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CHAPTER 1

1. Introduction

§1.1 Introduction

§1.1.1 Definitions, intermittency and problems

The parabolic Anderson model (abbreviated PAM) is the Cauchy problem for the heat
equation with random potential. It is given by the parabolic differential equation

%u(m,t) = rAu(z,t) + &(z)u(z,t), t>0,2€ 2,

u(zx,0) = f(x), re X, (1.1)

where k > 0 is the diffusion constant, 2" an ambient space, A the Laplace operator
acting on functions on Z°, £ the random potential, and f the initial condition. The
ambient space 2 can be taken to be continuous, and/or the potential taken to be
time dependent. However, we shall restrict to discrete spaces (graphs) and a static
potential in this thesis. See [34], [18], [20] for more background on R?, and [[10], [17]
for works on time-dependent potentials.

Under mild conditions on the initial condition and potential, the unique non-
negative solution to (@) admits the the well-known Feynman-Kac representation

u(z,t) = B, {efot SX)ds e x| (1.2)

where X = (X;)¢>0 is the Markov process with generator kA, i.e. a continuous-time
random walk with jump rate x to each neighbour. In addition, P, denotes probability
with respect to X given that Xy = z. Since the equations

0 0
EU(J],t) - KAU(.I‘,t>7 aﬂ)(l’,t) —f(ﬂ?)UJ(.’lﬁ,t),
have solutions

o(et) =Eo(f(X0),  wiz,t) = elo S@% (),

the solution in (@) is heuristically plausible.

One interpretation of the PAM concerns the following non-interacting particle sys-
tem. At time ¢ and site x, particles are killed with rate £~ (x) or are split into two
with rate £ (z), where £(z) = €7 () — £ (x). At the same time, each particle jumps
independently with kKA as generator. The solution u(z,t) is the average number of
particles (or mass) at site x and time ¢, with initial condition f(z) that is integer
valued. The parabolic problem is a classical model of a system evolving in an in-
homogeneous random medium and has wide ranging applications. By considering the
particles above as organisms, the PAM has an application in population dynamics.
The PAM is also related to other physical problems, including the Burger’s equation,
and the advection-convection equation for a temperature field. See [10] for more de-
tails and more applications.
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Another contributing factor to the popularity of PAM is that the model exhibits
intermittency, rather than being spatially homogeneous. This is related to Ander-
son localisation observed in the associated Anderson Hamiltonian kA + £ studied in
[L], where the eigenvectors of the operator are concentrated around a point and de-
cay exponentially. Heuristically, intermittency is the related phenomenon where the

majority of the total mass
Ut) =) ulz,t)

e

is concentrated in specific regions of 2 as t — oo known as intermittent islands. See
[29][Section 2.2.4] for further details on how Anderson localisation relates to intermit-
tency. The natural questions regarding intermittency are therefore:

(a) What is the asymptotics of U(t) as t — oo?

(b) Where are the intermittent island(s) situated in 27 How does & affect the
intermittent islands?

(¢) What do & and u(t, z) look like on the intermittent islands?

The above intuition is too imprecise to provide a rigorous definition of intermittency.
In the literature, intermittency is defined using the moments of the total mass

mA@Z%mewﬂ,peN, (1.3)

where (-) denotes expectation with respect to the potential {. Here my(t) is known as
the p** Lyapunov exponent, and the model is said to be intermittent if

m1<%<--~<%<~-- (1.4)
as t — oco. We refer to [29][Section 1.4] for a more complete picture as to why this
definition captures the phenomenon described before. Loosely speaking, ([Ll.4) says
that moments grow faster than previous moments by an exponential factor. This can
only happen if large amounts of mass concentrate on small regions of 2", so that the
main contribution to the moments comes from regions where the solution takes large
values. In other words, the overwhelming part of the mass has to be concentrated
in these regions for large t. This means that the definition in terms of moments is
consistent with the heuristics given before.

Understanding the asymptotics of m,(t) is often the first step in the analysis of the
PAM, as it quantifies the intermittency phenomenon and resolves the first question
above. There is a distinction between the quenched total mass and the annealed total
mass, i.e. the total mass taken almost surely with respect to the potential or averaged
over the potential. In (@) and (@) the total mass was taken annealed, although
the quenched asymptotics of U(t) is also relevant. For the other questions regarding
the intermittent islands, further analysis is required. The analysis in this case is
done through a characteristic variational formula that optimises the large deviation
probability of realisations of the potential and the principal eigenvalue of the Anderson
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Hamiltonian on the intermittent islands. The variational formula also serves as the
second order correction term in the asymptotics of both the quenched and the annealed
total mass. As will become clear later, this is because potential profiles that are ‘close’
to the minimiser of the variational formula contribute most to the total mass. There is
again a distinction between the annealed and the quenched variational formulae despite
their similarities. In essence they approach the problem from different starting points
and hence differ in their interpretation and are also formulated slightly differently.

