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Abstract

We study one-dimensional nearest neighbour random walk in site-dependent random
environment. We establish precise (sharp) large deviations in the so-called ballistic
regime, when the random walk drifts to the right with linear speed. In the sub-ballistic
regime, when the speed is sublinear, we describe the precise probability of slowdown.
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1 Introduction

1.1 Random walk in random environment

Throughout this article we will be interested in some asymptotic properties of nearest
neighbour random walk in site-dependent random medium. Starting from the early work
of Solomon [25], this model has attracted a lot of attention over the past few years since,
apart from motivations originated in physics, it exhibits a lot of features not observed in
the classical random walk. We refer to the notes of Zeitouni [28] for an introduction to
the topic. The main contribution of this article is an extension of large deviation results
obtained previously by Dembo, Peres and Zeitouni [8] to precise (rather than logarithmic)
asymptotic of the deviations. We establish also precise probability of slowdown, when
the speed of the random walk is sublinear, improving thus the result of Fribergh, Gantert
and Popov [12].

For a precise set-up, let 2 = (0,1)% be the set of all possible configurations of the
environment and let F be the o-algebra generated by the cylindrical subsets of the
product space 2. An environment is an element w = (wy, )nez of the measurable space
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Large deviations for RWRE

(Q,F). By P we denote a probability distribution on (2, ). Once the environment w
is chosen with respect to P it remains fixed and determines the transition kernel of a
random walk starting at point 0. Denote the set of trajectories by X = Z~ and let G
be the corresponding o-algebra. A quenched (fixed) environment w provides us with a
random probability measure P, on X, such that P, (X, =0) = 1 and

w; ifj=di+1,
P,(Xps1 =j|Xn=1) = 1l—w; ifj=i-1,
0 otherwise.

Then X = (X,,),>0 is a Markov chain on Z (with respect to P,), called random walk in
random environment w (RWRE).

In the context of RWRE one can distinguish two equally valid aspects, that is quenched
and annealed behaviour. The former refers to phenomena encountered with respect
to P, for almost all (a.a.) w. The latter, which is our main focus here, is with respect
to the annealed probability, that is the average of P, over w. We define the annealed
probability IP as follows. By monotone class theorem, one can verify the measurability of
the map w — P, (G) for any G € G. This allows us define the aforementioned annealed
probability measure P on (2 x X, F ® G), which is a semi-direct product P = P x P,,
given by

P(F x G) = / P,(G)P(dw), FecF.Geg.
F
Note that X does not form a Markov Chain under the annealed measure P since, loosely
speaking, the process X “learns” the environment as it traverses Z. Throughout this
article we will assume a particular structure of the environment, namely that the measure
P on Q is chosen is such a way that w = (w,)necz forms a sequence of independent
identically distributed (iid) random variables.

One natural question regarding the behaviour of X concerns limit theorems analo-
gous to those treating classical random walk. Obviously one has to take the random
environment into account. To quantify it, consider the random variables

1—-w
A, = 2 nez.

Wn

This sequence will play a crucial role in what follows, since A,,’s are the means of a
reproduction laws of a branching process associated with X (see Section 2 for details).
Solomon [25] proved that the process X is w a.s. transient if and only if Elog A # 0.
Here we are interested in the transient case when

ElogA <0 (1.1)

and then, since the environment prefers a jump to the right, lim,,_,o X,, = +o0 P a.s.
Solomon [25] proved also the law of large numbers, that is IP a.s.

X
lim == = . (1.2)

It is known that the limit v is constant IP a.s. and that one can distinguish two regimes

- : _ 1-EA
1. ballistic regime (EA < 1), when v = 1TEA

2. sub-ballistic regime (EA > 1), when v = 0.

The first order asymptotic of X in the recurrent case was investigated by Sinai [24] with
a weak limit identified by Kesten [19]. The central limit theorem corresponding to (1.2)
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was proved by Kesten, Kozlov and Spitzer [20] yielding a weak convergence of X,
properly normalized and centered. The limiting distribution as well as the appropriate
centering and normalization are related to the value of a parameter o > 0, for which

EA® =1. (1.3)

Note that the above condition for a > 1 implies ballisticity.

1.2 The ballistic regime

The aim of this article is to investigate large deviations corresponding to the con-
vergence (1.2). This problem already attracted some attention in the probabilistic
community resulting in works of Dembo et. al [8], Pisztora, Povel and Zeitouni [23] and
Varadhan [26]. However all mentioned articles deliver asymptomatic of the logarithm of
probability of a large deviation. Our aim is to sharpen some of this results and deliver a
(precise) asymptotic of probability of a large deviation.

The quenched behaviour, which is not of our interest here, also accumulated a
fair amount of literature devoted to it. This resulted in the works of Greven and
den Hollander [15], Gantert and Zeitouni [13], Comets, Gantert and Zeitouni [7] and
Zerner [29]. In spite of the time that had passed since the work of Solomon [25], RWRE
sill attract a lot of attention in the literature as seen from the research of Dolgopyat and
Goldsheid [10], Peterson and Samorodnitsky [21], Bouchet, Sabot and dos Santos [1].

In this paper we consider large deviations of % in the ballistic regime and aim to
describe asymptotic behaviour of P(X,, — vn < —z) as n,z — oco. In regime (1) this
problem was considered by Dembo et al. [8] where it was established that the probability
of a deviation is subexponential.

Lemma 1.1 (Dembo, Peres, Zeitouni [8]). Assume that A is bounded a.s., P(A=1) <1
and that (1.3) is satisfied for some « > 1. Then for any open G C (0,v) separated from v,

-1
lim logP(n™'X, € G)

=1-o.
n—»00 logn

We aim to prove a result treating a precise behaviour of deviations of X rather than
logarithmic.
Theorem 1.2. Suppose that (1.3) holds for some oo > 1, P[A = 1] < 1 and that EA*T <
oo for some § > 0. Assume additionally that the law of log A is nonarithmetic. Then

P(X, — —
lim sup |Lom =< =2) ol g (1.4)
n—00 T, (vn — .I‘)Jf «
where C(«) > 0 and
Lo (n'/*(logn)M,vn —b,)  fora € (1,2]
n (cnn1/2 logn, vn — by,) fora > 2 ’

where M € R is arbitrary such that M > 2 and {b,,} and {c,} are any two sequences of
real number such that b,,,c,, — co but ¢, < n'/?log(n)~" and b, < vn — n'/*log(n)M if
a € (1,2] and b, < vn — c,n'/?log(n) if a > 2. In particular for any ¢ € (0,v), choosing
T =en,
P(X —
i EXn < (v—e)n)

n—o0 nlfa

= (v—-eg)e"*C(a).

