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Abstract. We consider a particle performing a random walk on a Galton—Watson tree, when the probabilities of jumping from a
vertex to any one of its neighbours are determined by a random process. We introduce a method for deriving conditions under which
the walk is either transient or recurrent. We first suppose that the weights are i.i.d., and re-prove a result of Lyons and Pemantle (Ann.
Probab. 20 (1992) 125-136). We then assume a Markovian environment along each line of descent, and finally consider a random
walk in a Markovian environment that itself changes the environment. Our approach involves studying the typical behaviour of the
walk on fixed lines of descent, which we then show determines the behaviour of the process on the whole tree.

Résumé. Nous considérons le mouvement d’une particule sur un arbre de Galton—Watson, lorsque les probabilités de saut d’un
nceud a I’un de ses voisins sont déterminées par un processus aléatoire. Conditionnellement a 1’arbre, des poids positifs sont affectés
aux arcs de telle sorte que, vu le long d’une ligne de descente, ils évoluent comme un processus aléatoire. Afin de présenter notre
méthode pour prouver la récurrence ou la transience du processus, nous supposons d’abord que les poids sont i.i.d., redémontrant
ainsi un résultat de Lyons et Pemantle. Nous étendons ensuite 1’argument pour permettre un environnement Markovien, et enfin
a une marche aléatoire sur un environnement Markovien qui modifie I’environnement. Notre approche consiste a étudier le com-
portement typique des processus sur les lignes de descente fixes, dont nous montrons ensuite qu’il détermine le comportement du
processus sur I’ensemble de 1’arbre.

MSC: Primary 60K37; secondary 60J20; 60K35

Keywords: Random walk in random environment; Galton—Watson; Reinforcement

1. Introduction

We consider the behaviour of a random walk in a random environment, which consists of a randomly sampled Galton—
Watson tree, with the jump probabilities at each vertex being prescribed by a further random mechanism. We derive
conditions on the environment under which the walk is transient — that is, the event that the walk never returns to the
root has positive probability — and under which it is recurrent, when the probability of returning to the root is 1. Our
approach, which has its roots in that of [1], involves studying the typical behaviour of the process on fixed lines of
descent, which we then show determines the behaviour of the process on the whole tree. We combine these ideas with
suitable large deviation principles, and an analysis of the resulting variational formula, enabling rather satisfactory
results to be obtained under relatively weak conditions.
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The Galton—Watson tree is sampled first, starting from a root o. Given the tree, positive weights are then assigned
at random to its edges, and the jump probabilities are determined from the weights. In Section 2, we suppose that
the weights are i.i.d., and recover a result of Lyons and Pemantle [10], in Theorem 2.1. A different proof of the
Lyons—Pemantle theorem is contained in [11]; see also [7] for the multitype Galton—Watson case. In Section 3, we
extend the argument to an environment in which the values of the weights evolve as a Markov chain along rays, giving
sufficient conditions for both transience and recurrence in Theorem 3.6. Finally, in Section 4, we illustrate the power
of our method by considering a random walk in a Markovian environment that itself changes the environment; see
Theorems 4.1 and 4.4. The results of this section should be compared to the behaviour of once-reinforced random
walk; see, for example, [1,2] or [6], and the general survey of reinforcement in [12]. The model that we discuss
is a strong generalization of the once-reinforced walk, and it exhibits multiple phases (see Theorem 4.4), whereas
the once-reinforced walk on the supercritical Galton—Watson tree is always transient (see [1] or [2]). This should be
compared to results obtained in a recent preprint by Kious and Sidoravicius [9].

Let G be an infinite tree with root 0. We augment G by adjoining a parent 0! to the root o. If two vertices v and
are the endpoints of the same edge, they are said to be neighbours, and this property is denoted by v ~ . The distance
|v — u| between any pair of vertices v, i, not necessarily adjacent, is the number of edges in the unique self-avoiding
path connecting v to . We set lo~!| = —1. For any other vertex v, we let |v| be the distance of v from the root o.
We denote by b(v) the number of neighbors of v at level |v| 4 1, its offspring number, and we use v~! to denote the
parent of v. We write v < u if v is an ancestor of u.

For v a vertex of G, we write

Av = (Al)lv Ay, .. )

to denote the (finite, positive) weights on the edges between v and its offspring. For simplicity, we index the weight
associated to edge e by the endpoint of e with larger distance from p. The environment  for the random walk on the
tree is then defined, for any vertex v with offspring vi, 1 <i < b(v), by the probabilities

1

1+ 2 1< j<bvy Avj ‘

Avi .
L4+ japny Avi

w(v, vi) = w(v,v1): (1.1)

We set w(v,u) =0 if u and v are not neighbours. Given the environment w, we define the random walk
X = {X,,, n > 0} that starts at o to be the Markov chain with P,,(X¢ = 0) = 1, having transition probabilities

P, (Xnt1 = p1l Xy = o) = o (o, p1).

Moreover, we assume that o~! is an absorbing state for the walk. The environment is random in two respects. First,

the Galton—Watson tree G is realized; then, for each vertex v € G, the weights A, are realized. The combined proba-
bility measure from which the environment is realized is denoted by IP and its expectation by E, and the semi-direct
product P :=P x P, represents the annealed measure. The details of the probability measures used to construct the
environment are given in the subsequent sections.

We use [v, +00) to denote a generic infinite line of descent from v.

