n b
Electr® 8biljty

Electron. J. Probab. 29 (2024), article no. 113, 1-28.
ISSN: 1083-6489 https://doi.org/10.1214/24-EJP1181

Scaling limit of an equilibrium surface under the
Random Average Process®

Luiz Renato Fontes' Mariela Pentén Machado*
Leonel Zuaznabar?®

Abstract

We consider the equilibrium surface of the Random Average Process started from
an inclined plane, as seen from the height of the origin, obtained in [8], where its
fluctuations were shown to be of order of the square root of the distance to the origin
in one dimension, and the square root of the log of that distance in two dimensions
(and constant in higher dimensions). Remarkably, even if not pointed out explicitly
in [8], the covariance structure of those fluctuations is given in terms of the Green’s
function of a certain random walk, and thus corresponds to those of Discrete Gaussian
Free Fields. In the present paper we obtain the scaling limit of those fluctuations
in one and two dimensions, in terms of Gaussian processes, in the sense of finite
dimensional distributions. In one dimension, the limit is given by Brownian Motion; in
two dimensions, we get a process with a discontinuous covariance function.
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1 Introduction

This paper may be seen as a followup to [8], even if after a long span. In the
latter paper, the Random Average Process (RAP) was introduced as a dynamical random
surface/field, whose heights, indexed by d-dimensional (discrete) space, evolve in discrete
time by taking averages of neighboring heights.! The average weights are random, hence
the terminology. The initial condition is important for the behavior of the dynamics, and
in [8] the case of an inclined hyperplane was considered, and, among other results on the
time asymptotics of the RAP, a CLT for the height at the origin, as well as the existence
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of a limiting (in time) surface as seen from the height of the origin, were established. We
stress that this involves a time limit only; space is kept fixed (and discrete). This limiting
surface may be seen also as an invariant surface under the RAP dynamics.

Since that initial paper, considerable attention has been devoted to that model. We
mention [15, 17, 19, 9, 20, 1, 4, 3, 5, 11].

In the present paper, we consider the above mentioned limiting/invariant surface
obtained in [8], and obtain the (full) spatial scaling limit of its fluctuations in dimensions
one and two (where they are unbounded; they are bounded in higher dimensions). In [8],
the order of magnitude of those fluctuations were shown to be the square root of the
distance to the origin in one dimension, and the square root of the log of that distance in
dimension two. The (limiting) shape of the fluctuations was not addressed, and we seek
to complete the picture now.

A remarkable feature of the fluctuations of the above mentioned invariant surface
obtained in [8] is that its covariance structure is given by the Green’s function of a
certain random walk (whose jump distribution depends on the weights of the random
averages of the RAP). In this sense, there is a relation with Discrete Gaussian Free Fields
(by which we mean Gaussian fields indexed by 7Z< with the same covariance structure).?

As an aside, it is natural to wonder whether the invariant surface is itself Gaussian
or not. A positive answer would reduce the efforts in this paper to a straightforward
computation of scaled covariances. Analysis of a simpler case (in one dimension, and
where the above mentioned random walk is simple) suggests that this is not the case in
general, and probably never for weights of bounded range (which is the case we address
in this paper).

Be that as it may, upon taking spatial scaling limits of the invariant surfaces (in one
and two dimensions, as aforementioned), we get Gaussian fields (in continuous space).
In one dimension, it is Brownian motion, and in two dimensions it has a discontinuous
covariance function.

Our results are in the sense of finite dimensional distributions only, in both cases. In
the one dimensional case, it is conceivable that this may be strengthened to convergence
in the usual space of continuous trajectories, without much departure from methods
of the present paper and of [8] (although preliminary computations indicate quite a
laborious effort on an approach at verifying classic tightness criteria for that).

The two dimensional scaling limit cannot be continuous, so we would seem to be
limited in options for going beyond our present results, on the one hand. On the other
hand, the same issue of course comes up in the two dimensional Discrete Gaussian Free
Field with the same covariance, and an investigation of a possible connection with the
continuous two dimensional Gaussian Free Field suggests itself, even if that sounds to
the authors like an uncertain project at the moment (given their scant understanding of
the latter object currently; one mismatch can however be spotted at this point, to the
effect that our scaling of the two dimensional invariant surface leading to our scaling
limit result differs from the one of the DGFF leading to the continous GFF — this is a
point left to be understood).

Before closing this introductory discussion, and moving to the details of the RAP and
our results, it is perhaps worth mentioning that scaling limit results were obtained in [1],
for the RAP in one dimension, along a characteristic direction, with a possibly random
initial surface. We failed to find a connection to our results, even if merely in a broad or
conceptual sense, but that may be due to a lack of depth in our search.

A final point concerns previous attempts at proving our results. One reason for the
long delay since [8] may be traced to an unsuccessful previous approach, aiming at
verifying conditions in the literature for the CLT for processes with stationary increments,

2But this was not pointed out explicitly in [8].
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such as the object of this paper in the one dimensional case. Common such conditions
involve obtaining good estimates on decay of correlations, but these seem inadequate
to deal with our case, which is more amenable to second moment estimation. The only
set of conditions we found previously involving moments came from [12], a reference
used in [8] for a Martingale CLT. It so happens that these conditions all require control
over second moments of quantities involving certain conditional expectations, with some
liberty over which o-algebra to condition over. With such a choice made, one has to
compute the limits of two different quantities, which have to come out equal. On and off
over the years, time was spent making such (quite laborious and intricate) computations,
with different choices of o-algebra, and more recently we became convinced that this
approach would not work (whatever the choice of o-algebra), so, after some further
investigation, we came up with the present, more direct approach (involving nonetheless
verifying the conditions of a CLT from [12], but a Martingale CLT, as in [8]). Curiously,
in the present approach we also need, at a point, to compute two limits which have to
come out equal, and, in this case, they do. It is also perhaps remarkable that the present
approach goes through a CLT in time for the process in order to obtain a CLT for the
spatial fluctuations of (one of) its invariant measure(s).

1.1 Notation
Let us denote by {u,(i,i +-), n > 1, i € Z?} a collection of i.i.d. random probability

vectors distributed in [0, 1]Zd with finite range, and by F,, the o-algebra generated by
{u;, 1 <i < n}. Asin [8], we also assume that

E[u1(0,5)] > 0, for |j] < 1.

By {X,.(i),i € Z% n > 0}, we refer to the discrete-time version of the Random Average
Process (RAP) defined in (2.3) at [8] as follows

Xo(i) =) (i, ) Xn_1(j), forn > 1andi ez
jEZ4

We denote the inner product between two vectors = = (z1,...,74) € Z% and \ =
(Ay.- - Aa) € R by 2A%; ie. ad* = S0, 2\,
Given \ € RY, let us denote by X, the weak limit of the RAP seen from the height at
the origin with the initial configuration being a hyper-plane, that is
()?OO(I'))_,L.EZd 2 lim (Xn(7) — X (0)),czq » Where Xo(z) = 2A™. (1.1)
n—oo
The existence of )A(Oo is proved in Corollary 5.2 in [8]. As pointed out in [8], we may

consider the random walk in a random environment Y7, with Y = x and conditional
probability transitions

P (Ve = |V =i F) = w(ing), for 1<k <m,

such that for every n > 1

d

(Xn(x))ggezd = (E[Xo(ﬁ?)‘]:n]> (1.2)

zezZd

Through (1.2) we can get the following representation (see (2.21) and (2.22) in [8]), that
will be crucial in our way of dealing with X :

o0
Xoo(x) —aX* £ 3" (W = W) X", forz € Z°, (1.3)
=1
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where
WE = E[6;(Y{,)|Fi], fori> 1,z € 74,

2

and
On(k) = Y (j — k)un(k,j), forn>1keZ"
JEZ4

We assume that

where V stands for variance.

