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In this work we study a natural transition mechanism describing the pas-
sage from a quenched (almost sure) regime to an annealed (in average) one,
for a symmetric simple random walk on random obstacles on sites having
an identical and independent law. The transition mechanism we study was
first proposed in the context of sums of identical independent random expo-
nents by Ben Arous, Bogachev and Molchanov in [Probab. Theory Related
Fields 132 (2005) 579-612]. Let p(x, t) be the survival probability at time ¢
of the random walk, starting from site x, and let L(¢) be some increasing
function of time. We show that the empirical average of p(x,t) over a box
of side L(t) has different asymptotic behaviors depending on L(¢). There are
constants 0 < y; < y, such that if L(r) > e”td/(dﬂ), with y > y;, a law of
large numbers is satisfied and the empirical survival probability decreases
like the annealed one; if L(¢) > eV’d/(dﬂ), with y > y», also a central limit
theorem is satisfied. If L(#) < t, the averaged survival probability decreases
like the quenched survival probability. If r < L(¢) and log L(7) < 14/d+2)
we obtain an intermediate regime. Furthermore, when the dimension d = 1
it is possible to describe the fluctuations of the averaged survival probabil-
ity when L(#) = eV’d/(d+2) with y < yy: it is shown that they are infinitely
divisible laws with a Lévy spectral function which explodes when x — 0
as stable laws of characteristic exponent o < 2. These results show that the
quenched and annealed survival probabilities correspond to a low- and high-
temperature behavior of a mean-field type phase transition mechanism.

1. Introduction. When studying the long-time behavior of Markovian dy-
namics in random media, one has to choose between two possibilities. One can
either choose to fix an almost sure realization of the random medium in which
the dynamics takes place, and then let the time go to infinity, or first average the
randomness of the medium before letting the time grow. We will call the first ap-
proach the quenched regime, and the second one the annealed or more appro-
priately the averaged regime. It is often the case that the two approaches give
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completely different answers. To name a few instances of such problems let us
mention the problem of random walks among random traps (or Brownian motion
among Poissonian traps) (see [1, 4] or Chapter 4 of [12]), or slowdowns of random
walks in random environments [9, 10], or the phenomenon of intermittency for the
parabolic Anderson model [6, 7].

We want to address here the question of the relevance of these two approaches.
A reasonable first answer to this question could simply be that the quenched ap-
proach solves the true question but that the averaged approach, being often much
simpler, has the merit of being the first possibility to understand a hard problem
(historically this has been the case with all the examples quoted above). We will
here introduce another way to address this question by showing that there is a
rich transition between these two approaches which shows that they are the two
extreme points of a broad range.

To introduce this new transition between the quenched and annealed regimes
we need to introduce, at least, one new parameter. This parameter will be a spa-
tial scale, that is, the spatial extent, say L, of the initial data. We will consider a
quenched realization of the medium and will let this spatial scale L and the time ¢
tend to infinity together. It is rather clear that if the diverging time scale is small
enough as a function of L, or equivalently if the spatial scale L is large enough
as a function of 7, the annealed regime should prevail. Indeed the random medium
should be thought as sampled enough by the initial data for a spatial ergodic theo-
rem to apply and thus justify the annealed asymptotics. On the other hand, on much
longer time scales, when the time is very large to make the spatial scale look very
small and not very different from a pointwise initial datum, the quenched asymp-
totics should be in force. We will show that there is a rich transition of asymptotics
regimes interpolating between these two extremes. This transition should be seen
as a transition between the bulk properties and the extreme values of certain local
spectral statistics of the random medium. One should thus use the results provided
by the annealed or quenched asymptotics with care depending on this initial spatial
scale.

This point of view was first proposed and studied in [3] by Ben Arous, Bogachev
and Molchanov for the very simple case of large sums of random exponentials. We
have chosen to work here in the context of random walks among random traps. We
will address the question of branching random walks and slowdowns of random
walks in random environments in other works. In this article we study the transi-
tion mechanism proposed in [3] between the quenched and annealed behavior of a
random walk on random traps on the lattice.

More specifically, we study the asymptotic behavior of the survival probability
of a random walk which is killed when touching traps distributed according to a
product Bernoulli random variable. This can be regarded as the case of the par-
abolic Anderson problem where the random potential takes only two values: 0 or
—00.
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Let us call p(x, ¢, w) the probability that a simple symmetric continuous-time
random walk survives up to time ¢, starting from site x, on a random trap environ-
ment given by the configuration w = {w, : x € Z%} € {0, I}Zd (here if w, =1 at
a site x, then x corresponds to a hard trap, killing the random walk the first time
it hits x). In [4, 5] Donsker and Varadhan showed that for long times, the average
of p(0, ¢, w) with respect to a Bernoulli product measure of parameter p behaves
like exp{—ca(d, p)t%/@+2 4 o(¢?/@+2)} where c»(d, p) is a constant depending
only on the dimension and p. This is the annealed behavior. Subsequently, in [2]
Antal, following Sznitman, showed that almost surely with respect to the distribu-
tion of the traps, and on the event that the origin belongs to an infinite trap free
component, p(0, ¢, w) behaves like exp{—ci(d, p)t/(logz‘)”l/2 + (¢t/(log t)d/z)},
where c¢1(d, p) is another constant depending on the dimension and the parame-
ter p. This is the quenched behavior. In this paper we study the averaged quantity
pE(0,1,w) = 7 Yren, P(x, 1, w), where Ay :=[—Q2L+1), 2L + D] NZ?
is abox of radius L > 0 and |A | is its cardinality. If we make L depend on ¢, then
as t — oo we show that several behaviors occur, depending on the rate at which
L grows with ¢. This is the content of Theorems 1 and 2 stated in the following
section. In particular, it is shown that for L < ¢, the averaged survival probability
pE(0, ¢, w) behaves as in the quenched situation, while if L > exp{y $14/@+2)} it
behaves as in the annealed case. In the one-dimensional case it is possible to give
more precise results for L = exp{y %td/ (@+2)} This is the content of Theorem 3.

Let us now briefly discuss the intuitive picture described behind the proof of
Theorem 1. It is shown there that there exist four main averaging regimes (see also
Table 1): case 1 or L(¢) <t;case2or L(¢t) >t and log L(t) < 14/@d+D) where for
two real functions defined on [0, 00), f < g means that lim;_.» f(¢)/g(t) =0;
case 5 or L(1) > e/ d)eot Wdﬂ), with y > 2/(d + 2) and ¢; a constant depending
on d and p; and case 6, or L(t) > e(V/d)CZ’(d/d+2), with y > 2d/(d+2)2/(d +2). In
cases 1 and 2, basically, in the average defining the survival probability p* there
is a dominant clearing in the random environment giving the main contribution to
the logarithmic asymptotic behavior. This is the clearing of radius proportional to
(log L)'/ Thus, the difference between cases 1 and 2 corresponds simply to the
case in which log L is of the order of log# (case 1) and log L > log¢ (in general
in case 2). On the other extreme, cases 5 and 6 are situations where the behavior
of p’ is determined by many large clearings of the random environment, it being
impossible to isolate a single dominant one.

In Section 2 of this paper, the results are stated. In Section 3 several impor-
tant estimates, concerning the survival probabilities analyzed as a field of random
variables, are derived. Most of them are moment and correlation estimates. In Sec-
tion 4, cases 1 and 2 of Theorem 1 are derived, using the method of enlargement of
obstacles of Sznitman (Chapter 4 of [12]). In Section 5 the cases 3, 4, 5 and 6 are
derived. The general philosophy of the corresponding proofs is the use of renor-
malization methods to control the main contributions of the random environment.



2152 BEN AROUS, MOLCHANOV AND RAMIREZ

The proof of Theorem 3 is the content of Section 6. The tools used here corre-
spond to standard, though lengthy, verifications of the necessary hypothesis for the
convergence of a given sequence of random variables to an infinitely divisible law.

2. Notation and results. We will first introduce the necessary notation to de-
fine a symmetric simple random walk on the lattice Z¢ of total jump rate 1 in a
random obstacle environment. We define a random environment through a product
measure ¢ on the Cartesian product X := {0, l}Zd with the Borel-o field gener-
ated by the product topology, so that u(w(x) = 1) = p, where 0 < p < 1 and
w(x) is the x coordinate of w € X. Each element of w € X will be called an ob-
stacle environment. A site x of the lattice where w(x) = 1 represents a site with
an obstacle, while if w(x) = 0 there is none. Given any real function f(w) of
the environment w we will, throughout this paper, denote as (f) := [ f(w)du
the expectation of f with respect to the law of the environment. Let us now
denote by G(w) := {y € Z?:w(y) = 1} the set of sites having an obstacle or
obstacle set. Throughout the sequel Z. will denote the canonical d-dimensional
continuous-time symmetric simple random walk of total jump rate 1 defined on
the Skorokhod space D([0, o0); Z4). We will call P, the law of such a random
walk starting from site x € Z¢ and 7(w) := inf{r > 0:Z, € G(w)} the killing
time, or the first hitting time of the obstacle set §(w). Let us now denote as
p(x,t, w) := Py(t(w) > t) the probability that a random walk starting from site x
does not hit the obstacle set §(w) by time ¢. Such a probability will be referred
to as the quenched survival probability at time ¢t of a random walk starting from
site x. Similarly we will call (p(x,7)) := [ p(x,t, w)du the annealed survival
probability at time ¢ of a random walk starting from site x. Furthermore, we de-
note the sets {p(x, 7, w):x € Z4} and {(p(x, 1)) :x € Z4} as the field of quenched
survival probabilities and the field of annealed survival probabilities, respectively.
In the sequel, whenever there is no danger of confusion, we will drop the variables
x, w and ¢ of the survival probabilities, writing p(x, ¢) or simply p in place of
the quenched p(x, ¢, w) and writing (p) in place of the annealed (p(x, t)). Given
r € [0, 00) and x € Z¢ we denote by A(x,r):={ye Z%: ||x — y|| <r} the ball of
radius r centered at site x under the norm ||x|| :=sup;_; 4 |x;[, where x; are the
coordinates of site x. We will frequently write A, in place of A(0, r). In contrast
we will denote by B(x, r) :={y € Z :|x — y| < r} the Euclidean ball of radius r
centered at site x under the Euclidean norm |x| :=,/ Z?:l xiz.

Now that we have settled the basic notation, we are in a position of defining
quantities which will correspond to a transition between the quenched and an-
nealed survival probabilities. We define the averaged survival probability at scale
L and time ¢ for a random walk starting from site x as

1

A D) Y. Pt w),

yeA(x,L)

pL(x,t, w) =
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where |U| denotes the cardinality of U C Z¢. Whenever there is no danger of
confusion, we will drop the variables x, ¢ or w, writing pL or pL(x, t) in place of
the averaged survival probability p’(x, , w).