2. Random walks in i.i.d. environment

In this section, we assume that G is a Galton—Watson tree with offspring mean » > 1. Given the realization of the tree,
we assume that the sets of weights (A, v € G) are independent, and that, for each v, the weights (A,;, 1 <i < b(v))
are exchangeable, with the distributions of the A,;, v € G, all identical. Under these assumptions, we prove the
following theorem, first given by Lyons and Pemantle [10], as part of a sharp result.

Theorem 2.1. Assume that G and the environment are distributed as above. If infyc[o, 1] E[Agl] > b~ ! then X is

transient; that is, with positive probability, X does not hit o~ .

Our proof relies on the Mogulskii large deviations principle.



General RWRE defined on Galton—Watson trees 1659

We assume that X is recurrent and find a contradiction. We consider the behaviour of the random walk X observed
along any infinite line of descent o = [p~!, 00), if one exists. Such lines exist with positive probability, since b > 1.
We call this restricted process X(®). Note that, by our assumption of recurrence, the process X(®) has the following
transition probabilities:

A 1
() _ (o) _ _ Or+l () _ (o) _ _
Polfuri=orta =l =y T Rl moi=al =0
where we denote the successive vertices in o by 0, j > —1, with g :=¢ and 01 := Q_l. We define T_; to be the

first time X( hits Q_l, and T;, the first time the process hits o;,. Note that the P-distributions of 7_; and 7;, are not
affected by the choice of o.

Proposition 2.2. If
) 1
limsup —InP(T_1 > T;;) > —Inb, 2.1
n—oo N
then X is transient.
Proof. We mimic the proof in [1]. Assume that X is recurrent. By assumption, there exists an n* such that PUP(T_; >

T,+) > 1. We now construct a branching process as follows. Set 7 := inf{i > 0: X; = 0~ '}. We color green the vertices
v at level n* which are visited before time t. Define

Sy =inf{n > 0: X,, = v}.

Under our assumptions, S, < oo a.s. for each v. A vertex v at level jn*, for some integer j > 2, is colored green, if
its ancestor y at level (j — 1)n* is green, and (X, j > S,,) hits v before it returns to ,u_l. The green vertices evolve
as a Galton—Watson tree, with offspring mean b""P(T_| > Ty+) > 1. Hence this random tree is supercritical, and thus
the probability of there being an infinite number of green vertices is positive. But this contradicts the assumption that
X is recurrent. O

Proof of Theorem 2.1. In view of Proposition 2.2, it is enough to show that (2.1) is satisfied. We use a well-known
formula for the hitting probability for random walk in random environment (see, for example, Sznitman [13], Equa-
tion 44),

n r -1
P(T, <T_;) =E[(Z ]_[ A;}) }
r=0 j=1
Denote by | x| the integer part of x. Then it follows directly, because

r -1 n r -1 r -1
-1 -1 -1
("‘}‘;‘,ﬁ‘ Aa_f> f(ZH%) f(r;lg,’; Ao_,>

j=1 r=0 j=1 j=1

that

-1
1 1 LR
liminf ~InP(T, < 7-1) = lkngglenE[<ZHAaj ) ]

r=0 j=1
1 r
= l}lgloréf; lnIE|:1rn§1£1 1_[1 AU"_:|
]:

.1 iny<p Y In Ay,
=liminf — In E[emm' sn Lj=1In Ao, ]
n—o0o n
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> liminf - InE[e™me0 1 X5 Ao ] 2.2)
n—»oo n
Denote by D[0, 1] the space of functions f:[0, 1] — R, which are right-continuous, have limits from the left and
have f(0) = 0. Endow this space with the uniform convergence topology. We write AC for the subspace of D0, 1]
consisting of all absolutely continuous functions. By the Mogulskii theorem (see [4], Theorem 5.1.2), the distribu-
tion of {(1/n) ZL"” InAq;, 1 €0, 1]} satisfies a large deviation principle in D[0, 1]. The rate function for this large
deviation pr1n01ple is

1
I1(f) :=/0 sgp{f/(t))» —InE[A} ]} dr,

if fe AC,and I(f)=+o0if f ¢ AC. Note that I (f) is lower semicontinuous, but does not necessarily have compact
level sets, so that it is not necessarily a ‘good’ rate function.

The function g: AC — (—o0, 0] defined by g(f) = min;¢[o,17 f(¢) is continuous in AC. By the lower bound in
Varadhan’s lemma (see [4], Lemma 4.3.4), we get

1
liminf— InE[e miniefo.1) 32,7 In A 1= sup { min f(t)—l(f)} (2.3)
n—>oo n fe.AC €[0,

Since the function ¢ (A) :=1n IE[A)‘I] is convex, it follows from Proposition A.1 in the Appendix that the solution to
the variational formula on the right hand side of (2.3) is given by

1
1) — "(u)r —InE[A% ]} dut = inf InE[A%]. 2.4
fselfc{,ggq]ﬂ) /Sl;p{f(w nE[A;,]} u} ,dnf InE[A7] 24
Combining (2.2), (2.3) and (2.4), it follows that (2.1) is satisfied, proving Theorem 2.1. O

3. Markovian environment

We now show that the proof used in the previous section allows us to treat more general dependence between the
weights, provided that we have a suitable large deviation principle.

Let o be an infinite line of descent [g, 00). In this section, we assume that there is a process {M,,, i > 1} in a Polish
space X, such that the pair I'y, := (Aq,;, My,), with i > 0, is a Markov chain on X’ = (0, 00) x £, with transition
kernel

K(x,B):=P(I's, € B|Fi—1 N{[y,_, =x}), 3.1
for any B € B:= B(X'); here, F;, i > 1, is the natural filtration of the process Ly, i > 1.

