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Abstract

This is a continuation of our earlier work [Stochastic Processes and their Applications,
129(1), pp.102-128, 2019] on the random walk in random scenery and in random
layered conductance. We complete the picture of upper deviation of the random walk
in random scenery, and also prove a bound on lower deviation probability. Based on
these results, we determine asymptotics of the return probability, a certain moderate
deviation probability, and the Green function of the random walk in random layered
conductance.
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1 Introduction and main results

This paper is a continuation of our earlier work [16]. In that paper, we studied
upper deviation estimates for the random walk in random scenery in the case where the
random scenery is non-negative and has a Pareto distribution. The results were applied
to establish tail estimates for a random conductance model with a layered structure.

There are two situations left incomplete in [16] for the random walk in random
scenery. The first is the regime where the upper deviation probability exhibits a power
law decay. Such a regime was proved to exist in d > 3 but the precise decay rate
has not been obtained. The second is the lower deviation estimate. In this paper,
we give the precise estimates in the first regime (Theorem 1.1), that is needed for the
asymptotic of the moderate deviation and the Green function for the random conductance
model explained below, and a partial result for the second problem of lower deviation
(Proposition 1.2).
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As in the previous work, these results have applications to a random conductance
model with a layered structure (see Section 1.2 for the precise formulation). In fact,
one of our main motivation is to show that in contrast with the standard situation,
where the random conductance are independent and identically distributed (cf. [4]), the
upper tail of distribution of the conductance in a layered structure yields an anomalous
behavior of the heat kernel and the Green function. The first application is to the on-
diagonal behavior of the heat kernel. We determine the so-called spectral dimension of
the integer lattice weighted by the random conductance, and prove a sharp criterion
for the recurrence and transience (Theorem 1.3). The spectral dimension exhibits a
non-standard behavior as soon as the first moment of the conductance is infinite. The
second application is to a moderate deviation estimate. Similarly to the random walk in
random scenery, we found a power law decay regime in [16], and in this paper the sharp
asymptotics is determined (Theorem 1.6). To the best of our knowledge, this slow decay
of moderate deviation probability is a new phenomenon in the context of random walk in
random environment. The last application is to derive estimates for the Green function
(Theorem 1.7). In contrast with the spectral dimension, the decay of the Green function
exhibits a non-standard behavior even for finite mean conductance when d > 5.

1.1 Results for random walk in random scenery
Let ({z(z)},eze,P) be a family of non-negative, independent and identically dis-
tributed random variables whose law satisfies
P(z(z) >r) = rrete® asr o 0o (1.1)

for some a > 0. The random walk in random scenery is the additive functional of the
continuous time simple random walk ((S;):>0, (Px)zeza) on Z4 defined as follows:

Alt) = /Ot +(S,) du. (1.2)

For the background and related works, see the introduction of [22, 16]. Among many
results, the asymptotic behaviors of A(t) in our setting are studied in [23, 12], which say
that A(t) scales like

sHvl, d=1,
«

1.3
Lvi, d>2 (13

) +o) ith 5(d, a) = {

under the product measure P® Fy. In fact, finer distributional limit results are established
in [10, 11, 23, 12].

In this paper, we study quenched tail estimates for A(t), that is, conditionally on z.
The following upper tail estimates are proved in the previous work [16]:

Theorem A (Theorem 1 in [16]). Let p > az—tl V1ford=1andp> % V1 ford > 2. Then
there exists p(«, p) > 0 such that P-almost surely,

RﬂA@)ztﬂ::mm{—ﬂmmHWU} (1.4)

as t — oo. Furthermore, when d =1 and p < Cé—zl Vlord>2andp< % V 1, IP-almost
surely the above probability is bounded from below by a negative power of ¢.

Theorem B. Letd = 1and a > 1 ord > 2 and a > 4. Then for any ¢ > E[2(0)], P-almost

surely,
exp{—t%""’(l)}, d=1,
Py(A(t) > ct) = (1.5)
exp{—t%“(l)}, d>2
as t — oo.
EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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In this paper, we provide sharp estimates in the power law decay regime of Theorem A
and an estimate for a lower deviation probability.

Let us start with the upper deviation in the case d > 3. The reason why we have
a power law decay in the regime d > 3 and p < % V 1 can be explained as follows:
The random walk can reach any point inside [—¢!/2,#!/2]¢ with probability ct~%/2. Since
the highest value of z-field in this box is tza+to(1), the deviation up to this value can be
achieved with probability at least ct~%2. The first result in this paper provides a sharp
estimate in this regime.

Theorem 1.1. Letd > 3 and a < d/2. Then forany p € (2 v 1, L),
Py(A(t) > t°) =t~ 4o a5t 5 o0 (1.6)

and .,
Py(A(t) > 19, Sy = 0) = t—orH1=2+oM) a5 ¢ 4 o0, (1.7)

If o > 1 in addition, then the same bounds hold with t* replaced by ct for any ¢ > E[z(0)].

In the proof, we will see that these asymptotics are coming from a simple specific
strategy: the random walk visits the intermediate level set {z € Z%: 2(z) > t*} and
spends a unit time there. The right-hand side of (1.6) turns out to be the probability for
the random walk to visit that level set before time ¢.

In the remaining case where d = 1, 2 and the conditions in the last part of Theorem A
are satisfied, we expect from (1.3) that the left-hand side of (1.4) tends to one as ¢t — oc.
This is confirmed by the following lower tail estimate. It shows that, in contrast with the
upper deviation, any small lower deviation causes a stretched exponential decay in all
dimensions.

Proposition 1.2. Let d > 1. For any ¢ > 0, there exists c(¢) > 0 such that P-almost
surely,

P, (A(t) < t“dv‘”—f) < exp{—t°9} (1.8)

for all sufficiently large t. Furthermore, if E[z(0)] < oo, then the same bound holds with
ts(d:2)=¢ replaced by t(IE[z(0)] — ¢).

It would be an interesting problem to determine the precise decay rate as a function
of e.

1.2 Results for random walk in layered conductance
Let us define the conductance field on Z'*? by

z(xg), =1,

(1.9)
1, i>2,

w(z,xte) = {

where we write x = (21, 72) € Z'*? with 21 € Z and x, € Z¢. Then the random walk
((Xt)t>0, (P¥) zez1+a) is defined through its generator

LY f(x) = Zw(m,x+e)(f(a:+e)—f(x)). (1.10)

le[=1

This is the variable speed random walk in the random conductance field w. One of the
primary interests in this type of model is the central limit behavior. When E[z(0)] < oo,
weak convergence results, such as the quenched functional central limit theorem, are
relatively easy to establish since the environment is balanced and reversible for the
environment viewed from the particle process. A similar model in the discrete time is
called “toy model” in [8, Section 2.3]. In this paper, we will focus on the local central
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limit theorem type results. Our result in fact covers the case E[z(0)] = oo, where the
heat kernel exhibits anomalous behaviors.

This model is related to the random walk in random scenery through the following
representation. Let ((S}, S?)i>0, (Pr)gezi+a) be the continuous time simple random walk
on Z'*? which jumps to each of the neighboring sites at rate one, where S' is the first
one-dimensional component and S? is the remaining d-dimensional component. Then the
process ((X;)i>0, (P¥),ezi+a) has the representation

(Xt)e20 = (Shz(sy» SP)eo0, (1.11)

where the clock process is defined by A%(t) = f(f 2(52) du. In particular, it follows that
X; scales like tis(dzm in e;-direction and t2 in the other directions. If we define a distance
between two points x = (z1,72) and y = (y1, y2) in Z'*9 by

1
d(z,y) = |21 — y1|7@ + |22 — Yo (1.12)

with | - | denoting the Euclidean norm on Z¢, then X; obeys the diffusive t3 scaling
in this distance. We will see that this distance plays a similar role as the so-called
intrinsic distance; see [2] for a recent study in the random conductance setting. The
representation (1.11) plays a key role in the proofs of following results.

Our first result concerns the behavior of the on-diagonal heat kernel. Roughly
speaking, its behavior is similar to the case w = 1 when a > 1, and different when a < 1.