Given two real-valued functions f, g, the notation f ~ g means that
limy, s 00 % =1, f > g means that limuﬁoo§ = 0, while f « g means that
g> f. Also, wg and ¢; will denote the volume of the ball of unit radius in
R¢ and the principal Dirichlet eigenvalue of the differential operator —%A on
this ball, respectively. For p < 1 we define v := |log(1 — p)| and the con-
stants ¢ (d, p) := £q/R3 with Rg := (%)”d and c2(d, p) := (wav)¥ @2 ((d +
2)/2)(2L4/d)4/@+2) Next, we define p. := inf{p : u(|§(w)| = 00) > 0} the criti-
cal probability of site percolation for the obstacles on Z.

In this paper we want to study the behavior of the averaged survival probabilities
pL(0,t, w) for large t and L. By standard ergodic theorems it is possible to show
that for ¢ fixed, as L — oo we have that p-a.s. p© (0, ¢, w) ~ (p) and the behavior
is annealed. On the other hand, it is not difficult to see that for L fixed, as t — oo
we have that p-a.s. pL(O, t,w) ~ p(0, ¢, w) and the behavior is quenched. It is
natural to ask if there is a transition mechanism between these two extremes when
we let both L — oo and + — oo. In this paper we partially answer this question.
We let L = L(¢) depend on time ¢ so that L(z) > 1 and distinguish six cases
according to the growth rate of L(¢): If L(r) <t we say the asymptotics is in
case 1;if log L(t) < t9/1*+2) and L(t) > t we say the asymptotics is in case 2; if
L(t) = exp{ycztd/(d+2)/d} with y < y; :=2/(d + 2) we say the asymptotics is
in case 3; if L(t) = exp{ycat¥@*2 /d} with y| <y < yp 1= 2%+ we say
the asymptotics is in case 4; if L(t) > exp{yc2t?/+?) /d} with y > y; we say the
asymptotics is in case 5; while if L(r) > exp{yc2t?/ @2 /d} with y > y, we say
the asymptotics is in case 6. We summarize this classification in Table 1.

We now state the main result of this paper.

THEOREM 1. Let L(t):[0, 0c0) — N be some nondecreasing function and as-
sume that 0 < p < 1. Then the following statements are true.

TABLE 1
Case 1 L(t) <t
Case 2 L(t)>1t log L(1) « 14/@+2)
Case 3 L(t)= ey [ d)ear /) y <
Case 4 L(t) = ey [ d)ear /) VI<Y <Y
Case 5 L) > e(y/d)cztd/(dﬂ) Y >

Case 6 L(t) > v/t y >y
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(1) Case l.If 1 K L(t) <tand p <1 — p., then p-a.s. we have that

t
L) ~_
tog pHO0.1,w) ~ —e1(d, p) o

(i) Case 2. If L(t) >t and log L(t) < t%/4*2) then p-a.s. it is true that

t
1 L(t) 0,1, ~ d, .

(i) Case 5. Let y) = d%rz and suppose that there is a y > 0 such that L(t) >
exp(y Cd—ztd/(d“)). If y > y1, then in u-probability it is true that

pL® 0,1, w)

(1)
(p(0,1))
In particular, in w-probability we have that
2) log p“ (0,1, w) ~ —ca(d, p)r?/+?.

On the other hand, if L(t) < exp(y %td/(‘HQ)) with y < y1, then [-a.s. it is true
that
3) pL® (0,1, w) <l

(p(0,1)) '
. (iii) Case6. Let yr = 2d/(d+2)ﬁ. IfL(t) > exp(y Cd—ztd/(d”))for somey >y,
then

@ . pLO(0, ¢, w) — (p(0,1))

=N (0, 1),
o [Var, (pLO(. 1, w))

where for any random variable X (w), Var,(X) = [(X — [Xdw?*du and
N (0, 1) is the normal law of variance 1 and mean O and the convergence is in
the sense of distributions. On the other hand, if L(t) <exp(y %td/ (d+2)y for some
Y1 <y < Y2, then in u-probability it is true that

pD(0, 1, w) — (p(0, 1))

&)
JVar, (P00, 1, w))

<1

It is possible to complement the statement of Theorem 1 in the case in which
the scale L(¢) is of the form exp{y %td/ (@+2)} For reasons that will become clear
below, we define the concept of negative conjugate constants. Let x, y be positive
real numbers. We say that x is negative conjugate to y if % - % = 1. Let us now
define

(6) o=

(7) o = —
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Clearly, o’ is negative conjugate to .

THEOREM 2. Let y > 0 and a(y) := o/(o%y)_l/"‘ + vy and L(t) :=

d/(d+2
e? @/ DDy the following statements are true.

(i) Case3.Ify <y = diﬂ, then for every 0 < § < 1, w-a.s. we have that

prO(0, 1, w)

1.
expl—(a(y) — depr @@y &

()

(i) Cased. Ify1 <y <y2 = 2d/(d+2)ﬁ, then for every 0 < 8 < 1 we have in
W-probability that
pH0(0, 1, w) — (p(0, 1))

® expl—(a(y) — Dyezld 0] <

We do expect the function a(y) to be critical in the sense that if ¥ <y, then for

L(t)
p="(0,t,w)
exp{—(a(y)+8)c2td/(d+2)} > 1. We also

expect a similar statement complementing case (ii) of Theorem 2.

The statements of Theorems 1 and 2 can be visualized as a plot in the
case in which the time-dependent scale L(¢) of the averaged survival proba-
bility pL¥(0, ¢, w) is of the form L(t) = exp{y Cd—ztd/(d”)}. In fact, these re-
sults suggest that the averaged survival probability pZ()(0,t, w) behaves as
log pL®(0, 1, w) ~ —a(y)t¥@*2 with a(y) := c2(d, p) for y > y1, a(y) =
a(y) = ddﬁ(%y)_z/d + y for 0 <y < y1 while a(y) :=0 for y = 0. This is
illustrated in Figure 1 in the case in which the dimension of the lattice has the
value d = 2.

Figure 1 shows graphically the regions where the law of large numbers (y > y1)
and the central limit theorem (y > y») are valid. The quantity a(y)c; plays the
role of a “free energy” and the graph shows the presence of a phase transition at
y = y1, which is a point of nonanalyticity. This kind of behavior is analogous to
that of mean-field statistical mechanics magnetization models such as the random
energy model (REM). However, it should be pointed out that the constancy of
a(y) for y > y; does not correspond to a “freezing” phenomenon as observed
in the REM. In fact, the constancy of a(y) for y > y; can be interpreted as a
“high-temperature” phenomenon coming from a law of large numbers, whereas
the freezing phenomenon of the REM is a low-temperature phenomenon where
the main contribution to the free energy comes from low energy states close to the
ground states.

We wish now to describe more precise results of a similar character in the
context of sums of random independent exponentials, obtained recently by Ben

Arous, Bogachev and Molchanov [3], and then state Theorem 3 of this paper
) = ereat® @

every 0 < 8 < 1, p-a.s. we should have that

which gives more precise information about the region when L(#
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F1G. 1. Plotof 1/a(y) when d =2. Here y; =0.5 and y, =0.71.

with 0 <y < y». In the sequel we will consider infinitely divisible laws de-
scribed by the Lévy representation of their characteristic function. Let us first
set some terminology. We will call a Lévy spectral function any function
£L(x):R/{0} — R which is nondecreasing on (—oo, 0) and on (0, 0c0), such that
limy— o0 L(x) = limy— o0 L(x) = 0, and such that for every &€ > 0 one has
fx:82|x|>0x2 dL(x) < oo. Now, given a Lévy spectral function &£, 8§ € R and
o > 0, we define Xg 5 ¢ as the infinite divisible law whose characteristic func-
tion is
2

_ . ) iux iux > }
u) =expiyipu — —u” + et —1— dL(x)y.
¢ () p{ pu—= IM( ) 4L

In [3] the behavior of sums of the form Sz (¢) := Z,f;’f exp{—t Xy} is studied,
where ¢ € [0, 00), L(¢):[0, 00) — R is an increasing-natural-number valued func-
tion and X1, X», ... is a sequence of positive independent identically distributed
random variables. In [3] the case where X has a Fréchet tail law of parame-
ter k > 0, so that P(X| < 1/x) ~ exp{—cx*} for some constant ¢ > 0, where
P is the law of X, is studied. There it is shown that if L(¥) = exp{y H(?)},
with H(t) := log E (¢’ X1) and E the expectation associated to P, then there ex-
ist ¥1 and y» such that 0 < y; < y» and for which if y > yy, Sp(¢#)/E(SL(2))
converges to 1 in P-probability (law of large numbers) while if y > y» in addition
itis true that (Sp.(t) — E(SL(¢)))/+/Var Sr(¢), where Var is the variance associated
to P, converges in distribution to the normal law A (0, 1) (central limit theorem).
Moreover, in [3] it is shown that although the central limit theorem fails when
y1 <y <1y, itis true that (Sy (¢) — E(S(¢)))/B1(¢t) converges in law to an infi-
nitely divisible distribution Xg, o,.¢,, where £1 =¢1/x“ for x > 0 and L1(x) =0
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1/«

for x <Owithc¢y >0and a = (5)/) , so that Xg, o £, is a stable law of char-

acteristic exponent a. Here, k' is negative conjugate to « (i.e., % — % =1), while
Bi(t,y) :=exp{c(y)H ()}, with H(¢) :=log E(etXl) and

(10) c(y) = M(%y)w.

Furthermore, they prove that in the region O < y < y; where the law of large num-
bers fails, it is true that Sy () /B (¢) converges in law to X, o, £,, where 8, is some
real number and £7(x) = ¢2/x? for x > 0 and L(x) =0 for x < 0 with ¢» >0
and a = (7 Y/ «'_ Thus, the limiting law is stable of characteristic exponent a.
In [3] a similar analysis is made in the case in which Sy (¢) := Z,fi’l) exp{t Xr},
X1, X, ... is a sequence of i.i.d. random variables and P(X > x) ~ exp{—cx“}
for some parameter k > 0 and constant ¢ > 0.

The results of Theorem 2 might suggest that the averaged survival probability
pL™(0, 1, w) should behave in a way similar to the random exponentials studied
in [3], so that properly centered and normalized it converges to stable laws, in the
regions of Theorem 1 where the central limit theorem or the law of large numbers
fails. The following theorem, however, shows that at least in the one-dimensional
case there is convergence to specific infinitely divisible laws which are not stable.
In fact, the discrete character of the random walk law manifests itself. Throughout
the sequel, given a real number x we will denote by [x] the integer part of x and
denote [x]_ :=lim,_,o-[x — €].

THEOREM 3. Letd =1.Leta = % and o' = % be negative conjugate to o and
L(t):= exp{v[%tlﬂ]_}. The following statements are true.