Remark 3.1. We assume, for each v, that the random variables (I",;, i > 1) are generated from some joint distribution
whose marginals, conditionally on I',, and the further past, are equal to K (T, -). Note that we do not need to assume
independence among the (I'y;,i > 1). The construction can proceed sequentially along the tree, using any initial
condition for ', € X',

For any vertex v, recall that the set of vertices which are descendants of v consists of those vertices i such that
v lies on the shortest path connecting w to the root 9. We deem v to be its own descendant. We are motivated by
examples where the process {A,;, i > 0} is determined as a functional of Markov processes defined on rays.

In order to make use of a uniform large deviation principle for Markov chains, we make the following assumption. It
is somewhat reminiscient of the requirement for Harris recurrence, but is much stronger, in that many specific measures
must be dominated. We also make use of the assumption to construct regeneration events for the environment.
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Assumption 1. There exist integers 0 < £ < N and a constant k > 1 such that, for all x, y € ¥" and B € B, we have

KO, B)< — ZK(m)(y B), (3.2)

m 1

where K© stands for the Lth convolution of the kernel K .

Note that i.i.d. {As,} satisfy Assumption 1, and so does any finite state space irreducible Markov chain (Aq,;, My, ),
but there are of course many other possibilities. .

Although the classical results on large deviations require the finiteness of all moments (see condition (U), page 95
of [5]), we do not assume that the support of the A, is either compact or bounded away from zero; nor do we make any
assumptions on the moments of A,,. Instead, we use truncation in order to apply the general results. We nonetheless
need one further assumption. Setting

Ne,r i =1— Inf P(e < Ay, <7|Tgy =), 3.3)
yex’

we require:
Assumption 2. For n :=liminfg o ;00 e, we have n < 1.

The following example shows that, even when A, itself is a Markov chain, Assumption 1 does not in general
imply Assumption 2.

Example 3.2. Suppose that K (x, -) is the mixture (1 — o) Exp(1) + a Exp(x), where x :=x Vv 1, 0 <« < 1 and
Exp(L) denotes the exponential distribution with mean AL, Then it is easy to check that n = «, and that K @ (x, )
has a density k® (x, -) satisfying

(1 — ote_l)e_w <k@(x,w) <3e7?,
uniformly in x, so that Assumption 1 is satisfied with £ =2, but Assumption 2 is not satisfied if « = 1.

For all x € ¥/ and for all B € B(X'), define X, := (¢, 00) x T and

K(x,BNX.)

Kex B) = oo x )

note that K, is a probability kernel on X/, and that it satisfies Assumption 1 for all ¢ such that 1y =1 —
infyes P(Ag > €|y, = y) < 1. To prove the latter fact, observe that, for all Borel sets B € B(X)), we have

4
KO, B) < (1= 1e0) KO (x, B) <

= MZKU)()’,B)

< m ZKL”( B). (3.4)

For any 0 < & < 1, and for some x* € [1, 00) x X, define the measure 8; on X’ by

Be() =K (x*, 1), (3.5)

where ¢ is the same as in Assumption 1. Set 8(-) =lim,— o B:(-) = K©(x*, ).
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Proposition 3.3. Under Assumptions 1 and 2, if

1
liminfliminf — / InP(T_; > T,|T, = y) B (dy) > —Inb, (3.6)
E/

e—=0 n—>o0 n

then X is transient.

Proof. Under the assumption that X is recurrent, we construct a random subtree of G, consisting of green vertices,
that contains a number of vertices stochastically larger than the number of vertices in a supercritical Galton—Watson
tree. These green vertices are such that the random walk X visits them before it first reaches o~!. The fact that this
random subtree is infinite with positive probability implies a contradiction, and hence that X is transient.

A direct calculation shows that, forany ye X and 1 < j <N,

j—1
pi(y, B) :=P<ﬂ{Az >e},Tje B|F0=y>

=1

—(J)
> (1 —7:.00)VK. (y, B),

for all B € B(X}). It thus follows, from (3.4) and (3.5), that if U is uniformly distributed on {1,2, ..., N}, indepen-
dently of T, then, for all y € ¥’ and B € B(X)),

N U-1
1
Py(B) =~ 3 P50 B) =P<ﬂ {A; =€), Ty € BTy =y>
j=1 I=1
_ — (¢
> k7 (1 = 10.00) VKD (%, B) =: 6. 8:(B), 3.7)

with §; > O for all &€ small enough, since 1, < 1 for all & small enough, in view of Assumption 2. Because of (3.7),
8¢ B¢ 1s absolutely continuous with respect to p;, and

dp N
5 () 1= 3 15 (00
dp), o
where
1 dp5(y,-) ,
f;(y,y/)IZN;T@()’/), ISJSN

Hence, if we set g?(y, D)= 8551‘3; (y/)f]f’"(y, y), 1 < j <N, it follows that 0 < gj(y, y) < fjg(y, y') forall y' € X

and 371 85(v,¥) = 8 o ().

