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Abstract

The voter model on Z? is a particle system that serves as a rough model for
changes of opinions among social agents or, alternatively, competition between bio-
logical species occupying space. When d > 3, the set of (extremal) stationary distri-
butions is a family of measures p, for @ between 0 and 1. A configuration sampled
from i, is a strongly correlated field of 0’s and 1’s on Z% in which the density of 1’s is
a. We consider such a configuration as a site percolation model on Z?. We prove that
if d > 5, the probability of existence of an infinite percolation cluster of 1’s exhibits
a phase transition in «. If the voter model is allowed to have sufficiently spread-out
interactions, we prove the same result for d > 3.
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1 Introduction

1.1 Model and results

Given integers d > 1 and R > 1, the voter model with range R on the d-dimensional
lattice Z? is a Markov process, denoted here by (&;);>0, with configuration space {0, 1}Zd
and stochastic dynamics described informally as follows. Each vertex (or site) x of Z4
updates its current state {(z) € {0,1} at rate one by copying the state & (y) of a vertex
y that is chosen uniformly among all vertices at (/'-norm) distance at most R from z.

In Section [l we give the formal definition of the model and recall some of its relevant
properties. In this Introduction, we will only very briefly present the concepts that are
needed to state our main results.

The voter model was introduced independently by Clifford and Sudbury in [CS73|] and
Holley and Liggett in [HL75]. In the interpretation of the latter pair of authors, each site
of Z% represents a voter which can have one of two possible opinions (corresponding to
the states 0 and 1). The model thus represents the evolution of the opinions among the
population. Clifford and Sudbury gave a biological interpretation for the model: there
are two competing species, denoted 0 and 1, and each site is a region of space that can be
occupied by an individual of one of the two species.

The set of stationary distributions of the voter model on Z? has been thoroughly
studied; the following is a summary of known results. For fixed d > 3, R > 1 and
a € [0,1], one defines a probability measure p, on {0, 1}Zd as the distributional limit
(which is shown to exist), as time is taken to infinity, of the voter model with the random
initial configuration in which the states of all sites are independent and Bernoulli(«).
lte 18 then stationary for the voter model dynamics. Moreover, it is shown that the set
of stationary distributions for the voter model dynamics that are extremal — i.e., that
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cannot be expressed as non-trivial convex combinations of other stationary distributions
— is precisely the family
{ e : v €[0,1] }.

The measures p, can be obtained in a more constructive way with the aid of coalescing
random walks. A realization of a system of coalescing random walks with range R on Z¢
induces a partition of Z¢ into coalescence classes: we say that x and y are in the same
class if the walkers started at x and y are eventually joined. We then assign 0’s or 1’s to
the coalescence classes independently with probabilities 1 — a and «, respectively, and the
resulting configuration £ € {0, 1}Zd has law p,. (Again, the sentences in this paragraph
will be given a precise meaning in Section [3).

With the aid of this construction, it is not difficult to show that each pu, is invariant
and ergodic with respect to translations of Z¢ and satisfies 1o [£(0) = 1] = @, so that « is
equal to the density of 1’s. Moreover, the family {u,} is stochastically increasing: in the
partial order on {0, 1}Zd induced by the order 0 < 1 on the coordinates, we have that pu,
is stochastically dominated by p. when a < o’.

The objective of this paper is to show that the measures p, exhibit non-trivial per-
colation phase transition. Loosely speaking, we want to show that if « is close to zero
then the set of 1’s only contains finite connected components and if « is close to one then
the set of 1’s contains an infinite component. Let us explain this concept more precisely.
We define the event Perc C {0, 1}Zd which consists of those voter configurations & for
which the subgraph of the nearest-neighbour lattice Z? spanned by the set of occupied
sites {z : £(x) = 1} has an infinite connected component. By ergodicity, p, (Perc) is either
0 or 1. If Perc occurs, we say that the set {z : {(x) = 1} percolates. We can then define
o, as the supremum of all the values of a for which p,(Perc) = 0. By the stochastic
ordering mentioned in the previous paragraph, p,(Perc) is non-decreasing in «. Thus for
any a < a, we have u,(Perc) = 0 and for any a > a,. we have u,(Perc) = 1. Our aim
is to show that the family of measures {yq : 0 < a < 1} exhibits non-trivial percolation
percolation phase transition, i.e., that 0 < a, < 1. Our main results are

Theorem 1.1. If d > 5 and R > 1, then the family of stationary distributions of the
voter model exhibits non-trivial percolation phase transition.

Theorem 1.2. If d = 3 or 4 then there exists Ry = Ro(d) € N such that if R > Ry then
the family of stationary distributions of the voter model exhibits non-trivial percolation
phase transition.

1.2 Context

Although it may at first seem intuitively clear that, similarly to the case of Bernoulli
percolation, £ should be non-percolative if « is close to zero, this statement is not obvious.
As the dynamics of the voter model favours that voters synchronize their opinions, the
measures [i, present long-range dependences. In fact, it follows from (B.6]) below that for
any a € (0,1), the configuration £ under law u, has covariances given by

c(a,d,R) - |z —y[*"* < Covy, (£(2),£(y) < Clad, R) - [ —y|*™?,  z#yez’ (L1)

It is a priori possible that percolation models with strong correlations present no phase
transition. It is easy to build artificial examples, but let us recall an example that arises
“naturally”. The random interlacement set Z" at level u > 0, introduced in [Sz10] is a
random subset of Z?: (a) the law of Z* is stochastically dominated by the law of 7% when
u < u/, (b) the correlations of Z" decay like (ILTI) (see [Sz10l (1.68)]) and (c¢) the density
of Z" can be taken arbitrarily small by making u small (see [Sz10, (1.58)]), yet the set Z"
is connected for any u > 0, (see [Sz10) (2.21)]).



On the other hand, in case one attempts to prove that phase transition does occur, then
the slowly decaying correlations (LI]) pose a challenge, as many of the well-known tools
that are used for Bernoulli percolation are not applicable. Additionally, since general
criteria are lacking and (as mentioned above) phase transition may in principle fail to
occur, one needs to envisage strategies of proof that are model-specific. The proof of
non-degeneracy of the percolation threshold has been carried out recently for the vacant
set V¢ = 79\ T% of random interlacements in [SzI0, [S10] and the excursion sets of
the Gaussian free field in [RS13]. Both of these percolation models exhibit a decay of
correlations described by (LT]).

In the case of the voter model, the question of percolation has been considered before,
in [LS86], [BLMS87], [LMO6] and [Ma07]. The main focus of these works is in the case
where d = 3 and R = 1. Through simulations and numerical studies, the first, third and
fourth of these references argue that there should be a non-trivial phase transition and
that the predictions of [HW83| [W&84] regarding the critical behaviour of percolation models
with correlations described by (IL1]) should be correct. However, the problem of finding a
rigorous proof of the non-triviality of percolation phase transition of the stationary state
of the voter model remained open. This problem is (partially) settled by our Theorems
[LI and

Another investigation of geometric properties of the stationary distribution of the
voter model has recently been carried out in [HMNI4]. The object of interest there
is the voter model on a finite rhombus of the triangular lattice; the boundary of the
rhombus, composed of four segments, is frozen so that two adjacent segments are always
in state 0 and the other two in state 1. In this finite setting, there is only one stationary
distribution, which can be constructed with the aid of coalescing random walks and the
resulting coalescence classes, similarly to the uq’s on Z%. The authors study the volume
of the coalescing classes and the interface curve that appears as a consequence of the
opposing boundaries.

1.3 Ideas and structure of proof

Let us now explain how the paper is organized and also the contents of each section.

In Section 2], we give a notation summary and also collect some facts regarding mar-
tingales and random walks that are needed in the rest of the exposition.

Section B contains an introduction to the voter model on Z¢, including its graphical
construction, duality properties and the construction of the extremal stationary distribu-
tions using a family of coalescing random walks.

We begin to prove our main results in Section @ Our goal is to show (see (41])) that
for sufficiently small values of «, the probability that a large annulus is crossed by a -
connected path of 1’s in £ is smaller than a stretched exponential function of the radius of
the annulus. The condition (.1J) is then shown to imply 0 < a, < 1. It is self-evident that
if (A1) holds, then there is no percolation for small enough . We also show, through a
classical argument using planar duality, that (4I]) implies that if « is close enough to 1,
then there is percolation.

We were able to establish ([.1]) for the two sets of assumptions that appear in our main
theorems (namely: first for d > 5, R > 1 and second for d > 3 and R large enough). We
prove both cases using a renormalization scheme inspired by [Sz12l Section 2,3], which
involves embeddings of binary trees into Z? that are “spread-out on all scales”. In Section
411, we present this renormalization scheme and some of its properties.

In Section [{ we establish (1)) for d > 3 and R large, and in Section [6 we establish
it for d > 5 and R > 1. For simplicity of notation, Section [0l only treats explicitly d > 5
and R =1 (i.e., the case of nearest neighbour interactions), but it will be easy to see that



the proof given there applies for any value of R. In fact, the proof of Section [6] could also
be adapted to cover the case of d > 3 and R large enough, so that Section [l is (strictly
speaking) redundant. We have nevertheless chosen to include it for three reasons: first,
because it is quite short; second, because the method might find other applications; and
third, the contents of Section Bl may be helpful for the reader to grasp the more involved
arguments of Section [Gl

A common point in the proofs of Section [ and [@ is the need to provide an upper
bound for probabilities of the form

to [§(z) =1 for all z € X] (1.2)

for certain finite sets X C Z? that appear at the “bottom” scale of the renormalization
construction. An immediate consequence (as we will explain in Section Bl up to equation
B3)) of the construction of p, through “coalescence classes” is that (L2)) is equal to
E [an(X)], where N (X) is the (random) terminal number of random walkers in a
system of coalescing random walks started from the configuration in which there is one
walker in each vertex of X. Hence, in order to give a good upper bound for (L2]), one
needs to argue that N (X) is comparable to |X| (the cardinality of X'). It is worth noting
that o!*l is the probability of the event in (L2) for independent, Bernoulli(«) percolation.