§1.1.2 The parabolic Anderson model on a lattice

The study of the PAM on discrete spaces originated on the lattice Z¢, d > 1, through
the seminal works [24] and [25] by Gértner and Molchanov. In particular, they showed
that the (non-negative) solution to ([L.1]) exists and is unique under mild conditions,
namely non-negative bounded initial conditions and that the potential does not per-
colate from below. In addition, the solution has the simple representation given by

(.

Henceforward, we shall assume that f(x) = do(z), the potential ﬁo be independent

and identically distributed, and x = 1. In this case, the PAM in ([L.1]) reads
%u(x,t) = Au(z,t) +&(x)u(z,t), t>0,z €2, (1.5)
U(Z,O) = 50(I), T e Zd7 '

where the Laplacian is given by

AN = > [fy) - f2)] (1.6)

yezd
ly—z|=1
The solution is then given by
e(X,)d
w(z,t) = By {efo §X)ds gy, — x}} , (1.7)

where we have used time reversal. Taking a point mass at 0 is the standard choice of
initial condition, as it allows for the total mass U(t) to be expressed as

U(t) = Z u(z,t) =Ky [efo g(Xs)ds} . (1.8)
z€ZA
The result for arbitrary « can be obtained from those for x = 1, by scaling time.
Since [24] and [25], the PAM on Z? has been extensively studied and is now well

understood. We give a brief summary of the main results under the above assump-
tions. We borrow from [29].



§1.1. Introduction

Suppose that the cumulant generating function of the potential
H(t) = log(e<()
belongs to the de Haan class of regular functions, i.e. that
H(ct) — cH(t A
lim 2 —<HO _ gy 2 (1.9)
t—o0 g(t)
for all ¢ # 1, and that lim;, g(¢)/t exists. It is known from [B5] that there are 4
qualitatively different regimes (known as universality classes) for the behaviour of the
total mass, as well as the size and number of intermittent islands. Precisely which
regime the asymptotics belong to depends on the the limit H, which is determined by
the upper tail of the distribution of £(0). The 4 classes are:
(a) Double exponential. This is the regime that was originally studied in [25]. Po-
tentials in this class have upper tails approximately equal to
PEO) >u) =e"",  weR, (1.10)
for a parameter g € (0,00). The unique feature of this class is that the intermit-
tent islands do not shrink nor grow with time, while also being non-trivial. In
this class, the moments of the total mass satisfy, as t — oo,

(U(1)") = exp[H (pt) — ptx(e) + o(t)]; (1.11)
where x(p) is the annealed characteristic variational formula given by
= inf [J J(p)], € (0,00), 1.12
x(0) pegl(zd)[ (p) + 0J(p)] 0 € (0,00) (1.12)
with
2
=Y (V@) -ve)) . Jm) == p)logp(a).
z,y€LY :x~y z€Z

In this regime, H(t) = ptlog(ot) — ot + o(t) as t — oo. Furthermore, the
variational formula was studied in [23] and it is known that the minimiser de-
composes into the d-fold tensor product of the minimiser for the case d = 1.
The minimiser of the one-dimensional problem is unimodal (the maximum can
be taken at 0 due to translation invariance), and decreasing with the distance
to the maximum. Furthermore, it is known that the minimiser is unique up to
translations for g sufficiently large.

For the quenched case, [25] showed that as, t — oo,

ogur(t) = Hf[flgi” ~a(0) +o(1), (1.13)

where (o) is the quenched variational formula. In this case, the annealed and
the quenched variational formulae are equal and given by (@) However, we
emphasise that the two have different interpretations despite them being equal
in this case.
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(b) Single point. This class comprises potentials with heavier tails and corresponds
to the double exponential class with o = oo. This class was also analysed in [25],
as a limiting case for the double exponential class. Examples of distributions in
this class include the normal distribution, the Weibull distribution with

P(&(0) > u) = e O a>1,

where the condition a > 1 ensures all exponential moments are finite. In this
class, the results are consistent with the double exponential class with ¢ = oo.
The moments of the total mass satisfy, as ¢ — oo,

(U(t)F) = exp[H (pt) — ptx(co) + o(t)].