The constant C(«) can be represented in terms of branching process with immigration
associated with X. We will provide more details in Section 2 and Section 3 after we
present the construction of the process in question and deliver some tools.
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In order to prove our main result, we will use the fact that jumps of X have a structure
of a branching process with immigration. The problem of large deviations of X will
boil down to deviations of the total population size of mentioned branching process.
This approach was used previously by Dembo et al. [8] and Kesten et al [20]. Next,
since the branching process can be relatively well approximated by the environment,
we will be able to determine generations which are most likely to be large. A fortiori,
the large deviations of X come from large deviations of the environment, which is a
phenomena used by Dembo et al. [8] and Kesten et al. [20]. The final arguments leading
us to Theorem 1.2 are similar to the methods described by Buraczewski et al. [4],
who considered large deviations results for partial sums of some stochastic recurrence
equation.

1.3 The sub-ballistic regime

If condition (1.3) holds for some a < 1, then X,,/n converges to 0 a.s. For o < 1 the
process { X, } is typically at distance of order O(n®) from the origin, as follows from [20].
The annealed probability of slowdown was described by Fribergh et al. [12], who proved
that it decays polynomially.

Lemma 1.3 (Fribergh, Gantert, Popov [12]). Assume that (1.3) holds for a < 1,
E[A%log™ A] < oo and E[A~%] < oo for some § > 0. Then for any § € (0, «)

. logP(X,, <nP)
lim ————=
n—o0 logn

=p-a.

Here we obtain a precise asymptotic.

Theorem 1.4. Suppose that (1.3) holds for some o < 1 and E[A“1%] < oo for § > 0.
Assume additionally that the law of log A is nonarithmetic. Then

P(X,
lim sup 7( n<2)

n—00 zep xn—e

—c(a)| =0, (1.5)

where C(a) > 0 and T',, is of the form T',, = (c,, logn,n®/(logn)™) for any real number
M > 2« and any sequence {c,} such that ¢,, — .
In particular putting x = n® for any 3 € (0, ), we obtain
P(X, <n”
lim Py < nf) =C(a).

n—00 nﬂ—a

1.4 The structure of the paper

The article is organized as follows. In Section 2 we present an associated branching
process in random environment with immigration and translate the problem of large
deviations of RWRE into those of BPRE with immigration. In Section 3 we present some
intuitions related to our arguments. The last three sections are devoted to the proof of
our results.

2 Branching process in random environment with immigration

From now on, we will suppose that the assumptions of Theorem 1.2 are in force.

2.1 Construction of associated branching process with immigration

We will begin by introducing a branching process in random environment with
immigration associated with X. For this reason consider the first hitting time of X, given
viz.

T, = inf{k : X;, = n}.
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As shown in [20], one can express T}, using a branching process. To see that, let U;* be
the number of steps made by X from i to ¢ — 1 during [0, 7)), that is

Ul =#{k<T,: Xp=i,Xpp1=i—1}, i<n.
Then, since Xy = 0 and X7, = n, we have

T, = # of steps during [0,7},)
= # of steps to the right during [0, 7)) + # of steps to the left during [0, T},)
= mn+2-# of steps to the left during [0,7},)

= n+2) U

i<n

Note that the summation above extends over all integers i € (—oo,n). As a conclusion,
all the randomness of 7;,, comes from the infinite sum

> oo (2.1)

i<n

It turns out that (U]");<, exhibits a branching structure. To make it evident, fix an

environment w € (), an integer n > 0 and consider the sequence U;’,U;_,,.... Obviously
U]} = 0 since X cannot reach n before the time T,,. Firstly, we will inspect 0 <17 < n.
Note that a jump ¢ — ¢ — 1 can occur either before the first jump ¢ + 1 — i, between
two jumps ¢ + 1 — ¢ or after a last jump 7 + 1 — <. Whence, we may express U, in the
following fashion

Uz'n+1

Ur=> Vi+Vy, 0<i<n,

k=1
where Vj denotes the number of jumps i — i — 1 before the first jump i + 1 — i, for
U, >k >0,V denotes the number of jumps i — i — 1 between kth and (k + 1)th jump
i+ 1 — 7 and for k = U}, is the number of jumps 7 — ¢ — 1 after the last jump 7 + 1 — 1.
Note that since the underlying random walk is transient to the right under P, V}!’s are

iid with geometric distribution with parameter w;, that is
Pu(VE=1) = wi(l—w;) (2.2)

and moreover there are independent of U/, ;. For ¢ < 0 the behaviour of U is different.
Since X starts from 0, there will be no jumps from i — ¢ — 1 before the first jump
i+ 1 — 7. Apart from that, the relation between U;* and U}, ; is the same as previously,
more precisely

Ul

Ur=> Vi, i<o,
k=1

where V,j is distributed as indicated by (2.2). In conclusion { o j }jZO forms a sequence
of generation sizes of an inhomogeneous branching process with immigration in which
one immigrant enters the system only at first n generations. The reproduction law is

geometric with parameter w,,_; in the jth generation.

We will ease the notation and consider a branching process in random environment
Z = {Z,}n>0 with evolution which can be described as follows. We start at time n = 0
with no particles, so that Z; = 0. Next the first immigrant enters the systems and
generates &) offspring with geometric distribution with parameter wy, that is

P, (&) = 1) = wo(1l — wp)',
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these particles will form the first generation, i.e. Z; = &£. At time n for n > 1, (n + 1)th
immigrant enters the system and reproduces independently from other particles (with
respect to P,,). Their offspring will form the (n + 1)th generation, that is

Zn
Z7L+1 = Z g}? + 58) (2.3)
k=1

where {¢]! }1>0 are iid with geometric distribution
P (& =1) = wn(1 — wy)'

and independent of Z,,. Note that Z,; depends on the environment up to time n, that
is it depends on wy, ...w,. To analyse Z, it will be convenient to group the particles
depending on which immigrant they originated from, so let Z; ,, denote the number of
progeny alive at time n of the ith immigrant. Note that then {Z, ,,},,>; forms a branching
process in random environment, thatis Z; ,, = 0, for n < i and

Zii L e

)

with respect to the quenched probability P, for all w € €2, and for n > 1,

Zin—1
d _
Zin= Y & (24)
k=1
This process in subcritical, since
1-— wWo
E.& = —— = A

Wo

and by our standing assumption E[log(A4)] < 0. Whence, we are allowed to consider the
total population size of the process initiated by the i:th immigrant denoted by

Z;m = i Zi,n

n=t

and the total size of population started by the first n immigrants, given via
n ~
W, = Z Z,’j)oo.
k=1

Now, since w for a sequence of iid random variables, after we average over P, we can
conclude that
d n .
W, = Z U;* with respect to P.
<n
Our strategy is to establish Theorem 2.1 stated below, from which we will infer Theo-
rem 1.2 and Theorem 1.4.