This justifies the following construction. Starting at a vertex v that has an infinite line of descent, let 'y denote
the value y € X at v. Realize U = U, uniformly distributed on {1,2, ..., N} and a random variable U’ uniformly
distributed on [0, 1], independently of all else. Because there is an infinite line of descent from v, there is at least one
line of descent from v of length U; if there is more than one, choose one at random. Denote it by vy, ..., vy, and
set vp := v. Independently, realize the chain I" along this line of descent, starting from I'g at v. Say that the event E,,
occursif Aj >¢,1<j<U —1,andif U’ f;(y,Tv) < g;;(y, Ty). In this way, the distribution B is obtained as the
distribution of I'y on an event E,, of probability é., and with A; > ¢, 1 < j < U. For any pair of vertices v, i, with u
a descendant of v, denote by X(v, 1) the process X restricted to the finite graph consisting of the vertices in the finite
ray [v~!, ] and the edges connecting them. A vertex v’ is green if it has an infinite line of descent, and is descended

from a green vertex v in the following way. E, must occur, and then X(v, vy) has to reach vy before hitting v=!;
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the latter event has probability at least {s/(1 4+ ¢)}". Finally, v’ should be a descendant at distance n from vy, and
X(vy, v') should reach v’ before it hits vl}l, an event of probability

/2 P(T_; > TyIT, = »)fe(dy).

/
&

Thus the expected number of green ‘offspring’ of a green vertex v is at least

b5 {e/(1+ m”{/y P(T_; > T[T, = y)&(dy)}(l 9. (3.8)

&

where g denotes the probability of the extinction of the underlying Galton—Watson tree. Next, we show that (3.6)
implies that we can choose ¢ small enough and n large enough that the quantity in (3.8) becomes larger than 1. By
taking the natural logarithm of (3.8) and dividing by n, we have

1 N 1
;m(ag{g/(ws)} (l—q))—i-lnb—i—;ln/.z P(T_| > T, T, = y)B:(dy). 3.9)

’
&

Fix ¢ > 0 such that

liminfl/ InP(T_; > T,|Ty = y)Bc(dy) > —Inb,
n—oo n >
as we may, in view of (3.6). Then, for this choice of ¢, the liminf of (3.9) as n — oo is larger than 0, proving that the
quantity in (3.8) is larger than 1 for our choice of ¢ and for n large enough.

By construction, the distribution of the number of green offspring is the same for all green vertices. Hence, choosing
an appropriate €, and then n large enough that the quantity in (3.8) is larger than one, the Galton—Watson tree of green
vertices is supercritical. (]

The proofs that follow rely on large deviations results. These cannot be directly applied to A, so we need to
consider truncations. For this reason, it is convenient to introduce the large deviations results that we shall use applied
to a generic process W := (W;, i > 0), which, together with a process M on 33, makes T defined by Fi = (W;, AZ-) a
Markov chain on R x . Let K denote the kernel of this process.

Define
g 1 n ~ ~
A () :=limsup sup — lnE[eAZi:l YiT, = ], A% (x) = sup{ix — A(K)(A)}, (3.10)
n—>00 jeRxE N x
and let

_ | L)
S (1) := - > Wi tefo.1].
j=1

Theorem 3.4. Fix 0 < C < R < 00, and assume that W; € (C, R) a.s., for each i. Ifl? satisfies Assumption 1, then,
for any ©® € BT, we have

1
— inf A% (x) <liminf—1In
n—o00 n

. K ~
288 ng P50 €O =)

y

1 = -
<limsup — In sup P(S{%)(1) € ©T, = y) < — inf A%(x).

n—oo N yes’ xe®

Proof. The kernel K satisfies condition (ﬁ), page 95 of [5]. Hence, the theorem is a consequence of the more general
Theorem 4.1.14, page 97 of [5], combined with (4.1.24), page 100 of [5], to identify the rate function. U
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Recall that AC denotes the space of absolutely continuous functions f defined on [0, 1], with f(0) =0 and DI[O0, 1]
the space of functions f which are right continuous and have limits from the left, and have f(0) = 0. Both spaces are
endowed with the uniform convergence topology. The following result is due to Dembo and Zajic [3].

Theorem 3.5. Under the hypotheses of Theorem 3.4, the sequence {S,(,K)(t),t € [0, 11} in D[O, 1] satisfies a large
deviations principle with the good, convex, rate function

I5(f) = {fol AL(f@)du, if f e AC,
400

, otherwise.

Proof. In virtue of Theorem 3.4, S,(ZK) (1) satisfies a uniform large deviations principle. We can then use Dembo and
Zajic ([3], Theorem 3a) to conclude that {S,SK) (1), t € [0, 1]} satisfies an LDP with rate function II’%(~). U

Note that, since (Ao, , My,) is a Markov chain in (0, co) x X, then (In Ay, My,) is a Markov chain on R x X.
Define the kernel

Kin((@,2), B):=K((e",2), E(B)), @ieR,zeX,BebB,

where E(B) := {(¢", 2): (i1, 7) € B}. Note that, if K satisfies Assumption 1, then so does the kernel Kjy,.
For R € (0, 00) and C € [—0o0, 0), define the probability kernel Q¢ g on (C, R] x X by

Kin(5, (dii, d
Oc.r (5. (i, dz)) := K]nl(i(,y(c(', ”;] j))z), 3.11)

and set O := Q—_oo,R-
Theorem 3.6. If K satisfies Assumption 1, then:

(1) If Assumption 2 holds, the condition

limsup  inf ACCR () > —Inb—1In(l—7n) (3.12)
min{—C, R}—o00 *€[0.1]

implies transience of X on G. The constant 1 is the one introduced in Assumption 2.
(i1) The condition

inf A¥W() < —Inb (3.13)
r€[0,1]

implies positive recurrence of X on G.

Remark 3.7. In the case of an i.i.d. environment, (3.12) coincides with the condition inf;c[o.1] A% (1) > —Inb,
which is then also the same as that of Theorem 2.1.