The variational formula is also the same as () at ¢ = oo, in which case the
minimiser is taken at a single point and the value is equal to 2d. Therefore the
intermittent island is a single site.

(¢) Bounded Potential. The classical example is

PE0)=0)=p,  P(§(0) = —00) =1 —p,

for p € [0,1] which corresponds to Bernoulli traps. In this case the total mass
can be interpreted as the survival probability of the random walk. In this class,
the diameter of the intermittent islands diverges to co at least as fast as some
power of ¢t as t — oco. Furthermore, it is known from [32] that the minimiser of
the variational formula exists, is unique and is compactly supported on a ball.
The quenched and annealed asymptotics for the total mass are complicated and
involve the diameter of the intermittent islands. See [[7] for details.

(d) Almost bounded. This class lies between the bounded and the double exponential
classes in terms of the thickness of the tails. An example is obtained after g is
replaced by a regular function o(u) that tends to 0 as u — oo. Here, the
diameter of the intermittent islands diverges to oo, but slower than any power
of t as t — oo. See [21]] for further details.

§1.1.3 The parabolic Anderson model on random
graphs

On a general graph G = (V, E), the PAM is defined by

Lu(z,t) Au(z,t) + {(x)u(z,t), t>0,z€V,

u%:ﬂ,())7 = Jdo(z), zeV. (1.14)

The Laplacian is given by

(AN =D [fy) — f@), (1.15)

y~z
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where the sum runs over all neighbours of x, i.e. y ~ x means that {x,y} € E. Note
that this is precisely equal to the graph Laplacian matrix on G given by D — A, where
D is the degree matrix and A is the adjacency matrix. The solution is given by

w(z,t) = Eo |edo €59 1, — 4] (1.16)

where the random walk has jump rate 1 along the edges E, and O € V. In the case
of a rooted graph, O is chosen to be the root.

There has been little work in the area of deterministic graphs. The most impactful
works in this direction are [[16] and [5]. The former concerned the PAM on a complete
graph of size N with an i.i.d. exponentially distributed potential. All moments are
eventually infinite as ¢ — oo under this potential, hence intermittency was quantified
by showing that

u(t,y)
U(t)

as t = 0o and N — oo simultaneously (in any relation), where y is the site with the
largest value of £&. This is to be expected, as the exponential distribution has even
thicker tails than the single point class above. Furthermore, it was shown that there is
a phase transition depending on whether ¢/log N — 0 or not, i.e. whether time grows
faster than the logarithm of the size of the graph or not. In the case of the hypercube
{0,1}", the potential was taken to be i.i.d. normally distributed with mean 0 and
variance n. In this case, the PAM exhibits a similar behaviour as on the complete
graph: as t,n — 0o, most of the mass is concentrated on one site in the same sense as
). This site is again where the potential is maximal. Moreover, there is again a
phase transition, except that the critical time scale is nlogn. The PAM on the hyper-
cube has biological applications, as it can model the occurrence of mutants in a large
population. The hypercube can be interpreted as the set of all possible gene sequences
of 2 alleles (the gene pool), and the potential can be seen as a random fitness landscape.

=1 a.s. (1.17)

For random graphs, even less is known. The study of the PAM on random graphs
was initiated in [12] on the Galton-Watson tree (G,V, Q) with offspring distribution
bounded below by a constant d > 2, and with expectation ¢. Consequently, the
Galton-Watson trees considered are infinite with probability 1. For the double expo-
nential class of potentials, the almost sure asymptotics of the total mass was shown
to be ) "

SlogU(1) = olo (lgﬂgt) —0—x(e) +ol1), (1.18)
almost surely with respect to the potential and the random tree. The argument
roughly follows the ideas from the lattice. The total mass is estimated by considering
random walk paths that very quickly reach an intermittent island with high values of
the potential and subsequently remain there. The probabilistic cost to travel to the
island and the maximum of the potential on the island were calculated and optimised

Q

over. The first term in (JL.1§) corresponds to the maximal value of the potential in
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the island, which is obtained through extreme-value analysis. Since neighbourhoods
grow exponentially on the Galton-Watson tree, the first term is larger than (JL.13) on
74, where neighbourhoods grow polynomially, because there are more sites for the
potential to take larger values. It was also shown that the intermittent islands are
equal to an infinite regular tree with minimal degree when p is sufficiently large. This
was done by analysing the variational formula

Q) = inf [IE'(p) + QJV(p)]v o€ (07 OO), (119)
peP(V)
which is the same as () but now on V, and showing that it is non-increasing under
successive ‘trimming’ of excess branches.