1.2 Main results

We state now the main results of this work. In Theorem 1.1 below, we enunciate a
Central Limit Theorem for the process {)?Oo(x), x € Z%} in dimensions d = 1,2, and in
Theorem 1.4, its finite dimension convergence. Both theorems are obtained (directly or
through corollaries) from Proposition 1.2 and Proposition 1.3, also stated in this section.

Theorem 1.1. Let )A(oo be the weak limit of the RAP seen from the height at the origin
and with the initial configuration being a hyper-plane as defined in (1.1). There exists a
positive constant ¢ = ¢(d) such that

Xoo(z) — 2"
Xoo(z) —aA” 4, N(0,¢),
iV Pzr |z|— 00
where P, = |z| ford =1, P, = log |z| for d = 2 and N(0, ¢) is a mean zero Gaussian L.v.
with variance c.
Propositions 1.2 and 1.3, stated next, allow us to split the infinite series in (1.3) in
two sums, such that, after normalization, one sum converges to a Gaussian law, and the

second moment of the other is close to zero in a certain way to be made precise, leading
to Theorem 1.1.

Proposition 1.2. Let us consider P, as defined in Theorem 1.1. The following limits

exist
h(A) == lim IE(%Q(W?”—WQ))\*)Q for any A > 1
N ’ 7
c(d) :== Aliﬁmoo h(A).

Proposition 1.3. Let us consider P, as in Theorem 1.1 and h as in Proposition 1.2. Then

WE— WO N,
"7 — N(0,h(A)), forany A > 1.
> B 4 N(un(4), for any

=1

A\ac|2 (

In Section 3 and Section 5, we obtain corollaries from Proposition 1.2 and Propo-
sition 1.3, respectively. These results lead us to Theorem 1.4 as Proposition 1.2 and
Proposition 1.3 do for Theorem 1.1. For the sake of simplicity, we decide not to include
the statement of these corollaries in this section.

Theorem 1.4. Let us consider the following rescaled process.
(1) Ford =1 define

Xoo(|nt]) = nt|A

Xn(t) := 7

, fort >0andn > 1,
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where P,, and c are taken as in Theorem 1.1. Let {B(t),t > 0} be a Standard
Brownian motion. Then for 0 < t; < --- < t;, we have

(Xn(t), ..., Xn(te)) —= (B(t1),...,B(ty)). (1.4)

n—oo

(ii) In case d =2, given z € Z*\ (0,0), let us define

In(z) = (0O [(n2@N)) forn > 1,2 € 72, (1.5)
and R
Xoc ~n - ~n A*
Xn(z) := (Fn(2)) = Fn(2) , forz € 7Z? andn > 1.
P,
Then for zy, ...,z in Z? we have
(Xn(21), Xn(22), -, Xn(21)) nﬁo (Z1,.... 7)), (1.6)
where (Z1, ..., Zx) Is a Gaussian vector with covariance matrix (Cj,), ; <, defined
as follows o
Ciy = maX{|Zj(l)|v‘Zj(2)|}7 forj =1,
A7 minfma{ (1) J2(2) [} max{ 2, (D], |5 ()}, forj £1.

To conclude this introduction, we establish that the structure of the article. In
Section 2, we prove Proposition 1.2. In Section 3, we state and prove a corollary of
Proposition 1.2: Corollary 3.1. In Section 4, we prove Proposition 1.3. In Section 5, we
enunciate and prove a corollary of Proposition 1.3: Corollary 5.1. From Proposition 1.2
and Proposition 1.3, in Section 6, we obtain Theorem 1.1. From Corollary 3.1 and
Corollary 5.1, in Section 7, we obtain Theorem 1.4. Finally, in Appendix A we present
some technical calculations needed for the proof of Proposition 1.3. These calculations
are inspired by and are very similar to ones that appear in the proof of Theorem 4.1 in
[8]. We include them for the sake of completeness.

2 Proof of Proposition 1.2

We split the proof of Proposition 1.2 into two cases, d = 1 and d = 2. Each case will
be dealt with in separate subsections, 2.1 and 2.2, respectively. Later in Section 3, we
prove a corollary of Proposition 1.2 (Corollary 3.1) that is used to obtain Theorem 1.4 in
the same way that Proposition 1.2 is used to get Theorem 1.1.

As in [8] let us denote by D = {D,,,n > 0} and H = {H,,n > 0} two Markov chains
in Z% with the following transition probabilities,

P (Dny1 = k[Dp =1) = > E[u(0,j)ur(l,5 + k)],
jEZA

and
jEZ4

Also let us consider the following stopping time

7 =inf{k >0: Dj =0} (2.1)
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It follows from a standard argument using the Markov property (see (5.9) in [8]) that for
x € Z¢ we get

Z {Py(Dy = 0) —P,(D =0)} = ZIPO(Dn_k =0)P,(T > k). (2.2)

The following results are also used to prove Proposition 1.2.
Lemma 2.1. Let us consider

n

a(z) = lim > (P (Hy = 0) — Py(Hi = 0)} forx € Z°,

the potential kernel of the Markov chain H, and set 2 = I [a(Dl)]. Consider also the
following quadratic form:

Q) = [(H1 - 0)2] —0.Q-6',0c 7 2.3)

whend =1, Q = Ey [H}| =: 0%, and when d = 2, Q is the convariance matrix of H, with
the chain starting from the origin. Then, in the case d = 1 we have that

1 1 1
Po(Dp =0) ~ ——————— asn — oo, 2.4)
of ) A\ 2oy V1
and when d = 2
1
ZIPO Dy =0) 7111(71) asn — oo. (2.5)

T 2m/det(Q)

Proof. By P7.9 (pag. 75) in [18] we have that

1
lim (27n)Y?Py(H,, = 0) = ————. (2.6)
Jin (21) V2P0 (Hy = 0) = =
This implies that
Z_/n, when d = 1,
ZPO H:=0) {Vﬁw —Inn, whend=2. 2.7)
\/det(Q) ’

Let

f(s)=> P (D, =0|Dg=0)s" and g(s) = » P (H, =0[Hy =0)s"
n>0 n>0

be the power series of P(D,, = 0|Dy = 0) and P(H,, = 0|Hy = 0), respectively. By
Theorem 5 in [7] (page 447) and (2.7), we obtain

1 1
4 ) whend =1,
gs) ~  V2en V1 . ( ) ) when d o @517 2.8)
274/ det(Q) U= ) o
In Lemma 3.2 of [8] it is proved that
tim 18— Ls (2.9)
solg(s) A

3Let r,, and s, be two sequences of real numbers, we write r,, ~ s, when lim,, Z—" =1.

4Let hi1(s) and ha(s) be two real functions, we write h1 ~ h2 as s — sop when lims_, 5, hlgi) =1.