(i) Case3.If0 <y < yi, then we have that

an lim Zachsy PE-L )

=X .
=0 51 () B exp{—dtty /lycar A2y~ 0

(ii) Case4.If3 =y <y <y, =232, then we have that

ZXEAL(U (p(x’ z, w) - (p(o’ t)))

lim _x '
=0 51 () Bexpl—arty Iyt iR}~ 0
In both cases the convergence is in distribution, si(y) := Z%’ Bl = (lz__pp) «

o0 a-pt o _2p oo (1—py*+2/an) 5
Zk:—oo (l—p)k/a1+(1—p)7k/al ’ ,32 = T=p ZkZ—OO (l—p)k/al-f—(l—p)*k/al , the Levy

spectral function £(x) := _12__pp(1 — p)[*(l/”)l"gx‘”(y)] for x >0 and L£L(x) =0

for x <0and ay := (O%y)l/a/.
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REMARK 1. Note that the expression for the quantity a(y) — y of Theorem 2
is as the expression for c(y) in the stable limit law cases of [3], in (10). Note that if

a(y) = o/(%y)_l/"‘ + v, then (a — y)eat'/3 ~ W. This is in accordance

with the asymptotics described by Theorem 2. On the other hand, the extension
of Theorem 3 to higher dimensions requires a better understanding of the tail dis-
tribution of the Dirichlet principal eigenvalue of the Laplacian operator on the set
A NG(w)e.

REMARK 2. It is possible to prove a one-dimensional theorem analogous to
Theorem 3 in the context of Brownian motion on Poissonian obstacles. In this case
the limiting laws should be stable.

3. Moments and correlations. To prove Theorems 1, 2 and 3, we will need
several results describing the asymptotic behavior of some moments and correla-
tions of the field of quenched survival probabilities {p(x, t, w) :x € 7%} and trun-
cated versions of them. Here we will prove them, introducing the corresponding
notation. This section is divided in three subsections. In the first one we introduce
the truncated survival probabilities which will play an important role in reducing
some computations to sums of independent random variables. In the next subsec-
tion some estimates for the survival probabilities in terms of principal Dirichlet
eigenvalues will be proved. Finally, in the third subsection we apply the spectral
estimates to compute the logarithmic asymptotics of some quantities depending on
moments and correlations of the survival probabilities.

3.1. Truncated survival probabilities. Let us first define, given a subset
U c Z4, the first exit time Ty := inf>0{Z; ¢ U} of the random walk Z. from
the set U. Next, for x € Z4, r € [0, oo) and w € X, let

(12) pu(x,t,w):= Py(t(w) > 1, Ty >1).

Given x € Z¢ and t > 0, in the particular case in which U = A(x, at), we will
use the notation p,(x, f, w) instead of py (x,, w) and T,; instead of Ty. We will
call the probabilities p,(x,t, w) the truncated quenched survival probabilities
at scale a at time ¢ for a random walk starting from x and refer to (p,(x,t)) as
the truncated annealed survival probabilities at scale a at time ¢ for a random
walk starting from x. Furthermore, we will denote the sets {p,(x,t, w):x € 74},
{{(pa(x,t)):x € 74} as the field of truncated quenched survival probabilities and
the field of truncated annealed survival probabilities at scale a, respectively. These
quantities will be useful to approximate the field of quenched survival probabil-
ities by an independent field defined on boxes. This will eventually be applied
for the proof of the law of large numbers and central limit theorems stated in
parts (ii) and (iii) of Theorem 1. We will prove results describing the long-time
behavior of the moments (p(0,t)") and (p,(0,¢)"), for r real and r > 1, and
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of the correlations (p(x, 1), p(y, 1) := (p(x,1)p(y, 1)) — (p(x,1)){p(y,1)) and
(Pa(x, 1), pa(y, D)} = (Pa(x, 1) pa(y, 1)) — (Pa(x,)){Pa(y, 1)), where the dis-
tance |x — y|, between x and y, might possibly depend on time. Many of the
computations will be done for the survival probabilities regarded as a field, in con-
trast to the usual estimates that can be found in the literature. We do not consider
our estimations novel, however, since they still are very much in the spirit of stan-
dard ones. We begin with the following elementary lemma.

LEMMA 1. Let a > 0 and consider the field of quenched survival probabili-
ties {p(x,t,w):x € Z} and of truncated quenched survival probabilities at scale
a > 0. Then for every x € Z% and t > 0,

(13) p(x, 1, w) = pax, 1, w)| < ki(a, d)e” @D

where ki(a,d) := esinh ™! @d) gy ka(a,d) := %J(ad) are positive constants with
J(x) :=xsinh ™' x — /1 + x2 + 1 defined for x > 0.

PROOF. Note that
P(X,t, w) < ﬁa(xv t,w)+ Pe(Ty <t).

Note that the event T, < ¢ happens if and only if one of the d coordinates of the
random walk increases by [a¢] in a time smaller than ¢. Hence,

Py(Tar < 1) SdP( sup Xy > [at]),

0<s<t

where X. is a one-dimensional random walk of total jump rate %. Now, by the re-
flection principle, the right-hand side of the above inequality can be upper-bounded
by 2P (X; > [at]), where P is the corresponding law. Now X; = N; — M;, where
N, and M; are independent Poisson processes each one of jump rate 1/(2d). There-
fore, since [at] > at — 1, we have

(14) Py(Tar <t) <2dP(N; — M; = at — 1),

where we use for the sake of clarity again P for the joint law of the two Pois-
son processes. Now, if we call E the expectation with respect to one of these
Poisson processes, say N;, we see by the Chebyshev inequality that the probabil-
ity in the right-hand side of (14) is bounded by E(eMNt#) . E(e™Nit) /@ =Dr =
elcoshpu=Nr/2d=(ai=Du “where 1 > 0 is arbitrary. Let us remark that this upper
bound is optimized for a positive value of y. Substituting it we obtain

P. (T, <t) <ki(a, d)e—kz(a,d)z’

where kj(a,d) = ¢S @d and ky(a,d) := LJ(ad) with J(x):[0,00) —
[0, 00) defined as J(x) := xsinh™! x — /1 +x2 + 1. Note that J/(x) = log(x +
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A1+ x2) is positive for x > 0. Hence k| (a, d) and ks (a, d) are strictly positive
fora >0. O

Estimate (13) tells us how much we lose when replacing the quenched field by
the truncated one. It will turn out that this exponential error will be negligible for
most of our purposes.

3.2. Spectral estimates. We will now proceed to compute bounds for the sur-
vival probabilities in terms of principal Dirichlet eigenvalues of a discrete Lapla-
cian operator. Given a subset U C Z¢, we define the normalized discrete Laplacian
operator by its action on functions f:Z¢ — R which vanish outside U [i.e.,
f(x)=0forx ¢ U] as

1
(15) Aaf(®)i=5- (fx+e)— fx),
eeB

where 8 is the union of the elements of the basis of the free abelian group Z¢
and its inverses. Note that if we define L>(U) := {f : Y ovezd f2(x) <ocof(x)=0
if x ¢ U}, Ay is a self-adjoint operator on the Hilbert space L?(U) endowed with
the inner product (f, g) := > ,cz¢ f(x)g(x) for f, g € L?(U). We can then con-
sider the set {A,(U):n € U} of eigenvalues of Ay in L*(U) in increasing order,
where U is the index set. Remark that the cardinality of this index set is finite for
finite U and at most countable. We will denote by {/U : n € U} the corresponding
normalized eigenfunctions [i.e., ), .74 w,f] (x)2 =1]. Let r > 0. In the particu-
lar case in which U = A(x,r) N §°(w) =: A(x, r, w) we will employ the notation
{An(x, r, w)} instead of {A,(U):n € U} and {y; "™} instead of{w,? :n € U}. Fur-
thermore, in the sequel, 1y will denote the indicator function of the set U. We first
begin with the following upper bound.

LEMMA 2. Consider the field of quenched survival probabilities {p(x,t, w):
x € Z4). Then the following statements are true.

(i) For every real a > 0 it is true that
(16) plx, 1, w) <ki(a,d)e @D 4 Q2ar 4 1)1/2e~Potatwlt,

where ki(a,d) :=2d sinh_l(ad) and ky(a,d) = %J(ad) are positive constants
with J (x) defined as in Lemma 1 by J(x) :=x sinh™'x — V1 +x2+ 1 for x > 0.
(ii) For every finite subset U C 7.4,
1

17
(17) 0l

Y ptw) > Le—ko(Uﬂ%"(w))t'
zeU N |U|
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PROOF OF LEMMA 2(i). Note that by Lemma 1 we have that p(x,t, w) <
ki(a,d)e *2@dt L 5 (x ¢, w). Therefore it is enough to estimate the truncated
probability at scale a, p,(x, t, w). First remark the following expansion in terms
of the eigenvalues {1, (x, at, w)} and the corresponding eigenfunctions {y;"-*"*}:

(18) p"a(x’ t, w) — Z e—tkn(x,at,w)wr)f,at,w(x)(wr)lc,at,w’ lA)’
nel

where A := A(x, at, w). Now, by the Cauchy—Schwarz inequality we see that the
right-hand side of (18) is upper-bounded by e~ **0(x-at-w) (3~ o (yr¥atw 1. )2 x
S peu(WEa® 1,)2)1/2 which in turn is upper-bounded by e~"*o&.at.w) /TA],
where 1, ,(y) equals 1 if y =x € §°(w) and O otherwise. Using the fact that
|A| = |A(x, at, w)| < ([2at] + 1)?, we conclude the proof. [

PROOF OF LEMMA 2(ii). First note the trivial inequality p(z,t, w) >
pu(z,t,w), where py(z,t,w) is defined in (12). Also remark the follow-

ing eigenfunction expansion: py(z,t, w) =}, cy e_kn(Umgc(w))tw'smgc(w) @) x
(wémg’ (w), 1y ). Therefore we can see that

! I _ ¢ Ung* 2
— 3 Pz 1) = ——e PG @y UPG)
Ul U]
I c UNGE (w)\2
> ¢ 20 (UNGS (w))t Z(wo $ (u))) )
|U| zeU
_ L wngean,
1%
where we have used in the second to last inequality the fact that wé] g (w) x)=0
and in the last inequality the normalization condition ZZEU(wé] g (w) 2(2) = 1.

O

3.3. Asymptotics of moments and correlations. Let us now apply the previous
results to estimate quantities such as some moments and correlations of the fields
of quenched and truncated quenched survival probabilities.

We begin writing a couple of elementary inequalities that will be repeatedly
used throughout the paper. Let n be an arbitrary natural number and let ay, ..., a,
be arbitrary real numbers. If » > 1 we have by Jensen’s inequality

n r n
Yoail =0y ail”,
i=1 i=1

(19)

while if 0 <r <1 we have

(20)

n
>a
i=l1

r n
<> lail".
i=1
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Our first result is a pair of lemmas for the field of quenched and truncated quenched
survival probabilities, respectively.

LEMMA 3. Consider the field of quenched survival probabilities, {p(x, t, w) :
x €Z%. Letx,y € Z%. Then:
(1) For every real r > 0 it is true that
21 log(p(0, ") ~ —ea(d, p)(rty I+,
(ii) For every real r > 0 it is true that

log(lp(x,t) — (p(x,)|") ~ —c3(d, p, r)t
d/(d+2)}.

d/(d+2)
where c3(d, p,r) ;= cy(d, p) min{r, r
(iii) For everyt > 0 it is true that

(p(x,1), p(y,1)) = 0.