Theorem 1.3. IfE[2(0)] = oo, then P-almost surely,

» t_%_'—o(l), d= 17
PR =0 =8 0 ) g (1.13)
ast — co. IfE[2(0)] < oo, then P-almost surely,
PY(X, =0) = ((477)*%18[,2(0)}*% + 0(1))f%d (1.14)

ast — oo. In particular, when d = 1, (X;);>¢ is transient if & < 1 and recurrent if
E[z(0)] < oo, and when d > 2, it is always transient.

Remark 1.4. (i) By irreducibility of the random walk, the return probability P¥(X; =
z) has the same asymptotics as in (1.13) for all = € 7%, P-almost surely. This
implies that when « < 1, the weighted graph (Z1+d7 w) has the spectral dimension

3a+1 : _
PY(X, = =, ifd=1,
dy = —2 lim Z2Xe=2) ) (1.15)
t—o00 logt i +d, ifd>2,

which is strictly greater than 1 + d.

(ii) The on-diagonal behavior of the heat kernel is often related to the volume (car-
dinality) of an intrinsic distance ball with radius tz. In our setting, the above
asymptotics are the same as the volume of the ball with respect to d in (1.12) with
radius ¢2.

The right-hand side of (1.14) coincides with the asymptotics of PéE ] (X; = 0), the
return probability for the random walk in the averaged conductance. It is natural to
ask when this extends to the local central limit theorem. The following result answers
affirmatively when o > ¢ v 1, and negatively when a < 4 v 1.

Proposition 1.5. For any R > 0, the following hold P-almost surely:

EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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(i) Whena > ¢ v 1,

Py (X =
lim  sup % — 1| =0. (1.16)
t=0 3 1<rer/2| Py (X, = )
(i) Whend >3 anda < 2 V1,
Py (X =
lim  in W:o. (1.17)
=00 jo|<R'/2 PPN (X, = )
Our next result is about the decay rate of P¢(X; = t’e;). When § > W \ %, this is

a large or moderate deviation probability, and in [16, Theorem 4], it is proved to decay
stretched exponentially except when d > 3, a < g and § < %. In the last regime, unlike
in the independent and identically distributed conductance case (cf. [4]), it is shown to
exhibit a power law decay in [16, Theorem 4]. The following theorem determines the
exponent.

Theorem 1.6. Letd >3, a < % and § € [0, {%). Then,
Py (X; = tley) = ¢~ r{dhed)told) (1.18)
ast — oo, where

Svitd el

@ (1.19)
§(14+20)—1+9, de (Vi L)

r(d,a,d) = {

While this power law decay is new for nearest neighbor walks, it is standard for
random walks with unbounded jumps. In our setting, the unbounded conductance along
lines play a similar role to a long distance jump. More precisely, the above asymptotics
is the same as the probability of the strategy explained in Figure 1.

Zd

Yy

Figure 1: A strategy of the random walk that gives the lower bound for Py (X; = t’e;).
The thick polyline represents the range of the random walk. The second coordinate walk
X2 visits y € Z with z(y) > t?°, spends a unit time there, and then come back to the
origin. While the second coordinate is y, the first coordinate walk X! moves in a speed
faster than 2% and hence can reach ° = v/t2% in the unit time.

EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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Based on the above results on heat kernel asymptotics, we can derive estimates on
the Green function defined by

G (@,y) = / PE(X, = y) dt. (1.20)
0

Note that our random walk is transient and ¢“ is well-defined if & < 1 or d > 2. When
d > 3, we have the standard exponent for o > % V 1, and non-standard exponents for
a < % V 1 depending on d and . When d = 2, the decay exponent is always —1, which is
the same as for the three dimensional simple random walk, regardless the value of «a.
The non-standard behaviors are caused by the power law decay in Theorem 1.6.

Theorem 1.7. For o < ¢ v 1, P-almost surely,

_1—704_0(1) o
w n- 1ta , d=1land a <1,
g°(0,ner) = {nl(1/\04/\45)(al2)+o(1)7 d>?2 (1.21)
asn — oo. Ford > 2 and o > %, P-almost surely,
1 _
g“(0,ney) = (4F(CI21)]E[z(O)]d22 + 0(1)) nl—d (1.22)

asn — oQ.

Remark 1.8. (i) Similarly to Proposition 1.5, the right-hand side of (1.22) coincides
with the asymptotics of the Green function of the random walk under P*]. More-
over, except for the case d > 5 and a < 4, we have ¢*(0,ne;) = d(0, ne;)?~%+o)
as n — oo by using the distance in (1.12) and the spectral dimension in (1.15).

(ii) Inthe cased > 5 and a < %, the Green function in the direction e; decays slower

than d(0,ne;)?~%+°(1) as n — occ. In particular for a € (1, %), the exponent is
strictly smaller than 1 — d although the quenched functional central limit theorem
holds. This looks strange but there is no contradiction since this slow decay is
specific to the e;-direction. We elaborate more on this singularity in direction in

Remark 9.1.

Let us compare Theorems 1.3 and 1.7 with recent results for more general ergodic
random conductance models. The quenched local central limit theorem is proved in [1,
Theorem 1.11, Remarks 1.5 and 1.12] under a moment condition which in our case reads
as

E[2(0)?] < oo for some p > 11 (1.23)

The condition in [1] involves a negative moment of random conductance which controls
a certain trapping effect. Here we do not need it since the conductance is one except
for the first coordinate direction and hence no trapping can occur. Proposition 1.5
shows that (1.23) can be relaxed to p > g in our special model. More recently in [5],
the invariance principle and the elliptic Harnack inequality have been proved under a
slightly weaker condition where Lg—d is replaced by % Combining them, one can deduce
the convergence of the Green function as in the last part of Theorem 1.7. Here our
result requires exactly the same moment condition. In addition, we show in Remark 9.1
that if & < ¢ in our model, which implies E[2(0)?] = oo for some p < £, then the elliptic
Harnack inequality fails to hold.

Let us briefly explain how we use the representation (1.11) in the proof. For example,
the on-diagonal heat kernel in Theorem 1.3 can be related to a negative moment of A2(t)

EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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as follows:
= Ey[paz1(0,0); 57 = 0] (1.24)
= ((4m)" 2 4 o) B[ A(1) ;8. = 0

as t — oo. We dropped the superscript in the last formula since it involves only the
second random walk S2. If we formally substitute (1.3), that is,

a+l ; —
etvl ifd=1,

1.25
Lvi  ifd>2 (125

A(t) = t°( o) with s(d, o) = {

into (1.24), we obtain Theorem 1.3. Thus our task is to justify this substitution by
controlling the upper and lower deviations of A(t) away from the above scaling for
P-almost every z. In view of (1.24), the lower and upper bound for Py (X; = 0) are
related to the upper and lower tail estimate for the random walk in random scenery,
respectively.

Before closing this introduction, we mention two variants of our model. The first is a
multidimensional layer model which can be covered by our method.

Remark 1.9. A similar model on Z% %% can be defined by setting the conductance
around x = (1, 22) € Z%%% to be

Z(fﬂz), ) § dl,

(1.26)
1, i>dy.

w(z,zte;) = {
All the above results have extensions to this setting and we list them below, though we
give proofs only in the simplest Z'*¢ case for brevity. In the following list, we assume
dy > 2 and state the results with o(1) in the exponents which is not always necessary.
On-diagonal estimate: For any d; > 2, P-almost surely,

PY(X, = 0) =t~ Fs(d2.0)=F +o(1) (1.27)
as t — oo, which implies that

> dy + da, <1
ds = dy5(d2, @) + da L, @ (1.28)
=d; +dy, a>1.

In particular, the random walk is always transient in this case.
Off-diagonal estimate: For any dy > 3, a < %2, J e|o, f—;) and z; € R4 \ {0}, P-almost
surely,

Py (Xy = t°(w1,0)) = ¢~ (@20 told) (1.29)
as t — oo, where
di(35VE)+%,  6e0,55 Vil
7'(d1,d2,a,5): (204 2) 2 [ 2« 2] (130)
§(di+2a)—1+%2, se (Vi &)

Green function estimate: For any z; € R% \ {0}, P-almost surely,

—di+H(1A22) _
n a+1 d2 =1

“(0,n(x1,0)) = N ’ 1.31
g“(0,n(z1,0)) {n—dl—(ll\a/\‘;Q)(d2—2)+o(1)’ dy > 2 ( )
as n — o0.
EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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The second variant is the constant speed random walk.