Our renormalization construction ensures that the set X under consideration here is
“sparse on all scales”. Hence, one expects that walkers started from the vertices of X tend
to avoid other walkers, and the amount of loss due to coalescence, |X| — Noo(X), is far
from |X| with overwhelming probability. In order to make this precise, we use different
strategies in Sections [ and [

e (d >3, R> 1) In Section [, we replace the system of coalescing random walks
with a system of annihilating random walks and observe that annihilation events
are “negatively correlated”. This allows us to derive a useful explicit bound on (L2))
which is particularly effective if the range R of the walkers is big enough to guarantee
that the expected number of annihilations is sufficiently small.

e (d>5, R=1) The proof of Section [@ involves two important ideas. First, it turns
out that under some carefully constructed circumstances one can run the walkers
for some period of time independently from each other (i.e., without coalescence),
which allows them to “wander away” from each other before they start to coalesce.
Second, we reveal the paths of random walkers one by one and pre-emptively throw
away those future walks that are too likely to coalesce with the ones already revealed.
We can then control

(a) the number of walkers that we throw away and

(b) the number of coalescences occurring between the remaining walkers

in such a way that the sum of these two numbers (which is greater than or equal to
|X| = No(X)) is not too big compared to | X|.

To state the obvious, Theorems [[.1] and leave open the cases of dimension 3 and
4 and range R small, even though, as mentioned above, simulations and numerical work
suggest that non-trivial phase transition should also occur in these cases. In our final and
brief Section [7, we give an heuristic explanation to the ineffectiveness of the method of
Section [@lin treating d = 3,4 and R = 1. We also explain there why the method of Section
is insufficient to prove Theorem [I.1], so that we could not do without the more involved
method of Section [6



2 Notation and preliminary facts on martingales and ran-
dom walks

2.1 Summary of notation

Given a set or event A, we denote by 1 4 its indicator function and by |A| its cardinality.
Given a vertex x € Z¢, we denote by |z| its £*° norm and by |x|; its ¢! norm. We then
write
B(L)={ze€Z: |z| <L}, B(x,L)=xz+ B(L);
Bi(L) ={z € Z%: |sh <L}, Bi(w,L) ==+ Bi(L); (2.1)
S(L)y={xeZ: |x|=L}, S(x,L)=x+S(L).

If for z,y € Z¢ we have |x — y|; = 1, then these points are said to be neighbors, and
we abbreviate this by # ~ y. They are *-neighbors if |z — y| = 1. For sets A,B C Z¢,
dist(A, B) = min{|z — y| : x € A, y € B}. The expression A CC Z¢ indicates that A is a
finite subset of Z<.

A nearest-neighbor path in Z? is a (finite or infinite) sequence 7(0),y(1),... so that
~v(i+1) ~ ~(i) for each i. A *-connected path is a sequence v(0),v(1),... so that y(i+ 1)
and 7 (i) are *-neighbors for each 1.

Let & € {0, 1}Zd. Given two disjoint sets A, B C Z%, we say A and B are connected by

an open path in § (and write A & B) if there exists a nearest-neighbor path v(0),...,~v(n)
such that «(0) is the neighbor of a point of A, «v(n) is a neighbor of a point of B and

£(y(7)) = 1 for each ¢. Similarly, we write A <%, B if there exists a +-connected path
~7(0),...,v(n) so that v(0) is the *-neighbor of a point of A, v(n) is the *neighbor of a
point of B and £(v(7)) = 1 for each i.

2.2 DMartingale facts

We will need a concentration inequality involving continuous-time martingales. We start
recalling two definitions. Consider a probability space with a filtration (F)i>0.

Definition 2.1. A process (X¢)i>0 is predictable with respect to (F) if
XieF_ =0 (Us<t]:s) for all t.

Note that if (X;) is continuous and adapted to (F;), then it is predictable with respect
to (]:t)

Definition 2.2. Let (N¢)i>0 be a square-integrable cadlag martingale with respect to
(Ft)e=0. The predictable quadratic variation of (Ni) is the predictable process ((N)¢)i>o0
such that (N — (N)¢)i>0 is a martingale with respect to (Fy).

The almost sure uniqueness of the predictable quadratic variation follows from Doob-
Meyer-Doléans decomposition ([Kal, Theorem 25.5]) applied to the submartingale (N?).
Note that (N); is a non-decreasing function of ¢. We refer the reader to Proposition
26.1] for elementary properties of (N). The result we will need, which follows from [Kall
Theorem 26.17], is:

Theorem 2.3. Let S € [0, +00]. Let (N;) be a cadlag martingale with (N)s < o almost
surely for some o € (0,+00). Assume that the jumps of N are almost surely bounded by
A € (0,0]. Then we have

1r rA
P (g&ﬁ N; — Ny > ’I“> < exp <_§Z In <1 + ?>> , r>0. (2.2)

Note that Theorem 26.17] is only stated for the o = 1 case; however, our version
([22)) follows from an application of that theorem to the martingale N;/o.



2.3 Random walk facts

Definition 2.4. Given R € N, we say that (Xf)i>0 is an R-spread-out random walk on
7% starting at z € 7% if X§ =z and (X7)¢>0 is a continuous-time cadlag Markov process
on 74 with infinitesimal generator

- fly) — f(=)
(Lf)(z) = ezz:d' W’

0<|z—y1<R

where f : Z¢ — R. When R = 1, then we call (X}) a (continuous-time) nearest-neighbour
simple random walk on Z°.

In words: the holding times between jumps are i.i.d. with Exp(1) distribution and if
a jump occurs at time ¢ and X7 = z then X7 is uniformly distributed on Bi(z, R) \ {z}.
If R =1, then X/ is uniformly distributed on the set of nearest neighbours of x.

Let us formulate a useful corollary of Theorem about random walks:

Corollary 2.5. Let X; denote a d-dimensional continuous-time nearest-neighbour simple
random walk with jump rate 1 starting at the origin. Then for any S,r > 0 we have

1 d-r
< —— —_— . .
P [021%XS|Xt| > ’I“:| < 2d exp < 27“11& (1 + 5 >> (2.3)

Proof. The d coordinates of X; are 1-dimensional simple random walks with jump rate
1/d, hence after a union bound we only need to apply ([22) with 0 = S/d and A = 1 to
achieve (2.3)). O

Let us define the transition kernel and the Green function of R-spread-out random
walk on Z< by

oo
pR,t(wa y) =P [Xj-i-t =Y ‘ Xj = 1’] ) gR(x7 y) = / pR,t(x7 y) dt.
0

If R =1 then we drop the R from the subscript and simply denote p(z,y) and g(zx,y).
We have

Prt(7,y) = Pri(Y,7), PR(T,Y) =DPRt(Y —2,0),
(2.4)
gR(x7y) = gR(y7$)7 gR(x7y) = gR(y -, 0)7 gR(I',I') 2 1.

It follows from the Chapman-Kolmogorov equations for pg(-,-) that we have
o0
> prr(r.y) grly.2) = / prt(x, 2) dt. (2.5)
yeZ4 T

It follows from the Local Central Limit Theorem (see [L96l Section 1.2]) that for any
d > 3 there exist constants ¢ = ¢(d, R) > 0 and C' = C(d, R) < +oo such that

fj?opR,t(x7y) dt
(lr =yl v VT +1)>

It follows from the strong Markov property of random walks that we have

€ ¢, C], z,yeZt T>0. (2.6)

gr(z,y) BD
< z,Yy). 2.7
oryy) gr(z,y) (2.7)

P[3t>0: XF=y]=

<
~— | —



The distributions of the increments of our random walks are symmetric, therefore if the
random walks (X?) and (X/) are independent, then

(X! — X7);>o has the same law as (th—x> . (2.8)
Z >0

Let us define
hr(z,y)=P[3t>0: XF=X/], a,yecz’ (2.9)

the probability that two independent R-spread-out random walks started from z and y
ever meet. We have

2D).€D.€D gr(z,y)
9r(0,0)

We will make use of the following claim about spread-out random walks:

hR(xay) < gR(xay)' (210)

Claim 2.6. Given d > 3, there exists C < 400 and f: N — Ry such that

VReN, z#yeZ: hgzy) < f(R)ACz—y[>4, dim f(R)=0. (2.11)
o
The proof of this claim follows from (2I0), [HvdHS03, Proposition 1.6] and the ob-
servation that the Green function of a continuous-time random walk with jump rate 1 is
identical to the Green function of the corresponding discrete-time random walk.
We will also make use of the following bound on the difference of Green function values
of nearest neighbour sites: there exists a C' = C(d) such that

lg(z,y) — g(z,y + e)] SC-(\x—y[—Fl)l_d, zyeZ e~0. (2.12)

This bound follows from the much stronger [L96, Theorem 1.5.5].
The following heat kernel bound follows from the Local Central Limit Theorem: there
exist C' = C(d) < 400 and ¢ = ¢(d) > 0 such that

lz — gy
¢

pe(z,y) < Cct=s exp (—c > , z,yeZ t>1. (2.13)

The bounds ([ZI2) and ([ZI3) together imply that there exists a C' = C(d) such that

Z pe(y, w)|g(v + e,w) — g(v,w)| < Ct%_g, yveZd t>1. (2.14)
weZ

3 Voter model: graphical construction, duality, stationary
distributions

We will now define the voter model on Z% and present some well-known facts about it.
We refer the reader to [Li85] for an introduction to the voter model and proofs of all the
statements that we make in this section.

Fix d, R € N. The voter model on Z? with range R, denoted by (&)t>0, is the Markov

process with state space {0, 1}Zd and infinitesimal generator given by

(e~ 1(©)
2 Tmm-1 3.1)

(L&) =

z,y€Ze:
0<]z—y|1<R



where f : {0, 1}Zd — R is any function that only depends on finitely many coordinates,
€€ {0,1}%" and
[ E) iz A,
&) = { E(y) ifz=ux.
In words, each site z € Z? updates its state £(x) with rate 1 by uniformly choosing a site
y € B1(R) \ {z} and adopting the state £(y) of y. In case R = 1, we say that the model
is nearest-neighbour.

Given ¢ € {0,1}Zd, we denote by Pg a probability measure under which (& );>0 is
defined and satisfies P¢[{o =¢&] = 1. Likewise, given a probability distribution v on
{0,1}%" we write P, = | Pt du(¢).

The process (&) satisfies a duality relation with respect to a system of coalescing
random walks. We will now explain what is meant by this — or rather, we will give a
particularly simple formulation of duality that will be sufficient for our purposes.