(iv) Let {U, :t > 0} be a collection of subsets of the lattice 7% indexed by t > 0.
Assume that there is an a > 0 such that |U;| ~ |Ugy ;| as t — oo, where Uy ; :=
{x € U;:dist(x, Uf) > 2at}. Then,

(22) Varu<2 p(x,n) ~ |Uf|( > (p(O, t),p<x,r>>).

xeU; xezd
Furthermore,
(23) log( Z (p0,1), p(x, z))) ~ —ca(d, p)(20)H@+D)
xez4

REMARK 3. Part (i) of Lemma 3 in the case of integer-valued r > 1 and for
Brownian motion is stated in Section 4.5 of [12].

LEMMA 4. Consider the field of truncated quenched survival probabilities at
scale a > 0, {p,(x,t,w):x € Zd}. Letx,ye 74 . Then:
(1) For every real r > 0 it is true that
l0g(pa(0, 1)) ~ —ea(d, p)(r)/ @2,
(ii) For every real r > Q it is true that
log{| pa(x. 1) = (Ba(x, D))~ —e3(d. p. r)(r) O+,

where c3(d, p,r) := ca(d, p) min{r, rd/(d+2)}.
(iii) For every t > 0 it is true that

(24) (Pa(x,1), Pa(y, 1)) + ki (a, d)e @D >0,
where ki(a,d) :=2d sinh™! (ad) and ky(a,d) == %J(ad) are positive constants
with J (x) defined as in Lemma 1 by J(x) := x sinh ' x — /14 x2+ 1 for x > 0.
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(iv) Let {U; :t > 0} be a collection of subsets of the lattice Z.¢ indexed by t > 0.

Assume that |Us| ~ |Ug | as t — 00, where Uy := {x € U, :dist(x, Uf) > 2at}.
Then,

(25) Varu< 3 Balx, t)) ~ |U,|< > (a0, 1), palx, r>>).

xel; xeZd

Furthermore,

(26) log< > (O, 1), palx, z)>) ~ —ca(d, p) (20 @D,
xezd

The proofs of parts (i), (ii) and (iii) of Lemma 4 are analogous to the proofs of
the corresponding parts of Lemma 3. Therefore, we will prove parts (i), (ii) and (iii)
of Lemma 3 and subsequently, part (iv) of Lemma 4 and Lemma 3.

PROOF OF LEMMA 3(i). Let x € Z¢ and ¢ > 0. Note that by part (ii) of
Lemma 2 with U = A(x t) in (17), it is true that

27) S pa) = e R
|A( Dl cehtn (2t+1)

Taking expectations on both sides of (27) we conclude that

(28) (p(0,1)) > (e—)n()(O,t,w)t>

k)

(2t +1)4
where we have used the translation invariance of the measure 1. On the other hand,
choosing a = r in (16), we see that

(29) p(0,1) <ky(r,d)e 20D 4 2rt 4 1)¥/2e~ PO rtw)t,

From Jensen’s inequality (19) with n =2 and (19) applied to (29) we deduce that
for every r > 0,

(30) (p(O, t)”) < or (k{e—kzrt + (2rt + 1)rd/2(e—k()(0,rt,w)rt>).
Combining (28), (29) and (30), with the well-known fact that
log(p(0,1))

A, @, i@ =
(see [2] or [5]), we deduce that for every r > 0,
1 0,1)"
G1) lim sup — &0 ) 1.

t—oco C2(d, p)(ry?/@d+2) =

The lower bound,

log(p(0. 1Y)
2 R G e =
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can be proved following the standard approach of [4], [5] or [2] (see also [11]). In
what follows we recall such procedure in our context. First we note that for every
real R > 0 we have

(p(0,1)) > <ARPo(maxt 1Z,) < R)>

0<s<

where Ag is the indicator function of the event that the ball B(0, R) does not
contain any site which is an obstacle. Now, an estimation of the random walk
probability from below using an eigenvalue expansion and retaining only the term
with principal Dirichlet eigenvalue, and an optimization with respect to R enable
us to deduce (32). Inequalities (31) and (32) together imply the statement (21). [

PROOF OF LEMMA 3(ii). By (19) and (20) note that |p(0,1) — (p(0,1))|" <
2"(p(0,1)" 4+ (p(0,1))"). This and part (i) of Lemma 3 then imply the following
upper bound for r > 0:

—1.

Jim sup log{|p(0,1) — (p(0,1))|")
100 c3(d, p,r)td/@d+2) -

On the other hand,

r

(p)

(19— (D)2 {1 — (P Lpmapy) = <p’ 1p>z<p>>

1 1
= 2_r<pr1p>2(p)> = 2_r(<pr> - (2<p>)r)'
From here we conclude that whenever » > 1 it is true that

(33) liming 2812 O 0 — (pO.D)")

N Y o e I

On the other hand, note that if ¢ > 0 and b > 0, then whenever 0 < r < 1, it is true
that |a — b|” > |a” — b"|. Thus, if 0 <r <1 we have that |p — (p)|" = (p)" — p".
This clearly implies that the lower bound (33) is also valid for O <r < 1. If r =1,
note from the inequalities |p — (p)|'T¢ < |p — (p)| < |p — (p)|'~¢ valid for e > 0
that —(1 + )4/@+2 <liminf,_, o logﬂig);));i(/fd(%m) < —(1—¢). Letting ¢ — 0
we conclude that the lower bound (33) is also valid for r = 1. [

PROOF OF LEMMA 3(iii). The case x = y is trivial. So let us assume that
x # y. Denote by E, the expectation of the continuous-time simple random walk
Z. of total jump rate 1 starting from site x € Z¢ and of law P,. Define the
Wiener sausage W, (¢) at time ¢ as the sites visited between time O and ¢ for
the random walk Z. starting from x so that W, (¢) := {z € Z4:7=127, for some
time s € [0, r]}. Now note that (p(x,?)) = E, (e~ W=y and (p(x,)p(y, 1)) =



QUENCHED TO ANNEALED TRANSITION 2165

Ex’y(e_"'WX(’)UWy(t)'), where Ex , := E; ® E, denotes expectation with respect
to independent random walks with laws Py and Py and v := |log(1 — p)|. Hence,

(34) (p(x, 1), p(y, 1)) = E, y(e*‘)”Wx(l)‘l’W_\'(l)D(eV|Wx(l)ﬂWy(l)| _ 1))

Part (ii) follows immediately. [J

PROOFS OF LEMMA 3(iv) AND LEMMA 4(iv). Note that due to the fact that
the truncated survival probabilities p,(x, t) and p,(y, t) are independent for ||x —
v|| > 2at, we have that

VarM(Z ﬁa(x,t)) = > (Pax,0), pa(y, 1))

xeU; x,yeU;
= > (Pa(x,1), Pa(y, D).
X, y€U; : lx—yll<2at

Now, the rightmost member of the above equalities is bounded above by
|U¢| Zy: lyll<2at (Pa(0,1), pa(y,t)) which in turn gives the upper bound

(35) Varu( 3 Balx, z)) <1U > (5a(0, 1), pa(y, 1)).
xeUy; yeZd
On the other hand, in a similar way we can show that
(36) VarM(Z Palx, r)) > |Uail Y (Pa(0.1). pa(y. 1))
xeU; yeZd

But, since |U;| ~ |U, |, inequalities (35) and (36) prove (25). To prove (26), note
that

37) D (a0, 1), palx, 1)) = Var,(pa(0,1)).

xeZd

However, it is true that Y-, (pa(0,1), pa(x,1)) = Xy |x)<2ar (Pa(0, 1), Pa(x, 1)).
This combined with the inequality (ps(0,1?), pa(x,t)) < Var,(pa(0,1)) for
x € Z4, shows that

(38) 3 (5a(0,1), pa(x, 1)) < Bat)? Var, (54(0, 1)).
xeZd

Inequalities (37) and (38) together with the asymptotic behavior (24) with r =2,
imply (26). We continue now with the proof of part (iv) of Lemma 3. Let a > 0 be
such that |U;| ~ |U, |. Note that from (34) we have

(39) (Pa(x,1), pa(y, D)) < (p(x,1), p(y, 1),
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for every x,y € 74 and t > 0. This, and a calculation similar to the one which
leads to (35), enables us to conclude that

Varu( > ﬁa(x,t)> SVarM< > p(x,t)) <|Uil Y (p(0,0), p(y,0)).
x€|U;] x€|U;| yeZd

Hence, to complete the proof of (22) and (23) it is enough to show that

(40) Y (PO, p(y, )~ Y (Pa(0,1), paly, 1),

yeZd yeZd

applying part (iv) of Lemma 4. Now,
D> o (p.0), ply.0)=">_ (p0.0), p(y.0)

yezd yillyl<2at

+ Y. (p@.1), p(y, D).

y:llyll>2at

(41)

Via Lemma 1, the last term can be shown to be bounded by

) 2kl<M d>e—kz<||y||/2r,d>t
2t ’

y:llyll>2at

which is exponentially small in . A second application of the same result lets

us conclude that 3. <24 (P(0, 1), p(¥, 1)) ~ 3 _yez4(Pa(0, 1), Pa(y, 1)). These
remarks, together with the monotonicity (39) and equality (41), prove (40). [

4. The quenched and intermediate asymptotics. In this section we will
prove parts (i) and (i’) of Theorem 1. We will indirectly make use of the method
of enlargement of obstacle through some standard estimates on the almost sure
asymptotic behavior of principal Dirichlet eigenvalues and on the geometry of the
obstacle set G(w).

4.1. Quenched asymptotics. Let us begin proving part (i). First we show that
if p<1— pc, then p-as.,

log 1)2/4
iminf (08077
t—>00 Clt

og pX (0,1, w) > —1.

Now, this is a simple consequence of the inequality pl®(0,f,w) >
w p(0, ¢, w), where we used that L(¢) < t, and the fact that p-a.s. on the
event C(w) that the origin belongs to an infinite trap free cluster it is true that
liminf;_ o Mlog p0, ¢, w) > —1 (see [2] or Theorem 4.5.1 on page 196

of [12] for a Brownian motion version of this result).
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Let us now prove that p-a.s.,

(42) lim sup og pL®W (0,1, w) < —1.

(log
t—>00 cit
Now note that for every x € Ay itis true that Ag(x, #, w) > Ao(0, L(t) + ¢, w) >
20(0, 2¢, w), where in the last inequality we have used the fact that L(r) < t.
Hence, for every x € Ay (;) we have that e 201w < p=20(0.26.w)l g6 that by (16)
with a = 1, we see that

(43) PO, 1, w) < ki (1, d)e 20D 4 (21 4 1)@/2e=r0 020w,

Finally, standard enlargement of obstacle asymptotic estimates for Ag(0, 2¢, w)
(see [1]) tell us that p-a.s. it is true that lim;_, o (log H4220(0,2t, w) = ¢1(d, p)-
This fact, combined with the upper bound (43), implies (42).

4.2. Intermediate asymptotics. We now proceed to prove part (i) of Theo-
rem 1. We first show that

2/d
(44) fim inf 108 LT

t— 00 cit

PO, 1, w) > —1.