Remark 1.10. For the w given in (1.26), consider a continuous time Markov chain
(Y)i>0 on Z41+492 with generator

Ff@) = —— 3 wloa+ o) (fla+e) - f(x)), (1.32)

w(z) 4=,

where w(z) = >, _; w(z,z + ) = 2d12(z) + d2. This process jumps to a neighboring
site with probability proportional to w(x,-) and with rate one, hence called the constant
speed random walk. This can be realized as a time change of the variable speed random
walk (X;):>¢ as follows: if we define B(t) = fg w(X,)du = 2d, A%(t) + 2dst, then by using
its right continuous inverse B~!, we have

d
Yy = Xp-1(t) = (She(s-10)) SB1))- (1.33)

In the last expression, A%(B~1(t)) is comparable to ¢, up to multiplicative constant, and
hence the first coordinate behaves more or less like a simple random walk on Z? for
large time. The second coordinate is a well-studied process called the Bouchaud trap
model. For quenched results, we refer the reader to [6] for functional limit theorems
and [14] for a two-sided heat kernel estimate. Though the long time behaviors in
Theorems 1.3 and 1.6 become different by the time change, the decay of Greens function
in Theorem 1.7 is unchanged since §“(z,y) = ¢*(z,y)w(y). This allows us to formally
compute the spectral dimension for the constant speed random walk on Z% % as

i+ (1122, dy=1,anda < 1ifd =1,

atl (1.34)

di+2+ (IAaAFE)(dy—2), dy>2.

The detail is given in Remark 9.1 (iii).

1.3 Notation convention

In the proofs, we will use c and ¢’ to denote positive constants depending only on d and
a, whose values may change from line to line. We write F'(t) ~ G(¢) as t — oo to indicate
lim, o F(t)/G(t) = 1, and F(t) < G(t) as t — oo to indicate ¢ < liminf;_, . F(t)/G(t) <
limsup,_, . F(t)/G(t) < .

2 Overview of the paper

Since we have various results depending on the parameters, the proofs split into
many cases. We summarize the organization of the rest of the paper and also explain
basic ideas of the proofs.

In Section 3, we recall standard estimates on the transition probability for the simple
random walk.

In Section 4, we prove Theorem 1.1, that is, the power law decay of the random
walk in random scenery. We first prove that for the random walk to achieve A(¢t) > 7,
it is almost necessary and sufficient to visit the relevant level set {z € Z?: z(x) > t°}.
More precisely, we prove that it is too difficult to get a contribution from lower level
sets of z. Here we need to invoke some estimates from [16]. The upper bound on the
hitting probability to the relevant level set is shown by a rather simple argument using
the asymptotics of the random walk range. The lower bound is obtained by using the
so-called second moment method.

In Section 5, we prove the on-diagonal lower bounds in Theorem 1.3. Essentially, we
simply substitute the following results on the random walk in random scenery into (1.24):

EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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the law of large numbers for A(t) when E[z(0)] < oo, Theorem A when d = 1,2 and
E[2(0)] = oo, and Theorem 1.1 when d > 3 and E[z(0)] = cc.

In Section 6, we prove the on-diagonal upper bounds in Theorem 1.3. In fact they
follow immediately from Proposition 1.2 and most of the section is devoted to the proof
of it. When a > 1, we use certain truncations to reduce the problem to upper and lower
deviations for the random walk in bounded scenery, which are rather well-understood.
For the case a < 1, it essentially amounts to proving that it is difficult to

(i) reduce the local time on the level set {z(x) > ¢2« } to o(t*/2) when d = 1,
(ii) make the random walk avoid the level set {z(z) > t= } when d > 2.

The argument for d = 1 is rather bare-handed and based on the path decomposition
according to the successive moves over the points in the above level set. For the
case d > 2, we use the so-called method of enlargement of obstacles developed by
Sznitman [27].

Sections 7, 8 and 9 are devoted to the proofs of Proposition 1.5, Theorems 1.6 and 1.7,
respectively. The proofs are mostly straightforward applications of the results in the
earlier sections.

3 A bound on the continuous time random walk

We frequently use the following estimate on the transition probability of the con-
tinuous time simple random walk p;(z,y) = P.(S; = y). This can be found in [15,
Propositions 4.2 and 4.3].

Lemma 3.1. There exist positive constants c;—c4 such that whent > 1,

d |33|2 d |:L‘|2
c1t”2 exp —Cr < pe(0,2) < est™2 exp - (3.1

for|z| <t and

exp{02x| <1 V log |1§> } < pe(0,2) < exp{C4x| <1 V log |{f> } (3.2)

4 Power law decay rate for random walk in random scenery

for |x| > t.

Proof of Theorem 1.1. We first prove the upper bounds. Let us define the level set for
A >0 by

Ha(t) = {x € 28N [—t/2He /24 () > tA}. (4.1)

We often write  instead of #(¢) for simplicity and let Hy;, denote the hitting time to
Hx. Then we can write

Py(A(t) > t°) < Py(A(t) = t*,Hy, . > t) + Po(Hu,_s. < t). (4.2)

We are going to show that the first term in (4.2) decays stretched exponentially in
Lemma 4.1 and that the second term obeys the right power law decay in Lemma 4.3.
Lemma 4.1. Letd > 3, a < d/2and p € (1 v1,L]. Foranye € (0,2 A (1522 v £21)),
there exists c(¢) > 0 such that P-almost surely, for all sufficiently large t,

Po(A(t) > 10, Hyy, .. > 1) < exp{—tC<€>}. 4.3)

EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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Proof. We use some estimates from [16]. Let ¢;(-) = fot 1g, () du be the occupation time
measure for the simple random walk. Then we have the following obvious bound as
in [16, eq. (49)]:

lp/e]—4
Py(A(t) > t",Hy, . >2t) < > Py (a(me \ Hpg1)e) >

k=0

tp(k+1)e>

1

0<u<

+ 5 ( max, |Sul > t5+6>.
The second term on the right-hand side is easily seen to decay stretched exponentially in
t by the reflection principle and Lemma 3.1. For the first term on the right-hand side, we
can drop the summands with £ < (p — 1)/e — 1 since the total mass of ¢; is ¢. In order to
control the other summands, we introduce 7 = 1 — p + (k + 3)e. Then we can verify that
the condition 7/« < ke in [16, Lemma 2] holds for all k < |[p/e| —4and e < (1 —ap)/3 as

follows:

» when « < 1, this is equivalent to ke < (p — 1 — 3¢)/(1 — ), which holds true for the
largest k = |p/e| — 4;

* when « > 1, this is equivalent to p > 1 + (1 — a)ke + 3e and it holds for any k € IN
under our assumption € < %1.

Once the condition of [16, Lemma 2] is verified, we can follow the same argument as
in [16, eq. (74)] to show that

1
Py (Et(HkE \ Hki1ye) > tp<k+1>€> < exp{fctf?*(k%)f} (4.5)
Lo/e]
fore < (1 —ap)/3V (p—1)/3. Since this decays stretched exponentially in ¢ for all
k < |p/e| — 4, we are done. O

We can prove the following version by almost the same argument.

Lemma 4.2. Letd > 3,1 < a < d/2 and ¢ > E[z(0)]. For anye € (0
c(e) > 0 such that IP-almost surely, for all sufficiently large t,

, 30tatay) there exists

Py(A(t) > ct, Hy, . > 1) < exp{—t0<6>}. (4.6)

Proof. We mostly repeat the proof of Lemma 4.1 with p replaced by 1. The only difference
is that the summands in (4.4) are positive for all k > 0. We instead introduce ¢’ €
(E[2(0)], ¢) and write

Py(A(t) > ct) < Py </Ot 2(S,) At du > c’t)

|1/e]—4

c—dc 4_ .
+ kz;: P0<£t(m\m+1)z 7] t! <k+1>) 4.7)

+ B ( max |Sy| > t5+6>.
0<u<t

The last term decays stretched exponentially just as before. Next, if we let [ be the

smallest integer larger than % then for any k£ > [, one can check that the probability

c—dc 4_ .
PQ (&(Hks \ H(kJrl)E) Z |_]_/6J tl (k+1) ) (48)

decays stretched exponentially (see [16, eq. (75)] and the following discussion therein).