For each z,y € Z% with 0 < |z — y|; < R, let (Dﬁx’y))tzo be a Poisson process with
rate (|B1(R)| —1)~! on [0,00), so that D(()x’y) =0 and ng’y) - Dﬁ’y) is equal to 0 or 1
for all £. One pictures Dﬁx’y) — Dt(f’y) = 1 as an arrow pointing from z to y at time . We
denote by P a probability measure under which all these processes are defined and are
independent. For each x € Z¢, we then define (on this same probability space) (Y;*);>0
as the unique Z%valued process which is right-continuous with left limits and satisfies

G G (AR D DR (2 e i) (3.2)
z€B1(R)

One pictures Y;* as it moves along the time axis and follows the arrows that it encounters.
The collection of processes {(Y;*);>0 : € Z9} is what we refer to as a system of coalescing
random walks. This terminology makes sense because, as is clear from the above definition,
each (Y/*);>0 is a continuous-time random walk on Z? with rate 1 which jumps to a
uniformly distributed location in Y;” + (Bi(R) \ {0}) and moreover, these walks move
independently until they meet, after which they coalesce and remain together.

Now, the duality equation for the voter model is, for any A cC Z%, t > 0 and proba-
bility measure v on {0, 1}%,

P, [&(x) =1 for all z € A] = /IP’ {Y :xe A} C{y: &(y) = 1}] dv(§). (3.3)

Note that by inclusion-exclusion the equation (B3] characterizes the distribution of & for
the process started with distribution v. Of particular interest is the case when v is equal

to

Mo 1= (Oz(S{l} + (1 — a)é{o})@)zd

)

the product measure of Bernoulli(a) on Z?, for o € [0,1]. In order to discuss this case,
let us introduce some notation. For A C Z4, we let

N(A) ={Y)":x€ A}, t>0 and Ny (A) = tlggoM(A); (3.4)

the limit exists because N;(A) decreases with ¢. Denoting by E the expectation operator
associated with P, we can then rewrite (B3] as

P [&(x)=1forallz € A|=FE [O/\ft(A)] )

By taking the limit on the right-hand side as ¢ — oo, we can conclude that, under Py,
as t — 00, & converges in distribution to a measure p, on {0, 1}Zd characterized by

U [E(x) =1for all x € A] =FE |:C¥N°°(A)] (3.5)

8



for every finite A C Z? The measures i, are invariant and ergodic with respect to
translations on Z% and satisfy

(28s))
) = h

palé(x) =1]=a,  Corry, (£(x),&(y r(z,y), xyeZt  (36)

thus (L1)) indeed holds by (2.6) and (2.10).

As these measures are obtained as distributional limits of (&), they are also stationary
with respect to the dynamics of the voter model. In fact, in Section V.1 of [Li85] it is
shown that

e if d > 3, then the set of extremal stationary distributions of the voter model is equal
to {pa : @ € [0,1]}. Here, a measure is said to be extremal if it cannot be written
as a nontrivial convex combination of other stationary distributions.

e if d =1 or 2, then there are only two extremal stationary distributions, namely the
point masses on the constant configurations £ = 1 and £ = 0. (If d = 1 or 2, by
recurrence of the random walk we have N (A) = 1 almost surely for any finite and
non-empty A. We can then see from ([B.5]) that p, is a convex combination with
weight « of the point masses on the constant configurations).

Finally, we give a useful construction, jointly on the same probability space, of the
system of coalescing random walks and for each a € [0,1], a random £(®) € {0, 1}Zd
distributed as p,. To this end, we take the probability space in which the aforementioned
measure P and the processes {(Y;*);>o : © € Z%} are defined, and enlarge it so that a
sequence of random variables {U, : n € N}, all independent and uniformly distributed
on [0,1], are also defined (and are independent of the Y;*’s). Next, fix an arbitrary
enumeration 1, s, ... of Z%. For any n > 1, define the random variables

n(n) = min{m : m <n and Y™ =Y, for some ¢ > 0} (3.7)
and then set
) =gy <y nEN, a€0,1]. (3.8)

It is then straightforward to check that £(*) has law i, as defined in (&3], and moreover
it satisfies
€)=y if YT =YY for some t.

Moreover, it follows from this construction that if o < o, then £ (z) < £(@) () for each
x € Z%, therefore p, is stochastically dominated by g, that is, if f : {0, 1}Zd — Ris
increasing (with respect to the partial order on {0, 1}Zd that is induced by the order 0 < 1
on the coordinates), then

[ i< [ 1 dn (3.9)
We will also need the following consequence of the joint construction:

the law of 1 — £ under p, is the same as law of & under p;_q. (3.10)

4 First facts about voter model percolation, d > 3

Throughout this section, we fix d > 3, R > 1 (see BI)) and o« € [0,1]. & denotes
an element of {0, 1}Zd and i, denotes the extremal stationary distribution of the voter
model with density «, as described in Section



We will show that there exist ap > 0 and a sequence (Ly)n>o of form Ly = L - N
(where £ > 6, L > 1, see (£3) such that

fay | B(Ly) <5 B2Ly)?| <272, N>o0. (4.1)

In words: the probability under p,, that an annulus with inner radius Ly and outer
radius 2Ly is crossed by a x-connected path of 1’s in £ is less than or equal to 22" We
will prove [@J]) for d > 3 and R > 1 in Section [} and for d > 5 and R = 1 in Section
Let us now deduce the main results of this paper from (@.I]).

Proof of Theorems [l and[I.2. As we have already discussed in Section Bl the measure
[te is invariant and ergodic under spatial shifts of Z?. Therefore the probability under /i,
of the event

Perc = {{z : £(z) = 1} has an infinite connected component} (4.2)

can only be zero or one for any a. Also, since the event in ([f2]) is increasing, by (B3]
there indeed exists 0 < a, < 1 such that u, (Perc) = 0 for any a < a, and 4 (Perc) =1
for any a > a.. Our aim is to to prove that 0 < a, < 1.

Let us now briefly explain how (Z.]) implies

ap < a. <1—ap.

As soon as we prove these inequalities, the statements of Theorems [[.1] and [[.2] will follow.
First, since a nearest neighbour path is also a *-path, we have

Hag[Pere] < Tim pia, [B(Ly) <5 B2Ly )| B0,
N—oo

from which oy < «, follows.
Now we will prove a. < 1 — ag. Let us define the plane F' C Z% by

F={x=(x1,...,20q) € Z%: 2; = 0 for all i > 3}.

For ¢ € {0, I}Zd, we denote by £ the restriction of ¢ to F. By planar duality (see [K86
Lemma 2.23]) B(Ly) N F' is not connected to infinity by a nearest neighbour path of 1’s
in ¢ if and only if B(Lx) N F is surrounded by a *-connected cycle of 0’s in &. Now if the
latter event occurs, then there exists M > N and an x € (Lyy - Z%) N F with |z| < 2Lp41
such that the annulus B(z,2Lys) \ B(z, L) is crossed by a *-connected path of 0’s in &.
Thus for any N € N we can bound

> «(1— EID,@D
11— [Perc’] < Z Z 11— [B(x,LM) &%) B(x,2LM)C] <

M=N :BELJVI-Zd
|| <2L 41

[e.e]

3@+t 27,

M=N

from which p;_q,[Perc] = 1 follows by letting N — oco. This implies . < 1 — ag. The
proof of Theorems [[.1] and is complete, given (@.J]). O
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4.1 Renormalization scheme for percolation, d > 3

We will borrow the renormalization scheme of [Ra05]. We are going to use multi-scale
renormalization with geometrically growing scales.
Let us fixd > 3. We let £ and L be two integers describing the scales of renormalization:

Ly=L-¢N, N>o0. (4.3)
Using these scales we define the renormalized lattices
Ly=Ly-2%  N>0. (4.4)

We want to consider certain embeddings of binary trees on Z<. First let T{y,) = {1,2}*
for k > 0 (in particular, T(g) = @) and then let

Ty = UiloTih)
be the binary tree of height N. If 0 <k < N and m = (n1,...,mx) € T(y), we let
m1= (M, 1), ma= (.., 2)

be the two children of m in T{yy).
Definition 4.1. 7 : Ty — Z¢ is a proper embedding of T if

1. T(0) =0;

2. for all0 <k < N and m € T,y we have T(m) € Ly _;

3. for all0 <k < N and m € T(,) we have

|T(m1) — T (m)| = Ly_g, |T (ma) — T (m)| = 2LN_.

We denote by Ay the set of proper embeddings of Ty into Z°.

We now collect a few facts from [Ra05] about these embeddings. Although the lemmas
in [Ra05] that correspond to our Lemmas 2] and 4] below are stated for £ = 6, their
statements hold true (and have the same proof) for any integer ¢ > 6.

Lemma 4.2.

[Anl = [0+ 1) = (= 1)%) - (20 + 1) = (20— 1)) o (4.5)

This follows from [Ra05 Lemma 3.2].

Next is the statement that, given a crossing of the Ly-scale annulus B(2Lx)\B(Ly),
we can find a proper embedding 7 € Ay so that all Ly-scale annuli B(7 (m),2Lg) \
B(T(m), Lo) : m € Ty are crossed. Recall the notion of S(z, L) from (..

Lemma 4.3. If v is a %-connected path in Z% with
{(v}nS(Ln-1)#2, {v}NS(2Ln)# 2,
then there exists T € Ay such that
N S(T(m), Lo — 1) # @ and {y} N S(T(m),2Lo) # @  for all m € T(yy.

This is [Ra05, Lemma 3.3] (in fact, the statement given here corresponds to equation (3.7)
in the proof of that lemma).

Finally, given a proper embedding 7 € Ay, the set of images of the leaves {7 (m) :
m € T(yy} is very sparse.

Lemma 4.4. For any T € An and any mo € T(y), we have
Hm € Ty : dist (B(T (mo), 2L), B(T(m),2L)) < sz/z}‘ <okl k>1. (46)

This is a consequence of our assumption ¢ > 6 and [Ra05, Lemma 3.4]. In particular,
(L8] implies that the sets B(7 (m),2L) for m € Ty are disjoint.

11



5 Spread-out model, d > 3

In this section we work with the voter model with range R, thus we will denote the
stationary distribution (see (B.5l)) with density o by pro. The goal of this section is
to prove Theorem More specifically, we will show that ([@J]) holds for any d > 3 if
R > Ry(d) for some large Ry and some ay = agp(d) > 0.

Recall the notion of hg(z,y) from (29]). The key lemma in our proof of Theorem
is as follows.