Let us recall that Ry := (%)1/ 4 The principal ingredient in the proof of the
limit (44) will be the following statement which is a random walk version of the
Brownian motion context Lemma 4.5.2 of [12]. If L(¢) > t, p-a.s. eventually in ¢,
the following event occurs:

(45) U {B(x, RQogL(t)") N (§(w)) = 2},

XEAL/([)

where R := Rg — &(r) with e(r) = 1/(log L(r))"/¢ for d > 2 while () :=
4%(loglogL(r))/logL(t) if d =1, and L'(t) := L(t) — Ro(logL(1))'/“. In
other words, p-a.s. eventually in ¢, there exists a Euclidean ball of radius
R(log L(1))"/¢ contained in A L) wWhich has no obstacles. To prove this, first
note that the box Ap() contains at least [(2L + 1)/(2R0(10gL)1/d)]d dis-
joint boxes of side 2Rp(log L()"4. Now, the probability of the event (45) is
smaller than the probability that some of these boxes contain a Euclidean ball
of radius R(log L(¢))!/¢ which has no obstacles. This quantity is smaller than
(1 — exp{—vwyR?log L)@LHDY/(@R) oz L)=1  \which in turn is bounded by

d
e- exp{—e‘”wdek’gL%}. Using the inequality (Rg — e())? > Rg —

ng_ls(t), we can bound this quantity by exp{—%(log L)~ 1e€®)}, where
c(e) :==dv wngfls_(d_l) when d > 2, while c(¢) := %‘loglogL when d = 1.
For L large enough this is smaller than L~¢. An application of the Borel-Cantelli
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lemma proves our claim (45). On the other hand, by (17) with U = A (), we have
that

1

46 L(t) O, t, > *)»Q(O,L,w)t'
(46) PO 1) 2 e
Now, by (45), the monotonicity of the principal Dirichlet eigenvalue with re-
spect to the partial order of inclusion of sets, and translation invariance, it
is true that Ao(0, L, w) < Ao(B(0, R(logL)'/?)). Hence, from (46) we con-

L(1) 1 —A(B(0,R(log L)!/9))¢
clude that p~)(0, ¢, w) > GLT7¢ og

lim; _, 00 A(B(0, R(log L)'/4))(log L)*/? = ¢4/R3, where we recall that £ de-
notes the principal Dirichlet eigenvalue of the continuous Laplacian operator on
the ball of unit radius (see [2]), and using that W > log L (which is a conse-

. Now, using the fact that

quence of the hypothesis log L < t4/(4+2)) we conclude the lower bound (44).
Let us now show that p-a.s.,

(log L(1))*/¢
P 1
1

(47) limsu og pL (0,1, w) < —1.

1—00
The proof of (47) is very similar to the proof of the upper bound (42). This time
note that from (16) with a = 1 we deduce that

@8)  prOO, 1, w) <k (1, d)e D 4 21 + 1)t O LW

As in part (i) the first term is negligible. On the other hand, since for L(¢) > ¢,
we have that p-a.s. 2o(Ar)4+(w)) ~ Ao(A L) (w)), the desired upper bound (47)
follows.

5. The critical, annealed and Gaussian asymptotics. In this section we will
prove parts (ii) and (iii) of Theorem 1, concerning the law of large numbers
and central limit theorem, and Theorem 2. The proofs are based on a Dirichlet—
Neumann type partition analysis. This enables us to arrive up to logarithmically
sharp lower bounds for the growth of L(¢) so that the law of large numbers and
the central limit theorem in Theorem 1 are valid, and to determine the exact rate
of growth of the quantities p” and p* — (p) in the corresponding complementary
regions. Our method is based on making a partition of the box Ay, in a collection
of smaller boxes indexed by a set 4, {Aj:i € 4}. In some computations, this collec-
tion will in turn be subdivided in 2¢ disjoint collections which essentially decouple
the dependence of the random variables appearing in the sums over Ay . In others,
it will be necessary to define a strip set whose contribution will be negligible, and
such that the set of partition boxes intersected with the complement of the strip set
becomes an independent set. This section is divided in six subsections. First we
define the decomposition of the box Ay in the described partition boxes and strip
set. In the second subsection we collect several technical results that will be used
repeatedly. In the third subsection we prove the law of large numbers stated in (1)
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up to scales L(t) > exp{y %td/ @+2)} with y > y1. In the fourth subsection we
prove the central limit theorem stated in (4), up to scales L(¢) > exp{y %td/ (d+2)y
with ¥ > y». In the fifth subsection we prove part (i) of Theorem 2 obtaining as
a corollary (3) stating that the value y; is the smallest possible y for the validity
of the law of large numbers (1). Similarly in the last subsection we prove part (ii)
of Theorem 2 obtaining as a corollary (4) stating that the value y» is the smallest
possible y for the validity of the central limit theorem (4).

5.1. Partition analysis. Let L be some natural number and consider the cor-
responding box Ay = {x € Z% : ||x|| < L}. Here we will define two related but dif-
ferent kinds of partitions of Ay . The first one shows that A; can be decomposed
in disjoint partition boxes {A;:i € 1}, indexed by some set 4, so that Ay = J; A}.
The second one defines a partition of Ay ina strip set and main boxes {A] :i € 4}.
In the first case, the index set 4 will be partitioned in disjoint subsets {{x : K € K},
where the cardinality of X is 2¢, in such a way that for each K € X any pair of
elements of the collection of partition boxes {A; :i € Ik} is at a large Euclidean
distance. This property will enable us to approximately decouple sums of the form
> xeh, P Or D xen, (p—(p)) in afinite and constant number of sums of indepen-
dent random variables. In the second partition case, it turns out that the survival
probabilities corresponding to sites in the strip set have a total sum which is neg-
ligible, while the main boxes happen to be essentially independent. To proceed
we will need to introduce some notation defining the corresponding scales and
subsets.

Our first parameter is a natural number L’ smaller than or equal to L. Through-
out the sequel L’ will be called the mesoscopic scale. By the division algorithm,
we know that there exist natural numbers ¢ and ¢ such that 2L + 1 = gL' + g,
with 0 < g < ¢. Note that this last equation can be written in the form

q
(49) 2L+1=) L,

i=1

with L} = L’ 4 605(i) and 6;(i) = 1 for i < ¢ and 65(i) = 0 for i > g. For our
purposes, the relevant fact is that L’ < L} < L’ 4 1. In the sequel, for any given
pair of real numbers a, b we will use the notation [a, b]; for [a, b] N Z. We now
will subdivide the box [—L, L]; in intervals according to (49). Thus, we define
Ii:'=[-L,—L+ L}y —1];andfor1 <i <q welet [; :==[—L + le;ll L, —L+
Zi.:l L’ —1];. Note that I, = [L — L/q +1, L] and |[;| = L!. Next, we introduce a
second parameter » which is a natural number smaller than or equal to L". We will
call r the fine scale. Then, for each I; we define an interval J; such that J; C [;,
|J;| = L’ —2r and the endpoints of J; are at a distance larger than r to the endpoints
of I;. To do so, first let r; :=r + 05 (i). Then define J; :=[—-L +r,—L+L| —1—

ril;and for 1 <i <g welet J; :=[—L + Z.i/._:ll L+r,—L+ 23:1 L:—1—ril.
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We now proceed to define the partition in Ay in partition boxes and define
the corresponding decomposition of the index set. First we define the set J :=

{1,2,..., q}d, which will correspond to the indexes parameterizing the sub-boxes.
For a given element i € {, of the form i = (i1, ...,ig) with 1 <iy <gq, 1 <k <d,
we define

Api=1; X Iy x -+ X Ij,.

We will call such a set a partition box. By definition the cardinality |Aj| of a
partition box satisfies

(50) (L < |ajl < @'+ D7

Note also that the partition boxes define a partition of Ay so that Ay = ey A;
where the union is disjoint.

Next we define a partition of the index set {. Consider the collection K of
subsets of {1,2,...,d}. Note that | K| = 24 Now given K € X we define g as
the subset of 4 having coordinates which are even for k € K and odd for k ¢ K. In
other words, if we define [E as the set of even natural numbers and O as the set of
odd natural numbers, then

Ig:={i=C(@1,...,ig)ed:ixecEifkekK, iyrecQifk¢ K, 1 <k <d}.

Note that {{ g : K € K} defines a partition of { so that { = Jgcx Lk is a disjoint
union. Hence the union Ug ¢ x Uiey Aj is a disjoint union. We will refer to such
a decomposition as the parity partition at scale L' of Ap. Furthermore, given
K € X and any pair of boxes A and Aj with1i, j € Jx and i# j, we have that

(51) dist(A], A > L.

Here for any pair of subsets A, B C 74 we define dist(A, B) := infyea yep X —yl.
In other words (51) expresses the fact that the distance between any pair of partition
boxes with different subindexes in { ¢ is larger than or equal to L’. This completes
the description of the partition of Ay in partition boxes.

Next, we describe the partition of Ay, in the strip set and main boxes. Given an
ied welet

A;/ =Ji X Jiy X - x Jj,.
Such a box will be called a main box. Its cardinality is |A]'| = (L’ — 2r)?. Now let
SL = AL - UA;I.
ied
Such a set will be called the strip set. Note that Sy and {A/ :i € 4} define a parti-
tion of Az. We will refer to such a partition as the strip-box partition at scale L’

of Ay. We furthermore remark the following cardinality estimate for the strip set
which will be useful later:

Sl _ @+ D - @ =2
@L+1)? ~ (L ’

where we have used the fact that |4| = ¢<.

(52)
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5.2. Moment inequalities and decoupling. Several inequalities and technical
results obtained via the partition analysis will be used repeatedly throughout. Here
we will derive some of these facts and recall some standard ones.

First we recall the following well-known inequality due to von Bahr and Esseen
(see page 82, Exercise 2.6.20, of [8]).

LEMMA 5 (von Bahr-Esseen). Let X1, ..., X, be mean-zero independent ran-
dom variables and let S, :=)_7_, X;. Then if E denotes the expectation with re-
spect to the joint law of X1, ..., Xp, and 1 <r <2, it is true that

n
(53) EIS,|"<2) EIXil".
k=1

The following lemma is a corollary of (53) and (19).
LEMMA 6. Consider the field of truncated quenched survival probabilities

{p1(x,t,w):x € Z4Y at scale 1. Let L(1), L'(¢):[0, 00) — N be functions such
thatt < L'(t) < L(t). Then, if 1 <r <2, it is true that

< r>
<20L' + 27" VL + D% p — (i)l

PROOF. We first perform the parity partition at scale L’ of the box Ay so

that A7 = Ugex Uielx Aj. We will use the notation ¢, instead of py(x,, w) —

(p1)(x,t). Then,

> (p1—(p1)

XEAL

(54)

(55) <

Applying Jensen’s inequality (19) to the right-hand side of (55) we see that
(I Zkes Tiesy Trenjxl) = 29070 g s (I Ticgy Crenjexl”). Now, since
the probabilities p; are truncated, by (51), and since r < L'(t) < L(t), the ran-
dom variables {d ,ca/cx 1€ dg} are independent for every K € K. There-
fore by the von Bahr—Esseen inequality (53), Jensen’s inequality (19) and
the volume estimate (50) we have that 240 =D > kex | Xietg erA; o) <

e

XEAL

IBDIPIL

KeXielg xeA]

227D Y ke i Yiear 1M Drenrllexl”) < 2L +2) DL + D)% (Jeol).
Combining with (55), this completes the proof. [J

We end this subsection with the following lemma which is an easy consequence
of Lemma 1 and the asymptotic decay of the annealed survival probabilities.
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LEMMA 7. Consider the field of quenched survival probabilities {p(x,t, w):
x € Z% and that of truncated quenched survival probabilities {py(x,t, w):x €
Zd} at scale 1. Let L(t):[0,00) — N be such that L > 1. Then the following
statements are true.