More recently, in [2], the PAM with i.i.d. Pareto distributed potentials was analysed
on a critical Galton-Watson tree conditioned on survival. The authors followed the
arguments presented in [28] for the lattice and obtained that the asymptotics of the
total mass satisfies

lim liminf P(log U (t) € [\ 'ta(t), Ma(t)]) = 1,

A—o0 t—oo
where \ is a parameter coming from the offspring distribution, and a(t) is the order
of the maximal value of the potential in a growing ball that was explicitly identified.
Furthermore, it was shown that the solution localises on 2 points almost surely, and
on a single point with high probability. Formally, there exist processes V; and W; on
the vertices such that as ¢t — oo,

u(t, Vi) + u(t, Wy)

1
U(t)
almost surely with respect to the tree and the potential, and
u(t, V4) ]
U(t)

in probability with respect to the tree and the potential.

The main difficulty of moving to random graphs is that they complicate the analysis
by adding another layer of randomness. Furthermore, many properties of the lattice,
including degree regularity and translation invariance that previous works relied on,
are no longer present. Another difficulty is the exponentially growing nature of the
Galton-Watson tree, which means that any subtree has a boundary comparable to its
volume in size. Consequently, bounds that rely on reflection techniques that fold Z<¢
into a box of an appropriate size at the cost of a negligible boundary term are no longer
applicable. Even though the Galton-Watson tree is not regular, the degrees are i.i.d.
so that there is still some regularity. Hence, the Galton-Watson tree is the natural first
step towards extending the results beyond the lattice. Furthermore, random graphs
that are locally tree-like may share the the same behaviour as the Galton-Watson tree.
An example is the configuration model, as shown in [[12].
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§1.1.4 Overview of the results

This thesis aims to contribute to the PAM on random trees. In this section we give an
overview of the main results. In all cases, we work under the i.i.d. double exponential
class of potentials. We also assume that the minimal offspring is at least 2, so that we
always have an infinite tree.

Chapter 2

In Chapter 2 we derive the annealed asymptotics of the total mass on a regular tree
with degree d + 1.

Theorem 1.1.1. [Growth rate of the total mass] For any d > 4,

%log<U(t)> = golog(ot) — 0 — x(0) +o(1),  t— ooc.

This shows that the asymptotics on the regular tree exactly matches with the lattice
given by () We try to mimic the argument from [25] for the lattice, which involves
finding matching upper lower and upper bounds. For the lattice, the lower bound is
obtained by approximating the random walk on the infinite lattice by the random walk
on box of length R with zero boundary conditions. The upper bound is obtained by
periodising the random walk onto a torus of length R. The bounds coincide in the
limit R — oo, which gives the result. The upper bound heavily relies on translation
invariance in the periodisation procedure, which is not present on the regular tree.
To overcome this, we devise a novel procedure to periodise the random walk onto a
subtree analogous to the torus for the lattice. This procedure relies on new ideas as
well as delicate computations.

Subsequently, we analysed the variational formula on the regular tree. In [12] it
was already shown that the minimiser is attained by the regular tree with minimal
degree. The theorem below collects its key properties.

Theorem 1.1.2. [Properties of the variational formula] For any d > 2 the following
hold:
(a) The infimum in () may be restricted to the set

Pé(V) = {p € P(V): argmaxp = O, p is non-increasing along backbones. (1.20)

(b) For every o € (0,00), the infimum in () restricted to Pé(V) is attained, every
minimiser p is such that p >0 on V, and 0Sg = ZaBR(O)ﬁ(a?), R € Ny, satisfies
d+1

> 0Srlog(R+1) < a@

ReNg ¢
where Br(O) is the ball of radius R centred at O.
(¢) The function o — x () is strictly increasing and globally Lipschitz continuous on
(0,0), with

limx(o) =d -1, lim x(o) =d+ 1.

00 0—>00
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Chapter 3

We would like to have a result analogous to Theorem on the Galton-Watson tree.
Chapter 3 makes another step in this direction by extending the results of Chapter
2 to a periodic Galton-Watson tree, i.e. a Galton-Watson tree up to distance R from
the root, which is repeated every R generations. This is a close approximation of the
Galton-Watson tree for R large. On this tree, we again derive the asymptotics of the

annealed total mass. We require the following assumption on the offspring distribution
D.

Assumption 1.A. [Offspring distribution]
There exist 4 < d~ < d" < oo such that supp(D) C [d™,d"]. |

Theorem 1.1.3. Subject to Assumption , as t — oo,

1
7 log(U (1)) = olog(ot) — 0 — xgw(e) +o(1)
almost surely with respect to the tree.