Lemma 5.1. For any X = {x1,..., 7y} C 7% we have
fRe E(x) =1 for all z € X] < ol H (14 hr(zi,z;) (a2 =1)). (5.1)
1<i<j<|X|
Before we prove Lemma [5.11 let us see how it allows us to conclude.

Proof of [@J)) for d >3 and R > 1. We use the renormalization scheme described in Sec-
tion 41l In this proof we choose ¢ = 6 and L = 1 in [@3]). Given T € Ay, we denote

U {Tm)
meT(n)

Combining Lemmas and in a union bound, we get, for any IV,

LR.a [B(LN) &5 B(QLN)C] <c¥ MaX JiR o [£(z) =1 for all z € A7]. (5.2)

Now we fix some N and T € Ay with the aim of bounding the probability on the right-
hand side of (52). Note that by Lemma B4 we have |X7| = 2. Let us denote X7 =

{1‘1, oo ,1‘2N}.

&
LR l€(z) =1 for all z € X7] <

2N
o2 H (1+ hR(xi,xj)a_z) <o Hexp a2 Z hr(x;,xj) (5.3)
1<i<j<2N i=1 i

Now for any 1 <17 < 2N let us bound

S halasa) = 3 F(R)AC - S S (rmync (6+12) ). 5y
k=1

J#i J#
thus if we choose a = iéil (with C as in (52)) then by limp_e f(R) = 0 (see (ZII))
and (5.4) we can choose R big enough so that for any 1 < i < 2V we have
a2 Z hr(z;,zj) < In(2), (5.5)
J#i
which implies the desired bound (Z.I):

(15:2D G3)
fRa |B(LN) ¢ B(2LN)} 2" 2Nl_[exp e 2ZhR Ti, xj)
J#i
D v (14\2
< C? (ic 1) 92" = 92"
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The rest of this section is devoted to the proof of Lemma 511

Recall the graphical construction of coalescing random walks Y,*, x € 7%t € Ry
defined on the probability space of the Poisson point processes (Dt(w’y))tzo from Section [Bl
Given X cC Z% denote by X; = {Yj* : x € X'}, so that N;(X) = |X;|. If Dlgm’y)—Dlgf’y) =1
for some z € X;_, y € Z% and t € R, then the graphical construction (2] of coalescing
random walks implies

X = (X \{z}) U{y}. (5.6)
Let us introduce another set-valued stochastic process X}, annihilating random walks,

also defined on the probability space of the Poisson point processes (Déx’y))tzo. Starting
also from Aj) := X these particles also perform independent R-spread-out continuous-time
random walks until one of the walkers tries to jump on a site occupied by another walker,
in which case both of them disappear immediately. The formal definition is as follows. If

Dt(w’y) — Dg’y) =1 for some z € X/_, y € Z% and t € R, then

X = (X \{z}) Afy}, (5.7)

where AAB denotes the symmetric difference of the sets A and B. Let us denote by
N{(&X) = |&].

Lemma 5.2. For any X CC Z% a € [0,1], R€ N and t > 0 we have
E [O/Vt(’f)] <E [ans’(X)} . (5.8)

Proof. As soon as we show X/ C X}, the inequality (B.8]) will immediately follow.

Let us assume that Dgx’y) — Dgf’y) =1 for some z € X;_ and that X/_ C AX;_ holds.
One can readily check using (5.6) and (5.1 that we also have X/ C X; by considering the
cases

(@) zeX_ \X_, (bzeX ,y¢xl , (c)reXl ,yeX/

separately. Since Xy = X = X, the inclusion X} C X for all t € R, follows by induction.
O

Let us now give an alternative construction of X] on a different probability space.
Recall the notation X' = {x1,...,zx}. Let X{ 1 < i < |X| denote independent R-
spread-out random walks with X§ = ;. For 1 <i < j < |X|, we denote

r(i,j) = inf{t : X} = X} }. (5.9)

We also define the set-valued stochastic process Z; C [1,...,|X|] and the stopping times
To,T1, T, ... by letting Tp = 0 and Zg;, = [1,...,|X]], and then inductively for £ > 1 by

Tk = lnf{T(Z,j) Tl <j, Z,] eITk:—l }, Tk :T(i*,j*), ZTk :ZTk—l \{Z*,j*}

In words, T}, is the time of the £’th annihilation and Z7, is the set of indices of those
walkers that are still alive after the £’th annihilation. Of course if T = +oo for some
kE > 1 then we stop our inductive definition. We define Z; = Zr, | for any T}, <t < Tj,.

Claim 5.3. The set-valued process X} = {X} : i € I;} has the same law as the annihi-
lating walks described in (5.1]).

The proof of this claim is straightforward and we omit it. From now on we will use
this new definition of annihilating walks. For 1 <i < j < |X| we also define the indicators

ni; = 1[7(i,7) < 400, 7(i,j) = T}, for some k], (5.10)
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thus 7; ; is the indicator that the walkers indexed by ¢ and j annihilate each other before
any other walker annihilates either of them. Let us define

X ||
Asc(X)=>"> " mij (5.11)
i=1 j=i+1

the total number of annihilations that ever occurred. Now we have
Jim N (X) = NL(X) = |X]| = 245 (X), (5.12)
o

since each annihilation event kills two walkers. By (B.1]), Lemma and (B.12]) we only
need to prove

E (mmoo(*)) < JI (+heia) (@ -1)) (5.13)
1<i<j<| X

in order to complete the proof of Lemmal5.1l Let us introduce auxiliary Bernoulli random
variables 7/ ;, 1 <1 < j < |X| such that they are independent and

Bl = 11 = 1Py = 0) 2 hn(asay) B Plr(ig) < +0d.  (5.14)
Similarly to (G.I1]), let us define
X x|
A (X)=>" > iy (5.15)
i=1 j=i+1

Now the right-hand side of (GI3) is equal to E (o 24 (& )), thus in order to prove (B.I3))
we only need to show that for any A > 0 we have

E [e“‘w(’ﬂ <E [eAA;o(X)} . (5.16)

By taking the Taylor expansion of the above exponential functions about A = 0, we see
that we only need to prove

o [(Aoo(;c))ﬂ <E [(A;;o(;c))ﬂ k>0

in order to achieve (5.I6]). By expanding the k’th power of the sums in the definitions of
Ao (X) (see (BI0) and A% (X) (see (B.IH)), we see that we only need to prove

P[ml,jl = = Mg = <P [n;(hjl == 7729‘;“]’;c = 1] (5.17)
for any k > 1 and any 1 < < j; < |X|, 1 <1 < k. First, we may assume that the the list
of pairs {i1,j1},...,{ik, jx} does not contain the same pair more than once, because we

can throw out such duplicates and reduce the value of k without changing the probabilities
on either side of (BIT). Second, we may also assume that the sets {i1,71},. .., {ik, jk}
are disjoint, because if some of these sets have non-empty intersection, then the left-hand
side of (LI7) is equal to zero by the definition of the indicators 7; ; (see (BI0)): a walker

can only be annihilated once. Now if the sets {i1,j1},..., {ik,jr} are disjoint, then
GIo) o L *)
P = =Nigje =1 < Pr(i1,71) < 4+00,...,7(ig, jr) < +00] =
k k
. EID . (x%) X
HP[T(”"%) < +OO] = HP [nil,jl = 1] =P [77:17]'1 == Mg = 1] ’
=1 =1

where (x) holds because the walkers X}, 1 < i < |X| are independent and the sets
{ir,g1}ts - {ik, Ji} are disjoint, and (+*) holds because 7; ;, 1 <1i < j < [X] are indepen-
dent. The proof of (BI7) and Lemma [5.1]is complete.
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6 Nearest-neighbour model, d > 5

The goal of this section is to prove Theorem [Tl More specifically, we will show that (1)
holds for any d > 5 and R = 1 and some oy = a(d) > 0. Note that the same proof would
work for any R > 1; the only reason we stick to the classical nearest-neighbour case is
to ease notation. Also note that a slight generalization of the method presented in this
section would yield a proof of Theorem [[.1] as well as Theorem [[.2], however we chose to
also present in Section [ a relatively short argument which only proves Theorem

We use the graphical construction of £(®) distributed as p, (see ([E8)), however we will
often drop the dependence on « from our notation, especially if a particular calculation
works for any a € (0,1).

We will use the renormalization scheme of Section [£l In order to specify the value
of ¢ in ([A3]) we fix the exponents

€
= S 1
£ =00 y (6.1)
The following choice of ¢ in ({3]) will be suitable for our purposes:

¢ =39, (6.2)

The choice of a large enough L in ([£3)) will be specified later in Section

Choosing ¢ as in (6.2]) we have

|AN] @g 2" for some C = C(d). (6.3)

Combining (63 and Lemma 3] in a union bound, we get, for any N,

P[B(Ly) <5 B(2Ly)°] < C*" max P [mmeT(N){B(T(m), L) <% B(T(m),2L)}

TeAN
(6.4)
We now fix N and a proper embedding 7 € Ay with the aim of bounding the proba-
bility on the right-hand side in ([€.4]) (see (G.I4]) below). We recall the definition of £ from

(610 and let

T=L"° (6.5)
and, for x,y € Z¢, we define the events
1
— xr -
E, = {Orélg%lii x| > 4L}, (6.6)
Epy=E;NE;N{Y #Y/, 0<t<T}, (6.7)
Foy = Eey N{€(x) = &(y) =1} (6.8)

Remark 6.1. We defined T < L? because we want P[E,] < 1, see (G16) and (6.40).

Claim 6.2. For any z € LZ% =4 Lo, the following inclusion holds:

*€ c
{B(z,L) <= B(z,2L)°} C U E|u U Fuy (6.9)
r€B(z,2L) z,y€B(z,2L)
lz—y|=1

Proof. Assume that the event on the left-hand side occurs. Then there exists a *-connected
path (z1,,...,2;) with |z1| = L, |zx| = 2L and &(z;) = 1 for each i. For one such path,
define

i* =max{i < k:Y =Y for some t < T}.