Finally, note that our assumption on ¢ and the choice of [ imply that le < %. Then [16,
ed. (76)] shows that the first term in (4.7) decays stretched exponentially. O
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Lemma 4.3. Letd >3 andp € (é V1, %} Then P-almost surely,
Py(Hy,_s, <t) <tmortitbectol) g5¢ 5 oo, (4.9)
for all sufficiently small e > 0. When o > 1, this bound remains valid for p = 1.
Proof. We start by introducing an unrestricted version of the level set
Hopse(t) = {x € Z%: 2(z) > 777} D H,pse(t). (4.10)
Then we have

P® P <Hﬁp7 ) = 2t) =P® P (every x € S|p,2¢ does not belong to Hp,g,é)

5e

= FE, []P (z does not belong to H,_5.(t)) ‘S[””l} a.11)

- [<1 - t*ap+5ae+o<1>> Smm}

as t — oo. By using the Jensen inequality and that Ey[[S[o 2¢|] grows linearly as ¢t — oo
(see [18, Theorem 1]), we can further bound the above probability from below by

Eo[S(0,241]
P® PO(HW‘,,&@) > Qt) > (1 — t—ap+5ae+o(1))) 0l1570,21)

> exp{_t—ap-i-l-l-fiae-‘ro(l)} (4.12)
>1— tfap+1+5ae+o(1)

as t — oo. Then by the Markov inequality, we obtain

IP(PO(Hﬂp—se(t) < Qt) > t‘“"“%m) < tormiTfep g PO(HE—se(t) < 2t)
< tfozewto(l)

(4.13)

as t — oco. Substituting ¢ = 2" (n € IN) and using the Borel-Cantelli lemma, we conclude
that IP-almost surely,

PO (Hﬁp756(2n) < 2n+1) S 27n(ap7176a6+o(1)) (414)
for all sufficiently large n. Since Py(Hy, , () <t) for ¢t € [27,2""1) is bounded by the
above left-hand side, we are done. O

The above three lemmas yield the upper bound in (1.6). Let us discuss how to include
the pinning restriction S; = 0. Our starting point is

Py(A(t) > 17,8, =0)
< Py(A(%) = 517,85 =0) + Py(A(L) 00,0 > 517, 8, = 0) (4.15)
=2P(A(}) = 49,5, =0),

where 6 denotes the time shift operator and we have used the time reversal. By using
the Markov property at time ¢/2 and Lemma 3.1, we obtain

Po(A(%) > 517,55 = 0) < Eo[pi/2(Si/2,0); A(%) > 5t7]

2 (4.16)
< 2 Py(A(L) > 3t7).

Substituting the upper bound in (1.6), we conclude the upper bound in (1.7).
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Remark 4.4. The above argument shows that the upper bound in (1.7) holds for p > 2i
as well. For p > %, Theorem A gives a better bound but we need this boundary coverage
in the proof of Theorem 1.6.

Next we proceed to prove the lower bounds. We only prove the lower bound in (1.7)
since the argument essentially contains the proof of (1.6). Recall that ¢; denotes the
occupation time measure for (Sy)u.c[o, and let

H,=H,NB(0,t5)\ B(0,t%+), (4.17)
where we choose € > 0 so small that % +e< % Then it suffices to show that
Po(ti(H,) 2 1,8, = 0) 2 ¢+ matoll), (4.18)

To this end, we first bound the probability that the random walk visits  , before t/2, by
using the so-called second moment method. We introduce the annulus

D(k) = B(0, (k + 1)t )\ B(0, kt i +°). (4.19)
Then a simple argument using the Borel-Cantelli lemma yields that P-almost surely,
|H, N D(k)| € (kd—lt“i—l)i kd—lt(d“)e) forl <k <tz d¢ (4.20)

for all sufficiently large ¢t > 0.

First moment: By Fubini’s theorem, we can write

Eollyo(H,)] = / Pu(0, 1) (4.21)

z€EH,

Let us recall a well-known bound fgm pu(0,7) du < |z|>~¢ as t — oo which holds uniformly
in |z| < t'/2, and hence in z € H, as well (this can be proved by the same argument as
for [25, Theorem 4.3.1]). Then by dividing #, into {ﬂp N D(k)}r>1 and using (4.20), we
get

(1/2—ap/d—c

Eolli/2(4,)] = Z >, P

z€H ,ND(k) (4.22)
> tfaerlfCe
S tfa,oJrlJrCe’
Second moment: To bound the second moment, we first write

t)2
[Et/g = 2/ / Z (0, 2)py—y(z,y) dvdu

yEH
(4.23)
Z/pu()x/ vaxy)dvdu
ZEH yeH,
By [16, Lemma 2], we know that
t
sup  » / po(z,y) dv < t°. (4.24)
|z|<t1/2 yeH, 0
EJP 25 (2020), paper 75. http://www.imstat.org/ejp/
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Substituting this bound into (4.23) and using (4.22), we find the bound
Eo[ly)a(H,)?] < tmortitoe (4.25)
From (4.22), (4.25) and the Paley-Zygmund inequality, it follows that

Po(H, < 1/2) = Po(tia(H,) > 0)
Z tfaerlfCe'

(4.20)

Finally, using the strong Markov property and Lemma 3.1 together with |z| < /2 for
T E ﬂp, we obtain

Po(b:(#,) > 1,5, = 0)
> Po(Hﬂp < t/2, there is no jump on [Hy , Hy + 1], = 0) 4.27)
> t—ap+1—%—Ce.

Since € > 0 is arbitrary, the desired bound (4.18) follows. O

5 On-diagonal lower bounds
In this section, we prove the lower bounds in Theorem 1.3. Recall the representa-
tion (1.24).

5.1 Lower bound under E[z(0)] < co

We first deal with the simplest case E[z(0)] < co. In this case, let us fix M > E[z(0)]
and bound the return probability as follows:

PY(X, = 0) > ((47r)*1/2 n 0(1))E0 {A(t)*%;St —0,A(t) < Mt}

L (5.1)
> ((4#)_1/2 + o(l))(Mt)_E(PO(St =0) — Po(A(t) > Mt,S; =0))
as t — oo. The last probability is bounded by
Po(A(t) > Mt, S, = 0) < et~ 5 Py(A(}) > 1) (5.2)

just as in (4.15)-(4.16). This right-hand side is o(t‘d/ 2) thanks to the law of large
numbers for the random walk in random scenery. Coming back to (5.1) and recalling
that M > E[z(0)] is arbitrary, we conclude that

_14d
2

PY(X, =0) > ((4w)*%m[z(0)rl/2 + o(l))t (5.3)

5.2 Lower bound for d = 1,2 with E[z(0)] = o0

In order to prove the lower bounds for d = 1,2 with E[2(0)] = co (hence o < 1), we
recall (1.24) to bound the return probability from below by

PY(X, = 0) > cE, {A(t)*% A1 Sy =0, A(t) < tﬂd,aﬂﬂ

> ot 55 (PO(St —0)- P (A(t) > t5<d»a>+€)) (5.4)
> ot~ =55 (ct—% — P (A(t) > t“dv“)*f)).
Since Theorem A implies
Py (A(t) > ts(dﬂ‘)“) = o(t*%) (5.5)

in this case, the desired lower bound follows.
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5.3 Lower bound for d > 3 with E[z(0)] = oo

It remains to deal with the case d > 3 and E[z(0)] = co. As before, we write

POW(Xt = 0) > ckEy [A(t)i% A 17St — O,A(f) < té+2€:|
7 . (5.6)
> =7 (RS = 0) = Ro(A(t) 2 t5+%,5, = 0) ).