Corollary 3.8. In the uniformly elliptic case, i.e. if there exists € > 0 such that
. —1 _
12fK(x, (8,8 ) X E) =1,

so that then n = 0, we have the following sharp transition:

(i) The condition

inf A¥W) > —Inb (3.14)
r€[0,1]

implies transience of X on G.
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(ii) The condition

inf AXW) < —Inb (3.15)
rel0,1]

implies positive recurrence of X on G.
The following examples show particular ways to compute bounds for A (Kin),

Example 3.9. Suppose that A,, evolves as a discrete irreducible aperiodic Markov chain, with state space E =
(a1, az,...,a¢), where g; € (0, 0o) for all i, and with transition matrix K = (k; ;, 1 <i, j < ). Note that, in the finite
case, AK)(3) coincides with In p (1), where p(%) is the Perron—Frobenius eigenvalue of the matrix whose (i, j)th
entry is ajk.ki, j (see [4], page 74). Using the Gershgorin circle theorem, the Perron—-Frobenius eigenvalue is bounded
above by the largest row sum. Hence

¢
Cat
p(A) < miax Zk,hla].
j=1
Hence, Corollary 3.8 implies that if
¢
inf max ) "k; ja} < 1/b,

re[01] i
J=1

then the process is recurrent. The Gershgorin circle theorem can also be used to get the lower bound
p(A) = Hliiﬂ(ki,ia,'A - Z ki,ﬂ?)
Ji#
useful if K is close to being diagonal. Thus Corollary 3.8 implies that if
. . A A
Ji#
then the process is transient.

In the case £ =2, A ()) can of course be computed explicitly. For

. o l -«
k=% 5%

with «, 8 € (0, 1), we have

AK()) =1n % (omlA + Ba + \/(an + ﬂa§)2 +4(1—a — ﬁ)afag). (3.16)

The procedure used in Example 3.9 can be carried out in continuous space through discretization, as the following
simple example shows.

Example 3.10. Let K be the kernel of a Markov process with compact state space U. Consider a finite cover of U,
say Uy, Ua, ..., Uy, with the property that if i 7 j then U; ¢ U, and an £ x £ matrix with strictly positive elements
B = {b; j} such that, for all # > 0,

L]

K(y.(0,1]) < Zbi,j Vy € U;.
Jj=1
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We emphasize that B need not be a transition matrix. Set E = {a;, i < £}, where a; = sup{b:b € U;}. Then

¢
A% (1) < limsup sup — ln Z Z eMnan Mg b

n—o00 jo<t¢ M
Jo=t J1=1 Jn=1

Hence, the logarithm of the Perron—Frobenius eigenvalue of the matrix {ajk.bi, ;j} is an upper bound for A We can
then proceed as in the previous example to determine a sufficient condition for recurrence. An analogous procedure,
with lower bounds, can be applied to derive sufficient conditions for transience.

Proof of Theorem 3.6. We first prove that condition (3.12) implies that (3.6) holds, and hence, by Proposition 3.3,
that X is transient. Observe that, for any » > 0, we have

1
liminfliminf/ —InP(T, < T_1|Ty = y)B:(dy)
' n

g—0 n—>o0

n [—1
=llggflzrg£f/2;,nlnE|:<ZnA ) ‘ngy:|,3£(dy)

1=0 j=1

n -1 -1
.. .. 1 _
zhg(r)lﬂ’llggéffz/;lnE[(Zn(Ag]/\r) ) )Fg_y:|ﬂg(dy)

1=0 j=1

n 1-1 -1
>lzn;£fy1élf/;1nE|:(Zn(A AF)” ) ‘rgzy]

1=0 j=1

1
> liminf inf —lnIE[ mmze[ouZ, lln(A A’)|1" —y] (3.17)

n—00 yey¥' n
Forr >1>c¢>0,let Ay, (c,7) =(As; Vc) Ar,and set C =Inc and R =Inr. Then, writing y; := (itj,z;) e R x &

for j > 1 and yo := (Inu, z) for (4, z) = y, we have

liminf inf —lnE[ minyefo.1) 3277 In(A Ar)|F y]

n— oo yEE,

1
= liminf inf ~InEfe minveto. 24 0o A g

n—>o0 ye¥' n 1{Ao; >} |FQ :y]

1 ; Lt
=liminf inf — InE[e™™eON =10 0 0 T, =]

n—oo yey’' n

. |nt] ~ n
> liminf inf '/(.[C fes) Mineel0,11 2251 1_[ Kin(yj-1,dy)). (3.18)
X n

n—o00 yeZ’ .
j=1
Choosing ¢ small enough and r large enough that
inf Kin(y.[ce,r]x Z) > (1 —=ne,) >0,
yex’
as we may, because n < 1, we have

1 . |nt]
liminf inf — InE[™"<01 2=1 040 AP ]

n—oo yEE, n

1 ; e = Kin(¥;_1,dy;
> liminf mf/ —In| (1 = nc)" Mimeel0.1120j-1 & 1_[ ~ln(y’ 1 dy))
n—00 yex' n ([C,R]xT)" _; Kin(j-1, (C, R] x %)
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= liminf inf lln[(l — 7 r)”JE[ minieo.1) X524 f|l" =y]]

n—>oo yey¥’' n

nt]
=In(1 — nc.,) + liminf inf —lnE[ minveio.n 255 Wi, — =y]. (3.19)

n—>00 yeyx' n

where E is the expectation with respect to the Markov chain G = (W, M) with probability kernel Q¢ (3, d¥)
introduced in (3.11).