The proof relies on the novel techniques developed in the previous chapter, but all the
technicalities and fine details needed to be carefully adapted. Obtaining the result
requires careful navigation with the degrees, which are now random.

Chapter 4

Chapter 4 concerns the aspymptotics of the total mass, but in the quenched setting.
This chapter follows the framework that was set up in [[12], which required the offspring
distribution to be bounded. This goal of this chapter is to identify the weakest con-
dition on the degree distribution under which the arguments can be pushed through.
We require the following assumption on the offspring distribution.

Assumption 1.B. [Super-double-exponential tails] There exists a function f: (0,00) —
(0, 00) satisfying lims_, oo f(s) = 0, lims_o0 f'(s) = 0 and lims_, o f(s)logs = oo such
that

limsupe~*log P(D > s/¥)) < —20.

§—00

caD
The assumption is slightly weaker than £ (ee ) < oo for some a < co.

Theorem 1.1.4. Subject to Assumption , ast — oo,

HosU(0) = oo (40 ) — 2= x(o) + o)

loglogt

The asymptotics are the same as in [12], but we have relaxed the assumption to off-
spring distributions with unbounded support. Obtaining the result requires a careful
analysis of the structural properties of the Galton-Watson tree and control on the

10



§1.1. Introduction

occurrence of large degrees uniformly in large subtrees. Vertices with large degrees are
problematic and Assumption E is the weakest condition needed to control them.

As mentioned above, the existence and uniqueness of the Feynman-Kac solution
to PAM on the lattice was proven in [24]. The existence and uniqueness on trees
should hold as well, although was never explicitly proven. In this chapter we follow
the arguments of [24] and rigorously prove the existence and uniqueness on Galton-
Watson trees provided, the offspring distribution has all exponential moments.

Assumption 1.C. [Exponential tails]
E[e*P] < oo for all a € (0,00). [ |

Theorem 1.1.5. Subject to Assumptzon.’ - has a unique non-negative solution
for all most all realisations of the potential and the tree. This solution admits the
Feynman-Kac representation in (m)

Chapter 5

Chapter 5 again considers the PAM on a Galton-Watson tree, but with the normalised
Laplacian

T LU~ @)

Yy~x
instead of () The aim of this chapter is to investigate the effect of the normalisa-
tion of the Laplacian. In the case of the lattice or regular graphs, the choice does not
matter as the normalisation is uniform across all the vertices and is therefore simply a
constant. This constant can be absorbed into the diffusion constant x and all results
can be easily inferred. In [5] and [[16], the degrees approach infinity with the size of
the graph and hence the normalised Laplacian was the only viable choice. In the case
of inhomogoenous graphs, which random graphs are, the choice of Laplacian plays a
role. We again consider the quenched asymptotics of the total mass.

(Af)(z) =

Assumption 1.D. [Exponential tails]
E[e*P] < oo for all a € (0,00). [

Theorem 1.1.6. [Total mass asymptotics] Subject to Assumption @,

%log U(t) = olog ( ) —0—X(0) +0(1), t— oo, (1.21)

almost surely with respect to the graph and the potential.

4
loglogt

In this case, the variational formula is given by
peP(V)

with

2
= Y (Ve - VaEy) - 3 ple)oste

zeV

11
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Note that Iz is different compared with ( ) Hence, the leading-order terms in
() and () are the same, however the normalised Laplacian results in a different
the second-order term. Furthermore, comparing Assumption with Assumption

we see that the asymptotics now holds under vastly milder conditions on the offspring
distribution. We again follow the framework of [12]. The main challenge is to investig-
ate the spectral properties of the Anderson Hamiltonian A+¢, which are now different.

It was found in [12] that the minimiser of the variational formula on the Galton-
Watson tree is equal to the variational formula on the regular tree minimal degrees
X7, We show that, with the normalised Laplacian and the different Ig-function this
is again true, and under weaker conditions on p.

Theorem 1.1.7. [Identification of the minimiser] If 0 >

1 ~ I
T TogdanTD)» then X(0) =
x7.(0).

§1.1.5 Open problems

We end this introduction by stating a few open problems. The ones that are within
reach include:

o Extend the techniques from Chapters 2 and 3 to the Galton-Watson tree.

e For the variational formula on the regular tree analysed in Chapter 2, de-
termine whether the minimiser p is unique modulo translation, p(x) satisfies
im0 |z| =t log p(z) = —o0, P is radially symmetric, and whether o +— x7(0)
is analytic on (0, c0).

o Identify the minimiser of the variational formula for all p, and show that it is
unique.