If i* = k, then E,, U E,, occurs, since |21 — 2| > L. If i* < k, then the walks (Y;"") and

(Y, *1) do not meet before time T, so either E..UE, or I, occurs. [

¥ 41 ik 41
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With (63) in mind, given 7 € Ay we choose two sets X', ) C Z.
Definition 6.3. The pair (X,Y), X,Y C Unery, B(T(m),2L) is called admissible if
(i) for any m € Ty, (|1B(T(m),2L) N X[, |B(T(m),2L) N Y|) is either (2,0) or (0,1);
(ii) if B(T(m),2L) N X = {x,y}, then |x —y| = 1.
The set of all admissible pairs (X,)) associated to T is denoted Py.
Lemma 6.4. Given T € Ay,

1. For any (X,Y) € Pr we have

1
S+ V] = 2N, (6.10)

2. There exists C = C(d) such that the number of admissible pairs can be bounded by
Pr| < (CLY)?". (6.11)

3. We have

M (B(T(m),L) <% B(T(m).20) ¢ | N Fe: |0 N E
meT () (X Y)ePr \ {z,z}ex yey
|lx—z|=1

(6.12)

4. For every x € X, we have

X N Bz, kL/2)| < 2%, k>1. (6.13)

Proof. Given an admissible pair (X,)) associated to T, define
Ay = {m € Tiny « (B(T(m), 2L) 1 X1, [B(T(m), 2L) N Y)) = (2,0},
so that, by Definition (@, we have
T \Aqey) = {m € Towy < (1B(T(m), 2L) 1 X1, |B(T(m), 2L) 1 V) = (0, 1))
and thus,
2 = [Tiwy| = [ Agey| + [T\ A = 511 + 19,

Additionally, by Definition [6.3] the pair (X,)) is determined when we choose Ay y) and
then, for each m € A(y y), we choose two *-connected vertices in B(7 (m),2L) and for
each m € T(n)\A(x,y), we choose one vertex in B(7 (m),2L). Thus (G.II)) indeed holds:

A
|Pr| < Z (’B(QL)’ . 3d>‘ | . ]B(2L)!2N*‘A| < (CLd)QN.

The inclusion ([6.12) is a consequence of (6.9]).
The bound (6I3)) follows from Lemma 4] and the fact that for each m € T(y) we

have |X N B(T (m),2L)| < 2 by Definition 6.3 ().
O
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Putting together (64)), (GI1) and (EI2)), we obtain

P[B(Ly) <% B(2Ly)°]

2N
g(cﬁ) max Pl () F.fn|{E (6.14)
(X, V)EPT ﬁz}fé‘f yey
r—z|=

for some constant C' = C'(d).
The main ingredient in the proof of (4] is the following proposition.

Proposition 6.5. For every d > 5, there exist Ly > 2 and C = C(d) < +oc such that
Jor any L > Ly, any a < L2444 gnd any N > 1 we have

2N
max P N F.|n[NE §<CL4_2d+1/2> . (6.15)
(X V)EPr {z,z}eX yeY

|z—z|=1

Together with (6.I4]) and the assumption d > 5, this proposition immediately yields the
desired result ([{I). We will explain why our method fails to prove ([@I]) if d = 3,4 and
R =1 in Remark [ZT]

The rest of this section is devoted to the proof of Proposition

6.1 Reduction to delayed coalescing walks using the graphical construc-
tion

From now on, we fix not only 7 € Ayn (see Definition 1)), but also (X,Y) € Pr (see
Definition [6.3]). Let us define

8= B(L,d) & p[E,] = PE). (6.16)
Lemma 6.6.
P ﬂ F..|lnN ﬂ E, < 5‘)}' -E |:04N°°(X) . ]I{NT(X)=\X\} (6.17)
{z,2}eX yey

|lx—z|=1

Remark 6.7. Recall the definition of Noo(-) in ([34). The event in the indicator on the
right-hand side is simply the event that the walks started from the vertices of X do not
coalesce with each other before time T

Proof. We will use the joint graphical construction of the system of coalescing walks and
the configuration ¢ = £(® described by equation ([38). Since our set X is fixed, we can
and will assume that, in the enumeration of Z? that was needed for ([B1), the vertices in
X come before all other vertices of Z?. We can thus write

X:{ml,xg,...,x‘x‘}. (618)

We will now define some sigma-algebras involving the Poisson processes (Dlgm’y)) that
were used in the graphical construction of the coalescing random walks (Y;*) in (3.2)) and
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the uniform random variables (i4,) that were used in [38]). We let

Gy=0 (D™ i zmw, |o—y| SL/A, t<T),  ye,

DY sy w, dist({2}, X) < L/4, t < T}

Gx =0
LJ{Dt(uv'U)_D,gz"lvv):’LL’\/’U7 t>T}U{Un1SnS‘X’}

Recalling ([6.0)-([G.8) we note that

(| Fe-|€G6x and  E,€q, foral ye.

r,zeX
|lz—z|=1

Using (£0), we see that the sets

(€2 |z —y| <L/} x[0,T], yeY

are all disjoint, and also disjoint from

<{z e 77 : dist({z}, X) < L/4} % [O,T]) U (Zd X (T,oo)) .

This implies that the sigma-algebras Gy and G, for y € Y are all independent. Con-
sequently,

P ﬂ Fx’z n ﬂ Ey =P ﬂ Fa:,z ’ H P [Ey] @ /BD)‘]P) ﬂ Fx,z

r,zeX yey r,zeX yey r,zeX
|z—z|=1 |lz—z|=1 |lz—z|=1

We now define My = {n(zx) : 1 < k < |X|}, where n is defined in (37). For every
non-empty A C {1,...,|X|} we have

P{Mx=A}" (] Fus BAED JALp | {My = A} N () Ee:|. (6.19)

r,ze€X T,z€EX:
‘21372|=1 ‘x—z|:1

Note that, by B4), (B1) and (6.I8), we have |[My| = N (X). Therefore

| X
Pl () Foel B30 P [{IMal=m}n () Eu-
{z,z}eXx k=1 x,2€X":
|lz—z|=1 |x—z|=1 |
M)7M)7(m [
=FE |« ( )]l ﬂ Ex,z < E_Oz ( )]I{NT(X)=|X|}]
r,z€X:
|lz—z|=1
The proof of Lemma is complete. O
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6.2 Reduction to independent random walks

We now turn to the bound on the expectation on the right-hand side of (6.17). We will
need to take a close look at the coalescing walks {(Y;");>o : « € X'}. For this, it will
no longer be convenient to work with the graphical construction of the coalescing walks
using Poisson processes (Dlgm’y)) that we described in Section [3 Rather, we will switch to
a new probability space, in which we will give a different representation of the system of
coalescing walks.

The following construction will depend on the set X which has been fixed at the
beginning of Section and also on the enumeration of X that was fixed in (GIS).
Let P denote a probability measure under which one defines a collection of processes
{(X})t=0 : x € X'} satisfying:

e for each x € X, (XJ)i>0 is a continuous-time, nearest neighbor random walk on Z¢
with jump rate 1 and X§ = z;

e these walks are all independent.

(We emphasize that this is not a system of coalescing walks). The expectation operator
associated to P is denoted by E. We then define the processes:

o {(W¥)>0 : © € X}. They are defined by induction. Put W;"* = X;* for all ¢.
Assume W*1 ..., W* are defined and let

o =inf{t: X" = W/* for some k < n}.

On {0 = oo}, let W, = X" for all t. On {0 < oo}, let K be the smallest
index such that X;"*' = WZK. Put

W X[ if t < oy
t Wi ift > o.
o {(Z])i>0: x € X}. These are defined exactly as above, with the only difference that
in the induction step, o is defined by
o=inf{t >T: X/ = Z* for some k < n}.

Claim 6.8. (i) {(W)i>0 : @ € X'} is a system of coalescing walks started from X; in
particular, its law under P is the same as that of {(Y{*)i>0 : © € X'} under P.

(1) {(Z%)i=0 : * € X} is a system of random walks that move independently (with no
coalescence) up to time T and after time T, behave as a system of coalescing walks.

The proof of this claim is straightforward and we omit it.
Similarly to (B4 we also define

NP =Wz e XY, A = lim A
N =zt ze X}, NZ=lim A7

‘We now have

Noo(X _ N
E [O‘ ). ]I{NT(X):‘X‘}} =L [0‘ ’ ]I{th;éXf for all z,y€X, z#y and th}}

-y [O/Vozo <E [aNoZo] . (6.20)
At this point one might be tempted to apply Lemmal5.2] i.e., to switch from coalescing

to annihilating walks. In Remark we explain why the method of Section [fl cannot be
used to prove Theorem [Tl

’ ]l{X#Xty for all z,yc X, £y and th}]
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6.3 A stochastic domination result

In this subsection we state the ingredients of the proof of Proposition Given these
ingredients, we will prove Proposition in Section In Sections [G.3] and we
prove the ingredient results.

Recall the notion of the enumeration X' = {x1,z2,..., 7y} from ([GIF). Let us define

X

Up=1{Fk<n, t>T : X{"=X{*}, 1<n<|X|, U= U, (6.21)
n=1

In words: U, is the indicator of the event that the n’th walker hits any of the previous
walkers after T'. Recalling the construction of Section we have

|X]
NZ=1X|=> 13k <n, t>T : Z{" =Z*} > |X| - U
n=1
and we can thus bound .
E {(XNOO} <o . E [OFU] (6.22)

Let us now describe the main ideas of this subsection. The indicator variables U,
1 < n < |X| are not independent; however, in Proposition [6.13 we will argue that their sum
can be dominated by a sum of independent variables. Let us explain now the heuristics
for this domination. Suppose we reveal the paths (X;");>0,1 < n < |X]| one by one,
starting with (X} );>0. We think of each path n as a trial: a success if it avoids all the
previously revealed paths after time T (that is, if U,, = 0), and a failure otherwise. At the
time of revealing path n, it should have a high probability of being a success (since the set
{X7 : z € X} is very sparse), unless some path of index k& < n behaved in an atypical
manner that makes it exceptionally likely that (X7 );>1 meets (X;*)i>7. In ([627) below
we will introduce the variable Vj,, as the indicator of this event that path k endangers
trial n. We then rely on two fundamental observations. First (see Lemma [6.11]): since the
random set { X7 : x € X'} is very sparse (as suggested by ([6.13])), it is very unlikely that
a path endangers a trial, so that the random variables Vi, = " _, Vi, which represent
the number of trials endangered by each path k, are equal to zero with high probability.
Second (see Lemma [6.12)): if trial n is not endangered by any path of index k < n, then
it is very likely to be successful.

For any z,y € Z% let us define the random variable
MEZYT =PEs>T : XY =X"| X% :0<u< o0 (6.23)

(the reason for the oo symbol in M{fc;y’T will become clear in Section [6.7]).
Recall the definition of ¢ = £(d) and 6 = 6(d) from (G.1]).