5(2.9) corresponds to Equation 3.14 in [8], except that there are (minor) mistakes in the argument in [8]
leading to the latter equation, causing the appearance of the extraneous factor of 1 — 4/ in (3.14) of [8],
which should not be there, and also causing the expression (1 — ) > a(x)p., which we presently write as
A = Eo(a(D1)), to appear in the numerator (so to say), rather than in the denominator.
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Therefore,
1_1 L when d =1
Ql o 73’ b
fls) ~ 4 3 VRV (o hend_g 51 (2.10)
ai?n’ th(Q) n (175> 5 when =

Again by Theorem 5 in [7] we get (2.5). In Lemma 3.1 of [8] is proved that P (D,, = 0) is
non-increasing in n. Therefore, we can use the second part of Theorem 5 in [7] for the
case d = 1, and we obtain (2.4). O

One last comment before the proof Proposition 1.2 is that by equation (5.8) in [8] we
have that

Alz|? Alz|?
E( > (W -wy) /\*)2 =20" Y {P(D; =0|Dy = 0) —P(D; =0|Dg = 2)}. (2.11)
=1

i=1

Hence, to get Proposition 1.2, it is enough to show that

(i) whend =1,
20_2 Az?
T {P(Dx =0|Dg =0) = P(Dx = 0|Dg =)} — h(A) — ¢, (2.12)
|.’L‘| h—1 [n|—o0 A—oc0

(ii) when d = 2,

2 A|f|2

2
7" {P(Dy, = 0|Do = 0) — P(D;, = 0| Dg = )} e forall A> 1 (2.13)

log ||

2.1 Proof of Proposition 1.2 whend =1

Since the chains D and H are symmetric (see Lemma 2.5 in [8]), we may con-
sider (2.12) with z = n > 0. By (2.2) and Lemma 2.1, the left hand side of (2.12)
becomes

d an’ 1 202
— ————P,(r > k), wherec = ——. (2.14)
n ; VAn? — k ( ) A 2wog
The left hand side of (2.14) then equals
An?
1 T, k
/ — Py = > =) =, 2.15
S k(n 2= 2.15)

n

where 7, is the hitting time of n by H.

It follows from standard properties of Brownian motion that 7, /n? converges in
distribution to 7y/,,, where for each fixed a € R, T, is the passage time of a by a
standard one-dimensional Brownian motion (B;)s>0. We spell this out at the end of this
proof. Since the latter random variable has a continuous distribution, we have that

Tn
Py (ﬁ > t) — P(Th)0, > 1), (2.16)

n—o0

uniformly (the latter claim is a standard exercise; see, e.g., Exercise 3.2.9 in [6]). It
follows that (2.15) is asymptotically equivalent to

(2.17)

An?
1 k 1
/
C Zik]P (Tl/o'H > 712> ﬁ
= Ak
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We now observe that

An?

hmc’Z#]P T, >£ 1c’/A1]P
n—00 Lk VT T Ay

k=1 n2

1 \/Z]P(Tl/O'H > Ay)

(Th /oy > y)dy

=c dy, (2.18)
0 vi—y
which proves the first part of Proposition 1.2, namely
Alz)?
1 VAP(Ty 4, > Ay)
lim —F WE — WA —c/ i dy =: h(4).  (2.19)
olbo Py ; ( N y=:hA)
Hence, to conclude the proof, we verify the following claim.
Claim 2.2. i
AP(Ty,,,, > A V2
lim 1/ w > AT) V2T (2.20)
A—o0 1 —x oy
Proof of Claim 2.2. From a well-known formula,® we have
2
P(Ti/s, <t)=— ez (2.21
( 1/om ) m / L )
on i
Applying L'H6pital’s rule, we find that
- - 2
lim = lim —e *B' = ——
t—o0 1/\[ t—00 4/ 27rcrH V2rog
it then follows that, for every = € (0,1)
2
Jim_ VAP(T, > Az (2.22)
2 Ar) = e
It also follows from (2.21) that
1
P(Ty/5,, >t) < —, 2.23
(Tjon > 1) < ——7 (2.23)
for all ¢t > 0. We prove this by computing the derivative of
1
“ 2 dz, (2.24)

-1+ / e
O'H\/% V2T 1\[
°H

and checking that it is negative for all ¢ > 0, which implies that the expression in (2.24)

m2
is non-increasing in (0, o). Since fooc e~z dx = +/2m/2, (2.24) vanishes as t — co. Hence,
the equation (2.24) is greater or equal to zero for all £ > 0, and (2.23) follows. Now (2.22)
and (2.23) allow us to use the Dominated Convergence Theorem to get

\/7]].:) Tl/O'H > AZL’)

2 1
r — dx =
Vi—z A—o0 \/271’(7}:1/0 Va(l —z)

Therefore, by (2.19) and Claim 2.2 we obtain

Alz|?

lim lim —F ST —WN | =c

A—oo |z]—o00 Py —
i—

and the proof of Proposition 1.2 is concluded for d = 1.
6See, e.g., Remark 2.8.3 in page 92 of [13].
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Argument for (2.16) for a fixed ¢ > 0 Let us write 7, as 7,/ + 7, where 7,7 is the
hitting time of {n,n +1,...} by H, namely,

f =inf{k > 0: Hy > n},
and 7,, is the time elapsed since then to reach n, namely,
7 =inf{k > 7} : H,=n}—-1T.

From our assumptions on the jumps of H, we have that 7/, is a tight sequence, and thus
it is enough to show (2.16) with 7,, replaced by 7.7, namely

o

In order to do that, we first note that the event on the left hand side of (2.25) equals
{M, < n}, where { = |n*t| and M, = maxo<i<s H;. Using this, and rewriting the event,
we find that the left hand side of (2.25) equals Py(M ) < u,,/v/t), where M) = M,/\/s
and u,, = n\/t/\/|n%t]. Donsker’s Theorem and a straightforward continuity argument
now tells us that the limit as n — oo of the latter probability equals Py(ocgM; < 1/\/t) =
Py(M; < 0;{1), where M, = maxo<r<s Br; Brownian scaling justifies the equality of the
two latter probabilities, the latter of which is readily seen to equal the right hand side
of (2.25) — again, the events are the same.

2.2 Proof of Proposition 1.2 when d = 2
Rewriting the sum in the left hand side of (2.13) we obtain

Alz|? Alz|? Alz|?
> {P(Dr =0[Dy=0) —P(Dx =0[Dy =)} =g > Lip,—oy —Ex Y L{p,—0}-
k=1 k=1 k=1

(2.26)
Let us work first with the second expected value in the right hand side of (2.26). Consider
7 as defined in (2.1). Then by the Markov property we get that

Alz|? Ale? Alx|? Ala|?~j

Ex( > Il{z)k,:c)}) :Ez( > Lp=0iT < A\l‘|2> = > Eo( > ]l{Dk=0}>IPz(T:j)'
k=1 k=1 j=1 k=0
(2.27)
Substituting (2.27) into (2.26), we find that
Alz|?
> {P(Dy = 0|Dy = 0) = P(D;, = 0| Dy = )}
k=1
Alz|? Alz|? Alz|?—j
= Eo( Z ]l{Dk:O}) - Z Eo( Z Il{Dk:o}>IP:z:(T =7)
k=1 j=1 k=0
Alz|?
=P, (T > A|$|2) Eo( Z ]I{Dk:O})
k=1
Alz/|? Alz|? Alz|?—j
+ Z {Eo< Z IL{Dk:O}) —Eo( Z ]]-{Dk:O})}IPx(T =J)
j=1 k=1 k=0
A|x\2 A\z|2 A\z\z
=P, (1 > Alz|?) Eo( > H{Dkzo}) + 3 ]Eo( > IL{Dk:O})]Px(T =j). (2.28)
k=1 j=1 k=Alz|2—j+1
EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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Then, by equation (2.11) and (2.28), we have that