« Calculate the asymptotics of (U(¢)?) on the Galton-Watson tree and see whether
this equal to

exp{H (pt) — ptx(o) + o(t)},

which is the same form as ([L.11]) on the lattice.

As stated before, very little is known about the PAM on general graphs. More chal-
lenging open problems include:

e Can we prove all our results under a different class of potential?

¢ What can we say about the PAM on other random graph models?

12
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CHAPTER

Annealed parabolic Anderson model
on a regular tree

This chapter is based on the following paper:
F. den Hollander and D. Wang. Annealed parabolic Anderson model on a regular tree.
Markov Process. Related Fields, 30:105-147, 2024.

Abstract

We study the total mass of the solution to the parabolic Anderson model on a regular tree
with an i.i.d. random potential whose marginal distribution is double-exponential. In earlier
work we identified two terms in the asymptotic expansion for large time of the total mass
under the quenched law, i.e., conditional on the realisation of the random potential. In the
present paper we do the same for the annealed law, i.e., averaged over the random potential. It
turns out that the annealed expansion differs from the quenched expansion. The derivation
of the annealed expansion is based on a new approach to control the local times of the
random walk appearing in the Feynman-Kac formula for the total mass. In particular, we
condition on the backbone to infinity of the random walk, truncate and periodise the infinite
tree relative to the backbone to obtain a random walk on a finite subtree with a specific
boundary condition, employ the large deviation principle for the empirical distribution of
Markov renewal processes on finite graphs, and afterwards let the truncation level tend to
infinity to obtain an asymptotically sharp asymptotic expansion.



CHAPTER 2

2. Annealed PAM on a regular tree

§2.1 Introduction and main results

Section provides background and motivation, Section lists notations, defin-
itions and assumptions, Section states the main theorems, while Section
places these theorems in their proper context.

§2.1.1 Background and motivation

The parabolic Anderson model (PAM) is the Cauchy problem
Opu(z,t) = Agu(z,t) + {(x)u(z, ), t>0,xe X, (2.1)

where ¢t is time, 2" is an ambient space, A o is a Laplace operator acting on functions
on £, and £ is a random potential on £ . Most of the literature considers the setting
where 2" is either Z% or R? with d > 1, starting with the foundational papers [24], [25],
[23] and further developed through a long series of follow-up papers (see the monograph
[29] and the survey paper [3] for an overview). More recently, other choices for 2
have been considered as well:

(I) Deterministic graphs (the complete graph [16G], the hypercube [p]).
(IT1) Random graphs (the Galton-Watson tree [[12], [L3], the configuration model [12]).

Much remains open for the latter class.

The main target for the PAM is a description of intermittency: for large ¢ the
solution u(-, t) of ?@) concentrates on well-separated regions in 2, called intermittent
islands. Much of the literature focusses on a detailed description of the size, shape and
location of these islands, and on the profiles of the potential £(-) and the solution (-, )
on them. A special role is played by the case where £ is an i.i.d. random potential
with a double-exponential marginal distribution

eu/e

P(&0) >u)=e"° ", u€R, (2.2)
where ¢ € (0,00) is a parameter. This distribution turns out to be critical, in the
sense that the intermittent islands neither grow nor shrink with time, and represents
a class of its own.

In the present paper we consider the case where 2~ is an unrooted regular tree T .
Our focus will be on the asymptotics as t — oo of the total mass

Ut) = Z u(z, t).

€T

In earlier work [12], [L3] we were concerned with the case where 2 is a rooted Galton-
Watson tree in the quenched setting, i.e., almost surely with respect to the random
tree and the random potential. This work was restricted to the case where the random
potential is given by (@) and the offspring distribution of the Galton-Watson tree
has support in N\{1} with a sufficiently thin tail. In the present paper our focus will

18



§2.1. Introduction and main results

be on the annealed setting, i.e., averaged over the random potential. We derive two
terms in the asymptotic expansion as t — oo of the average total mass

(U@) = (ula,t),

€T

where () denotes expectation with respect to the law of the random potential. It turns
out that the annealed expansion differs from the quenched expansion, even though the
same variational formula plays a central role in the two second terms.