(i) Foreveryt >0,

‘pL Y xehp Pl ' kl(l,d)e_"Z(l’d)f( dxehp Pl )
(56) |+ — —| < 1 ~
(p) QL+ D4(p1) (p) QL+ 1D)¥p1)

(ii) For every function f(t):[0, 00) — (0, 00) such that log f (1) > —t4/(@+2),
we have that

(57)

Seea, (P = P)  Teen,(B1— <ﬁ1>>’
QL+DIf(0) QL+ DIf0)

PROOF OF LEMMA 7(i). This is a direct consequence of the following in-
equality:

(p) QL+ 1)d(py)

1
= QL+ DAp

) pL ZXGAL([) ﬁl

1 — DY T, il
x;f” p)‘ QL+ D)7 (p) (1)

and (13). [
PROOF OF LEMMA 7(ii). This follows again directly from (13). U

5.3. The annealed asymptotics. 'We proceed to prove the law of large numbers
stated in (1). In other words we will prove that whenever L(¢) > exp(y %td/ (d+2))

for some y > yj, where y; = d%Lz’ then in p-probability it is true that
P10, 1, w)

(p0,0))

To do so we first remark that by (56) and (21) it is enough to show that in
u-probability,

(58)

ZXEAL ‘51()(:, z, w) N
QL+ 1)4(p1(0,1))

We will show that there is an & > 0 such that

<‘ erAL ﬁl
Q2L+ 14 (py)

(59)

(60) —1

1+¢
><< 1.
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Remark that the right-hand side of (60) can be rewritten as

<) Yrea, D1 1+€> 1, (P1 = (PIDI')

2L+ D p1) © QLA+ DIy e

At this point we make use of the parity partition decomposition for A previ-
ously defined to deal with the numerator of the right-hand side of (61) via in-
equality (54) with r = 1 + . We will choose a time-dependent mesoscopic scale
L'(t) :=exp{y’ %td/ (@+2)} where 0 < y’ < y — y1. Therefore, the right-hand side
of (61) is upper-bounded by

2L+ 2% L + DU p1 — (1))
QL+ l)d(l—i—s) <ﬁ1)1+8 :

Now, by Lemma 4(i), we know that for # > 0 one has that

(P1)' T8 = exp{—(1 + &) x et @+ 4 o(4/@+D))

(61)

(62)

(this particular case is a classical result of [5]). By part (ii) of the same corollary we
also have that (|p; — (p1)]'1%) = exp{—(1 + &)@/ @D ¢y d/(@+2) 4 o d/(@d+D)yy,
Hence, using these facts we see that (62) is upper-bounded by the expression

% expl[(1 + &) — (1 + &)@/ @Dy d/@+2) | o(;4/@+D)} Then, from

the inequality (L' 4 1)% /(2L +1)%¢ < exp{—e(y —y")c2t?/ @12} we see that (62)
is upper-bounded by

2% exp(—[e(y — ')

— ((1+8) = (14 &) ID)]ept /@D 4 o (114D}

_ d/(d+2) _
(+e) (1:8) 2 ﬁ = 1, it follows that for & small enough,

since ¥’ < y — y1, the exponent e(y — y') — (1 + &) — (1 4+ &)@/ @+2)) is pos-
itive for y > y1. Thus, we can choose & small enough to upper-bound (63) by
exp{— const; t4/d+2) 4 o(14/1d+2))) where const; > 0 is a constant depending
only on d and y. This proves the validity of (60).

(63)

But since limg_,

5.4. The Gaussian asymptotics. Here we will prove the central limit theo-
rem stated in (4). This time we will need to perform a strip-box partition of the
box Ay into the strip set S; and the main boxes. We will choose the mesoscopic
scale L' (1) = exp{y’%td/(d“)} with 0 < y’ < y and the fine scale r = 4. Subse-
quently, y’ will be chosen small enough. First note that by part (iv) of Lemma 3
and part (iv) of Lemma 4, both applied to the collection of sets U; = A (), and
Lemma 7 it is enough to prove that

Dxen, (P1(x, 1) = (p1(x, 1))
JVaru Yen, Bi(x,0)

(64)
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converges in distribution to the normal law N (0, 1). On the other hand,
Leea (1 = (P1) _ Ties, (P ={P1) | Yies 2aeny(P1 = (P1))

WVaYen, Bt NVauYeen, bt VauYeen, i

We begin by showing that the strip component of the decomposition (65) converges
to 0 in p-probability. To do so it is enough to prove that the variance of such a term
converges to 0. But for ¢ large enough we have

(65)

Var, (O cs, P S
(66) M(Z eSL Iil) ~ | L| y < 2d(2t)d CXP<—)//2ld/(d+2))
Varu(erAL P1) 2L +1) d

where we have used first, part (iv) of Lemma 4 with U; = S ) and U; = A (),
and in the inequality we have used estimate (52).

We have thus reduced the proof to showing that the second term of the
decomposition of the right-hand side of inequality (65) converges in distribu-
tion to A (0, 1). By the choice of the fine scale r = ¢, the random variables
> e A;r(ﬁl — (p1)):ie€ 4} are independent, so that considering again the esti-
mate (60), it is enough to verify the following version of the Lyapunov condition.
There is an & > 0 such that

Yiesll Xreay(P1 — (P1)IPT)
(Xiey Vary Yrear pp)ITe/2

Now, by Jensen’s inequality (19) with r =2 + ¢, the fact that |A{'| <|A;], inequal-
ity (50), and the fact that (|p; — (p1)|>T¢) = exp{—(2 + &)4/@+2cprd/(@+2)
o(td/d +2))} [which follows from part (ii) of Lemma 4], we see that the numerator
of the left-hand side of (67) is upper-bounded by exp{—(2 + &)/ @+2) ¢,d/(@+2) 4
o(t4 @) (L' +1)40+8) (2L 4+ 1)¢ . Furthermore, by part (iv) of Lemma 4 applied
for each i € £ to the collection of sets U; = A{, the quantity exp{—24/W@+2) (1 +
£)catd/ @2 4 o(14/@+2)} 2L +1)?11+¢/2) divided by the denominator of the left-
hand side of (67) converges to 1. Hence the left-hand side of (67) is upper bounded
by

(67)

exp{ ((1 te)y — e% + [2d/<d+2><1 + %)

(68)
_ (2+8)d/(d+2)]>cztd/(d+2) +0(td/(d+2))}'

‘deri - 241D (146/2)—2+e) D Hd/(d+2)1_2 1
Now, considering that lim,_,¢ - = 2d/( )Zd_+2 = %)/2,

we see that for ¢ and y’ small enough and y > y,, the exponent (1 + &)y’ — g5+
[29/E@+D (1 + £) — (2 + £)4/(@F2)] of the bound (68) is negative. This proves the
Lyapunov condition (67).
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5.5. The critical asymptotics. In this subsection we will prove part (i) of
Theorem 2. Let us note that as a corollary of (8) we obtain (3), showing the
absence of an annealed behavior, for L(z) < exp{y %td/ @+2)} with y < . In
fact, statement (8) implies (3), since (p) ~ exp{—cztd/ @d+2) 4 o(pd/(d+2) )} while
exp{—cat?/ T2 4 o(19/1@+D)} > exp{—a(y)cyr?/ D).

Let us proceed with the proof of (8). Here we will not make use of the partition
analysis. Note that it is enough to show that for every 0 <8 <1 and 0 < y < y;
one has that u-a.s.,

> p(x,s)
(69) lim  sup *ehiw —0.
n=>00, _ni1 QL(s) + ¥ exp{—(a(y) — 8)cps¥/(@+2)}

Let b = (%(a — y))_“/“/ > 0. Note also that b = (%y)(d”)/d < 1 whenever
0 <y < yj. By the Borel-Cantelli lemma, to prove (69) it suffices to prove that

( ZXEAL(S)p(xss) )b
< pesans1 QL(s) + D exp{—(a(y) — 8)cys?/@H2)) >

b862nd/(d+2)
=

Now, by the monotonicity of p(x,s) and by (20) with » = b applied in the sum-
mation of (70) we conclude that

(o st )
nvmi1 QL (s) + e @31z
QL+ 1)+ 1)4(p(0, n))
= (2L (n) + 1)dbe—ba) =9+ 1)@

(70)
< exp{ —

(71)

By Lemma 3(i) with r = b, we know that (p(0, n)?) < exp{—cyb?/@+2pd/(d+2) 1
o(n?/W@+2))} Thus, the right-hand side of (71) is upper-bounded by

(72) exp{—[bd/(‘Hz) —bla(y)—=8)—y( — b)]cznd/(d+2) + o(nd/(d+2))},

Here, we will analyze briefly the function f(x) := x/d+2) _ e — y(1 —x),
appearing in the exponent of the exponential of (72) with x = b and c = a(y) — .
Note that f(x) has no roots and is strictly negative for ¢ > a(y), while it has one
root for ¢ = a(y) and two roots for ¢ < a(y). Therefore, if c =a(y) — § we can
find a value of x for which f(x) is positive, for example, x = b. Note also that
f(b) = b8 > 0 and the expression of display (72) is equal to exp{—b8cyn?/(@+2) 4
o(n4/@+2)y}_This proves (70).

5.6. The annealed non-Gaussian asymptotics. Here we will prove the state-
ment of (9). As a corollary we will obtain (5). To see this, let us observe

that log \/Varu(pL(f) (0,1, w)) ~ —(272/[+2 4 ¥)¢,44/(@+2) On the other hand,
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note that infy-o(a(y) — %) = 272/€*2) and the infimum is attained at y =
v = Zd/(d”)ﬁ. Hence, a(y) > 2~%/@+2) 4 . Thus, \/Varu(pL(’)(O, t,w)) >
exp{—a(y)cztd/ @+2)} First note that by Lemma 7, we have

prO —(p) Yea, (P1—(P1)
e—(a(y)—a)cztd/(d+2) QL+ 1)de—(a(y)—8)cztd/(d+2> :

(73)

So it is enough to show that the right-hand side of (73) converges to O in prob-
ability. Let b = (&(a — y))™*/%. Note that 1 < b = (&2y)(@+D/d <3 for
y1 <y < y2. We will show that

<‘ > xea, (P1—(P1)
(2L + D)4 exp{—(a(y) — 8§)cptd/(d+2)}

b
(74) > <.