Alz)?
1 T _ 0 * 2
10g|x|E(ZZ_:1 (W - w2l )
Az Alz|? Al

202 .
= 27 [Pu(r > Alzf?) Eo( Z Ipmo) + D Bo( D Lpemoy ) Pulr =)
og |z j=1 k=Alz|2—j+1
202 Alal?
> =P, Alz|? Po(Dy, = 0). 2.29
> ol (T > |x|>; o(Dy = 0) (2.29)
By (2.25) in [8], we have that
E(WEN|Fi_1) = E[6;(0)\*] =: p, fori > 1 and z € Z%. (2.30)

From this and time independence, it follows that
E[(WIA* = WPA*) (WPX* = WIA*)] =0 fori# jandy,z € Z% (2.31)

By (1.3) and (2.31) we have

~ 2
E (Xoo(z) — z\* Alef? -
( Py ) - Piz ]E< ; W= WZQ)/\*)Z * Pix E(i_A%I:2+1(Wf - WZQ))\*)Q
Alz|?
2 log1|:r| E( ; ove WO (2.32)

Then, by (2.29) and (2.32), we obtain

E(ZAM (We — WiO)X‘)2 E()?oo(x) - :C)\*)2

log |z| - log |z| 2.33)

202 P, (7 > Alef2) S Po(Dy = 0)

<
log || -

By (5.14) in [8] and Theorem 1 in [10], when d = 2 we have

~ 2
E (Xoo(m) - x/\*) 002
hm = ,
|| o0 log || A/ det(Q)

with @ as defined in the paragraph of (2.3).

We now want to prove that the limit as |z| — oo of the left hand side in (2.33) is
also equal to the right hand side of (2.34). In order to do that, we use Lemma 2.1, that
implies that

(2.34)

Az

1
Po(Dy, = 0) ~ ——————log(A|z|?) as |z| — oo,
> Po(Dk =0) ~ oo loglAlaf?) as o] - oc

and by the corollary of Theorem 1 in [16],

[1 + o(1)]2log(||)

P.(r > Alz|*) = forallz #0and A > 1.

log(Alz[?)
Therefore,
2 Az 902
lim —— P,(r > Alx Po(Dy =0) = —————. (2.35)
|z|—o0 log |z \ [=I%) Z Qlﬂ'\/det(Q)
EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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Then by (2.33), (2.34) and (2.35) we conclude that

2

A|T|2 2
1 20
lim E| > (WF=WHA | = —F——:=¢(2), forallA>1, (2.36)
jelsoologz] | W ) A /det(Q) @

thus completing the proof of Proposition 1.2 for d = 2.

Remark 2.3. It will be useful later to mention that for d = 2 the equality in (2.32), (2.34)
and (2.36) imply that the rest of the infinite sum

E;)O\z|2+1(W WO))‘
vV Pz ’

converges to zero in L? as |x| goes to infinity.

3 Corollary of Proposition 1.2

By the Cramér-Wold theorem, convergence in distribution of a sequence of random
vectors is equivalent to that of arbitrary linear combinations of its coordinates. So,
in order to obtain Theorem 1.4, it suffices that we state and prove in this section the
following result.

Corollary 3.1. Given k > 1, let @ = (a4, ...,a;) € R*. Let us also consider c and P,, as
in Propostion 1.2.

(i) Incased =1, fort = (t1,...,tx) € RF with 0 < t1,--- < t, the following limit exits

k An?
Ty L , lnt;] 0]\
g(At,a) = nlggo P n]E (Zaj {Wl 1% } )\) , for A>1,
=1 =1
and
Algnoog A,t, &) :Zazt +2 z ajagt;.
1<j<I<k
(ii) In case d =2, forz = (z1,...,2) € (Z*)* and &,, as defined in (1.5) we have

]\/Ik n

Jim o (Z%Z[ W —we )

i=1

s}
—~
Nl
Qi
S~—
Il

k
= (Zaf max{|z;(1)[,]2;(2)[}

+ @j@lmin{max{m(l)la|Zz(2)|}7max{\2j(1)|,|Zj(2)|}})7

1<j<i<k

where M}, , = max \:137,(,2])\2.
1<5<

The proof of Corollary 3.1 contains two parts, one for each dimension, but before
starting, let us point out something useful for both dimensions. For z,y € Z? and y as
in (2.30) we have

(WA = WOXT) (WIX" = W) = (WEA = 1) (WIXT — ) — (WPA" — pr) (WOX" — )
— (WON" — ) (WEN* — )+ (WA —p)? . 3.1)

EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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By the translation invariance of the model, and reasoning as in [8] to get (5.7), we obtain

(WA — ) (WA — )] = B[(W7 ™\ = ) (W0 = )] = 0*P (D1 = 0]Dg = 2 — ).
(3.2)
Using now (3.1) and (3.2) we get

E [(WEX = WIXY) (WA — WPA*) =0 {P (D;_1=0|Dy=x — y) — P (D;_1=0|Dy=x)}
—0*{P(D;—y =0|Dy =y) — P (D;_y = 0|Dy = 0)}.

(3.3)
3.1 Proof of Corollary 3.1 ind = 1.
Notice that
k An? i) 9
B (332 -]
= " - ,Lnth — h ?
el (5 i -
An? An?
2 5 au$ Sl ) (e wz]) o
By (2.31) we have that
& fotnt) w0l 4\ _ = Ints] 0] 4 )2
Sl (3wt - wa )y =S )] e
and
An? An? Ity | ]
nt;] 1570 nt;] _ 1170
355 ([ - we]a) (s - we )
An?
_ nt; ]yt Int] _ yrr . )
S_B|([wird wela) ([wld - wela)) .6
By Proposition 1.2 and (3.5), we have that
R L A S I R B TN A lnts] 0]y )2
Jm 5 SDSE|(30 Wi - W) = tim 53 ad 3o e[ (Wi - wila) ]
j= i= j= =
= iiaftjh(/l/tﬁ)
— Zk:a;‘?tj, as A — cc. (3.7)
j=1

Hence, by (3.4), (3.6) and (3.7), to finish the proof of the corollary for dimension 1, it is
enough to compute

Tim. 7>1nA21E (Wi —wen) (Wi = wo)a]) for1<j<i<k @38)

EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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and its limit as A — oco. By (3.3) we obtain
An?
ntily 0 Inti]y 1370
;E [(W A— W )\) <WZ - A)}

= g2 Z {IP (Di—l = O‘DO = I_ntlJ - I_nth)

—P(D;—1 =0|Dy = |nt;])}

+02Y {~P(Di_y =0|Dg = |nt;]) + P (D;_1 = 0Dy = 0)}

An
= —0‘2 Z {IP (Di,1 = 0|D() = 0) - P (Di,1 = 0|D0 = LntlJ — Lnt]J)}

An?
+ 02 Z {P(D;_1 =0|Dy =0) — P (D;_; = 0|Dy = |nt;])}

+ 02 Z {P(D;_; =0|Dy = 0) — P (D;_; = 0|Dy = |nt;]])},

(3.9)
and, from (2.11), (2.12) and (3.9), we find that
1 & [nt, ] [nt]

lim — S E [(W ntily W—OA) (W nhly W.OA)]

Jim —~ ; ; ) (s :

_ A/ —t)%) |, WA/ —t)*) |, WA/t —1))