The derivation in the annealed setting forces us to follow a different route than in
the quenched setting, based on various approximations of 7 that are more delicate
than the standard approximation of Z? (see [L1, Chapter VIII]). This is the reason
why we consider regular trees rather than Galton-Watson trees, to which we hope
to return later. A key tool in the analysis is the large deviation principle for the
empirical distribution of Markov renewal processes on finite graphs derived in [31],
which is recalled in Appendix @

§2.1.2 The PAM on a graph

Notations and definitions

Let G = (V,E) be a simple connected undirected graph, either finite or countably
infinite, with an arbitrarily designated vertex O. Let Ag be the Laplacian on G, i.e.,

(Ach)@)= > [fy)—f@)], €V, f: VR,

yeV:
{z,y}eE
which acts along the edges of G. Let £ := (£(2))sev be a random potential attached
to the vertices of G, taking values in R. Our object of interest is the non-negative
solution of the Cauchy problem with localised initial condition,

atu(xat) = (AGU)(I7t) +§(I)U(I,t), eV, t>0,

w(z,0) = dolz), rEV. (2:3)

The quantity u(x,t) can be interpreted as the amount of mass at time ¢ at site  when
initially there is unit mass at 0. The total mass at time ¢ is U(t) = > . u(z,1).
The total mass is given by the Feynman-Kac formula

U(t) = Eo (efot “Xs)dS) : (2.4)

where X = (X;);>0 is the continuous-time random walk on the vertices V' with jump
rate 1 along the edges E, and Pp denotes the law of X given Xy = O. Let (-) denote
expectation with respect to £&. The quantity of interest in this paper is the average

total mass at time ¢:
<U(f)> = <]EO (efo 5<X5)ds> > . (25)

19
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2. Annealed PAM on a regular tree

Assumption on the potential

Throughout the paper we assume that the random potential ¢ = (§(z)),cy consists
of i.i.d. random variables with a marginal distribution whose cumulant generating
function

H(u) = log <e“5(0)> (2.6)

satisfies the following:

Assumption 2.A. [Asymptotic double-exponential potential
There exists a p € (0,00) such that

- " o
uli)rr;o uH"(u) = p. (2.7)

Remark 2.1.1. [Double-exponential potential] A special case of (@) is when £(O)
has the double-exponential distribution in (R.2), in which case

H(u) =logT(ou+1)
with I' the gamma function. ®
By Stirling’s approximation, (@) implies
H(u) = pulog(ou) — ou + o(u), u — 00. (2.8)

Assumption @ is more than enough to guarantee existence and uniqueness of the
non-negative solution to (R.3) on any discrete graph with at most exponential growth

(as can be inferred from the proof in [24], [25] for the case G' = Z?). Since ¢ is assumed
to be i.i.d., we have from (é) that

(Ut)) =Eo (exp [ Z H(ﬂﬂx))}) , (2.9)

zeV
where .
Zt(a:):/ 1{X; =z}ds, zeV,t>0,
0

is the local time of X at vertex x up to time ¢.

Variational formula

The following characteristic variational formula is important for the description of the
asymptotics of (U(t)). Denote by P(V) the set of probability measures on V. For
p € P(V), define

)= Y (Vi@ -vim) . ) =Y pe)lospl), (210

{z.y}eE 2%

20
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and set
xa(o) = peig(fv)[fzs(p) +oJv(p)],  0€(0,00). (2.11)

The first term in () is the quadratic form associated with the Laplacian, which is

the large deviation rate function for the empirical distribution

I 1
L= f/ by, ds =+ 5" 4i(2)d, € P(V) (2.12)
t 0 t eV
(see e.g. 11, Section IV]). The second term in () captures the second order asymp-
totics of Y H(tp(x)) as t — oo via (@) (see e.g. [IL1, Section VIII}).

Reformulation

The following lemma pulls the leading order term out of the expansion and shows that
the second order term is controlled by the large deviation principle for the empirical
distribution.

Lemma 2.1.2. [Key object for the expansion] If G = (V, E) is finite, then
(U(t)) = eHOTO R, (e—Wv@ﬂ) Lt oo

where Jy is the functional in () and Ly is the empirical distribution in ()

Proof. Because ) . {i(z) = t, we can rewrite (@) as
{U@®)) =Eo (exp [Z H(ﬁt(w))D
zeV
=HOE, <exp {t 3 % [H (22 — L ()| }) .

zeV

Assumption @ implies that H has the following scaling property (see [23]):

1
lim —[H(ct) — cH(t)] = pcloge uniformly in ¢ € [0, 1].

t—oo t

Hence the claim follows. O

§2.1.3 The PAM on an unrooted regular tree: an-
nealed total mass for large times and key vari-
ational formula

In this section we specialise to the case where G = T = (F,V), an unrooted regular
tree of degree d + 1 with d > 2 (see Fig. EI) The main theorem of our paper is the
following expansion.