To estimate the left-hand side of (74) we will make use of the parity partition
of Arp. We will choose the mesoscopic scale L' := exp{—%’cztd/ @+2)} Now,
by (54) with r = b we see that (3¢5, (51 — (P1))? <2Q2L +2)4*~D2L +
DY(|p1 — (p1)]?). On the other hand, part (iii) of Lemma 4 tells us that (|p; —
(p1)]P) = exp{—b?/ @+ cprd/(@+DY L 5(¢4/(d+2)) We can thus bound the left-
hand side of (74) by

exp{—[67 "2 —b(a(y) —9)
(75)
—y (1 =b) —y'(b = 1)]ear @D 4 o(s4/@+D)),

As in the previous subsection we obtain the function f(x) := x%/@+2) _ x¢ —

y (1 — x) in the exponent of the exponential of (75) with x = b and ¢ = a(y) — 4.
The same analysis shows us that f(b) = bd > 0 and that the expression of (75)
equals

exp|{— (b8 — y' (b — 1))t/ @2 4 o(r4/@+2)),

Choosing ' < 8, it is clear that the above expression converges to 0.

6. The one-dimensional convergence to infinitely divisible laws. In this

section we will establish Theorem 3, describing the convergence in distribution to
p"(0.1,w) p"©0.1,w)—(p"(0,1)
] ) (p=(0.1)) Var,, (pt(0.1)) i
ical nonannealed and non-Gaussian asymptotics. The proof of this theorem will be

given in two steps: a reduction to a problem of sums of independent random vari-
ables; and a straightforward application of classical results for the convergence
of sums of independent random variables to infinitely divisible laws. The verifica-
tion of the conditions giving convergence will be similar to the results of [3], where
positive exponentials of random variables with Weibull-type and Fréchet-type tails
were studied.

infinitely divisible laws of the quantities ! in the crit-
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6.1. Reduction to sums of independent random variables. We first need to
introduce some minimal notation. Given an environment w € X, recall the de-
finition of the obstacle set §(w) = {y € Z:w(y) = 1}. We want to make use
of the natural order of Z to enumerate the elements of §(w). Let us define
yo :=inf{y € §(w) : y > 0}, the site having an obstacle with nonnegative but small-
est coordinate. Then recursively in m € N define y,, :=inf{y € §(w):y > yu—1}
and y_,, :=sup{y € 4(w):y < y_m—1)}. Note that for every integer m one has
that y,, < ym+1 and furthermore §(w) = U;cz{ym}. Let us also define for each
m € Z the intervals I, (w) := [ym—1 + 0.5, y; — 0.5];. We denote their lengths
I =1Ll = Ym — Ym—1 — 1. Note that {/,,,(w):m € Z/{0}} is a set of indepen-
dent identically distributed random variables with a geometric law of parameter
1 — p so that u(l,, = k) = p(1 — p)* for every m € Z and k > 0. On the other
hand, [y is independent from the set {/,,,(w):m € Z/{0}} but has a law given by
lo =15 +1;, where Ij := [IH N[0, 00)| and I := |Ip N (—oo, —1]| are indepen-
dent identically distributed random variables with a geometric law of parameter
1 — p. Also, at this point we recall the notation of Section 3, so that for each
m € Z, {r(Iy):0<n<lI,}and {1//,{’” :0 <n <I,} represent the Dirichlet eigen-
values and eigenfunctions, respectively, of the discrete Laplacian operator (15)
on I,,. Here we have used the fact that there are /,,, different eigenvalues each one
of geometric multiplicity 1. Our objective here is to prove the following proposi-
tion.

PROPOSITION 1. Let L(t):[0,00) — N be such that L(t) > 1 and as-
sume that 0 < p < 1. Consider the field of quenched survival probabilities
{p(x,t,w):x € Z} in dimension d = 1. Then for every ¢ > 0 u-a.s. eventually
in t it is true that

(76) Z Xe= ), pltw) = Z Xk,

k=—m XEAL(t)

where
2 + 1
M exp{ _4t—

24 (x +1)2
withm = [(1 — S)L ] M :=[(1 +£)L ] Ly = x? % is the principal Dirichlet
eigenvalue of the operator ——A on the ball ofradlus 1, 04(x 1):[0,00)2 > Risa
function such that |o4(x, t)| < 200 —i-SOOe_t(z”z/(x“) A+020) gnd 01 (x), 02(x)

[0, 00) — R are functions such that lo1(x)] < m and |or(x)| < (l}r—x)z

I K= (1 +ol<lk>)}( +oallp. 1),

To prove Proposition 1 our first step will be the following lemma which tells us
that the averaged survival probability at scale L is essentially equal to the averaged
survival probability at the random scale y(— L.



2178 BEN AROUS, MOLCHANOV AND RAMIREZ

LEMMA 8. Let L(t):[0, 00) = N be such that L(t) > 1 and assume that 0 <
p < 1. Consider the field of quenched survival probabilities {p(x,t, w):x € Z} in
dimension d = 1. Then for every € > 0 [i-a.s. eventually in t it is true that

Ym Ym
(78) dooptw) < Y prw)S Y plxtw),
X=Y—m xelAr@ A=y-M

where m :=[(1 — S)L%] and M :=[(1 —I-E)L%].

PROOF. Note that for every nonnegative natural n, y, = ZO +37 U+ 1),
Since lo+ ,11, ... 1s a sequence of independent geometric random variables of para-
meter 1 — p, by the strong law of large numbers since L(¢) > 1 we know that for
every € > 0, u-a.s. eventually in ¢ we have that y,, < L(¢) < yps. Similarly, u-a.s.
eventually in ¢, y_j < —L(¢) < y_,,. This proves (78). O

Next, we recall some elementary estimates for the principal Dirichlet eigenvalue
and the L' norm of the principal Dirichlet eigenfunction on an interval in terms of
the length of the interval.

LEMMA 9. Let I C Z be a bounded nonempty interval. Consider the Dirichlet
eigenvalues {A, (1) :n € U} and eigenfunctions {zﬁnl :n € U} of the discrete Lapla-
cian Ag on I, where U is a finite index set. Then:

(1)
404
)\O(I)Zm(l-l-m(l))-
(i)
A
r) —ro(l) = 0T 1)2(1+02(1))
(iii)
20+ 1
wi =20 0400,

where | = |1|, £1 = %2 is the principal Dirichlet eigenvalue of the differential op-

erator —lA on the ball of radius 1 and o1 (x), oz(x) 03(x): [0, 00) = [0, 00) are

10

functions such that |01(x)| < m, o2 (x)] < (1+ Tn? and o3 (x)| < Tox-

PROOF. By translation invariance, without loss of generality we can assume

that 7 = {0,1,...,1 — 1}. Recall that A,(I) = 1 — cos(HT) for n € U with

U=1{0,1,...,1 — 1}, and that wo(x) =1/l+—lsm(l+—l(x + 1)) for x € I. Parts
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(1) and (i1) follow directly from the fact that % (1— %) <l-—cosx < % To deduce
part (iii) note that since A wé (x)= )»01//({ (x) when x € I [recall the definition (15)

_ LO)+yd -1
of Ay, then (. 17) = Y42l i (v) = L0000 Thys,

It _ 2 sinz/(l 4+ 1)
Wo. 10 = \ l+1(1 —cosm/(l+ 1)>'

We can now deduce (iii) from the mentioned bounds for cos x and the inequalities,
X — éx3 <sinx <x. U

As a consequence of the estimates of Lemma 9 we deduce the following result,
which together with Lemma 8 finishes the proof of Proposition 1.

LEMMA 10. Consider the field of quenched survival probabilities {p(x,t, w) :
x € Z} in dimension d = 1. Then for every r € N, we have that

r " 2(Ik + D+ (l)
px,t,w) =
x:nyr k;r Zl
(79)

40,
X eXP{—IW(l + 01(lk))}(1 +04(lk, 1)),

where 1n+ is the indicator function of the set of natural numbers larger than 0,

0=, 04(x,1):10,00)> = R, Jog(x, 1) < 22 4 500¢ @7/ (HD) (1+02(0)

and 01(x),02(x):[0,00) — R are functions such that |o1(x)| < ﬁ and

10

PROOF. Let k be such that —m < k < m. Note that if there is an x € I; (which
implies that [ = |Ix| > 1), we have the expansion

Ir—1

plx,t,w) = Z e_’k"(l")(l//,{", 11k)1p,{k(x).
n=0

Ii—1 _— 1
Hence, " cf, p(x. 1, w) = 355 e U0 (y,k, 17,)% and

Z p(x,t,w)

el

(80) li—1
-
= ¢~ 1hollk) ((wék’ 111<)2 + Z e~ Cn(T)=ho(1x)) (wr{k’ llk)2>-

n=1
Now, the summation in the right-hand side of (80) is bounded above by
e )=o) (1, — (Wék, 1;,)%). Hence we conclude that

e—lko(lk)Ak < Z plx, 1, w) < e—lko(lk)(Ak 4 e—t(kl(lk)—lo(lk))(lk _ Ak)),

xel
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where Ay := (z//é" , 11k)2. Summing up over k and applying the estimates of
Lemma 9, we obtain (79). O

6.2. Convergence to infinitely divisible laws. 'We now wish to describe how to
finish the proof of Theorem 3 via Proposition 1. By Proposition 1 it is clear that it
is enough to prove the following.

PROPOSITION 2. Let L(t) := e’lve2/!'™l- ¢ = 0 and r = [eLE51.

Consider a sequence {l:k € N} of independent identically distributed geo-

metric random vartables of parameter 1 — p and joint law v. Let Xy(t) :=

LD expl—1 720 (1 + 0101 + 04(lk, 1)), where 01, 02,04:[0,00) — R

are functions such that |o4(x,t)| < 200 + 500e—1 7/ (x+1)? VA+02)) 1oy (x)] <

ﬁ and |ox(x)| < ﬁ Then the followmg statements are true.
() If y <y1:=1/3, then

I 1 41£,
LT

.
X (t) = Xp,,0,.£-
[ycat!/3/v]2 }k;, g

(i) Ify1 <y < y2:=213/3 then

! [ ]S @ - v = X

1m ex — v _ .

1=00 51 (y)r1/3 P lyeat' B2 ) & ) : PO

In both cases the convergence is in distribution, s1(y) = }e%’ B = : 12c;:7 -
00 a-p* _ 2cp (1—p)k(+2/ap)

2= —oo (1—p)K/a1 +(1—py=k/a1> B2 = a—p2 > e (= p)kla1 (1= p) a1 the Lévy

spectral function L(x) := — ZCP (1 P~ [(1/v)logx@1 ()] for x>0 and £(x) =0

forx <0anday := (O%y)l/“ .

The proof of Proposition 2 will be the content of the following subsections. We
will verify the conditions according to the classical results (see, e.g., Theorem 3.3
of [8]). Let us recall them.

THEOREM 4. Let n(t):[0,00) — N and for each t let {Yi(t):1 <k <n(t)}
be a sequence of independent identically distributed random variables. Call Py the
law of Y (t). Assume that for every ¢ > 0 it is true that

tl_l)II(;lo P,(Y1(2) > ¢) =0.

Now let L(x):R/{0} — R be a Lévy spectral function, § € R and o > 0. Then the
following statements are equivalent:
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@
n(t)

Jim ; Yi(t) = Xp.o.s»

where the convergence is in distribution.