Next we prove that the kernel Q¢ g satisfies Assumption 1. Note that, for Borel sets F C (C, R] and E € X, and
forany X,y € (C, R] x X, we have

QR F x E) < (1 —ne,) 'K\ (3, F x E)

M ()
< E K. (y,F xE)
(1 — e, r)ZN

M

= —mrvNZQm 0. Fx ). (3.20)

In the last step, we have used the inequality
KW(3, F x E) < Q¢ G, F x E),

valid for F C (C, R] and n > 1, which is easily proved by induction.
Combining Theorem 3.5 with Varadhan’s lemma, using the uniform large deviations stated in Theorem 3.4, we find
that

1 i Lnt]
liminf inf — InE[e™ <01 2= A5 A0 R )]

n—oo yEE/ n

= In(l—ne,) + sup { min £0) ~ I (D). (3.21)
fe AC tel0 ’

and, since the function A(€c.®) is convex for any C and R, Proposition A.1 can be used to solve the variational
formula on the right hand side of (3.21), giving

1 Lnt]
liminf inf ~ InE[e minseo.1 221 0 Aoy A P =y]=In(1 = ne,) + inf AQuenn)(p), (3.22)

n—>00 yex’' n te[0,1]

Recalling (3.17), we thus have

g—>0 n—o0

1
liminfliminf/ —InP(T,, < T_1|Ty = y)Be(dy) = In(1 — n¢,,) + mf A(anclm)(t)
2/
for any ¢, r > 0 such that 1. , < 1. By letting ¢ — 0 and r — oo, we get

1
liminfliminf/ —InP(T, < T_1|T'y = y)B:(dy)
N

g—>0 n—>o0

>In(1 —n)+ limsup  inf A@mer)(r) > —Inb,

min{1/c,r}— o0 €l0,1]

using (3.12), and (i) follows from Proposition 3.3.
Next, we prove that if (3.13) holds, then the process is positive recurrent. In this case we just mimic the proof by
Lyons and Pemantle (see [10], proof of Theorem 1.3, page 130). We include the proof for sake of completeness and
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clarity. We use the well known fact (see [8], Proposition 9-131) that the random walk is positive recurrent if the sum
of conductances is a.s. finite, i.e.

vl

Y TJAi <o as. (3.23)

veGi=l1
From (3.13) and the definition of A, we can choose 7y € (0, 1] such that
n
E|:exp{t0 Y A } ’Go - y} < (1/b')",
i=1

for some b’ > b, for all § and all n large enough. Recall that v~/ denotes the ith ancestor of v. Because the branching
number of the Galton—Watson tree is b, this implies that

n
1
E( ) 1"[A§,-) < /b)Y, (324)
v:|v|=ni=1
and hence that
n
> [140 <00 Pas. (3.25)
n>1v:|v|l=ni=1
Furthermore, (3.24) also implies that, for all n large enough, P(E,) < (b/b")", where
n
E,:= { > T14% = 1}.
vijv|=ni=1
Thus a.s. only finitely many of the events E, occur, and, on Ef, since 0 <7y <1,
n n
YoT]4% = > []a~ (3.26)
vilv|=ni=1 vijv|=ni=1

(3.23) thus follows from (3.25) and (3.26), proving (ii). O

4. A walk that changes its environment, once

In this section, we consider a setting in which the process X changes the environment. Fix parameters L, p > 0, and
let (By,,i > 1) be a stochastic process, taking values in [p, +-00), such that the triple (A;, By, , My;) is a Markov
process along rays. Recalling that

Sy :=inf{n > 0: X,, = v},

define
o A,, if{A,> B,}U{S, >n};
Glv.n) = {L, if (A, < By} N (S, <n),
for each vertex v and time n. If X,, = v, given the environment and F, := o{X1, X», ..., X,,}, the probability that

X,4+1 = Vi is given by
G(vi,n)

1+ X Gjn)

@.1)
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so that the probability of a transition from v to a state vi, which has been visited at least once before and for which

A,; < B,;, is modified by replacing A,; by L in its calculation. As before, the process is absorbed at the state o,

and recurrence means that the process is absorbed with probability one at o~!. Let

D R Ls if AU'I' S Bo'l's
%=1 Ay, if Ay, > By,

and denote by K* the transition kernel of the Markov chain I'* := (Dy;, By, , As;, Ms;) on Ry x X%, where X* :=
]R?|r x X is the state space of (By,, As,;, My;), and Dy, is singled out.
As before, define

=1— inf P Ay, <r|TF =
Ne,r ye]Rl_;_XZ* (8< o1 <r| o0 y)

and n = 1ims—>0,r—>oo Ne,r-

Theorem 4.1. Suppose that K* satisfies Assumption 1 and that Assumption 2 also holds. Suppose that L, p > 1. Then
the condition

In(1 —n)>—Inb 4.2)
implies the transience of X on G.
Corollary 4.2. If n =0, then the process X is transient on G.

Proof of Theorem 4.1. Because the process X can change A, only at the time S,, that v is first visited, the proof of
Proposition 3.3 can be used to show that, if n < 1 and

1
limsuplirninf—/ lnP(T_1 > T,,|FZ = y),Bg(dy) > —1Inb, 4.3)
Ry xT*

=0 n—-oo n

then X is transient; here, B¢ (-) is defined as in the previous section, using K*® (x*, ) for some x* € Ry x X*, and ¢
is chosen in such a way that there exist N and M such that, for all x, y € R4 x X* and Borel sets B, we have

MN
K*Ox,B)y<—Y Kk*D(y, B).
(. B) == > KO0, B)

i=1

It remains to determine when (4.3) holds.