Theorem 2.1. Under the assumptions of Theorem 1.2 for o« > 1 and Theorem 1.4 for
a <1 we have
PW,, —d, > x)

lim sup
nr-«

n—00 pcA,

where d,, = EW,, fora > 1, d,, =0 fora < 1 and

A (n*/2(logn)M,es")  fora € (0,2]
" (eant/?logn, e*n) for a > 2

— Cl(Oé> = 0,

where M € R is arbitrary such that M > 2 and {¢, } and {s,} are any two sequences of
real number such that ¢, s, — co and s, = o(n).
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Theorems 1.2 and 1.4 are relatively simple corollaries from Theorem 2.1. Therefore
we first establish the implication, and in the remaining part of the paper we concentrate
on the proof of the above result. Below we present how Theorem 1.2 can be deduced.
We skip the details concerning our second result, Theorem 1.4. From the proof we can
easily deduce that for the constant C(«) appearing in Theorem 1.2 one has

] Qu)*Ci(a) a>1
C(a) ._{ Cr(en) ! N1

Proof of Theorem 1.2. Recall that with respect to the annealed probability P
T, 4 2W,, + n,
where

np

EWn: 1_/14’

n=IFEA<1.

_1-p
Recall that v = T

Step 1. Lower estimates Write for z € I',,,
IP(X,L —nv < —x) > P(T[nv_ﬂ > n)
= IP(QWMU—Q:'\ + (TL'U - SL'—I > n)

1 2u[nv — x|
Winv—z1 — EWpny—a) > 3 (n —[nv —z] - 1-#))

=P

xT

Using Theorem 2.1 we get

~IP(Xn —nv < 7117) > z . IP<W(nv—ﬂ — EW[m,_ﬂ > % + O(l))

nv—=x nv—=x

= (20)*C1(a) + o(1) = C(a) + 0o(1)

T

uniformly in with respect to x € I',,.
Step 2. Upper estimates We will apply an argument similar to the one presented
in [8]. Denote
Lj Z:m?X{ijil ZZTJ} (25)

to be the longest excursion of X to the left of of j, after the first hitting time at j. By the
virtue of Lemma 2.2 in [8]
P(L; > k) < Cpt.

Take k = Dlogn for some large D which we will specify later. Note that
]P(X,,L —nv < —a:) < IP(T[M,IH,c > n) + IP(T[M,IH;C <nand Lipy_g)4% > k)

Due to (2.5), the second term is smaller than n~=? for some ¢ > 0, which with a proper
choice of D is negligible. To estimate the first term we write

P(Tpo—sz+k > 1) = P2Wihp—g)k + ([nv — 2] + k) > n)

=P <W"nv_z"+k - EW!’nv—x‘\—i—k‘

>;(n[nvx]k2ﬂ([m}_ﬂ+k)>>

I—p

x—k
= P<W(nv—ﬂ+k —EWrno—al4 > o T 0(1)>-
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Invoking Theorem (2.1) once again gives

[e3

:c -IP(Xn —nv < —ac)
nv—x
(x — k)~ x—k
S otk -P W[n0711+k —EW(m,,ﬂJrk > % +0(1) ] +0(1)
=C(a) + o(1). O

2.2 Quantification of the environment

We will start with a few useful formulas for the process with immigration {Z, },>0
and the process initiated by the ith immigrant {Z; ,,},,>0. Firstly E,[Z;;] = A;—1 and
by (2.4) and an appeal to independence of 5};’5 and Z; , with respect to P,,, we get

EwZi,n+1 = AnEwZz',n n > i.
Whence, we infer that
EwZi,n = Hi—l,n—l n 2 i,
where

n—1
M= [] 4 M=, (2.6)
j=i—1

In what follows we will us a convention that II; ,, = 1 for ¢ > n. For the recursive formula
for the quenched moments of Z,,, we go back to (2.3) and deduce that E,[Zy] = 0 and
forn >0,

EoZpi1 = AL Z, + A,

So that after a simple inductive argument

Yo i=ByZni1=» M, n>1
=0

and Yy = 0. Let Z}m denote the number of progeny of the ¢th immigrant, during
generations n > k > i, i.e.
n
Zin =) 7Zi;
j=Fk

and the corresponding quenched mean, forn > k > i
. ~i 1
]EWZ]ZC,TL = Ykz—l,n—l’
where

n
i — ..
Vi, =Y I
=k

Finally, denote for simplicity

Y, = 3700’” and Zj := lek
Notice that f’kln and Y,,_;, have the same distribution.

We defined two processes {Y), },>0 and {}N/n}nzo. The first one admits the recursive
formula
Y, = AnYnfl + An
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which is one of the most recognized Markov chains and is a particular example of the
stochastic affine recursion, called also in the literature the random difference equation,
or just the ‘az + b’ recursion. The last name reflects the fact that if we consider the pair
(A,, A,) as an element of the affine ‘ax + b’ group then Y,, is just the result of the action
of this element on Y,,_;

Y, = (An; An) oY, 1.

In general Y, is the second coordinate of left random walk on the 'ax + b’ group, more
precisely

Yo =(An,Ap) oY, 1 =(An, An)o...0(Ap, Ag) 00. 2.7)

The study of the process {Y}, },>0 (usually in a more general settings with random (A4, B)
instead of vector (A4, A)) has a long history going back to Kesten [18], Grincevicius [16],
Vervaat [27] and others. We refer the reader to the recent monographs [3, 17] containing
a comprehensive bibliography.

The process {?n}nzo also can be represented in terms of the affine group. Note that

fori <mn,
- i1 ~ii
Vi, = A+ AV, = (A ) o YA,

A simple iteration leads us to the following formula
Y, =Y, = (Ao, Ag)o...0(An, Ay) 00 (2.8)

Thus {}771}"20 is given as the action of the random elements (A;, A;) but in reversed
order. This explain that {ffn}nzo is called the backward process (in contrast to {Y}, },>0,
which is sometimes referred to as the forward process). Apart from the affine group,
{17”}”20 has an interpretation in terms of Financial Mathematics, and for that reason it
is very often called the perpetuity sequence.

Formulas (2.7) and (2.8) justify that for fixed n random variables Y,, and 17” haze
the same distribution. If follows from the Cauchy ratio test that if Elog A < 0, then Y,,

converges a.s. to
o0
Yoo = E HOJ.
J=0

Moreover, EY,? — EY2 for any 8 < a, for details see Section 2.3 of [3]. Of course this
entails convergence in distribution of Y,, to Y.