=—(ti—1) 2 1 2 T 2

—t;as A — oo,

thus concluding the proof of Corollary 3.1 ind =1
3.2 Proof of Corollary 3.1 ind =2
By (3.4), (3.5) and (3.6), we get that
1 k Mk,n B ( ) 2
Tnl(Zj 0 *
A B[ X [ —we )]
j=1 i=1
1 k J\/[k,n B 2
=Y a2 S B(wE —wi)
Fn j=1 i=1
J\/Ik n
= Y au Z B(W N = won) (Wi —wia). @.10)
C n
1<j<i<k
Let us start with the first term in the right hand side of (3.10). For each fixed j, we have
that
|25 (252 i 5 Min i )
Z E (Wiwn(?:j))\* _ WL())\*) S E (Wiwn(zj))\* _ WLOA*)
i=1 i=1

<3 (- wi)’

(3.11)
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Using equations (2.34), (2.36) and (3.11), we have that
My n
:vn(z) * 2
lim E( DAF WO ) —1.

n—oo ¢log( |xn zj)l) =
1=

Hence, for every fixed j, we have that

My n

o1 Fn(21) y % oy \2 _ o log(|Zn(z5)])
i gy 2B (W W)= i PR
_ hm log(nmax{lzj(1)‘)|zj(2)|}(1+0(1)))
n—oo P

= max{|z;(1)],]2;(2)}. (3.12)

Therefore

Mkn

nh_}rrgoc—za > B (Wi o) Za ma{ |2 (1)], |2 ()]}

To deal with the second term on the right member of (3.10) observe that, for1 < j <[l <k,
by (3.3) we have

My n
Z E [(Wiva(zj)A* _ Wi())\*)(Wim"(zl)/\* _ WZO)\*)}
1=1
Mk,n Mk,n
= Z O’ZIP(Di,l = 0|D0 = .’I’,'n(Zl) — :En(zj)) — Z 0’2]P(Di,1 = O‘DO = :En(z])))
=1 =1
Mk,n Mk\n
= > 0®P(D; 1 = 0|Dg = &n(2)) + Y, 0*P(Di_y = 0Dy =0)). (3.13)
1= =1
Notice that, for any M (z) > |z|?, we may obtain
lim 02 {P(D;_y =0|Dy =0) —P(D;_; =0|Dy = z)} =
A fog Tl Z {P(Di—1 =0|Dg =0) = P(D;j—1 =0[Dg = z)} = ¢
in the same way as in the proof of (2.13). Hence
My
. 1 ~ 5 N -
lim —— > 0® {P(Di_; = 0|Dy = 0) — P(D;_1 = 0Dy = &n(21) — Fn(2))}
n—o0 CP, =
i 108080 () = Faz)])
n— o0 2logn
i log[nmax{lzj(1)‘>‘zj(2)|7|Zl(1)|7|21(2)|}(1 +0(1))]
= e 2logn
_ max{[z(1)], IZj(z)L EIOINZIVl (3.14)
EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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Then, subtracting Zf\iﬁ 0?P(D;_1 = 0|Dy = 0) from the right hand side of (3.13), and
using (3.14), we find that

My n
lim —— S B[N - WA W - W)

n—oo P, “ -
1=

__max{lz (UL @) WL la@)} | max{la)] @) | max(|z 0] @))
2 2 2
_ min{max{]z(1)], |2(2)[}, max{|z; (1], |2 (2)[}}
: |

Therefore,

im — 3 Mzn B (W Oxs = woxs) (w0 - wone)

n—oo P,
" 1<i<i<k i=1

.
= 3 avay minfmax{|z(1)], [2(2)]}, max{|z (1), 12 (2]}, (3.15)

1<j<i<k

and the proof of Corollary 3.1 for d = 2 is finished.

4 Proof of Proposition 1.3

In this section, we prove Proposition 1.3. We follow the strategy adopted in the proof
of Theorem 4.1 in [8]. The main difference in our case is in the following Lemma 4.1,
which is analogous to Lemma 4.3 in [8], on the one hand, but the proof of the latter
result does not apply in our more general, not necessarily nearest neighbor case.

Lemma 4.1. Let us consider d = 1, 2. Given any positive integer K, we have that
> [P(D; =0|D; = 1) = P(D; = 0|D; =1')],
i=j

is uniformly bounded inn, j, | and !’ such that |l —l'| < K.

Proof. To avoid the trivial case, let us assume [ # [’. Also, let us consider 7 as defined
in (2.1). By the Strong Markov property, we have that

P (D; =0|Dy =z) = ZIPO (Dick =0)Py(T = k),
k=0

Hence,
> P(D; =0[Dg=2) =YY Po(Dij=0)Pu(r =k)
=0 i=0 k=0
n n—=k
=3 (D Po(Ds = 0))Pu(r = ),
k=0 =0

for all z € Z%. Then

=0 =0
n n—
=> (D _Po(Dy, = 0)) [Py(r = i) — Py(r =i)]. (4.1)
i=0 k=0
EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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Using (2.4), (2.5), and (2.7) in (4.1), and the fact that 7 has the same distribution for the
chain D and H, we obtain that

> [P(D; = 0|Dy =1+ (1,0)) — P(D; = 0Dy = 1)]
i=0

n

> " [P(H; = 0|Ho = 1+ (1,0)) — P(H; = 0|Ho = I)]

=0

<C

for some positive constant C. Therefore, we will prove the lemma for the homogeneous
chain H. Let us take L = [ — I’. Then, by the spatial homogeneity of the Markov chain H,
we have that

NE

]PO(Hk = l/) == EO (Z 1{Hk—l’}>
k=0
=EgL (Z 1{Hk_l}>
k=0
nAT—1 n
=Ey ( > 1{Hk_l}> +E; ( > 1{Hk_l}> . 4.2)

k=0 k=nAT

k=0

Observe that

n n—nAz

EL< 3 1{Hk:l}) 3 Z Po(Hy—i = )Pr(r=i) = > Pr(r = Po(Hy = 1).
k=nAT >0 k=nAi >0 k=0
(4.3)
Using (4.3) in (4.2), we obtain
n n nAT—1
S UPo(Hy =) =Po(Hy =1} =Y Pr(r=i) >  Po(He=0)-FE; > gy
k=0 i>1 k=n—nAi+1 k=0
(4.4)
For the first term in the right hand side of (4.4), observe that
N Pur=i) Y Po(Hp=1)
i>1 k=n—nAi+1
=Y Prlr=i) Y, Po(He=1)+Pr(r>n)> Po(Hy=1)
i=1 k=n—i+1 k=1
= Po(Hp=1) Y Prlr=i)+Prr>n)> Po(H;=1)
k=1 i=n—k+1 k=1
= Po(Hp=DPr(n—k+1<7<n)+Pr(r>n)Y Po(Hp=1)
k=1 k=1
= Po(Hy=DPL(r>n—k+1)
k=1
_ZIPO e=DPr(r > k+1). (4.5)
Using (4.5) in (4.4), we find that
n nAT—1
S {Po(Hy, = 1) — Po(Hy = 1)} = ZIPO e =DPL(r>k+1)— ]EL( 3 1{Hk21})-
k=0 k=0
(4.6)
EJP 29 (2024), paper 113. https://www.imstat.org/ejp
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In the rest of the proof, we deal separately with the two terms in the right hand side
of (4.6). For the first term, observe that by (2.6), P4 in [18] (page 382) and the corollary
of Theorem 1 in [16] imply that

n—1 n—1 1 a(L) ; _

Cy> oz , ind=1,
> Po(Huop = )PL(r > k+1) < { M= Vf*{fog@ . (4.7)
k=0 02 k=1 n—F logk ’ ind=2.