Since the probability in the last line is o(t~%/?) by Theorem 1.1, we are done.

6 On-diagonal upper bounds

In this section, we prove the upper bounds in Theorem 1.3. Assuming Proposition 1.2,
we can deduce the desired upper bound as follows:

PY(X, = 0) ~ (47) V2B, [A(t)"%: 8, = 0, A(t) > tsﬁha%?e} + exp{—tc(e)}

< (47r)_1/2t_ S(dia)JrsPo(St =0)+ exp{—tc(e)} (6.1)

d+1 s(d,a)

e s R )

as t — oo. If B[2(0)] < oo, then we can replace t*(4*)~2¢ in the first line by ¢(IE[2(0)] — €)
and the finer asymptotics follows.

Therefore it remains to prove Proposition 1.2. The proof splits into four cases: (i)
E[z(0)] < oo, (ii) @ =1 and E[2(0)] = oo, (ili) d =1 and « < 1, and (iv) d > 2 and o < 1.

6.1 Upper bound under E[z(0)] < oo
For any € > 0, let us take M > 0 so large that E[2(0) A M] > E[z(0)] — € and define

t
ij(t) = / M — Z(Su) A M du. (6.2)
0

It is then easy to check that A(t) < t(IE[z(0)] — 2¢) implies

Var(t) > t(M — E[2(0)] + 2¢)

(6.3)
> tHE[M — z(0) A M] + ¢).
This is an upper deviation for the random walk in random scenery and (76) in [16] shows
that for any € > 0, IP-almost surely,

Py(Var(t) > t(E[M — 2(0) A M] +¢€)) < exp{—t'"} (6.4)
for all sufficiently large t. Therefore we obtain the desired bound
Py(A(t) < t(BE[2(0)] — 2¢)) < exp{—t""}. (6.5)

Remark 6.1. The process V), is a random walk in bounded scenery. Asselah-Castell [3]
proved a large deviation principle with rate t(logt)~2/¢ for the Brownian motion in
bounded scenery. Although not stated in [3], the rate function is positive except at
E[M — z(0) A M] (A. Asselah and F. Castell, personal communication, March 2, 2019).
This improves the bound in (6.5) to exp{—ct(logt)~2/¢}. We include the proof of above
weaker result for the sake of completeness.
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6.2 Upper bound for o = 1 with E[z(0)] = c
Recall that we have s(d, «) = 1. Let us define Bernoulli random variables by

and let A(t) = fot %(S,) du. Then we know

Bvfexp{~A®)}] < Eo[exp{ ~A(1)}]

. (6.7)
< on{ i |

for some ¢ > 0. This bound is first proved in the continuous setting in [26]. See [9] for a
result in more general setting and [21] for a simple argument to derive (6.7) from the
result in [17]. By (6.7) and Chebyshev’s inequality, we find

Po(A(t) < t77°) < exp{t' ™} Eglexp{—A(t)}]

- c ot (6.8)
i (logt)2/d

for sufficiently large ¢, and Proposition 1.2 follows in this case.

6.3 Upper bound fora <landd=1

In this case, we have s(d, ) = %tL. Let us recall the notation

Y

Hijoa-c = {x € ZN [—t1/2He t1/2Fe): 2 () ti*} (6.9)

from which the main contribution to A(t) is coming. In order to prove Proposition 1.2 in
this case, it suffices to show the following proposition:

Proposition 6.2. For sufficiently small ¢ > 0 depending on «, there exists ¢ > 0 such
that IP-almost surely,

Py (0u(Hrj2a-e) < 17) < expf—ct} (6.10)

for all sufficiently large t.

In order to estimate the probability (6.10), we introduce the successive times of
returns to/departures from #, /5,_.. Set Ry = Do = 0 and for k > 1,

Ri = inf{u > Dy_1: Su € Hi/20—e} (6.11)
Di = inf{u > Ry: Sy & Hijaa—c} (6.12)

See also Figure 2. We are going to show that the number of returns before time ¢, which
we denote by
Ny =sup{k > 1: Ry < t}, (6.13)

cannot be too small. To this end, we need some controls on the structure of H;,5,_.
More precisely, for D, — Ri to be not too large, we need a control on the size of connected
components of H; /5,_.; and for Ry — Dy, to be not too large, we need to control the size
of vacant intervals. Here and below, the term interval indicates the set of the form
{k + l}1<i<m for k € Z and m € NN, and we write it as [k, k + m]. The following lemma
provides the above-mentioned controls.

Lemma 6.3. When ¢ > 0 is sufficiently small, P-almost surely, the following hold:

any interval I C H, /3. has length at most 3 (6.14)
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Figure 2: Schematic picture of returns/departure system. The arrows indicate the
movements of the random walk and e are the points belonging to H; /2.

and
any interval I C [—t21¢ ¢3¢ \ H1/2a—c has length at most e (6.15)

for all sufficiently large t.
Proof. Using the assumption on the tail, we have

]P(Z‘ € Hl/Qafe) S IP(Z(J") 2 tl/Qa_E)

_ t—1/2+ae+o(1)_ (6.16)

From this and the union bound, it is easy to see that
P (Jan interval I C Hy /o, |[I| >4) <t 27 (6.17)

and (6.14) follows by the Borel-Cantelli lemma.
Next, for any z € [—t2 1€, £27¢], we have
]P(Hy > 2 +t2 ¢ such that [z,y] C [—t%“,t%“] \7—[1/2&,5)
$1/2—¢

< (1 _t—é+ae+o<1>) (6.18)

_ exp{ite(lfa)+o(1)}

by using (6.16), since the event in the first line requires that successive ¢'/2~¢ points fail
to belong to H; /24_.. Since a < 1 and there are at most 2t!/2+¢ choices of z as the left
endpoint of the interval /, the union bound and the Borel-Cantelli lemma yield (6.15). O

We use this lemma to derive an upper bound on R; and Ry41 — Ry = Rg00R, fork >1
(in the sense of stochastic domination). Since it is useful only when the random walk is
started from the interior

H(l)/2afe = 7-[1/20(76 \ {inf%1/2afea sup H1/2a75}7 (619)
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we introduce the stopping time
T =inf{u>0: S, & (inf H1/20—c,5up H1/20—c) } (6.20)

and show the following lemma.

Lemma 6.4. Fix ¢ > 0 and suppose that (6.15) holds. Then there exists ¢ > 0 such that
Py(T < t) < exp{—ct} (6.21)
for all sufficiently large t.

Proof. It follows from (6.15) that

(_t1;€7t%) C (ianl/2afevsule/2afe)~ (622)

Then the desired bound is a simple consequence of the reflection principle and Lemma 3.1.
O

Lemma 6.5. Fix ¢ > 0 and suppose that (6.14) and (6.15) hold. Then there exist
constants ¢, C > 0 such that the following hold for all sufficiently large t:

PO(R1 > %) < exp{—ct‘}, (6.23)
St r
s Pe(Re 2 ) < (CrE AL Lz +exp{fcﬂ_72€}1{r>tm}. (6.24)
1/2a—¢
Proof. We first prove (6.24). Let x € HJ J2a—e and denote the left and right neighbors of

zin Hi/9q-c by — and x, respectively, that is,

r_ =max{y € Hijsa—c: Yy < T}, (6.25)
ry =min{y € Hi/o0—c: y > r}. (6.26)

Then by using the notion of hitting time H, to a point y € Z, the return time R; is written
as Ry = Dy + (Hy AH,_ AH,,)o0p,. This allows us to bound the left-hand side of (6.24)
as

Po(Ry > 1) < Py(Ds > P.(Hy > r)Lgyep
Rozr) < BBzt oax P 2n)lpnmy (6.27)

+ Pg;(Hz_ A Hz+ Z 7")1{T>tl—e}.