The celebrated result by Kesten [18] (see also Goldie [14]) constitutes that 5700 has
a heavy tail.
Lemma 2.2. If hypothesis of Theorem 1.2 are satisfied then
lim xa]P(f/oo > z) = Ca(a),

r—00

where
B[(Ve +1)" - V2]

aJE[A® log A] (2.9)

Co(a) =

This result was the main ingredient in [20]. For our purposes, we need to enter
deeper into the structure of both processes. Namely we need to understand not only the
probability of exceedence of large values by the perpetuity, but also to understand when
is it most likely to happen. This problem was studied in [2, 5]
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3 The approach

Before proceed to the proof, we would like to give a reader-friendly discussion on our
approach. We will state some Lemmas below and if we do not use them in the sequel,
we restrain ourself from presenting the proof in order to keep this section as brief as
possible. Define the stopping time via

v= ]iI;f(‘){Zk = 0}.

After time v the process regenerates, that is {Z, 4, }n>0 4 {Z,}n>0. Due to Kesten et
al. [20], it is known, that the process regenerates exponentially fast.

Lemma 3.1. For some ¢ > 0 and > 0 one has
P(v > k) < ce %%,
Define the first passage time of Z viz.
=inf{n > 0] Z, > t}.

The tail asymptotic of total population size, given in the next Lemma, was proved by
Kesten et al. [20] in the case a < 2. The result can be easily extended to cover a > 2. We
provide a sketch of the argument in the next Section.

Lemma 3.2. Under the standing assumptions

v—1
P <Z Ty > x) ~ Cs(a)x™, T — 00,

k=0

where C3(«) is given as the finite limit of the conditional expectation
Cs(a) = Ca(a) tlgglo]E [fo 1{7,,<u}] .
One way to approach with {Z,,},>¢ is via the renewal times, vy =0, v; = v, and
viy1 = inf{k > v; | Z, = 0}.

Let N(n) = #{k | vx < n}. One has a natural way to decompose W,,,

vp—1
Wn - Z kz Zk + Z Z{
k=1 j=vi_1 j=N(n)+1

By an appeal to Lemma 3.2 we see that the first term on the right-hand side is a sum of
iid terms with a-regularly varying tails. Whence, one can expect that

W) el Cs(a)nz™?
PWo>a)~P (Y Y Zi>a N—IP sz>x NT'
k=1 j=vi—1

This heuristic argument gives the correct order, as verified by Theorem 2.1. However,
due to the fluctuations of v;’s, a rigorous argument is more complicated than expected.
For this reason, we will proceed in a slightly different fashion.

Large deviations of W,, are caused by deviations of the environment. Whence we need
to understand sequences {II,, },,>0 and {Y,, },>0. As we will see below they are closely
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related (this dependence was discussed in details in [5]). Deviations of the multiplicative
random walk {IT, },,>¢ are described by the Bahadur, Rao theorem [9]. To state it, denote

A(s) = E[A°] and A(s) =logEA®

with the domain [0, @, ), where an, = sup{s: IEA® < co}. Recall the Legendre-Fenchel
transform of A defined via the formula

A (p) = ig}g{sp —A(s)}.

Lemma 3.3. If the assumptions of Theorem 1.2 are satisfied then for any s such that
Elog(A) < p < poo = SUPgcsca.. N (5),

P (I, > ") ~ e )

for some constant c, € (0,+00), where. Moreover the convergence is almost uniform in
s, i.e. foranye > 0,

. Co  _nA*
lim sup P (IT,, > e™") — e ™00 =,
MO Elog(A+e<p< poo—e Vn

If poo = 00, then p., — € should be interpreted as an arbitrary big constant.

Convexity of A allows us to define amin = arg min,¢ (g, )A(s). Note that A is smooth
on (0,a.) and for any p € (0, ps) there exist a unique s, € (@min, o) such that
A'(s,) = p. Then necessary

A*(p) — s A(sp)
P PN (sp)
see Lemma 2.2.5 in [9]. A direct computation yields
A*(p) : { A(s) } _ o Mleo)

min = min §— =
p>0 P $€(min;Xoo) A (S) Po

i

where pp = A’'(«). Lemma 3.3 suggests that for given z, the probability of the event
{II,, > z} is the largest for
{long
ng = .
Po

C
P (IL,, > z) ~ ——=1z" .
log(z)
Moreover, the probability that a large deviation happens outside some neighbourhood of
no in negligible. To be precise let

Then we have

m = |(logz)'/**°]  for small § > 0.

The following two Lemmas hold.

Lemma 3.4. Let ny = ng —m and ny = ng +m form = |(logz)*/**%| and any small
0> 0.

P sup Iy >z | ~Cx™® (3.1)
k€[n1,n2)
and
P sup Iy >a | =o(z™). (3.2)
k¢[n1,n2]
EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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Lemma 3.5. Let n; = ng — m and ny = ng +m form = |(logz)'/**%| and any small
0 > 0. Then N
P (Ym > ac) = o(z™®) (3.3)

and
p ()700 Y, > x) = o(z~%). (3.4)

Proof of Lemmas 3.4 and 3.5. We will skip the details here, because similar arguments
to those leading to both lemmas, will be presented below. Indeed, (3.3) and (3.4) can be
proved exactly in the same way as Lemmas 4.3 and 4.4. Obviously (3.3) and (3.4) imply
(3.2). Finally, the well-known Cramer (XII.5 [11]) ruin estimate saying that

IP(supHn > x) ~ Czx™“,
combined with (3.2), leads to (3.1). O

Since the deviations of {Zk} k>0 are mostly caused by the environment, one expects
an analogue of Lemma 3.5 for the total population size of a branching process in random
environment. The following Lemma is a direct consequence of Lemmas 4.3 and 4.4 given
in the next section.

Lemma 3.6. Let n; = ng — m and ny = ng + m for m = |(log z)1/2+5j and any small
6 > 0. Then _
P (an > x) =o(x™%)
and
~1 —a
P (anm > a:) =o(z™%).

As a consequence, the significant part of Z*

k,00’

the total progeny of the population

initiated by the kth immigrant conditioned on {Z,’j’oo >z}, is Z’jl tknotk- Whence, the
dominant part of W, is expected to be
n ~
Z ZTIil-l-k,nz-‘rk'
k=1
The key feature that we will exploit is that for ny < |i — j|, Z};lH’nzH and Z’i1+j,n2+j

are independent with respect to the annealed probability P. The strategy is to group

Z% yinyss'S into blocks of length ny,
knlfl
— 7]
Wi=" > Ziinijn
j=(k—1)n;

fork=1,...,p, with p = [n/ny] and

n
_ 7
W1 = Z Zj+n1,j+nz
Jj=pni

so that
p+1 n

Zwk = Z Z7131+k,n2+k’
k=1 k=1
We will benefit from the fact that {Wy}1<x<,+1 forms a two-dependent sequence, i.e.
forany 1 <i <p-—1, {Wg}ti<k<; and {Wy},13<r<pt+1 are independent. Furthermore,
{W4}1<k<p have the same distribution. With this set-up, after the investigation of the
asymptotic behaviours of W; and the random vector (W;, W,.;) we will be able to prove
Theorem 2.1.

