theorem for a tagged particle in the exclusion process with bond disorder. Ann.
Inst. Henri Poincaré Probab. Stat. 44 (2) (2008) 341-361. MR2446327 https://doi.org/10.1214/07- AIHP112

C. Kipnis and C. Landim. Scaling Limits of Interacting Particle Systems, 1st edition. Grundlehren der Mathematischen Wissenschaften. 320.
Springer-Verlag, Berlin Heidelberg, 1999. MR 1707314 https://doi.org/10.1007/978-3-662-03752-2

G. Lawler and V. Limic. Random Walk: A Modern Introduction. Cambridge Studies in Advanced Mathematics 123. Cambridge University Press,
Cambridge, 2010. MR2677157 https://doi.org/10.1017/CB0O9780511750854

D. A. Levin and Y. Peres. Markov Chains and Mixing Times. American Mathematical Society, Providence, RI, 2017. MR3726904

1. Mitoma. Tightness of probabilities on C([0, 1]; %) and D([0, 1]; %'). Ann. Probab. 11 (4) (1983) 989-999. MR0714961

K. Ravishankar. Fluctuations from the hydrodynamical limit for the symmetric simple exclusion in 74 . Stochastic Process. Appl. 42 (1) (1992)
31-37. MR1172505 https://doi.org/10.1016/0304-4149(92)90024-K

M. Reed and B. Simon. Methods of Modern Mathematical Physics I: Functional Analysis, 1st edition. Academic Press, San Diego, 1981.
MRO0493419

D. Revuz and M. Yor. Continuous Martingales and Brownian Motion, 3rd edition. Grundlehren der Mathematischen Wissenschaften [ Fundamen-
tal Principles of Mathematical Sciences] 293. Springer-Verlag, Berlin, 1999. MR1725357 https://doi.org/10.1007/978-3-662-06400-9


http://www.ams.org/mathscinet-getitem?mr=3356932
https://doi.org/10.1090/S0002-9947-2014-06260-0
http://www.ams.org/mathscinet-getitem?mr=3542633
https://doi.org/10.1016/j.spa.2016.06.003
http://www.ams.org/mathscinet-getitem?mr=3926561
https://doi.org/10.1016/j.spa.2018.05.005
http://www.ams.org/mathscinet-getitem?mr=2592282
https://doi.org/10.1007/s00205-008-0206-5
http://www.ams.org/mathscinet-getitem?mr=0527199
https://doi.org/10.2977/prims/1195188837
http://www.ams.org/mathscinet-getitem?mr=1943877
https://doi.org/10.1007/978-3-662-05265-5
http://www.ams.org/mathscinet-getitem?mr=2259975
https://doi.org/10.1016/j.anihpb.2005.04.007
http://www.ams.org/mathscinet-getitem?mr=2446327
https://doi.org/10.1214/07-AIHP112
http://www.ams.org/mathscinet-getitem?mr=1707314
https://doi.org/10.1007/978-3-662-03752-2
http://www.ams.org/mathscinet-getitem?mr=2677157
https://doi.org/10.1017/CBO9780511750854
http://www.ams.org/mathscinet-getitem?mr=3726904
http://www.ams.org/mathscinet-getitem?mr=0714961
http://www.ams.org/mathscinet-getitem?mr=1172505
https://doi.org/10.1016/0304-4149(92)90024-K
http://www.ams.org/mathscinet-getitem?mr=0493419
http://www.ams.org/mathscinet-getitem?mr=1725357
https://doi.org/10.1007/978-3-662-06400-9

	Introduction
	Statement of results
	The model
	Hydrodynamic limit
	Space of test functions and semigroup
	Discrete derivatives and covariance estimatives
	Ornstein-Uhlenbeck process
	Non-equilibrium ﬂuctuations

	Estimates on local times
	Estimates in dimension two
	Estimates in dimension one

	Estimates on the discrete derivative and correlations
	Estimate on the discrete derivative
	Estimate on the correlation function
	Comments on the lower bound

	Proof of density ﬂuctuations
	Associated martingales
	Tightness
	Uniqueness of the Ornstein-Uhlenbeck process
	Characterization of limit points

	Appendix A: Auxiliary results on random walks
	Appendix B: Fluctuations at the initial time
	Acknowledgements
	References