Proposition 6.9. There exists To = To(d) < +00 and Dy = Dy(d) < +oo such that

6

p[Mgco,va > Tl—%+e] <e T T,y € ze, T >Ty, (6.24)
PIMET > g~y 49 < B0’ gy ezl ooyl > Dy T20. (625)

Remark 6.10. By (Z0]) we have E [Mfo’y’T] = T2\ |z —y|?~?, thus ©24) are [G235)

are bounds on the probability that the random variable MEYT deviates too much from its
expectation.
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The proof of Proposition is postponed to Section
We now fix Ty and Dy as in Proposition Given these choices, we may then assume
that the renormalization constant L satisfies

€3

T =" L*°>T,, L > Dy. (6.26)

We define for 1 < k < n < |X| the random variables
1 {Mfé’x”’T > TP%“} , if Jap — 2| =1,

Vien = (6.27)
1 {Mfé“x”T > |z, — xk\Q*‘”e} , otherwise.

In words: Vj,, is the indicator of the event that (X;*);>0 endangers (X;™);>0. We also
define

||
Vi=Vigtts - Viga)) s Ve= > Vi (6.28)
n=k+1

Now by ([€23) and ([©27), for any 1 < k <n < |X|

Vin is measurable with respect to  o(X;* : ¢t > 0), (6.29)
therefore

Vi,....Vy are independent, (6.30)
Vi,..., Vx| are independent. (6.31)

Now by ([6.28)) for any 1 < n < |X| the random variable V}, is the number of trajectories
that the trajectory (X;") endangers. We will “throw away” those trajectories that are
endangered by another trajectory, and it is going to be convenient to also throw away
(X;™) itself if it endangers any other trajectory. Thus the number of trajectories that we
will throw away because of the behaviour of (X;™) is equal to V;, + 1{V;, > 0}.

Lemma 6.11. Ife T° + S 2k e~ GD’ <1 then for any n € {1,...,|X|} the ran-
dom variable V;, + 1{V,, > 0} is stochastically dominated by a random variable V" with
probability mass function pyy supported on the set of integers {0,2,3,5,...,2F +1,...}
and given by

_76 _(L1pkT\S
pra(2) = pup@ 1) =28 G0 k>0 pr(0)=1-) pis(k). (6.32)
k>0

In particular,
PV, >0/ <P[Vg>0=eT +22k e~ (L) (6.33)
The proof of Lemma is postponed until Section

Recall the definition of U,, from (6.2I]). In words, the next lemma states that if a path
is not endangered by any of the previous paths, then it is very likely to avoid all of them.

Lemma 6.12. For anyn € {1,...,|X|},
PlUy=1|X™:1<k<mn, t>0] {Zv,m_o}

< Tt 4 Z o (Lon o (6.34)
< 5 . .
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The proof of Lemma [6.12] is postponed until Section
In order to state the following proposition, and for the sake of clarity, we recapitulate
some relevant definitions:

o U, (for 1 <n < |X|) and U in (6.21));
o Vip (for 1 <k<n<|X|),V, and V, (for 1 <n < |X]|) in [6.27) and (6.23);
e V; in Lemma BIT]

We add to this list one more definition; let

TI-54e 4 30 ok (Lekp)P
PVy =]

p:=p(L,d) = (6.35)

Proposition 6.13. Let U* ~ Bin(|X|,p) and let V* be independent from U*, where V*
is the sum of |X| i.i.d. copies of V. Then

U is stochastically dominated by U* + V™. (6.36)

Remark 6.14. If the n’th path is not endangered by previous paths then the parameter
of the Bernoulli variable U, is bounded by the right-hand side of ([6.34). The indicators
Un, 1 < n < |X| are not independent, but we can dominate their correlations by slightly
increasing the parameters of these indicators and by adding V*.

We postpone the proof of Proposition [6.13] until Section

6.4 Proof of Proposition
By ([B.8]) the left-hand side of (6.I5]) decreases with «, so it is enough to prove (6.15]) for

a=L*, (6.37)

Remark 6.15. Let us comment about the choice of a. For the sake of this heuristic
argument let us assume that Y = () in (639) below, so that |X| = 2 -2V, see ([GI0).

N
Comparing the combinatorial complexity term (C’Ld)2 of (@14 with the terms
N
ol plXlp/a _ <a262p/a>2

in ([©43) below, we see that if we want P[B(Ly) &8 B(2LN)¢] < 1 then it is a good idea
to choose o so that
2Lt <1, pla=0(). (6.38)

Now p is not much bigger than L*~¢ (see (64T) below), so if d > 5, then (637) is a good
choice if we want « to satisfy the bounds (6.35]).

Let us fix T € Ay (see Definition 1)) and (X,)) € Pr (see Definition [63]). We have

P N E.|n[NE < ﬁly\E[aNi} <
{z,z}eX yeY
|lx—z|=1
N\ 1\
gVl o* . E (—) -E <—> ] (6.39)
[0 Y

22



Now we bound the terms on the right-hand side of (6.39).

23, 63)
g EO.EID [max v0| > lL] < 2dexp (—%Lln (1 - gLW)) . (6.40)

0<t<T 4

Recall from Proposition that U* ~ Bin(|X|,p), where p = p(L,d) was defined in
(635). For a random variable Z ~ Bin(m,r) and 6 > 0, we have E[#?] < ™, thus

E <1>U*] < el¥lp/e (6.41)

(0%

Recall from Proposition 613l that V* is the sum of |X'| independent copies of V(.

1\'0 GE32) T 1\ k —(Lekpys @R),E3D)
E <E> ] = Py (0) + —3 +Z<E> 2ke=(GE7L) =
k=1
20-2 [ | k 9 YN
pyy(0) + L¥7% e + Y exp| (2" +1)(d 4)ln(L)+kln(2) 2(S(K)L
k=1

—qYr,a), (6.42)

where in (x) the parameter ¢ is indeed only a function of L and d, because of the definition

of ¢ and ¢ in (GJ]) and ¢ in ([62]). We can thus bound

P (N Fe:|n|[)E m’mg ’mﬁm.am.emp/a.qud:
{z,z}eX yey
|lx—z|=1

exp{|y|lnﬁ+ %|X|(2lnq+2lna+2p/a)}. (6.43)

Recall our definition of ¢ from (6.2)). We will choose L big enough so that it satisfies
multiple criteria, as we now discuss. By ([6.26]) we need

1

L> L(l) = 7702__6 V Dy.

Having already fixed €, § and ¢, we assume that L satisfies
_[(2—¢e) k. —(=0FL)® -
L> Ly, so that exp< L= ) +k§12 exp( (36°L) > <3 (6.44)

so that the condition of Lemma [6.11]is satisfied for L. We will also assume

koK

(
L > L), sothat q(L,d) < 2. (6.45)

The inequality (+*) can be achieved because py+(0) <1 (see (6.32)) and by our choice of
¢ in ([62) we have (¢°)F > 3% thus the sum of the other terms in the definition (G42) of

q can be made arbitrarily small by making L large. Next we observe that

p(L,d) < 4r2+5 ED 4 5 > L. (6.46)
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To show that this inequality indeed holds, we estimate

p = p(L, d) LD LE0-5+9) 4 570 | oF (Lekp)*
’ PlVg =0]
—d+1L _ o 2—d+
€D L2 4 [2te 5T oF (304 62630 610
B PlVy =0] -

9 <L27d+i + L2fd+€> (E]) 4L27d+i. (647)
We can now bound the expression in the exponential in the right-hand side of ([6.43)):

X (629, (60, X (3D, (G200
\yyln(5)+%(21nq+§+2lna) < ]y\ln(ﬁ)+‘2—’(21n2+4+21na) <

~ (%)
|V (ln(Qd) - éLln <1 + gLHE>> + |2£| (C + (4 —2d+ %) lnL> <

(\yy + %) <5+ (4—2d+%> lnL> EI0 v <5+ <4—2d+ %) 1nL>, (6.48)

where () holds for L > L. Plugging (6.48) back in (€.43]), we obtain that the statement
of Proposition .5 holds with £ as in (62) and Lg) := Ly V --- V Ly.

6.5 Proof of Lemmas [6.11] and [6.12]

We now prove the two lemmas of Section bounding the probability that random
walk paths endanger (Lemma [6.11]) and intersect (Lemma [6.12]) each other. These proofs
simply put together results that have already been established. For Lemma 1Tl we
combine Proposition — which bounds the probability that a path endangers another
path that starts at a given distance from it — with (€I3]) — which bounds the number of
points of X that are within a given distance from a fixed point x € X. Lemmal6.12]is even
simpler and follows from a combination of (G.I3]) with the definition of “endangering” in

©27).
Proof of Lemma 611 Fix n € {1,...,|X|}. We take a bijection
0:{0,1,...,|X] —n} = {n,n+1,...,|X]}
with the property that
0= [zg0) — zn| < |zo) — nl <+ < |To( x| —n) — Tnl-

We have

GI3)
i > n:|w; — x| <FLJ2Y| < |X N Bz, £8L/2)| < 28, E>1,

so that
’we(,‘) — Tp| > EkL/Q for all i > 2F k> 1.

By our definition of £ (see (6.1)),[6-2)) and L (see (6.26) we have £¥L/2 > Dy, for any
k > 1, moreover T' > Tp (see ([6.26])), therefore we can use Proposition to bound the
probability of the event in the indicator V,, g;) (see (G21))) that trajectory n endangers
trajectory 0(i):

e T’ if i = 1;

6.49
(L2’ i ok > 1, (6.49)

P [Vagw =1] < {
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Now, if ¢ > 2, we have

3 @Z% > B
PlVuz i < PV 22 < 37 Plvep =1 < Y, 20 (")
j>2loe2 4] k=|log, 1|

and similarly,

PV, >1<e ™+ Zz’f ~(eer/2)°
We then obtain

PV, +1{V, >0} > 1] = P[V,, + 1{V,, >0} > 2] < e T +ng —(¢L/2)°

and, for i > 2,

PV + 1{Vy >0} > i < PV >i—1]< S 2k (#12),
k= {log(i-1)]

The statement of the lemma now follows from comparing these inequalities with the
definition of the law of V{ in (6.32)). O

Proof of Lemmal6.13. We have
PlU,=1X;*:1<k<n,t>0

m"l
ZP [Bs>T : X% = X2 | X :1<k<n,t>0
m=

n! n—1
— PEs>T : X = X | XPm 1 ¢ > () Cc=) Z MEmn T
m=1 1

so that
PlUy=1|X*:1<k<mn, t>0 {kan_0}<ZMmm,mn,T 1{Vyn =0}.