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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4 Preliminaries

One of the reasons {Zk}kzo has the same asymptotic behaviour of {ﬁ.}kzg is that
in some regimes, one can successfully approximate one by the other. Throughout the
article we will benefit from this phenomenon via next two Lemmas, first of which was
proved in [6] as Proposition 3.1 and Corollary 3.2.

Lemma 4.1. Assume A(«) = 0 for some « > 0. Then one can find a1, oy and ¢ such that
0 < a1 < a<ayand forany s € [ay,as] and any n > 0,

EZ7,, < c(A(s))".

Moreover, if « > 1, then
E|Z1, — Ano1Z1 1| < CH™,

for some v < 1 and a positive, finite constant C.

Using this Lemma, we can provide sketch of the proof for Lemma 3.2.

Sketch of the proof of Lemma 3.2 for o > 2. The argument goes along the exact same
lines as the one presented in [20] with the only difference that for a > 2 one needs to
refer to Lemma 4.1 whenever a bound for ]E|Z1,n — Ay 1 Z1na “ is needed. O

Lemma 4.2. For any k < n we have

n

Z}, = Zin(YVE, + 1) = > (Zii— Ais1Zyi) (Y, + ).
i1=k+1

Proof. Recall that II; ,, is given by (2.6). We have

n n

Z (Zl,i - Aiflzl,ifl)(?xn + 1) = Z (Zl,i — Ai,lZM,l) . Z H'L,j

i=k+1 i=k+1 j=i-1
n j+1
=> Y (Zri— AiaZii )
=k i=k+1
n Jj+1
= (Z1,1lj — Z13-111i-1 )
Jj=ki=k+1

This constitutes the desired formula. O

Next two Lemmas improve on the statement of Lemma 3.6.

Lemma 4.3. There are constants C,§ > 0 such that for sufficiently large x
ni . 5
IP(Z Z.]]'»]'-‘rnl > l‘) < 6—0(1081) e
j=1

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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Proof. Take £ > 0. We have
()5Sl 51) vl 52
ny mni
;IP<ZZM> > ZZP(Zlk>4 2]{?2>

j=1k=1
ni ni
< Cp—o—¢ Z ZjZ(kaaE[Zloi;ci-a]
j=1k=1

ni

< Cn?oﬁrlx—a—e Z k2a>\(a + E)k
k=1

< Cni*rm o N a )™

by an appeal to Lemma 4.1 in third inequality for suficciently small € > 0. We expand the
function A(s) = log A(s) into a Taylor series at point « to get, since A(a) =0,

Ala+e) = Aa) + poe + O(?),

1

7= and having in mind n; = no — |(log x)Y/?*7| and

where py = A(a), Take ¢ =

ng = |logxz/p| write

<Z n > SU> < Cnélla—&-foafeenl(p05+0(62))
Jyd+n -

< Cn‘lia+2x—a—€e(no—(log 2)Y/2T7) (poe+0(e?))
< Cz™ % (log w)4a+267p°(1°g$)0 — ¢~Clloga)’ = O

Lemma 4.4. There are constants C,§ > 0 such that

—C(logz)® . —
P P > 7) <

Proof. We proceed in the same fashion as in the proof of Lemma 4.3. Applying Lemma 4.1
we have

() S ) Er(ean )
<ZP(ZZ“€>22>

k=no
x
< Z -
.721an2 ( k= (k”2+1)2>
ni o0
< Cp—ate Z Z j2(a76)(k — g+ 1)2(a75)E[Z1a7;s}
j:1 k:’nz

< Cnf(a75)+1x_“_5)\"2(a —€).
Recall the Taylor expansion of A(s) = log A(s) at point «
Ao —€) = —poe + O(e?).

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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Take ¢ = \/1(1@' Since n; = ng — [(logz)'/?*7| and ny = [logx/py| we are allowed to
write

ny
]P(Z Z] tnpioo > 1‘) < Cnf(a75)+lm7“+se”2(*POHO(Ez))
j=1

< o (log )@=+ g nome o—(1082)*/2* e

_ €7C(logz)5x7a' 0
From last two Lemmas, we can easily infer Lemma 3.6

5 Proof of Theorem 2.1

The main idea is to decompose W,, into three terms
W, =WJ+Wy+Ww/,

when it is most likely, too early and too late to deviate respectively. More precisely

n

n n
O_E:Nj ¢_§:~j T_E:Nj
Wn - Zj+n1,j+n2’ Wn - ZjJrnlfl’ Wn - Zj+n2+1,oo'
j=1 j=1

j=1

As we will see below, W? decides about asymptotic while the other sums are negligible
and do not contribute to our final result. Denote d = EW) if « > 1 and d° = 0 otherwise.
Define d], and d}, in the same fashion.
Proposition 5.1. Under the assumptions and notation of Theorem 2.1, for Ci(a) =
Cs(a)/FEv one has
. P (W, —d, > x)
lim sup

n—00 pe A, nr—«

—Ci1(o)| =0, (5.1)

P(|W —df| > z)

lim sup — =0, (5.2)
"‘)OOIGAH nr—¢

P(|lW! —dl| >
lim sup (Wi -dil>2) _ (5.3)
n—00 zcA, nr—¢

The above Proposition provides crucial estimates of large deviations of W,,. We will
prove it in Section 7. Below we clarify how the above statement implies the main result.

Proof of Theorem 2.1. For fixed € € (0,1) and any x € A,,,

P (WY —d) > (1+2)z) —P(Wyt—d} < —ezx) —P (W, —d] < —ex)
<PW, —d, > )
<P (W) —d)>(1—2e)z) + P (W} —d} >ex) + P (W) —d, >ex).

We can ensure that z(1 + 2¢) € A,, by adjusting M, s,, and ¢, in the definition of A,,. Now
divide everything by nx~¢, apply Proposition 5.1 and finally let ¢ — 0. O

6 Some properties of 17"

In this Section we will present two results essential in the proof of Proposition 5.1.
Notice that
p+1

W) =% Wy,
k=1

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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where

knlfl

Wi, = Z ZJJ+n1,j+n2’ k=1,....p, p= I_n/nlJv
j=(k—1)ny

p+1 W Zwk

Having in mind the remark concerning the dependence structure of {Wy}i<p<pti,
we will begin with an investigation of the asymptotic behaviour of W; followed by a
discussion of the behaviour of (W, Wy, W3).