By (6.14), the first term is bounded by e~“" and negligible compared with the right-hand
side of (6.24). The probability in the second term is asymptotic to (777")‘1/2 (see [19,
Lemma 1 and (2.4) in Chapter III] for the discrete time analogue). The probability in the
third term is for the random walk to stay in (z_,z) for a time duration r, which decays
as

r
P$(Hx7 A Her Z 7") S exp{—cw}. (628)

Combined with (6.15), this concludes the proof of (6.24).
Finally, the first assertion (6.23) follows in the same way as (6.28). O

Proof of Proposition 6.2. In view of Lemma 6.3, we assume that (6.15) holds throughout
the proof. Then Lemma 6.4 yields that

Py (Nt < t%—‘—e) = PO(RLt1/2+€J+1 > t) (6.29)
< PO(RLt1/2+EJ+1 AT > t) + eXp{—cte}.
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Recalling Ry = 0, we rewrite the first term as

PO(R\_tl/2+€j+1 AT > t)

=P Z (Rrg1t AT—RLAT) >t
E<tl/2+e (6.30)

=PR(R >4+ P > (Rt AT=ReAT) >

1§k§t1/2+5

The first term is bounded by exp{—ct} by (6.23). By the strong Markov property and
Lemma 6.5, the summands in the right-hand side are stochastically dominated by a
family of independent and identically distributed random variables {1} s1/2+c,, Whose
tail distribution is given by the right-hand side of (6.24). We assume that this family is
defined on the same probability space as the random walk with the measure F,. Then,
the above right-hand side is bounded by

Pl > >t

1§k§tl/2+e
<P Z - l<n—ea =t | + Py  max gy > (6.31)
- He=t - 1<k<tl/2+e
1§k§t1/2+5 - =

<P Z M Lpp<pi-ay 2| + 3tzte exp{—ct‘}.
1§k§t1/2+5

In order to bound the first term, we use a large deviation principle for truncated
sums proved in [13]. We summarize the statement for the reader’s convenience. Let
({Hg}ren, P) be Ré-valued independent and identically distributed random variables
with power law tail (see [13, (1.1)] for the definition), and let M,, > 0 be a sequence
satisfying lim,_,o, nP(|H;| > M,,) = co. Then the truncated sum

n

1
Hi-1 6.32
WAL P > M) 2 T Himi<at) 6:32)

satisfies a large deviation principle with speed nP(|H;| > M,) whose rate function
vanishes only at zero. We apply this theorem with the choice

n=|tst], M, =t'"¢, and P(H, > 1) = Cr 2 A1, (6.33)

so that Hy - 1{)m, <, has the same law as g - 15, <¢1-<y. Then [13, Theorem 3.1] yields

Pol Y melguen— >t | < exp{—ct}. (6.34)

1Sk§t1/2+s
Therefore we conclude that when ¢ > 0 is small,
P (Nt < t%+€) < exp{—ct} (6.35)

for all sufficiently large t.
Finally, on the event {N; > t'/2*<}, we have

C(Hij2a-c) > Y (Dr—Ru), (6.36)

k<tl/2+e_1
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whose right-hand side is bounded from below by a sum of the independent exponential
random variables with rate one. Therefore, a simple large deviation bound leads us to

P (ft(/H1/2a75) < t%_e)
<hK (Nt < t%+f) + Py > (DR < e (6.37)
k§t1/2+€71
< exp{—ct‘}
and we are done. 0

6.4 Upper bound for o« < 1 and d > 2

In this case, we have s(d, a) = 1/a. To prove Proposition 1.2 in this case, we introduce
the relevant level set:
1
H, = {:17 e Z¢: 2(z) > trf}. (6.38)

This is effectively the same as H;,,_. used before, but we will take intersection with
[—t,t]? instead of [—t!/2t¢, ¢1/2+¢]4 to simplify the notation below. Then it suffice to prove
the following proposition:

Proposition 6.6. Let d > 2. For sufficiently small ¢ > 0 depending on «, there exists
c(€) > 0 such that P-almost surely,

Py(ly(H) < 1) < exp{—t°9} (6.39)

for all sufficiently large t.

We first estimate the probability that the random walk avoids H. while staying inside
a large box [—t,t]%. Let us denote the exit time from this box by

T, = mf{u >0: 8, ¢ [—t,t]d}. (6.40)

Lemma 6.7. Let d > 2. For sufficiently small ¢ > 0 depending on «, there exists c(¢) > 0
such that P-almost surely,

max PI(HH* ATy > tl_%) < exp{—tc(e)} (6.41)
zE€[—t,t]d

for all sufficiently large t.

Proof. We use the “method of enlargement of obstacles” in [27] with a slight modification
made in [20]. Strictly speaking, the method in [27, 20] is developed in the continuum
setting but it can be adapted to the discrete setting as is done in [7].

Let us choose the parameters in [20]. First, let us define the scale r = t!/279 with
§ = ae/(4 + d) and divide [t,#]? into the boxes of the form r(q + [0,1)?) (¢ € Z%). Then
we scale the space by r~! so that we have the box [~t/r,t/r]? divided into unit cubes.
Next, let v = (d — 2)/d + ¢ and divide the unit cubes into dyadic boxes (which we call
mesoscopic cells) with side length 27" € [r=7,2r77).

Lemma 6.8. Let d > 2. Then P-almost surely, for all sufficiently large t, every 2~ ~*(q+
[0,1]9) intersecting [~t/r,t/r]? contains a point of 1~ H,.

Proof. Observe that every mesoscopic cell 27" ~1(q + [0,1]%) (¢ € Z%) contains at least
2= dpd(1=7) > 1-(4+d)3/2 points of r—'Z¢ for sufficiently large . Since

P(x e H.) = IP(z(x) > té_e) =t T ast — oo, (6.42)
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it follows that

(- (a+d)s/2

IP((C] + [0, ]_)d) N 7"71’}-[* _ @) < (1 _ t*lJrae)

(6.43)
< exp{—t*/?}

for all sufficiently large t. Since there are only polynomially many mesoscopic cells
intersecting [—t/r,t/r]?, the assertion follows by the union bound and the Borel-Cantelli
lemma. m

If all the mesoscopic cells in a unit cube ¢ + [0, 1)d contains a point of r~'H,, then
since the volume of each cell (< r~(4-2)-4%) js much smaller than the capacity of a
point in the scaled lattice (< r—(?=2)), the unit cube ¢ + [0, 1)? is more crowded than
the so-called “constant capacity regime” in the crushed ice problem, see [27, p.116].
Roughly speaking, the method of enlargement of obstacles in [27] allows us to solidify
such a unit cube when we consider the principal eigenvalue A\ (U) of —2—1dA inU c 74
with the Dirichlet boundary condition. More precisely, such a cube is contained in the
density set D,.(H.) defined in [27, p.152] and hence it follows from [27, Theorem 2.3 on
p.158] that there exists p > 0 such that for all M > 0 and sufficiently large ¢,

M ([=t/r,t /) \ e 1) AM = M ([=t/r,t /7] \ Dy (Ha)) A M| < r77. (6.44)

In our setting, Lemma 6.8 and [20, Proposition 2.7] imply that every ¢ + [0, 1)?
intersecting [—t/r,t/r]¢ belongs to D,(H.) and hence [~t/r,t/r]?\ D,(H.) = (. There-
fore (6.44) implies that A\ ([—t/r,t/r]*\r~1H.)AM is arbitrarily close to M > 0. Reverting
the scaling, we conclude that for any M > 0, P-almost surely,

([t 8]\ Ha) > Mr—2

et (6.45)

for all sufficiently large ¢. By using this eigenvalue bound together with a standard
semigroup bound [24, eq. (2.21)], we obtain

sup  Pp(Hy, AT, > tlfﬁ) < (2t)¥/? exp{—tk%)\l([—t,t]d \H.)}

zE[—t,t]¢
< exp{ —te©) }

This completes the proof of Lemma 6.7. O

(6.46)

We also need the following sparsity result which can be proved in the same way
as (6.14).

Lemma 6.9. For d > 2, P-almost surely, every connected component of H, N [—ut]d
contains at most d + 2 points for all sufficiently large t.