Now, by (B27),

1-94¢ : _ 1.
MEmenT (Y =0} < e i fom =l =1
o) m,n — >
| — xn|2_d+5 otherwise.

The proof of ([6:34]) can now be completed by applying Definition 3] and (6I3]) as we
did in the proof of Lemma [6.11} we omit the details.
]

6.6 Proof of Proposition [6.13

In this section we will prove our stochastic domination result using a coupling argument.
The key idea lies in the definition of some auxiliary random variables U}, 1 < n < |X], so
let us start by explaining this informally (the precise definition is given in (6.64])). Define
the events

n—1
An:{ZVkvn:O, Vn:O}, 1<n<|X| (6.50)
k=1
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In words: A, is the event that the n’th random walk path is not endangered by previous
paths and does not endanger upcoming paths. We will specify the key properties of
U, 1 <n <|X| using the events A, in ([G.5]]) and ([6.52]) below. Suppose we fix n and we
reveal all the paths {X;" : i < n, ¢ > 0}, and moreover we reveal the vector V., (defined
in ([6.28])). Given all this information, we are able to determine whether or not A,, has
occurred. Now,

(a) assume A, has occurred. At this point, we have full knowledge of all the paths
with index smaller than n, and also some partial knowledge of the n’th path: we
know V. in fact we know that A, occurred, which implies V,, = ZLA;‘” 41 Vo =0.
In Lemma 617, we argue that the conditional probability of {U, = 1} given all
this information is at most p (defined in (€353))), a number that is not much larger
than the bound we had given in (6.34]) (which did not include the conditioning on

{V,, = 0}). We are thus able to define U} so that U,, < U} and U;} ~ Bernoulli(p).

(b) if A, has not occurred, we simply prescribe (using extra, auxiliary randomness) that
Uy is Bernoulli(p).

The sum Z 1 U, - 1,4, is then domlnated by Z 1 Uy 14, < 21‘;‘;‘1 U,, and the sum
Z‘X‘l Uy, -1 ¢ is dominated by Z (Vn—|—]l{Vn > 0}) (see ([@53]) below), which in turn is

dominated by Zlnxll V,r, a sum of i.i.d. random variables distributed as V;;* from Lemma

6.1l Finally, the desired independence properties of our construction follow from the fact
that the distribution of U,; is the same regardless of the conditioning; this is formalized
in Lemma [6.18§]

Proof of Proposition[6.13. In a series of lemmas we will construct, by extending the prob-
ability space of the random walks (X;"),1 < n < |X|, random variables Uf,..., Ul
satisfying

Up-14, < U;; o 7 (6.51)
U, ~ Ber(p) and is independent of ((Uy)i1<k<n—1, (Vi )1<k<|x|) - (6.52)

Here we show how this construction implies ([636]). We let U* = Zln)ill Uy. We have

|X| |x) | X n—1
ZU (EEID Z Uy +14) @ U*—FZ (1{vn>0} +ka,n)

n=1 k=1
|X| x| |x| ¥
=U" —i—Z]l{V >0}+Z Z Vien = U*—FZ Vk+]l{Vk>0}) (6.53)
k=1n=k+1 k=1

Now (6.52) implies that U* ~ Bin(|X|,p) and is independent of Vi,...,V|y|, which are
also independent by (G.31]). Putting this together with Lemma we obtain that

|X|
U*+ Z(]I{Vn>0} + V,,) is stochastically dominated by U* + V™,

n=1

where V* is a sum of | X'| independent copies of V(. This completes the proof of Proposition

given (6.51)) and (6.52)). O

The rest of this subsection is devoted to the construction of random variables

Uf,..., Ul satisfying (651]) and ([G52]). We start recalling a few standard facts about

conditional expectations.
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Lemma 6.16. Let (2, F,P) be a probability space.

1. [Wi91, Section 9.7, Property (k)] If X is an F-measurable and bounded random
variable (r.v.), G,G' C F are sigma-algebras and G' is independent of o(G U o(X)),
then

E[X|G,G'| =E[X|G]. (6.54)

2. [KI05, Theorem 2.24] Let H C F be a sigma-algebra, Z be an F-measurable r.v.
independent of H, Y be an H-measurable r.v., and f : R — R be Borel-measurable
and bounded. If we define g(y) := E[f(y, Z)] for y € R then

E[f(Y,2) | H] = g(Y). (6.55)

We now extend the probability space of the walks X}, ¢t > 0,2 € X with an independent
collection of auxiliary random variables

e, 1 <k <|X|, i.i.d. and unifomly distributed on |0, 1]. (6.56)
For 1 < n < |X|, we introduce the sigma-field
on=0(((x:1<k<n), (Vi:1<k<|X]), (X/*:t>0,1<k<n))
B (Go:1<k<n), (Vi:n<k<|X]), (X*:t>0,1<k<n)). (6.57)
Recalling ([6.2I)) we also define the random variable

(Ce)r<k<n—1s (Vi)n<k<|x)s

=PlU,=1]|0,_1| =P
b Un =100l X t>01<k<n-—1

U, =1 (6.58)

Lemma 6.17. The number p defined in (6.33), the event A,, 1 < n < |X| defined in
@350) and the random wvariable p,, defined in (6.58) satisfy

Pn - 1a, <p. (6.59)

Proof. By ([6.29), [6.54) and the fact that (X;*),1 < k < |X| are independent random
walks, we have
pn=PlU,=1|V,, X t>0, k<n-1].

Recall from (628) that V,, is the indicator of the event that the path (X;™) does not
endanger any upcoming paths. We now claim that

PlUy=1,V,=0|X"™t>0, k<n-—1]

n L{Vh = = T
Pa- 1{Vo =0} PV, =0|X*t>0, k<n—1]

1{V, =0}.  (6.60)

Before we prove this, let us see how it allows us to conclude. Noting that

E.E)

PVa=0|X*t>0, k<n-—1] Vo = 0], (6.61)

we have

n—1
pn']lAn = pn']l{vn :0}]1{ka,n :0}

k=1
@), @sD P[Un=1|Xt>0, k<n—1] -ﬂ{ZZ;in,FO}
<

PV = 4] 1{V, = 0}.
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By applying Lemma [6.12] to the numerator and Lemma [6.11] to the denominator, we
conclude that the right-hand side is smaller than p, thus (.59 holds.

It remains to prove (6.60). To this end, we abbreviate
V=0ol,), G=0o(X;*:t>0,1<k<n-1).
We must then prove that
Ly, =0y - P[Va = 0|6] - P[Up = 11G, V] = 1y, —oy - P[Un =1, Vi, = 0[G];
since V,, is V-measurable and P[V,, = 0|G] is G-measurable, this is the same as
E[Ly,—1, vo—oy - PV =01G] | G, V] =1y, 0y - P[Up =1, Vi, = 0/G). (6.62)

We now check that the right-hand side of (6.62]) satisfies the definition of the left-hand
side. First, note that 1y, —oy - P[U, = 1, V;, = 0|F] is measurable with respect to o(G, V).
Second, for any event C' € o(G,V), we must check that

E[lc-1y,=1, vi=0) - P[Va = 0|G]] = E[lc - Liy,—oy - P[Un =1, V;, = 0|G]].  (6.63)

Now V is an atomic sigma-algebra (since it is generated by finitely many events, see (G.28]))
and {V,, = 0} is an atom of V, therefore the event C' N {V,, = 0} is equal to G N{V,, = 0}
for some G € G. Using this, (6.63]) is equivalent to

E[le L,=1,v,=0p - PVa = 019]] = E[L{v, =0y - Ellc - Ly, =1, v,=0}|9]]-
By taking E[-|G] inside the expectation, we see that both sides are equal to
E[E[le 1,=1,v,=0}|9] - P[V; = 0|G]] .
The proof of Lemma is complete. O

We are now ready to define

U =1y, - (U +(1=Up)- {gn < z }) + 14 - 1{C, < p)- (6.64)

— Pn
Lemma 6.18. U} satisfies ([6.5]1) and (6.52]).

Proof. That (G.5])) is satisfied is obvious, so we turn to (6.52)).
Recalling the definitions of U,, from (6.21)), V, from (628), A, from (G350), ¢; from

(6586), 0, from ([@57) and p, from ([G58) we note that

A, Uy, ¢, and p, are all o,,-measurable, 1 <n < |X|.

Consequently, U7, ..., U, _; are all ,,_j-measurable. Since (V),<r<|x| are also oy, _1-

measurable, we see that (6.52)) will follow once we show that

E[U} |0n1] = p. (6.65)

O'n—1:|

+ P [A7 0 {G < p} | o]

We start with

€50

E[U; ’ O'n—l] E[Un . ]lAn ’ Un—l] + F [(1 -1y

n {<n<P Pn}

—1l-pn

(*:’nAn-E[Un|an,1]+]1An-E[(1—Un)-]1

€35)

{Cn Slf 52 O-nfl} + ]lA% : P[Cn <p | O-nfl]

_1 Pn

Un—l] + ]lAfl P
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where in (%) we used that A,, € o,—1. The proof of (663 will be complete once we show

14, E [(1 —~U,) - Ly <pzpa) O'nfl} =14, (p—pn) (6.66)
To this end, we first calculate
14 - E [(1 —Un) Ly cimemy| onr, (ngn)tzo} (6.67)
— 1l=pn

=14, (1=Un) B |1, comm

—1l—pn
(%)

=14, -1-0Up,)

On—1, (th”)tzo]
P~ Pn

1- pn7
where (xx) follows from (G59) and (G.55]), which can be applied because p, is op—1-
measurable and ¢, is independent of o (0,1, (X;™)i>0)-

To conclude the proof of (6.66]), note that taking E[ - |o,,—1] on ([6.67)) (and again using
the fact that A, € o,—1) gives the left-hand side of (6.60), whereas taking E| - |oy,_1]

on ([6.68)) (and using (6.58])) gives the right-hand side of (6.66]). The proof of (6.65]) and
Lemma is complete. O

(6.68)

6.7 Proof of Proposition

The goal of this section is to prove Proposition Recall the definition of M%Y7 from
(623). We generalize this definition by setting, for any t € [T, c0),

MPYT = PRu>T © XY =X"|FF, Fr=o(X*:0<u<t). (6.69)

This defines a martingale indexed by ¢ € [T,o0]. In order to simplify notation, we will
omit the superscripts that indicate dependence on z, y and T.