For a given ray o = [p, 00), let Q l.D ={>"_ ]_[;=1 D;jl }~! denote the probability that the random walk starting in
o would hit o; before ¢!, if the probabilities were determined solely by the Dy, and, fori > 1,let ¢ :== QP /0P ,
denote the probability that the same random walk starting in o;_; hits o; before it hits 0 ~!. Then, the probability ql.A
that the original walk, after it reached o;_1, hits o; before Q_l, when started in o;_1, is given by A, /{1 4+ A4, — qiD_ 1
i > 1, with qOD taken to be zero. This leads us to consider the quantity

. (14D (g
@, :=[(a"/a”)= T] ( 1 1>~

I D
i=1 im1 M+ A (T—g;7))
Agi <bgi

Now, since Dy, > 6 := p AL > 1 forall i, we have

1—gP <i™!, (4.4)
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so that, on the event ()7_,{As, > €},
n
o, = [J{1+i7 e} = ke, 4.5)
i=1

for a suitable &k, which depends on ¢ only, and

n

[Te? =101~ (1 -a?) = 1m

i=1

Hence, for (4.3), we have

n—1
P(T-; > TaT, = y)=E HPw(T—l >Tip|T- > T;) ry =y]
Li=0

[ n

Li=1
FZ = y:|

n
= kn_l/SE[n Qz‘Dﬂ-ﬂf'=1{Agi>s} F; = yi|
i=1

B n
L i=1

n
> kn(1/8)1P|:ﬂ{Aoi > e}‘rg = y:|. (4.6)

i=1

Hence, from the definition of 7, o,

o . 1 *
lbrﬂgéfyeﬁfgg* . lnP(T_1 > T,,|I‘g = y) >In(1 — 7¢,00),

and the theorem follows by letting ¢ — 0 and using (4.3). (|

Remark 4.3. Consider a once-reinforced random walk on a Galton—Watson tree, defined as follows. Each edge is
initially assigned weight 1. The walk moves to any one of its nearest neighbours, with probability proportional to the
weight of the edge traversed. The first time an edge is traversed, its weight becomes 1 + A, for A > —1, and is never
changed again. With the choice of L =1and A, =1/(1 + A) for all v € G, and with b, = p = min{1, 1/(1 + A)},
for all v, our walk is exactly a once-reinforced random walk. Theorem 4.1 then implies transience for this class of
processes, as already proved in [1] or [2].

The next result holds for all choices of L and p such that L < p. Define the kernel
Kpi((w,c,i,2), B) = K*((e’b, c, e, z), E*(B)),

where w € [InL,00), c € (p, ), i € R,z€ X,B € B and E*(B) := {(ei’,c, e[‘,z): (w, c, u,z) € B}. Note that, if
K* satisfies Assumption 1, then so does the kernel K7 .
For R € (0, 0o) and with C :=In L, define the probability kernel Q*C g Oon[C, R] x[p,00) x [C, R] x ¥ by

Kf:](j)a (dlz)v dC, di/za dz))

Qx5 (. de A 42)) = e (e R (o) 1€, RTX B)°

4.7)
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This kernel describes the distribution of the jumps of the process (In Dy, , B,;, In Ay, , M, ) when In A, is conditioned
to be in the interval [C, R]. This also implies that In D, takes values in the same interval. If K* satisfies Assumption 1,
then so does the kernel Q. . Define

~ * 1 n
AR .=lim sup sup — lnIE[e)\Zi:1 In Doy | 0% = y],

n—oo j I

where the expected value is taken with respect to the kernel Q”g’ r» and the supremum over the set [C, R] X [p, 00) X
[C,R] x Z.

Theorem 4.4. Suppose that K* satisfies Assumption 1 and that 0y, .o < 1 and L < p. Then the condition

hmsup 1nf A(anL R)(A) >—Inb—In(1 —nr,00) (4.8)
Rtoo

implies the transience of X on G.

Remark 4.5. Suppose that = 0 and K* satisfies Assumption 1. In this case, if L, p > 1, then, no matter what is the
distribution of the initial environment (A,, v € G), the process X is transient, by Corollary 4.2. If instead we assume
that L < p and 5 o < 1, then the process can also be recurrent. In this case, (4.8) provides a sufficient condition for
transience.

Proof of Theorem 4.4. First, note that

(14D —qP )

n
l_[ ( )ﬂ{Aa,-zL}E 1_[ T{ag, =L},

—1 D
io1 Mt A (T—g7)) i=1
Ay <By, Aoy <By,

and hence that

P(T_1 <T,IT; =) [H‘L N A >L}’FZ=)’}

n r—I1 —1
- E[(Z 1_[ Da, ) Ltiag=1) ‘FZ = y}. “o)

r=0 j=1

Now the last line of (4.9) is at most

r—1 -1
-1 .
E|:<(n +1) rrniag( l—[] D, ) ]lﬂf';l‘{AaizL}‘FZ = y:|
]:
r—1 -1
-1 * __
>E[((n+1)rrng<]_[(1)%/\1e) ) 1m?11{A6[>L}’FQ_y}.