6.1 Behaviour of W,
Our aim is to establish the following statement.

Proposition 6.1. Under the standing assumptions of Theorem 2.1,
C
P(W; > x) ~ %S) niz” %
We will achieve that using next two Lemmas. Denote

n(x) = |loglog(z)]. (6.1)

Lemma 6.2. Suppose that the assumptions of Theorem 2.1 are in force. We have
IP< Z z? :v) = o(z™%).

j=n(x)
Proof. We will use a very similar argument as the one presented in the proof of Lemma
3in [20]. Note that Zgo is independent (with respect to the annealed probability IP) of

the event {v > j} since the former depends on w;,w;1, ... while the latter depends on
wo,---,wj—1 and Zy,... Z;_1. We can write
S 7j i x
P( 3 Zaoe) =P( 2 tuenBlaze) s T P(luanZla o)
j=n(x) j=n(x) jzn(z)
= Z IP(V>j)IP(Z§}OO 5 2)<Cx Z ]QO‘IP (v>3)
jzn(z) jzn(x)

= Cx_aE[V2a+11{V>n(m)}:| = O(.’L'_a).

The second inequality is a consequence of Lemma 3.2 and the fact that 21100 < Zz;é Z
The last equality uses Lemma 3.1. O

Lemma 6.3. -
(Z rtjoo Ty V2 n1> ~ Cs(a)x™

Proof. We can infer the statement of the Lemma by invoking Lemmas 3.2, 4.3 and
6.2. O

Proof of Proposition 6.1. We will show that
ny—1 n
1 —c
( Z ]+n1 0o ) ~ E 'Cg(Ot)LL' * (6.2)

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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which in combination with Lemma 4.3 implies the Proposition. To justify (6.2) we will
first argue that
’I’Llfl
Z Z§+n17w >z C {Vﬂ —Vgx—1 = nl}a (6.3)
§=0
where
k=rk(z) =inf{l : v > ny(x)}.

Consider the event on the left-hand side of (6.3). Clearly, there must exist a random
integer j < mp such that ZJJ 4ny 00 > 0, 1.e. the population initiated by the jth immigrant
survived at least up to time j + ny. If K = inf{l : v, > j}, then vy < j < my and
the next renewal v, can not take place before the population started by the jth goes
extinct, whence v > j 4+ ni. Since necessarily vp_1 < n; < v, we have k = k and thus

Vg — Vk—1 > n1. This proves (6.3). In view of (6.3), the asymptotic (6.2) is equivalent to

ny 1
niy —a
—]P(Z g+nloo>$andl/ﬁVn—lznl)NEV'CB(O‘)I .

Note that for j < v,;,—1 < nj, the population initiated by jth immigrant will go extinct
before time n; < j 4+ n1, so 77 = 0 which further implies

j+ni,00

ni—1 ny—1

Z j+mni,00 — Z T 00"
Jj=0 J=Vk-1

Recall that n(z) given in (6.1) and consider the following decomposition

ni—1
I(z) =P (Vn—l >ny —n(x Z itnieo > rand vy —veq > nl)

n11

—I—IP(uNl <n —n(z Z Ftnico > @ and Vg — Vg1 > n1> = I (x) + Iy(x).

It turns out that the contribution of I; in negligible. Indeed, write

ni ni—1
Ii(z) = ZP(M > vg—1 > ng —n(x Z Snieo > xand vy —vp_1 > n1>
k=1
ny ni—1
:ZIP(nlzuk1>n1—n Z j+nloo>xanduk—l/k12n1>
k=1 J=Vk-1

’ﬂll

—Z Z IP(% 1 =1, Z ]+n1m>xanduk—uk_12n1)
+1

k=1i=n;—n(z)+ J=Vk-1
ni ni Vi — 1+n :E
— J
< E E P(yklz, E ZJ+nloo>xanduk—1/k12n1>
k=1i=ni—n(z)+1 J=Vk-1

1

n(x)
Z P(vg—1 =14)P (Z ]+noo>xand1/1>n1>

k=1li=n;—n(z)+1

n(z)
E[#{k : vx € (n1 —n(x ( Z im0 > T and vy > n1> =o(nyz™ %),

=0

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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where the last equality follows form Lemma 6.3 and subadditivity of the renewal function
t — E[#{k >0 : v, € [0,t]}] combined with the elementary renewal theorem. To treat I,
proceed in a similar fashion to arrive at

ni nlf’ﬂ(ﬂi) ni;—1
L= Y 1p<yk_1 —i Y B zand— v, > n1>

k=1 =0 j=vk_1

n; ni1—n(x) nyp—1
= S P =P X Zp > vand i - > )
k=1 =0

J=Vk-1
and use Lemma 6.2 to infer
ny ni—n(z) vi-1tn(z)
L@ =3 Y P - Z-)P( S Z. o srand— v, > m)
k=1 i=0 J=vh_1
+o(nyz™%).

Now use Lemma 6.3 and the elementary renewal theorem to get

Lz) =E[#{k>0 : v, €[0,n; — n(az)]}]lP( Z Z;+n1,w >z and v > n1> +o(niz™?)

ni
~ -C3(a)x

—Q

This completes the proof. O

6.2 Asymptotic behaviour of (W;, W,,)
Recall that W;’s via their definition depend on z.

Proposition 6.4. For any ¢ > 0, one can find a constant C, such that for any i, j such
that|i — j| <2, anyz > 0 and any a > 0

P(W; > az, W; > az) < Cn}/gﬁa*‘)‘x*“

Proof. We will present a proof for+ =1 and 5 = 2. The case ¢ = 1 and j = 3 can be dealt
in a similar fashion.

We will proceed in the following fashion. Note that

ni
P(W; > azx, Wy > ax) < IP(ZZ,{LOO > ax, Wy > ax).
3=0

In the first step we will prove that

ni
Z Z%l,oo - Zn1 (Y"1 + 1)‘ > ax) S C«a—ax—a. (64)
=0

“
ny,00

After that it will become evident that for our purposes it will be sufficient to estimate (in
step 2)

lP(an (Y o+ 1) > ax, Wy > ax). (6.5)

ni,o00

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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Step 1. To prove (6.4), applying Lemma 4.2 we estimate

ny
( Zhyoo = I T 41| > 00) < (3|2 = 2 (i 1)| > )
=0
<3P B U | [ —
i maseo ™ Zim Fnyco 2(n1 +1—j)?

ni oo
<3P 2 P AnZnl G+ > )
1=n1+1
ni o0

- ax
< Pl |Zji = AirZjia|(Yieo +1) > N2/ )
izt <’J 2yl Koo +1) > g Sy e

<
[}

Now, if a > 1, since \Zj’i —A;_1Z;,;,-1] and }72’00 are independent, applying Lemma 2.2
and the second part of Lemma 4.1, we have for some v € (0,1)

(Z N/ Yﬁ1w+1)’>ax>
ni

<C) Z (1 +1—j)**(i —m1)**a _%_QE“ZN_A"*IZJ”“’Q]

j=04i=n1+1
ny %)
< Ca~ %y 2. Z(nl +1-— j)2a,ynlfj Z (Z _ n1)2a7i7n1
j=0 i=ni1+1
< Ca %z~

If on the other hand o < 1, we need to proceed in a slightly different way and borrow
some arguments from Kesten at al. [20]. Namely, applying the Jensen inequality, we
estimate

a/2
E, “Zj,i —Ai1Z5 |Q‘Zj,i—1i| < <Ew “Zj,i — A7 |2‘Zj,i—1:|> .