Let us define the times of returns to/departures from #,: Ry = Dy = 0 and for k > 1,

Ry =inf{u > Dy_1: S, € H.}, (6.47)
Dy = inf{u > Ry: S, & H.}. (6.48)

We have the following bound on the number of returns before time ¢ defined by
Ny =sup{k > 1: R < t}. (6.49)

Lemma 6.10. Let d > 2. Then there exists c(e) > 0 such that P-almost surely, for all
sufficiently large t,

Po(Ni < ¢57) < exp{—1)}. (6.50)
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Proof. By the reflection principle and Lemma 3.1, it follows that
Py(T. <t) < exp{—ct} (6.51)
for some c > 0. Thus it suffices to show that

Py(Ny < 1181, T, > 1) < exp{—# | (6.52)

a ae

Observe that if N; < tT6a and T, > t, then there exists k < ¢16a + 1 such that

a

Rk AT, — Ry 1 AT, >l Tea, (6.53)

and this event further implies that
either Rg AT, — Dy AT > 780 or Dy AT, — Rpqg AT, > ¢17 50, (6.54)
Then by the union bound and the strong Markov property, we obtain
Py(Ny < t16a, T, > )
< Y Py(Deoi ATe—Reg AT, > 17 50)

k<tee/16d4]
+ Z Po(Rk ATy —Dr_1 ATy > tli%) (6.55)
kSt°€/8d+1
< (tf6a +1 P,(D; > t'—5a Po(Hy AT, >ti78d) ).
< (1% 1) (g P01 > 075) e P )

By Lemma 6.9, D; under P, for x € H, has an exponential tail and hence the first
probability in the last line decays exponentially in ¢!~*</8¢, The second probability is
bounded by exp{—t°()} by (6.46). O

Proof of Proposition 6.6. On the event {N; > t*/3?} we have

G(H) > > (D —Ry), (6.56)

kgt"‘/gd—l

whose right-hand side is bounded from below by a sum of the independent exponential
random variables with rate one. Therefore, it follows from Lemma 6.10 that

kgtae/sd_l

Po(ét('H*) < 1) < P()(Nt < t%) +P0( max (Dk — Rk> < 1)
(6.57)

< eXp{—tC(e)} +exp{—tsi +1}

and we are done. O

7 Local central limit theorem or failure of thereof

In this section, we prove that the local central limit theorem holds when o > g V1,

and fails when o < % V 1. For the latter, since the case a < 1 is covered by Theorem 1.3,

we focus on d > 3 and 1 < o < 4. For simplicity, we set E[z(0)] = 1 so that PéEM = P.

Proof of Proposition 1.5. Let us first fix o > % V1,e>0, R>0, and (v1,22) € Z*9 with
|(x1,72)| < Rt'/? and consider the transition probability

PY(Xy = (#1,22)) = Eo[pag)(0,21); S = 23]
= Eo[pa)(0,21); Sy = za, [t TTA(t) — 1] < €] (7.1)
+ Eo [pA(t)(Oam1)§St =19, [t TA(t) — 1| > e].
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For the second term on the right-hand side, we use Theorem B and Proposition 1.2 to
obtain

Po(Se = o, [t7TA(E) — 1] > €) < exp{ftc(e)}, (7.2)

which is negligible for the purpose of the local central limit theorem. Next, for the first
term on the right-hand side of (7.1), note first that

Paw)(0,21)
Pt(O, 1171)

_ 1’ < ce (7.3)

on the event {|t' A(t) — 1] < €} for all sufficiently large t. Moreover, by using (7.2), we
have that

Po (St = T2, |t71A(t) - 1| S 6) ~ PO(St = .IQ) (74)

as t — oo. Substituting these controls into (7.1), we arrive at

Py (X = (w1,72))
-1 < 7.5
Po((S},57) = (x1,22)) = 75

for all sufficiently large ¢. Since € > 0 was arbitrary, we are done.

Next, letd > 3and 1 < a < % Then for any R > 0 and ¢ € (0,1), there is an
2o € [~Rt'/2, Rt*/?] such that z(x,) > t2= —¢ almost surely for all large ¢. For this x5, by
time reversal, we have

PS(Xi = (21,22)) = Eo[paq)(0,71); S = x3]
= Eu, [pa(21,0); 8 = 0,D1 < t7°] (7.6)
+ Erz [pA(t)(xlvo); St = 07 Dl Z tie:la

where D; is the first jump time of the random walk. By Proposition 1.2 and Lemma 3.1,
the first term on the right-hand side is bounded by

E,, [pA(t) (0,21); 8 =0, A(t) > t'7¢,D; < tfe] + exp{—tc(e)}

1. (7.7)
<ctm 7 Py (Sy=0,Dy <t7°) + exp{—t°9}.
By using the strong Markov property at D; and Lemma 3.1 again, we get
Py, (Si=0,Dy <7) <t~ 5 (7.8)

and hence the first term on the right-hand side of (7.6) is bounded by ct‘#‘? For
the second term in (7.6), note that A(t) > t3& —2¢ on the event {D; >t~ ¢} since z(Sy) =
z(x3) > t3a <. Then by using Lemma 3.1 twice, we have

(7.9)
<ottt
This is bounded by t=*5%=% for sufficiently small ¢ > 0 since a < %. Therefore we
conclude that
PY(X, = (v1,00)) < ct™ 2 3. (7.10)
O
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8 Power law decay regime of random conductance model

Proof of Theorem 1.6. We consider § > 5~ V 3 first. By (1.24) and Lemma 3.1,
Py (X, =t%e1) = Eo[paw(0,t°); Sy = 0]

t25 <
= E, [A(t)_l/ZeXp{—QA(t)}?A(t) Zt(’astzo} (8.1)

+ Ey {exp{—t‘s (1 V log ff;)) };A(t) <t0,8, = 0].

The second term on the right-hand side is stretched exponentially small and hence
negligible. Let ¢ > 0 be a small constant such that 26 — e > 1 v 1. If A(¢) < t**~¢, then
the exponential factor in the first term decays stretched exponentially and hence we can
drop this event. In this way, we arrive at the upper bound

Py (X, =te) < cEy [A(t)il/g; A(t) > 2075, = 0}

= c/ w2 Py(A(t) € du, Sy = 0)
t”’f (8.2)
=ct™oT2°Py(A(t) > t*7, S, = 0)
+ E/ u 32 Py(A(t) > u, Sy = 0) du,
2 Jy25-e
where we have used the integration by parts in the last equality. We can also obtain a
similar lower bound on Py (X, = t°e;) with t2°~¢ replaced by ¢?**¢. Since the following
argument is insensitive to this change, we will only estimate the right-hand side of (8.2).
The first term gives the desired asymptotics by (1.7). As for the second term, the
contribution from the region u > t35 ¢ is seen to be negligible by Theorem A (for
u > t357¢) and the upper bound in Theorem 1.1 and Remark 4.4 (for $36 —¢ < u < t3a +¢).
Hence the relevant region is u € [t20-¢, % ~€];
o 14/ (20) —e
/ w32 Py(A(t) > u, Sy = 0) du ~ / w32 Py(A(t) > u, S, = 0)du  (8.3)
126 —¢ 120—e€
as t — co. We divide the above integral into those on intervals of the form [t*€, t(F+1)¢]
and apply Theorem 1.1 to obtain
1/ (20)—e

/ w32 Py(A(t) > u, S; = 0) du
¢

25—e
Ld/(2a¢€)] i
< Z — ke PO (A(t) > tke, St — O) (t(k+1)€ _ tke)
k=|26/¢e| -1
Ld/(2a€)] (8.4)
S Z — 372@'5 t—ak‘eﬁ»lf%%»o(l)(t(k‘%»l)s _ tk‘E)
k=|26/¢e| -1
pd/(20)—¢
< t“/ umimep—gtol) gy
- $20—e

S t75(1+20¢)+17%+c'5

as t — oo. As € > 0 is arbitrary, this yields the desired upper bound. We can get the

lower bound in a similar way and complete the proof in the case § > i \% %
Next we consider § < i\/% = @. In this case, the interval [t2‘5, 00) in (8.2) contains

the typical scale t*(%®) of A(t). For the upper bound, we may drop the exponential factors
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in (8.1). Since the lower deviation event {A(t) < t5(4®)=<} is stretched exponentially
unlikely by Proposition 1.2, we can discard it to obtain