Notice that

3

|
—

—

1\/m\/,zn—>oo 0 (]__y)y

Since this integral is finite and |L| < K, there exists a uniform upper bound for the left
hand side expression in (4.7) when d = 1.
For the bound in d = 2, notice that

%

n—1 (1—€)n n—1

1 1 1 1 1 1
< -
Zn—ilogi_ z; n—ilogi+ Z n —1ilog1

i=1 i= i=(1—e)n

n—1

S(=gn 1 3 1

n log((1 — e)n) n—i

i=(1—e)n

- (1—6)n+ 1 /”1 L
=T Tleg((T-om) Jagen—a

log(en)
log((1 —€)n)

=(1-¢e+
< Oy,

for some positive constant C; and for all n > 1, and we have that the left hand side
of (4.7) is bounded for d = 2 also.
Back to the second term in (4.6), we observe that it is bounded above by

gy (L, 1) == (Z 1{Hk_l}> : (4.8)

k=0

It is proved in [14] that

lim G¢oy(L,1) < oo, when d = 2 (4.9)
l—o0
and )
zhm §(§{0}(L, )+ g{o}(L, —1)) < oo, when d = 1. (4.10)
— 00

(4.9) and (4.10) correspond to (1.16) and (1.17) in [14], respectively. By (4.9) and (4.10)
we have that the second term in the right hand side of (4.8) is uniformly bounded for
|L| < K. O

Proof of Proposition 1.3: To prove Proposition 1.3 we will apply Corollary 3.1 in [12] for
the variables
WEXN* — WP

X:c i =
) /7,Pm

,1<i < Alzl.

In Lemma 2.2 in [8] is proved that
n
WEN* — )\*} :
{ ; v n n>1
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is a martingale with respect to the filtration F,, defined in Section 1.1. Observe that a
linear combination of martingales is also a martingale. Therefore, X ; is the increment
of a nested mean zero and square-integrable martingale with respect to the nested
filtration F, ; = F;. Hence, by Corollary 3.1 in [12], if we check

max | X, ;| -0, (4.11)
1<i<A|z|2
E < max X“) is bounded in z, (4.12)
1<i<A|z|2
and
Alz|?
> B (X2, Frio1) = h(A) as [z — oo, (4.13)
i=1
we obtain
Alz|?
S Xoi -5 Z as x| - oo, (4.14)
=1

where Z is a mean zero Gaussian r.v. with variance h(A).

Notice that conditions (4.11) and (4.12) follow straightforwardly from the fact that
un (1,7 + -) have bounded support. It remains to prove (4.13). To do this, observe that by
the definition of h(A) and (2.31), we have that

Alz|?
hA)= lim —E > (WF—W0x")*, forall A > 0. (4.15)

Given (4.15), to obtain (4.13), it is enough to prove that

Alaf?
1
Pi{ ; E (WA — WONTFiy) — B (WEAT — WOA%)? } 40, as |z] — 0o. (4.16)

Let us denote the range of u,(i,i + -) by R.
We consider D* =Y,* —Y,?, with Y;) a copy of V! independent of Y,* given F,,. With
the same ideas used to get (2.33) in [8], we obtain

E ((WEX* = pA) (WA = p)

Fia)
= S BN = @O ON - w)P (V) = kiF ) P (V2 =11Fi)

’“2’ N y (4.17)
= P(Y?, =klFi_1 )P (Y2, = k|Fi_

PP (5 ) (2 -5
— %P (Dg@_l - o|fH) :

The first equality in (4.17) is a consequence of the independence of ¢;s with F;_;. The
second equality use the fact that 6;(k) and 6;(l) are independent when k # . Hence,
equation (4.17) implies

E[(W] — W2 Fia] - E(W] — W))?
=202 [P(DY_, = 0|Fi_1) —P(DY_, = o)} — 202 []P(D;il = 0|F ) - P(D?, = 0)} :
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Therefore, it is sufficient to prove

Alaf?
1 Y4 Y4
7?7 3 (IP(Di_l — 0| Fi_1) — P(D?_, = 0)) 450, as |z] = oo, (4.18)
=1
and
1 Alz|?
77@ 3 (]P(DO L= 0lF_1) —P(DY_, = )) 250, as |z — oo. (4.19)

=1

The computations to obtain (4.18) and (4.19) are very similar to the ones in the proof of
Theorem 4.1 in [8]. To avoid repetition and for the sake of completeness, we give them
in Appendix A. To conclude for now, let us point out that Lemma 4.1 is used in the proof
of (4.18) and (4.19). O

5 Corollary of Proposition 1.3

As mentioned in Section 3, Cramér-Wold theorem allows us to deduce the convergence
of a sequence of vectors through the study of linear combinations of its components.
Hence, to obtain Theorem 1.4, we state and prove the following result in this section.
Corollary 5.1. Given k > 1, let & = (ay, ..., a) € R*. Let us also consider ¢ and P,, as
in Proposition 1.2.

(i) Incased =1, lett = (t,...,t;) € RF with0 =ty < t1,--- < t;,. Then we have

An?
%ZZ (Wit - wn L N0, 9(A T a)),

j=11

where the function g is as in Corollary 3.1 for dimension one.

(ii) In cased =2, let z = (z1,...,21) € Z**. Then we have
1 k Mg, (25) 4
ﬂin Zj 0 * J—
PO G (WS = W) L N0, 9(z,),

Jj=1 1
where Mj, , and g are as in Corollary 3.1 for dimension two.

Proof. To avoid being repetitive, we only write the proof for dimension one, but the
reader can check that the same ideas apply to dimension 2.

As in the proof of Proposition 1.3 we will apply Corollary 3.1 in [12] but now for the
variables

Xk =
n,i m Z
Again conditions (4.11) and (4.12) follow readily from the fact that we are assuming
finite support for w, (i, + -).

It remains to argue (4.13). In order to that, let us first notice that equation (2.31)
implies (after straightforward computations) that

ZE[(Za [wirt) — woa H {(Zajlz [wirts) - WO])\) B (5.1)

Hence, by Corollary 3.1 we have

(WW il W?) A1<i< An?.

An?

n1L%OZE[ } g(AT, Q). (5.2)
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Since

(Xrliﬂz = L zk: (Witnm)‘ - Wio)\)z

Py 4
j=1
+2 > o (Wiw'jb‘ - WZQ)‘) (WiW!J/\ N WZQ)‘) ’

1<j<I<k

and, from (4.18),
3 An?

3 o B won | ) B[ an - W)} 5 0 s o
j=1 """ i=1

in order to obtain Condition (4.13) (and conclude the proof), it is enough to show that

An?
% Z {E((Wilntjj /\—W?/\)(WiLmlJ)\—Wi())\)|]:i_1> _E(WiLnth)\_WiO)\)(WiLntzJ)\_WiO)\)}

(5.3)
converges in probability to zero as n — oo, forany 1 < j <l < k.
Set

2 An?
SY* = Z{ (WA= i) WPA = u)| Fit) = B (WA = ) (WFA = o) }.
Then we can write (5.3) as
ST[Lntjj,LntLJ _ ST[Lntjj,Oj _ STLLntlj,O + Sg,O. (54)

Using the invariance translation property of the model and (4.17) we obtain
4 o2 An? ~ ~
sut L {P(Diz¥ =0|Fi1) =P (D =0) } (5.5)
n i=1
Now, by (5.5), (4.18) and (4.19), we have that each term in equation (5.4) goes to zero in
probability as n goes to infinity, and this establishes (4.13). O
6 Proof of Theorem 1.1

Now we have all the ingredients to prove Theorem 1.1.