Note that with respect to P,,, Z;; — A;_17;,;—1 is a sum of Z;;_; independent zero mean
random variables distributed as 56_1 — A;_1, where 56_1 is geometrically distributed with
mean A;_1,

Ew“Zj,i_Aiflzj,iflf‘zj,ifl} =Z;i1E, Uf{ — A 1” Zjic1(AZ_ + Aiq).

Finally, invoke Lemma 4.1, take 6 € (a1 V §, «) and infer that since Z; ; is integer-valued

a/2
E., (]Ew UZM- - Aizj,ilﬂzmlD < CE[Z2%] < CE[Z!,_,] < CiA0)
From here, we can apply the same arguments with v replaced by A(f) < 1. Applying the
first part of Lemma 4.1 we conclude, as above, inequality (6.4).

Step 2. We will start with bound for moments of Z;, of order 3 < «, i.e. we intend to
prove that
supE[Z]f] < 00 (6.6)
k

For o < 1 we just apply Lemma 4.1 and use subadditivity of [0, +c0) 3 s — s% €
[0, +00) for 8 < 1:

k B8 k 00
= E(ZZj,k) <) EB[Z},] <CD AB) <.
3=0 j=0

Jj=0
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If « > 1, take 8 € (1,«) close enough to « such that 1 = A(a) > A(8) > A(1). By the
virtue of Minkowski inequality we have

(IEZB) ( (Zij) )1 zk: EZ%)"°.

Jj=

Now, with the help of Lemma 4.1, we write

AB)F12 < C(B).

-

I
o

k
Y (z2)"" <o)
j=0

J

Step 3. Finally, by the Kesten-Goldie theorem (Lemma 2.2), we estimate (6.5)

ni,00

]P(Z (V™ o+ 1) > az, W, > ax) < IP((Y’“ +1) > azn; W‘”)

+ IP((YJ’;OO 1)< axnfl/(m), Ly (Y"1 +1) > azx, Wy > ax)

ng,00
< Cn/?po —aJrIP( ez S LW, > a:c)

< C’nl/zx_o‘a_a + IP(an > ni/(m))IP(Wg > ax)

< C’nl/2 TYaTY + nfﬁ/(za)E[Zfl] s %a”®

1/24¢ —a —
§Cn1/ tepaqe,

where the last inequality holds for § = (¢) < « close enough to «. O

7 Proof of Proposition 5.1

The arguments used in the proof are similar the proof of Proposition 3.9 in [4].
However for reader’s convenience we present here main steps of the proof, focusing on
the arguments leading to the precise asymptotic results. We present here the proofs for

€ (1,2]. For the other values of « the same scheme works, with only slight changes
(see [4] for details)

Proof of Proposition 5.1, formula (5.1). The proof strongly relies on the observation that
the sum zf;:l(wj — EW;) is large when exactly one of the terms reaches values close
to x, whereas contribution of all other factors is negligible. Below we first describe the
dominant event and then justify that its complement is of smaller order. Let

- {é(wj ~EW,) > x}

Define y = ﬁ and z = = for ¢ such that

(log (log

1
£ < —and 2+4£ < M.
4o

Step 1. We prove that for every € > 0 there is N such that uniformly for all n > N,
x € A, the following inequality holds

(1—5)(3?1’;2‘) < % ]P<Um {Wk > y for some k, W, <y fori#k, 1<i,k<p
Cs(@)
W, —EW,)| < 1 .
and | (W, BW)| <2 {) < (1425
Jj#k
(7.1)
EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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Obviously it is sufficient to prove that for fixed 1 < k <p

(1— 5)03(0‘) <T -1P<Um {Wk >y, W; <yfori#k and | > (W, — EW,)| < z})
Ev n1 porrd
C3()
<
(1+¢) T

(7.2)

Denote the probability above by V.. We begin with upper estimates. To begin, note that

one has EW, < fi’/\\((ll)) Indeed, since the mean of the reproduction law is \(1), we have

= = ’I’Ll)\(l)
EW, = nEZ,, n, < nlE[E Zo,k] = A0

Thus by Proposition 6.1

C3(a)

Vi <P(Wy —EW; > —2) < )

(14 e)njx™. (7.3)

Lower estimates are more tedious. Firstly define

W= > W,

1<j<p
1§ "k]>2

to be the sum of all W;’s independent of Wy, so it is itself independent from W,. We
have

Q
Q

x—-Vk>x—-]P(Wk—lEWk>x+z,|Wk—]EWk|§z—8y,Wigy,i;ék)
ny ny
=L P(Wp—EW, > 2+ 2)
n
~ T P({Wy— EW > o+ 2}
n

ﬂ{|Wk—]EWk| >z -8y orW; >yforsomez'7ék}>

Proposition 6.1 provides us with the lower bound for the first term. Assuming we can
justify that the second term is negligible, i.e.

P({Wi - EW, >z + 2}

N{|Wj, — EW| > z — 8y or W, > y for some i # k}) = o(nyz™%),
(7.4)

we obtain

c
Vi > ?]’E(l‘j‘) (1— )z, (7.5)

To prove (7.4) we need to bound separately two factors and establish:

I =P(W;, — EWj, >z + zand W; > y for some i # k}) = o(n1z~%),

(7.6)

11 =P(Wj, — EW, >z + z and |W), - EWy| > z — 8y and W; < y,i # k) = o(njz~%).
(7.7)
EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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To estimate I we apply Propositions 6.1, 6.4 with o > 0 sufficiently small, a = (logn)~2¢
and use independence of W; and Wy, for |i — k| > 2:

1< P(Wi>2 and W; > y)

ik
< > PWy>yand W;>y)+ > P(Wy>z and W; >y)
0<]i—k|<2 2<|i—k|

< Cni/ﬂay_“ +Cp-nix™ my @
< Cnyz™® (n?fl/z(log n) % + n(logn)**z~).