PY(X; = tPe1) < (1+0(1)) By {A(t)‘l/Q; A(t) > 5@ g, — 0}
=17 F R (A 2 ¢, 5, = 0) (8.5)

1 oo
+ */ w32 Py(A(t) > u, Sy = 0) du
2 Jisda)—c

as t — oo as before. The first term gives the desired asymptotics since Py(S; = 0) =< t—d4/2
and Py(A(t) < t*(¢)~¢) decays stretched exponentially. As for the second term, note
first that

ts(d,a)+e

u
ts(dia)—e (8.6)

s(d,a)

<t 2 +%6P0 (A(t) > ts(d,a)—e’St — 0)

wleo
Jas
N
=
vV
£
®n
I
=
o,
IS

for sufficiently large ¢ and the right-hand side is almost the same order as the first
term. Thus it remains to show that the integral over [ts(d’o‘)+€, oo) is negligible. Using
Theorem 1.1 and the same argument as in (8.4), we can show that

/ w3 Py(At) > u, Sy = 0) du
t

s(d,a)+e

< gee /°° RN (8.7)
- ps(d,a)te

<t S(dg‘a> (142a)+1— 4 +c'e

for sufficiently large t. The last line is of small order compared with the desired
asymptotics and the upper bound follows. To show the lower bound, note that (1.7)
implies

Py (A(t) c [ts(d’“),ts(d’(’)“} S, = 0) > 1< Py(S, = 0) (8.8)

for all sufficiently large ¢. Thus we can replace the event {S; = 0} in (8.1) by the one on
the above left-hand side to obtain

Py (X, = ter) = By |A(t) /% A(t) € [0 pdete] g, —

s(d,a) ’ (8‘9)
>ctm 2z CCPy(S; =0),
which yields the desired lower bound. O

9 Asymptotics of the Green function

In this section, we prove Theorem 1.7. Essentially, it is a consequence of the heat
kernel estimates that have been proved so far. However, since we only know those
estimates in the long time asymptotics, we need an a priori bound to deal with the first
small time interval in the integral (1.20).

Proof of Theorem 1.7. Let € > 0 and define

c(e) = {6’ d=1, 9.1)
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We start by proving that we may remove the first [0, nc(e)] interval from (1.20) to show

o0

4°(0, ner) N/ PY(X, = ney) dt 9.2)
ne(e)

as n — oo. To this end, we recall the representation X; = (8}42( t) S?) and argue as
Py (X =ney) < Po(A(t) > n* )+ sup p,(0,n)
s<n2—¢

<P (A(nc(s)) > n2_€) + sup ps(0,n)

s<n2—¢

(9.3)

for any ¢ < n°). Now by Theorem A, the first term on the right-hand side decays
stretched exponentially. The second term also decays stretched exponentially in n by
Lemma 3.1.

The cases d < 2 and d > 3 with o > g are fairly simple. For any ¢ > 0, the event
{A(t) > t5(d)FTe U {A(t) < t3(4)~€) has stretched exponentially small probability. Hence
we can approximate the Green function as

oo

_d
g°(0,ney) ~ / (47t) ™ 2 ppsca,ertom (0,m) dt
ne (9.4)

o0 d
~ / (47rt)7§pts(d,a)+o(1) (0, n) dt
en?2/s(d,a)

as n — oo and the desired bound readily follows from this. In the case d > 2 and
o > ¢, the probability of {A(t) > t(E[2(0)] +€)} U{A(t) < t(E[2(0)] — €)} decays stretched
exponentially and the result can be refined as stated.

The case d > 3 with o < % is a bit more involved since there is an unusual power
law regime in Theorem 1.6. We divide the integral on [nc(ﬁ), o0) into two parts and use
Theorem 1.6 with a discretization argument similar to (8.4) to find

n2(1/\o¢)—s n?(lAa}fs

/ POUJ(Xt = nel) dt = / n—l—Qatl—%+o(1) dt
ne(e) o/ d—2e . 5)
n—l—2a+(4—d)(l/\a)+o(1)’ d e (3,4}, (9.
- n_l—%“(‘71—2)-*-0(1)7 4> 5,

> o 101 d
/ Py (X; =nep)dt = / t—z(aVvh)—g5+0(1) 44
n2(1Aa)—e n2(1na)—e (9.6)
—1—(1Aa)(d—2)+0o(1)

=N
as n — oo followed by ¢ — 0. Note that the asymptotics in (9.5) are determined by the
upper limit of the integral when d = 3 or 4, and by the lower limit when d > 5. When
d>5and a < ¢, the leading term is (9.5). Otherwise, it is (9.6). Combining these
estimates, we obtain the desired asymptotics. O

Remark 9.1. (i) If we change the endpoint ne; to n(e; + e) with a non-zero e € R+
perpendicular to e, then we have an upper bound
gw (O7n(e1 + e)) < n—s(d,a)—d+2+o(1)

= d(0,n(e; + e))2~%+o) 9.7)

as n — oo, where the exponent in the first line is larger than those in Theorem 1.7
when a < 1V %. Therefore in this case, the decay rate of the Green function is
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singular in e;-direction and the elliptic Harnack inequality fails. Indeed, it was (9.5)
that caused the anomalous behavior but when e # 0, we have

2—e ane

/" Py (X =n(e;+e))dt < / Po(S%(t) = ne) dt, (9.8)

c(e) nda/d—2e

which decays stretched exponentially in n by Lemma 3.1. For the other part of the
integral, recall that p4(;)(0,n) < cA(t)‘% by Lemma 3.1 and that we may assume
A(t) > t5(4)=< by Proposition 1.2. Then we have

oo

Py (X =n(e; +e))dt

n2-e

~ / Ey [pA(t)(O,n);A(t) > 5(de)=e 62(t) = ne| dt

2—¢

(9.9
< c/ t~3(s(de)=) p, (S2(t) = ne) dt

2—¢

< n—s(d,a) —d+2+ce

for any € > 0 as n — oo.
(ii) Supposed >3 and1 < a < g. If we fix € > 0 sufficiently small, then just as in (7.10),
we can find a sequence {z2(n)}n,en C {0} x Z< such that n < |z2(n)| < 2n and

PY(X; = ney + x2(n)) < n 17972 for all t € [n*>~¢, n?T]. (9.10)
Using this bound in (9.9) for ¢t € [n?~¢,n?"¢] instead of Lemma 3.1, we obtain
g“(0,ne; 4 29(n)) < en' 747 (9.11)

Since this decays faster than ¢“(0, ne;), it follows that the elliptic Harnack inequal-
ity fails in this case.

(iii) For the constant speed random walk Y; = (S}L‘Q(B_l(t)), 5123_1(15)) € Z41+dz2 jp (1.33)
and any r; € R4 \ {0}, we have

3(0,n(z1,0)) = / S (Y; = n(x1,0)) dt
0 (9.12)

:/ Eo[pacs-1(1))(0,n21); Sp-1¢) = 0] dt.
0

It is simple to check that A(B~!(t)) =< ¢, and hence p4(5-1(1))(0, nx1) satisfies the
same upper and lower bounds as in Lemma 3.1. If we further assume that the
following limit exists

. log Py(Sp-1(s =0)
a3 =2 tlggo logt( )

, (9.13)

then by substituting the bounds in Lemma 3.1 and (9.13) into (9.12), we can deduce
that .
3°(0,n(x1,0)) = n?~ =Tl (9.14)

as n — oco. Since §“(z,y) = g*(z,y)w(y) obeys the same asymptotics as in (1.31)
on the other hand, it follows that

1A 25, dy =1, and a < 1ifd; =1,
d?TM: +1 \ (9.15)
2+ (Inang@)(da—2), dy>2.
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By using Lemma 3.1 again, we have

PSJ(Y; = n(l‘l,O)) = EO [pA(Bfl(t))(Oanxl);SBfl(t) = 0]

4y aBT™M
%S to(1)

(9.106)

|
o~

and this yields the value of spectral dimension stated in (1.34) (under the assump-
tion that the limit (9.13) exists).
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