Proof of Theorem 1.1. By (1.3) we have that
;% A\JEI2
— .23/\* d 1 0
W A+

i=Alz|?2+1

(W7 = W) A", forany A > 1.

(6.1)
By equation (5.14) in [8] and P28.47 (page 345) in [18], for d = 1 and equation (2.34) for
d = 2, we have that

-~ 2
lim F (Xoo(x) — ) —e (6.2)

7To apply 28.4 is necessary to note that the function a is even because the chain H is symmetric.
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By (1.3) and (2.31) we obtain

R (2) — on* 2 |22 )

Hence by (6.2), (6.3), and Proposition 1.2 we obtain

lim T B ( L i (Wf—WZ-O))\*)Q}:O. (6.4)

A—00 |z| =00 VPy = Alz|2 41

Only in the following calculations and to simplify notations we denote the left member
in (6.1) by X,, and the first and second term by Y and Z, respectively.

Take f a uniformly continuous and bounded function and we denote by M, the bound
of f. Also, for a fixed € > 0 we take ¢ such that |f(z) — f(z + y)| < ¢/6 forall z and all y
such that |y| < 4. In addition, we take A large enough such that

‘/f(YA)le - /f(Y)le’ <3, 6.5)

where Y4 and Y are distributed NV(0, h(A)) and N(0, ), respectively. Now, for this A4 we
take |z| large enough such that

P(1Z7] > 6) <

€ A A €
120, and ’/f(YZ )dIP—/f(Y )d]P‘ < 3 (6.6)

The first part of (6.6) is a consequence of (6.4) and the second is the result in Proposi-
tion 1.3. Observe that

‘ [secae- | f(Y)le‘ < ] [ e | f(Y;‘)le‘ n ’ [ roae - | f(YA)le‘
—i—‘/f(YA)dIP—/f(Y)dIP’. (6.7)

By (6.6) and (6.5) the second and third term in the right member of (6.7) are both less
than €/3. For the first term, using (6.6) and our choice of § we have that

2
[sceoae - [ roae] < e | [ ) - ritae) < 5
12Mf ‘Zf ‘ <6 3
Therefore, for every ¢ > 0 and |z| large enough, we have concluded that
‘ [recnae - [ f(Y)dIP’ <e
obtaining the desired converge in distribution. O

7 Proof of Theorem 1.4

Although the proof of Theorem 1.4 is very similar for dimension one and two, it has
some specific calculations that are different for each case. Therefore, we start with the
proof in dimension one, and after that, we prove the core different part for dimension
two.
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Proof for d = 1. By Cramér-Wold theorem, the convergence in (1.4) is equivalent to
d
Zann(tj) = ZajB(tj), for any (ay,...,a;) € R, (7.1)

Hence, we will prove (7.1). To do this, first notice that Zle a;B(t;) is a Gaussian

random variable with mean zero and variance Z?Zl aft; +230 i< @juty. As in the
proof of Theorem 1.1, we use that

k

1
S Xa(ty) £ =5

Jj=1 J

N

(3

M=
M

@
Il
[¥) Ll

o (W —wi) A

3

1

=

a; (WiLnth _ Wio)

HM

iz s (Wl —weya
e (7.2)

To deal with the first sum in the right hand side of (7.2), we use Corollary 3.1 and
Corollary 5.1. It will remain to compute the limit as n — oo of the second moment of the
left hand side of (7.2). If this limit is equal to the one in Corollary 3.1, then the second
sum in right hand side of (7.2) will be small in probability when A is large, and this
allows us to follow the proof of Theorem 1.1 in a straightforward fashion to obtain (7.1).
Summing up, it is enough to show that

k [eS) k

. 1 [nt;] 0 2 2

Jim B[ o W) =Y ad e 3 et 7.3)
Jj=1 i=1 j=1 1<j<i<<k

Expanding the square inside the mean in the left member of (7.3) we have that

B3 i - wi]a) T = e (S [ -] )]

j=1 i=1 j=1

v 3 (3 [ - wa]) (35 [ - wal)

1<j<i<k i=1 m=1

(7.4)

Now, we deal with the first sum in the right hand side of (7.4). Expanding the square
inside the mean, and using (2.31), we find that

k o i N
;05071)” [(; {WiL”th —_ Wio} )\)2} _ j;a e ZE[( Wkt W;))/\r. 75)

Equation 5.14 in [8] implies that the limit of the sum in the right hand side of (7.5)
equals Zle a?tj. Therefore, to get the convergence in (7.3), it is enough to prove that

Tim LB[(30 [l - wo)a) (3 [whd —wa] 3)] =, forany 1< <1<k

=1 m=1
(7.6)
Again, multiplying the sums inside the mean in (7.6) and using (2.31) we find that

B(3 [ < wta) (55 [t - wa)o)

= m=1

N Ints]y _ i Ity oy
;E[(WZ A WZO)\)(WZ 25 WZO)\)}
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Hence, what we need to prove is

Tim. % STR[(WEA - woA) (WA - wOA)| =5, forany 1< <1<k
" i=1

(7.7)
By (3.3) we have

E (W= wea) (wimda—woa)]

=—0*{P(D;_1 =0|Dy =0) — P (D;_; =0|Dg = |nt;]
+0*{P(D;—1 =0|Dg = 0) — P (D;_; = 0|Dy = |nt;])}
+O’2 {]P (D1—1 :0|D0 :O) 7]P(DZ 1 —0|D0 L?’LtlJ)}

= [nt;)}

By (5.14) in [8] the following sum

Z {IP (Di—l = 0|D0 = 0) —P (Di—l = O|D0 = kj)}

is finite for any k € Z. Then

c717n Z E[(wi = wea) (wida—woa)]
;; i{]? (Ds—1 = 0|Dg = 0) — P (Di—y = 0| Do = [nt;] — [nt; )}
Z{IP i—1=0|Do =0) — P (D;_1 = 0Dy = [nt;])}
7, 2 (B (Dot = 0100 = 0) = P (Dioy = 0/Do = nt))}. (7.8)

(5.14) in [8] and P28.4 (page 345) in [18], for s < ¢ we have that

n1;ngo — Z {P(D;_1 = 0Dy =0) — P (D;_; =0|Dy = |nt] — [ns])} = (t — s)c. (7.9)

Then

and the proofs of (7.7) and of Theorem 1.4 for d = 1 is concluded O

Proof for d = 2. As in dimension one, by Cramér-Wold theorem, the convergence in (1.6)
is equivalent to

k

Za] (z) —> Zaj ;, forany (aq,...,ar) € RF. (7.10)
j=1

Again, we split the infinite sum as we did for dimension one, but this time we do not split
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at n2, but at Mj, .. More precisely,

k
Zan”(zﬂ)
j=1
i 1R 5a(z) 0 1< (2) _ 370
4 anZ; > aj (W) —wo) w4 an;.Z o (W) — W) v,
J=1 i= J= ’L>Z\/[k,n

(7.11)

By Remark 2.3 the second term in the right member of (7.11) converges to zero in L2
Also, in Corollary 5.1 we have the limit in distribution of the first term in the right
member of (7.11). Therefore, the limit in distribution of the left member in (7.11) is the
same of the finite sum in the right member. O

A Finishing the proof of Proposition 1.3

Since the arguments for (4.18) and (4.19) are entirely similar, we give only the proof
of (4.18).