j=1

This, in turn, implies that

1
liminf inf —lnP(T_l >TaTy=y)

n—>00 yex’' n

1 [ne
> liminf inf —lnIE[ min;e0,1) X2 ln(D"zAR)]l 01
n— 00 }EZ n

_1{Ag; >L}IF ]
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We now argue much as for (3.19) in the proof of the first part of Theorem 3.6, proving that

liminf inf —lnIP’(T_l > T, |F* = y) > lim sup 1[nf A@ine, R)(A) +In(1 —ng) > —1Inb.

n—0o0 ye¥' n R—00

Hence, (4.3) holds, and this ends the proof. O

As an example, we consider the case where B, = p is constant for all v € G. Suppose that L~! = p~! + ¢ and that
Ag; € (L, C) as., for all v € G and for some constant C. Note that then L < p and that 1z o, = 0. We prove that X is
transient if infy¢[o, 1 AKX > —1n b, and recurrent if infy¢[o, 1 AKR < —Inb — In(1 4+ &).

The transience, when infy¢[o,1 AW > —1n b, is a consequence of Theorem 4.4 with O} LinC = K. For the

proof of recurrence under the assumption infy¢[o, 1] AEW < —Inb — In(1 + &), we have that

" L=t —Ah(1—gP
o= ] {1+( At Dql_l)}

i=1 1+A<r,~ (1 _q,'_l)
Ao; =By,

n n
<[]+ -4 = [T a+ar=d+e
A(riSP A;Zflp

Hence

P(T 1>T|F _y |: qu y]§(1+5)nE|:quD =yi|
i=1

This, by Theorem 3.4, using Varadhan’s lemma and Proposition A.1, implies that

1 «
limsup sup — ln]P’(T_l >T,|T* = y) < N i[r(l)fI]A(Kln)(A) +1In(l +¢) < —1Inb.
€0,

n—o0o yex/' N

The expected number of vertices at level n which are visited before the first return to the origin is bounded above
by b" supyc5 P(T—1 > T,|I'* = y). Hence the expected number of vertices visited before the process returns to the
origin is bounded by

oo

1+Zb” sup P(T_; > T,[T* =y) < o0

n=1 yex/

The latter proves recurrence.
Example 4.6. With the situation as above, suppose that (D, By,, Ag;) evolves as a two state Markov chain. A, can

take the values 1 and p < 1, and L= p*1 + ¢, so that (Dg,, By, , As;) has state space (L, p, p) and (1, p, 1). We
assume that the diagonal elements of the transition matrix of this process take the value 3 /4. Using (3.16), we have

p(W) = {1+L*+\/1+LA ) —32L*/9},

and A% (1) =1Inp()). Since L < p < 1, this implies that

. 3
inf AW =In]=(1+L 1+ 1L)2—32L/9)}.
Linf AKRG) =InfZ(1+ +J1+1) /9)
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Thus, if b > 4/3, the process is always transient. However, for 1 < b < 4/3, the process is recurrent if

3 2
§(1+L+\/(1+L) —32L/9) < st

and is transient if

3 1
§(1+L+\/(1+L)2—32L/9) >

Appendix

Proposition A.1. Suppose that ¢:R — [—00, +00] is a convex function, with ¢ (0) = 0. Then

1
filfc{tér[lég]f(t)—/o salp{f (u)k—¢>(k)}du} =A€1%g)f1]¢(k). (A.1)

Proof. We first prove that the right-hand side of (A.1) is a lower bound. Let ¢ be finite on F C R, and let * € [0, 1] NF
be such that

lim ¢(¢z) = inf ¢(1).
t—1* 0<r<1
teF
Such a t* exists, in virtue of the convexity of ¢. Then, by convexity, ¢ has a (non-empty) sub-derivative SD(¢){¢*}

at r*. Recall that ¢ € SD(¢)){a} means that ¢ (¢) > ¢ (a) + c(¢t — a) for all ¢.
If t* € (0, 1), then 0 € SD(¢){r*}, and we choose f(¢) =0 for all ¢ to get

inf (1) = inf o (A
A12R¢( ) xelf(l),ud)( )

as a lower bound for the left hand side of (A.1).
If t* = 0, then there is a ¢ > 0 with ¢ € SD(¢){0}, so that ¢ (¢) > ¢ (0) + ct for all z. Take f(¢t) = ct for all z. Since
¢ > 0, we have ming<;<1 f(¢) =0, and we get

— sup{ct — ¢(t)} > —sup{ct —¢(0) — ct} =¢0)= inf @A)
t t A€[0,1]

as a lower bound for the left hand side of (A.1).
If t* = 1, then there is a ¢ < 0 with ¢ € SD(¢){1}, so that ¢ (t) > ¢ (1) + c(t — 1) for all ¢. Take f(z) = ct. As
¢ <0, we have ming<,<1 f(¢) = ¢, and we get

c—sup{ct =)} =c—supfct —p(1) —ct — D} =c+¢(1) —c=_inf ¢}
t t A€[0,1]

as a lower bound for the left hand side of (A.1).

Next we turn to the proof of the upper bound. Fix any 7* € [0, 1]. Notice that, for any f € AC, we have
min;epo, 1 f () <0 and (f (1) — minseqo,17 f(¢)) > 0. Hence, taking A = ¢* for all u € [0, 1], the left-hand side of
(A.1) is bounded above by

.f‘seu,zlt)c{té%ﬂ]f(t) - +¢([*)}

= fi‘ii’c{r??oiﬂ] SO =) = (fO) = min f©))" +9(")] <o (:").

By taking the infimum over ¢* € [0, 1] we have the upper bound. t
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