(i1) Define for t > 0 the truncated random variable at level T as Z.(t) :=
Y1)y, ()|<z- Also, let E;(-) and Var,(-) denote the expectation and variance
corresponding to the law P;. Then if x is a continuity point of L,

lim n(t) P (Y1 (¢) < x), forx <0,
81) Lx)={"7%

—tli)ngon(t)P,(Yl(t) > X), forx >0,
(82) o= lim lim n(r) Var,(Z (1)),

and for any © > 0 which is a continuity point of L(x),

B = lim n(0)E(Z (1)

(83) 3

+/| a ch(x)—/r L dr).

x>t 1 +x2 >x|>0 1+ x2

In the next subsections, we proceed to verify conditions (81), (82) and (83), for
the triangular array given by Xy (¢) in part (i) of Proposition 2 and by Xy (t) —
v(Xg()) in part (ii) of the same proposition.

6.3. The Lévy spectral function in the critical case. Here we begin the proof of
part (i) of Proposition 2 by identifying the Lévy spectral function £(x) verifying
condition (81) with

Yi(0) 1 { 418 }X o
= (. )
1 sit!/3 P [ycatl/3/v]2 :
and n() 1= 2r (1) + 1 with r(1) 1= [cL(r) {251, L(1) := e/l and ¢ > 0.
Namely, we wish to prove that
— lim n()v(Y1(t) > x)
—>00
(84)
0, forx <O,
= _12&(1 — p) M/ Togx T for x5 0,
4

Since X (t) > 0 it is obvious that L£(x) = 0 for x < 0. Thus, we concentrate on
the case x > 0. Let us first note that if I; < r%/?, then Y; (1) < exp{—4€1t5/9 +
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o(t73/)}. 1t follows that n(r)v(Yi(t) > x,1; < t*/) =0 for ¢ large enough.
Hence,

(85) lim n()v(Y1(1) > x) = lim n()v(¥1(0) > x, 1y > ).

Let us also remark that v(l; > 12/%) = exp{—vtz/5 + o(t_z/s)}. Thus, since n(t) =
2r(t) +1 = exp{yczt1/3 + 0(t‘1/3)} we have that lim,_, o n(r)v(l] > t2°) =0
Thus, from (85) we see that

(86)  lim n(Nu(Y1(1) > x) = lim n(v(Y1(1) > x.1 29 <1y < 1),

Now note that if »; and b, are positive real numbers, the function f(y) =
blye_b2/y2 is increasing. Therefore, if yg is the solution of f(y) = x and n is
a natural number, we have that f(n) > x if and only if n > [yg]. Note that

Yo = */logblybﬁ This implies that if b1 > x, then either yg < 1 or if yg > 1

then yg < loghlb——logx' Hence if b1 > x, then yg < max({ logblb—zlogx’ 1}. Thus,
by
= Yo
logb; + (1/2)log(by/(logh; —logx)) —logx
(87)

by
N \/logb1 + 1/2log(by(log by yp — logx)) — logx’

whenever b; > x and ‘/logb]bizlogx > 1. Now, the inequality Yi(¢) > x appear-

ing in (86) can be expressed as f(/1 + 1) > x with f(y) = blye_b2/y , b1 =

Trair7s XD} (Lt 04(11, 1)) and by := 4141 (1 + 01 (11)). Hence,

88)  vw(Yi(t) > x, ¥ <ly <*P)=v(ly + 1> [yol, *° <) <1?/).

But when 12/° < 1; < t2/5 we have that lo1(I1)] < 12’;—;9 and |o4(l1,1)| < tzzo/(g) +
500e="1" . Hence, logh; = (—*U  _log(s1£1'/3/2)) + 0(t~2/%), by =

[ycat!/3/v]2
41€1(1 + O(+=*?)) and the lower bound of (87) is of the order of O(¢'/3). Fur-
thermore, for ¢ large enough we have b; > x and logblbw > 1 so that we can

apply such an inequality. It follows from (87) and (88) that for ¢ large enough,
89)  v(Yi() >x, 17 <1y <t*P)=v(l; + 1 > [yo]) + 0o(1/n(1)),

where we have used the fact that v(l; > t2/°) = o(1/n(t)). Now, = v(l; +
1 > [yo]) = e "), We therefore need to get a good estimate on yg. Fur-

thermore, a short computation enables us to conclude that loglogblbiflogx =
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2log(yc2t1/3/v) +0@'3 logt), and hence the lower bound of (87) can be esti-
mated as

by
\/logbl + 1/2log(b>/(logb; —logx)) —logx
B 461 (14014
@ty /Tyeat'3/v12) +log(Ryca/lisiv) — logx

Substituting this lower bound on the right-hand side of (87), we get an upper bound
for yg of the same kind, so that the quantity v(/; + 1 > [yg]) equals

exp{—v|:(1 + 0™

(90) y 418,
41€1 /[y cat!/3 /vI2) +1og(2y ca/Lis1v) — log x

4104
p—rt — 1 '
eXP[ v|:\/(4f£1/[)/02f1/3/‘)]2_) +log(2ycy/l1s1v) —logx ol {”

Now, from the expansion (1 + y)~1/2 =1 — %y + o(y?) for small y, the choice
of 51 s0 that 722 = 1, the fact that n(r) = £2¢"[0°2/""1= 4 0 (1) and (90)

lelv
combined with (89) for v(Y;(t) > x, 1*/° < I < %), we see that

nv(Y] >x,t2/9 <l < t2/5)

=20

4

X exp{v[y 2 1/3]

] (- ) )]

v|:[ 5 t i| 1+2 e, logx )| +o(1) |t +o0(1)
P 1lyex'P /v
_2cl_pexp{— [2Tlogx+o(1)“+o(l).

[ycat'3 /w12 ) [yest!/3 v
Now, note that %% < %(y%ﬁ = %al(y) and hmt_mo%% =

%al(y). Hence,

2cp (1 — p)_[(l/l))logxal(y)]‘

lim nv(Y] > x, 2 <[ <t2/5) =
t—00

Combining with (86), this proves (84).
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6.4. The Lévy spectral function in the annealed non-Gaussian case. Now we
compute the Lévy spectral function of the limiting law of part (ii) of Proposition 2.
This time, we must verify the condition (81) with

4144
[ycat'/3/v]2

1
Y1(t) = pYE exp{ }(Xl(l)—U(Xl(t))),

L) := el e P oy = 2r (1) 4+ 1, 7 (1) 1= [cL(r)725] and ¢ > 0. Now, it
is easy to check that

tl_l)rgo mlog v(X1(2)) =-1.
Therefore, we have that
1 4t
syt1/3 eXp{ [ycat'/3/v]2

= exp{(a()/) —y -1+ y)),1/3 +0(t1/3)}.

}v(m))

But, (a(y) —y — (1 +vy)) = g—i# — (14 vy) <0, whenever y > y; = 1/3. It
follows that for real x,

4144
[ycat!/3/v]2

1 1
U(Y](t)>X)=U(S1t1/3 CXP{ }Xl(t)>x+0(e_t /4)>.

14, . .
It turns out that the term o(e™" ! ) is small enough to not affect the computation
of the Lévy spectral function. In fact, essentially a repetition of the calculations of
the previous subsection show that

L(x) = —tgrgon(t)v(Yl(t) > X)

2cp (1- p)_[(l/”)log"al(y)], for x > 0.

0 forx <O,
1_

6.5. The truncated moments. The purpose of this subsection is the verification
of conditions (82) and (83) respectively showing that there is no spectral atom and
identifying the constants B and B of the Lévy representation of the characteristic
function of the limiting laws, in parts (i) and (ii) of Proposition 2. Namely we will
prove that

lim, o lim, oo n (1) (0 (Y (1), Y (1) < T) — v(Y (1), Y (1) < 7)°) =0,

2 & 1—p)
B p Z = ( p)

T d-p), par 4 (1 — py~ka”

=—0Q



QUENCHED TO ANNEALED TRANSITION 2185

and that
2p o) (1 _ p)k(1+2/a1)
(1—-p) kZ (1 = p)k/ar 4 (1 — p)y=*/ar”

=—00
Our first step is the following lemma.

B2

LEMMA 11. For every integer k > 1 it is true that

tl_i)rgon(t)v(Yk(t), Y(t) <1)

92)
1

1— (1 _ p)l/al—l'

2
=2c(1 p ) (1 _p)(k—al)/al[(1/v)logr“1]
4

PROOF. Note that

n(t)v(Y*(), Y (1) < 7)
(93)

~

2cp ev[(}/cz/v)tl/3]_ exp{k4t€1/[yczt1/3/v]2_} i e 1)

1—p (S1t1/3)k — ’
j=0

where

4kt 2+ 1
— (1 —klog——
o 1)2( +01(x)) + vx og—p

2" 2mtl) @4ty Jmt1)2) (1401 (m))
siBeL+ny 6 ¢ 1 A+
04(m, t)) < 7. Let us now interchange the order in the summation of (93) so that

Z’J’LO e 1) = ZT:O e~ /1= and expand f;(m — j) around m,

8tk
(m +1)3

Ji(x) = —log(1 + 04(x, 1))

and m is the largest integer such that

ft<m—j>=f,(m)+( v>j+01<j,m,z>,

where

2
. J ! !
O1,m. 1 "4kt£‘<<m+ 1)4>((1 im0y T 1))

RS W _
—————— +log|1 — —— ) —log(l — —Jj,1)).
mv1-pr O Ty el mesm =)

Thus, we see that the right-hand side of (93) can be expressed as

2cp ev[(yC2/v)tl/3]_ exp{k4t€1/[yczt1/3/v]2_}
1—p 111k

m
x e~ fim 37 o~ (Btkl1/(m+1)*) =) j+01(j.m.1)

j=0
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But, by the definition of m, it is easy to see that

2P uiyea Py exp{k4t£1/[yczt1/3/v]2} _hm)

tl—l>ngo 1 — p (S]t1/3)k
3
— 2&(1 . p)((k—al)/al)[(l/v)logral]‘
(1-p)?
Now, a straightforward computation shows that
m 3 1
lim e~ (@1kl)/((n+1)7)=v) j+01(j,m.1) _ '
t—00 Z 1 — (1 _ p)(l/al)—l 0

j=0

Let us now compute B; via (83). Note that since fo x d L is well defined when
¥ < 1, we can make the decomposition | dL= [y xdL— [y 1+ ——dL.

It follows that

. ! Oo—x
,31=llg&n(t)Ez(Zr(t))—/0 xd£+/0 a4t

x|<t 1+x2

For n € Z let x, := (1 — p)"/®. Note that {x, :n € Z} are the discontinuities of
L(x) and [% log x,'] = n. We then have that

/0 xd£ =3 x(Llin) — L0p)
k=m

=2€p Z(l P (1= py = (1= p)H)

pk =m
= tl_l)Igon(t)Et(Zr(t))v

where m = [% log %] and we used Lemma 11. Hence,

o0

A :/0 1 —})—sz L = Z 1+x 2(°C(xn+1) - oC(xn))
ZCp oo (1 _ p)k/al L B
=Top 2 Tea— T = a-p,

A similar computation enables us to compute S;.
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