Proof of (4.18). Recycling the arguments given in the equations (4.3), (4.4) and (4.5) in
[8], we could write the variance of the sum at (4.18) as

Alz|? Alz|?—1

> E( > {]P(f)f = 0|F;) — P(Df :O|]:j71)})2- (A.1)

i=j
Conditioning in D}” we have that

P(D§=0|F;)~P(Df = 0|F;—1) = Y _P(Df = 0|Dj = k)[P(D} = k|F;)~P (D} = k|F;1)].
k
(A.2)

Now, conditioning on f’f_l and )Afjo_l we have that ]P(D;” = k|F;) — ]P(D;” = k|F;-1) is
equal to

> [PDs = KTy =1+ LY =1, Fy) = (D] = KV, =1 + 1,7, = 1)
NG
xP(YS, =U+1,Y2, =U|Fq). (A.3)

In the rest of the proof, we consider d = 2 and the proof for d = 1 is similar. Back to
equation (A.3), observe that we have the following relation between k and [

k=1+ (}7]1 - Y/j{l) - (on - %’071»

Hence, we could write k = [ + b — by for by, by € Z2 with max{|b1], |b2|} < K, where K is
the range of the measure uy. The finite support assumption is only required when we
use Lemma 4.1. We denote by V' a K-neighborhood of zero. Also, we use the following
notation

F(k, 1) =PD? =klY7 =+ 1Y) =U,F) —PDI =klY, =U'+ 1Y, =1

wiprp =uj(I'+ LU +14+b)and wjpp =u;(I', ' +b)
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where b is in V. With these new notations and (A.3), we rearrange the sum in (A.2) as
follows

SN S PDf =0Dy = k)F(k, I, )PV, =1+ 1Y) =U|F;_1)
LUk

=> PO, =U+1LY), =U|F1)
LU

(A.4)
X {ZF(/«,Z’, DP(D? = 0|D¥ = k) + F(I,I,)P(D¥ = 0|D% = l)]
kAL
Notice that for k£ # [, we have that
Flk,U',1) = 3 {uj(z' F LU 414 b)uy (U1 + by)
b1,b2€V;b1#b2;b1 —ba=k—I
B[y (14 LU A1+ by (1,1 + b)) } (A.5)

= N W1 1y Wi 10 by — T (W07 1.b, UG 17 by ] -
b1,b2€V;b1#b2;by —ba=k—I

Also, observe that

FLUL) =Y {ug( + L0 + 14 by (U 4 by) — E [uy (I + 1L,T + 1+ by)uy (U1 + b))}
b1V

= i rn i e — Bl et e} (A.6)
beVv

substituting u; (', + b1) by 1 — 3} v, 4;(I', 1" + b2) into (A.6) we obtain

F(1,1,1)

= — Z (Uj(l/+l,l/+l+b1)’u]‘(l/,l/+bg)7E[u]‘(l/+l7l,+l+b1)uj'(l/,l/+b2)}>
b1,b2 €V ;b1 #b2

=- Z (Uj,l’,l,bluj,l/,bg -E [Uj,l’,l,bluj,l/,bg])- (A.7)

b1,b2€V ;b1 #ba

Substituting (A.7) and (A.5) into (A.4) we obtain that the sum in (A.2) is equal to
NP, =14+ LYY, =U]F_1)x

L

{P(D} =0|D} =1+ by — by) — P(Df = 0|D7 = 1)}
b1,b2€V;b1#b2
X {ug v b, g, — B [Uj,l'.,l,bluj,lubﬁ})
= > D APD; =0|Df =1+by —by) — P(D} =0|D} =1)}
bl,bgev;blybe 1,1

X A0 1y 500y — B[t 00,0500 o)} X POV =1+ 1YY =1 Fj_1).
Hence, there is some positive constant C; = C3(K), such that

Alz|? Alz|? =1

Z ]E( Z {P(bf = 0|F;) — P(D} = O\fj—1)})2 <y Z G(b1,ba),
=1

i=j b1,b2 €V ;b1 #b2
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where

Alz|? Alz|? -1

G(br,bs) : ZE( ST S {R(DE = 0|DF =1+ by — by) — P(DF = 0|DF = 1)}
~

s g (1 + 1,0 4 U by )y (U1 + by)
—E [’U,j(l/ +1, UV+14 bl)Uj(l/, U+ bg)]}

- R 2
x PP, =1 +1,Y2, = z'|fj_1)) .
We only analyze G((1,0), (0,0)), and the same arguments used for this term work for the

other terms G(b1, bo) with by,bs € V, by # by. Also, to make the notation more compact,
we define

HEEDY {]P(Dgp:0|D$=l+(1,0))—]P(Df:0\D;?:l)

U =u;(U+ LU +14(1,0)u;(I', 1"+ (0,0)) — E (u(I' + L, + 14 (1,0))u; (I, 1" + (0,0)))
pi() =Py =UF—1), pY(1) =PV}, =1|F;_1).

Then

AlzP—1 2

G((1,0), Z E ZAJ et U+ Do) | (A.8)

In Lemma 4.1, we proved that the terms |A7 | are bounded uniformly in /, j, and z, and
therefore (A.8) is bounded by

Alz|?-1
C* Y EY Y Bty (U + Dp(1)pf (K + k)pf (k). (A.9)
J=1 U1 kK

In (A.9), we have used the independence of the u)s with F;_;. Now, if {I +1",1'} N {k +
k', k'} =0, then w,; and u, 1 » are independent and the expectation of both terms is
zero. When !+’ =k + k" and ¥’ =l’, (A.9) becomes

Alz|? -1 Alz|? -1
Y EBY Bl + D)@ < > By pi+)@5()
j=1 vl j=1 vl
A|x\2—1
> EY 1))
j=1 v
Alz|? -1
= P(D? = 0). (A.10)
j=1

When !’ =k + k" and [ + ' = k/, we have that

Alz|? =1
Z E Z (w50, —10)p5 (I + l)p?(l’)pi(l’)p?(l +1)
j=1 v
Alz)? -1

< Y EZp] pil+1)

J=1
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Alz|? -1

= > EY nw)
T

Jj=1

= Y PDy=0). (A11)

For the case I’ + 1 = k' + k and &k’ # I’ we obtain

Alz|?—1 Alz|2—1

S BY Y B wra )i+ D2 pNK) < Y0 By pi()p)( +1)
j=1 I

j=1 Uik

Alz|? -1

dSOBY pi)?
7

Jj=1

Alz|? -1
= P(DY=0). (A12)

j=1
Finally, when !’ + 1=k and k' + k £ U
Alz|*-1
> EY Y B wae)pi (1 U)p)1 4+ Dpdpf 1+ 1 + k)
j=1 ok
Alz|? -1
< Y EY pi+ )i+ i)
=1 L
Alz)?-1
= > B piOpi0pii-1)
7j=1 L
Alz)? -1
= Y E> prpi)
j=1 l
Alz|? -1
- P(DF =0). (A.13)
j=1

Reasoning as in the proof of Proposition 2.3 in [8] we have that
P (D, =0|Dy = z) = P(D,, = ), forn >0and z € Z°.

Hence, equation (2.5) implies that (A.10) and (A.12) are both O(In(A|z|?)). Using (2.13),
we conclude that (A.11) and (A.13) are also O(In(4|z|?)). Summing up, the variance of
the sum at the left hand side of (4.18) is bounded by an O(In(A|z|?)). Therefore, the
variance of the whole term in (4.18) is bounded by an o(1), and we have proved the
result. O
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