Let us now describe the strategy of proof of Proposition As suggested in Remark
B.I0, we have My = E[My,] < T2 A |z — y|>~¢, so the event {M,, > Tl_g+5} (and
{My > |z —y|?>~%*¢} for the case of |z — y| large) can only occur if the terminal value of
the martingale deviates too much from its initial value. This is where Theorem comes
into play. In order to apply this theorem, we will obtain estimates on the size of the
jumps of (M;) and on its predictable quadratic variation (M)..; these estimates are given
in (671 and ([6.72)). We derive these estimates by comparing M; with Mt(e), which arises
from M; by artificially forcing the walk (X7 )s>0 to jump at time ¢ in the direction of the
unit vector e ~ 0, see Definition [6.201 Specifically, in Lemma [6:23] we show that the jumps
of M can be bounded in terms of |M; — Mt(e)\ and the predictable quadratic variation
(M)~ can be expressed as an integral of (M — Mt(e))2. The difference |M; — Mt(e)\ is
bounded in Lemma using the random walk facts of Section

Recall that (M) is cadlag. Denote by

AMry = sup |[My — M;_|
>T

the maximal jump size of M; after time T'. Recall the notion of (M); from Definition

Lemma 6.19. There exist dimension-dependent constants Cy, C1,Co such that the fol-
lowing bounds almost surely hold:

My < CoT' 2 (6.70)
AMyp < CyT27% (6.71)
(M) oo — (M) < CyT* 4 (6.72)
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Before we prove Lemma [6.19] we use it to prove Proposition

Proof of Proposition [6.9. We first prove (6.24)):

—

€2 *)
P [Moo > Tl_g“] < P [Moo — My >T' a2t - COTl—%] <

1 1_i+ (M7M7m
P |\Mo — My > ST 2% <

1 %Tkgﬁ e %TkgﬁClT;g
exp | —=2———In |1+ =
b B ClT%’% CQTz_d

1,1 Cy 1 (*)
o +e i +e < _ e
exp( 401T2 ln<1—|—202T 2 >> < exp(=T°), (6.73)

where the inequalities marked by (x) hold if T is large enough. We have proved that ([6.24])
holds with § = .
We now turn to ([6.25). Given our z,y € Z¢, we bound

G5 ~ 1
P[Moo > |z =y~ < P [P[Hu >T @ X=Xy | Fe] > 5le - y!“”] +

~ 1
P [P[Hu ST XY =X | Fe] > 5l — y\z—d+f] . (6.74)

where 7 is defined by

~ 1
T = C|x _ y|27d72is/2’ C = 2d/2—1—5/4,

S 6.75
so that 1]z —y[2d+e = Fl-die/a (6.75)

Assuming that |z — y| is large enough, we can bound the first term on the right-hand side

of ([6.74]) analogously to (6.73)):

~ 1 (ot ~o\ G .
P[P[auZT : X3=X3|f§o]>5|x—y|“ﬂ < exp (T1) < el

(6.76)
Now we bound the second term on the right-hand side of (6.74]) using Markov’s inequality:

b -yt < TS T : XY= x|

u

. (6.77)

u

P[P[augf XY = X7 ) >

gl —y[mdte
and

PRu<T : X =x12 pau<2f . xtv=0/<p

u u

0
max | X, | > [z —y|| <
u<2T

2dexp [ ==z —y/n (1+ 12 7YY} < o <—x— H), 6.78
p (gl ol (14552 b (~le— i) (673)
where (sx) holds by (6.70) if |« — y| is large enough. Thus

P[My > |z — y[* %] <

- (—\90 _ wﬁ) (;) exp (_|33 - y|€/d> )

where (%) holds if |z —y| is large enough. This completes the proof of ([6.25) with 0 = ¢/d,
as required by (6.1]). The proof of Proposition is complete, given Lemma O

yeaylE/4
e~ 1zl

%|x — gy[2-d+e
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Now we prepare the ground for the proof of Lemma [6.19

Definition 6.20. For anyt € [T, +0o0) let us define for e € 7%, e ~ 0, the random variable
M =P{AT<s<t: XY=X"}U{3s>t : XV=X"+e¢} | F7 (6.79)
Recall that we assume that our random walks and martingales are cadlag.

Definition 6.21. Denote by 71 < 19 < ... the jump times of the random walk (X}) and
let 70 = 0. For anyn > 1 let e, = X7 — X7 _ denote the direction of the jump of (X})
at time T,,.

Note that
(Tn, — Tn—1)n>1 are i.i.d. with Exp(1) distribution. (6.80)

The next claim states that M; only jumps when X jumps and in between jumps M;
is Lipschitz-continuous. The proof is straightforward and we omit it.

Claim 6.22. For anyn =1,2,... we have

M, = MT(:’L), (6.81)
d
t t = 2d Z Mt Tn—1 < t < Tn, (682)
e~0
and in particular,
My — M| <t—s forany Th—1<s<t<Tp,. (6.83)

Lemma 6.23. We have

AMp < sup max |M( — M| (6.84)
t>T e~0
(M), — d;) / 2ds (6.85)

Proof. The inequality (6.84]) immediately follows from (6.8T]).

Now we prove (6.85]). Recall Definition The right-hand side of (6.85) is adapted
to (F}) and continuous in ¢, hence it is predictable (see Definition 2.1]), thus we only need
to check that that for any T' < s < t we have

5 Z/ 2du| F® (6.86)

Let us define for 6 > 0 and v > T the random variable

E[M} — M2 | F}] =

*

U= 5 B((Myes — M) | F5) 2

where (%) follows from the fact that M; is a martingale. Using (G.81)), (G.83]) and that
(X;) is a continuous-time simple random walk on Z? we obtain

ST

E[Mj, s — M| Fy), (6.87)

5 (©) _ pf)2 _
51561¢ 2dZ(Mu M,)? — P-as. (6.88)

e~0

It follows from the definition (G.87) that for any § > 0 we have

t 1 t+0 1 s+
E[/ ¢gdu|}‘§] :E[S Midu—g/ Mgdu|f;f]
s t s
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From this, (6.80) and Claim it follows that

t
lim E U Y2du | }";’*1 =F[M - M2|F¥], P-as. (6.89)

6—04

Now (6:86]) will follow from (6.88]) and (6.89) by dominated convergence as soon as we
prove that for any 7' < u and 0 < § < 1 we have ¢¢ < 2. This bound follows from (G.80)
and Claim O

Lemma 6.24. There exists C > 0 such that for anyt > 1T > 1 and e ~ 0,
M — M| < Cta~e, (6.90)
Before we prove Lemma [6.24] let us deduce Lemma from it.
Proof of Lemma [G19. We begin with (G70). We first observe that, for any y, z € Z¢,
E10),235)

o0 &9
Z pr(y,w)-P[3t>0: X" = X[] < / pe(y, z)dt < C’oTlfg. (6.91)
wezZd T

With this at hand, we derive (6.70):

My T S UXF =z} prlyw) - P[3>T: XY = X7 | X§ =2, X} = w]

zZ,Ww

(%)
=3 X5 =2} pr(yw) PEt>0:XP = X;] < CoT' 2.
The bound (6.71)) follows from (6.84) and (6.90). Now we prove (6.72]):
o] ((e10)] oo
(M) oo — (M) iZ/ (M) — M,)?ds < / Cs'™lds = oT?4.
T

O

Proof of Lemma[6.24. Given t > T let us define A = {37 < s <t : X! = X¥}. We

have

M, CED pia F e B P[Acﬂ{Xé’=w}’fmef:”]'gg((gﬂg))’
v,weZ4 ’
. m7m . c T x g?)+€7w
MO TEEETPIAF YD PIATO{XY = w) | L :“]'W’
v,weZd |

thus we obtain (6.90):

9w +e,w) — g(v,w)| ED
9(0,0) -

&1
<

M M| < Y PlASA{X) = w) | FP]- X = o] -

v,weZd

[NJIsH

Z PIX! =w]-1[X} =] - |g(v + e,w) — g(v,w)] C2%.

v,wEZ4
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7 Concluding remarks

Remark 7.1. Let us briefly explain why the method of Section [@ fails to prove (&I)) if
d = 3,4 and R = 1 by arguing that the right-hand side of (614l does not go to zero.
Rather than fizing the value of £ as in ([0.2)), in this heuristic argument we will keep track
of the dependence on € as well as on L of the terms on the right-hand side of (614). If
we assume Y = ), then by GI0) we have |X| = 2-2V. We will bound the probability of
the event the right-hand side of (614)) from below. For any fized o > 0 we can bound

B3),E3)
Pl () Fee > aP [Neo(X) =1, (] Eacl- (7.1)
{z,2}eXx {z,z}eX
|lx—z|=1 |lx—z|=1

Now the probability that E, ., occurs and yet Y* =Y/ for somet > T is roughly \/Tz_d =
L(=e/2)(2=d) p, &4, moreover we can use the binary tree structure of X to construct
a scenario where Noo(X) = 1 and give a (heuristic) lower bound the probability on the

right-hand side of (1)) by

-\ T ()& o (pe-aeem oo
o) B (1) < om0

2N

N
If we multiply this with the combinatorial complexity term (Ldﬁzd*2)2 that appears on
the right-hand side of (©I4]) then the resulting product goes to infinity as N — oo.

Remark 7.2. Let us explain why the method of Section[d cannot be used to prove Theorem
L1l Let us assume Y = 0 (so that by ([GI0) we have |X| = 2-2V ) and bound the probability
of the event of the right-hand side of (G.I4):

Pl () Fo mémE[aNé].

{z,z}eX

|z—z|=1
Now we try to bound this using the idea of Lemmalild, i.e., we let random walks starting
from the vertices of X run independently until time T and then we let them annihilate
each other. Let us denote by ./\/'OZO, the number of walkers that do not get annihilated. Then

we have E {aNOZO] <FE {aNOZO } , but using an argument similar to the one used in Remark

[71] we can (non-rigorously) bound
, N
B[] > PINZ =0] 2 <L<1fe/2><2—d>>2 ,

and this term is not small enough to beat the combinatorial complexity term (CLd)QN on
the right-hand side of (6.14]).
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