Now it is just sufficient to justify that the expression in the brackets is tends to zero, but
this follows directly from our assumptions on § and the definition of the domain A,,.
To bound I we first use the independence of W, and W and write

11 <P(Wj, — EW >z + 2)P(|W), — EW,| > z — 8y and W, < y for all |i — k| > 2).
In view of Proposition 6.1 it is sufficient to prove
P(|W), — EWy| > 2 -8y and W, <y forall [i — k| >2) =o(1), n-o0 (7.8)

For this purpose we need the Prokhorov inequality (see Petrov [22], p. 77): Let (X,,)
be a sequence of independent random variables and denote their partial sums by
R, =X1+---+X,. We write B,, = var(R,,). Assume that the X,,’s are centered, | X, | <y
foralln > 1 and some y > 0. Then

P{R, >z} < exp{ - ;—yarsinh( Y )} , x>0. (7.9)

2B,

The Prokhorov inequality requires the random variables to be bounded and inde-
pendent. To reduce our problem to this setting we use 2-dependence of the sequence
{W;}i<i<p+1 and we decompose the sum Wy, into sum of three blocks, each consisting
of i.i.d. random variables

P(|W), — EWy| > 2z — 8y and W, <y for all i — k| > 2)

SIPQ( o+ D>+ > )(Wj—EWj)

>% andegy,j;ék>

1<j<p 1<j<p 1<j<p
j€{1,4,7,...} j€{2,5,8,...} j€4{3,6,9,...}
li—k|>2 li—k|>2 li—k|>2
< 3P > E : <
<3 (W]‘— WJ) >6 ande_y .
1<j<p
je{l,4,7,...}
li—k|>2

Next we reduce the problem to bounded random variables by introducing the truncations
Wi =W;lw, <y

We prove that the remaining part, that is W; — W;’ is negligible. Applying twice the
Minkowski inequality, we estimate the o norm of W; with the help of Lemma 4.1

B n a\ 1/« ny . o 1/a
(EW?) v = <E<Z Z;+n1,i+n2) > < Z (E(Zl'l+n1,i+nz) )
i=0 1=0
n2 a\ 1/« no W \1/a
=N E Z ZO,k < n Z (EZO,]c) < C’nlm.

k=nq k=n1

EJP 23 (2018), paper 114. http://www.imstat.org/ejp/
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Therefore, by the Holder inequality followed by Proposition 6.1,
a)l/a -1/« —1l/a 1—-«
PE[W,1w,5y] < p(EWS) Y P(W; > )=/ < Cpnym -n} /oyt

< C(log Jc)%”_i log(n) @~ D2 pgt-e,
We claim, that due to our assumptions on £ and A,,.

(log 2) 210~ log(n) (@~ D2ngl = = o(z).

To see that, consider two possibilities, first of which is > n. Then, if n is large enough
x> log(z)Mn'/* and as a consequence

7 < log(a:)_O‘Mn_1
and so
(log z) 279~ log(n) (@~ V2 ng! = < g(logz) 2 0~ aH (@D |oe(3) =M = o(z)

due to constraints imposed on £. In the second case, i.e. z < n we have z > n'/®log(n)™
form the definition of A,, and whence

(log ac)%“s_é log(n) @~ D% ng! = < (log n)%M_iﬁo‘_l)z'E log(n) Mz = o(z),

sz
7 )

Consequently, it is sufficient to estimate

(| £ wr-ewy

1<j<p
je{1,4,7,...}
li—k|>2

We use the Prokhorov inequality (7.9) with
X, =W/ —-EW/
B, = pvarW} < py? *EW¢ < Cpy® “nfm®

and considering two possibilities x < n and z > n in combination with the fact that
x € A,, we obtain

p(| 5 w-sw)

1<j<p
je{1,4,7,...}
|i—k|>2

C(logn)¢
> z < ef%arcsinh(%) <C 2Bp
7 2y

C(logn)¢
< C’(n(log ) (3/2+0)a-1 log(n)za&%*“) =o(1).

This completes the proof of (7.7), which together with (7.6) entails (7.4). Combining
(7.3) with (7.5) we obtain (7.2) and hence (7.1).

Step 2. Now we consider the remaining cases, not treated in the first step, which are
of smaller order. We begin with the event when all W;, except Wy, are small, despite
this, their sum is large. That is we intend to show

]P(Uﬁ{W;C > y for some kW, <y fori#k

and

> (W) —EW))

i#k

. }): — (7.10)
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As previously it is sufficient to prove for fixed k

IP(Uﬁ{Wk >y, W; <yfori+#k and

> (W, —EW,)| > Z}) =o(mz™%) (7.11)

i#k

We estimate this probability by
P(W;, > y) - P(|Wj, — EW,| > z — 8y and W, <y for i # k)
and then we proceed exactly as in the first step, that is we apply Proposition 6.1 and to
bound the second term the Prokhorov inequality (7.9). We omit details.
Step 3. Next we consider the event when all W;’s are smaller than y and then again

the Prokhorov inequality (7.9) yields

P(UN{W; <y foralli}) = o(na™%) (7.12)

Step 4. Finally when at least two W’s are larger than y, the same arguments as in
the proof of (7.6) entail

P(UN{W; >y, W; > y for some i # j}) = o(nz~*) (7.13)
We refer the reader to the proof of Proposition 3.9 in [4] for more details. O

Proof of Proposition 5.1, formula (5.2). We proceed as in the proof of formula (5.1). Re-

call
knl —1

L .
Wy= > Z. ..
j=(k—1)ny

Then Wt are identically distributed and one dependent, i.e. if |i — j| > 1, then Wf and
Wj are independent. We have
P(|W;} — EW}| > 2) < P(Wy, > y for some k)
+P(|W} — EW}| > 2 and Wy, < y for all k)
To bound the first term we just use Lemma 4.3

p+1

P(W;}, > y for some k) < Z]P(Wf > y)
k=1

< pe—C(log y)éy—a

<nx™*-ny'(log 96)256—01(10“)5 = o(nx™?).
And for the second term we use the Prokhorov inequality (7.9). O

Proof of Proposition 5.1, formula (5.3). We would like to repeat the procedure from pre-
vious proofs of (5.1) and (5.2). However this time we need to proceed more carefully,
because all the factors in the sum defining W,I are dependent and we cannot use directly
the block decomposition into sum of i.i.d. terms.

To overcome this difficulty we cut the factors Zj na,00 At sOme place. Let n3 = Dlogz,
where D is a large constant satisfying D > ﬁ. We are going to prove

"
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for some € > 0, where

n—mi
_ § : 7J
Zn E|: Zj+n3+1,oo:|'

j=1
We have
B 2] SE| Y Z0s] = 3 BlZua]
k:ng k}:’ﬂg
< C)\<1)n3 < CZ‘D log A(1) < Cxl—a—a
and hence
n—mniy . 2 n—ms .
P( Z Zitnstico ~ #n| > x) =3z Z E[Z]1nir1.00] < Ona™*
Jj=1 j=1
Thus

n—mni

~ -
Z Zitnat1,j4ns — #n
=0

and now we can proceed as previously. Define

lim sup z IP(
n

n—00 pcA,

>x>—0

kn1—1

T 73
Wk - Z Zj+n27j+7l3 :
j=(k—1)ny

Then WZ have the same distribution and WI WV]T are independent if | — j| > uD + 1. We
can repeat previous arguments. O
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