21
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Figure 2.1: An unrooted tree with degree 3 (= offspring size 2).

Theorem 2.1.3. [Growth rate of the total mass] For any d > 4, subject to Assump-
tion s

1

7 log(U(#)) = elog(et) — 0 = x7(e) +o(1), = o0, (2.13)

where x7(0) is the variational formula in () with G =T.

The proof of Theorem is given in_Sections @@ and makes use of technical
computations collected in Appendices .
The main properties of the key quantity

x7(0) = peig(fv)[IE(p) + oJv (p)], 0 € (0,00), (2.14)

are collected in the following theorem (see Fig. @)

Theorem 2.1.4. [Properties of the variational formula] For any d > 2 the following
hold:

(a) The infimum in () may be restricted to the set

Pé(V) = {pe P(V): argmaxp = O, p is non-increasing along paths to infinity}.
(2.15)
(b) For every o € (0,00), the infimum in () restricted to Pé(V) is attained, every
manimiser p is such that p >0 on V, and 0Sg = ZSBR(O) p(x), R € Ny, satisfies

1
> 9Sglog(R+1) < d%,

ReNy

where Br(O) is the ball of radius R centred at O.

(¢) The function o — x1(0) is strictly increasing and globally Lipschitz continuous on
(0,00), with

I =d-1, i =d+1.
lim x7() Jim x7(0) =d+

The proof of Theorem is given in Section @ (see Fig. @)

22



§2.1. Introduction and main results

x7 (o)

d+1

Figure 2.2: Qualitative plot of o — x71(0).

§2.1.4 Discussion

1. Theorem identifies the scaling of the total mass up to and including terms
that are exponential in ¢. The first two terms in the right-hand side of (@) are
the same as those of 1H(t) (recall (@)) The third term is a correction that comes
from the cost for X in the Feynman-Kac formula in (R.4) to create an optimal local
time profile somewhere in T, which is captured by the minimiser(s) of the variational

formula in ()

2. For the quenched model on a rooted Galton- Watson tree GW we found in [12], [13]
that

%log U(t) = olog ( > —o0—x(o) +o(1), t — o0, P xP-a.s., (2.16)

0
loglogt
where P is the law of the potential, 8 is the law of GW., ¢ is the logarithm of the mean
of the offspring distribution, and

x7(e) = ;inf xs(o) (2.17)
with xs(0) given by () and the infimum running over all subtrees of GW. This
result was shown to be valid as soon as the offspring distribution has support in N\{1
(i.e., all degrees are at least 3) and has a sufficiently thin tail. The extra terms in (ﬁ%
come from the cost for X in the Feynman-Kac formula in (.4) to travel in a time of
order o(t) to an optimal finite subtree with an optimal profile of the potential, referred
to as intermittent islands, located at a distance of order ot/loglogt from O, and to
subsequently spend most of its time on that subtree. In this cost the parameter ¢
appears, which is absent in () It was shown in [12] that if o > 1/log(dmin + 1),
with dj,i, the minimum of the support of the offspring distribution, then the infimum
in (E) is attained at the unrooted regular tree with degree duin +1, i.e., the minimal
unrooted regular tree contained in GW, for which 9 = log dp,i,. Possibly the bound on
o is redundant.
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3. In view of Lemma the fact that Assumption @ implies (@), we see

that the proof of Theorem m amounts to showing that, on 7 = (V, E),

1
Jim ~logEo (e‘Q”V(L‘)) = —x7(0)-

We achieve this by deriving asymptotically matching upper and lower bounds. These
bounds are obtained by truncating 7 outside a ball of radius R, to obtain a finite tree
Tr, deriving the t — oo asymptotics for finite R, and letting R — oo afterwards. For
the lower bound we can use the standard truncation technique based on killing X when
it exits Tr and applying the large deviation principle for the empirical distribution
of Markov processes on finite graphs derived in [15]. For the upper bound, however,
we cannot use the standard truncation technique based on periodisation of X beyond
radius R, because T is an expander graph (see [29, Chapter IV] for a list of known
techniques on Z? and R9). Instead, we follow a route in which 7 is approximated
in successive stages by a version of Tz with a specific boundary condition, based on
monitoring X relative to its backbone to infinity. This route allows us to use the
large deviation principle for the empirical distribution of Markov renewal processes on
finite graphs derived in [B1], but we need the condition d > 4 to control the specific
boundary condition in the limit as R — oo (see Remark for more details). The
reason why the approximation of 7 by finite subtrees is successful is precisely because
in the parabolic Anderson model the total mass tends to concentrate on intermittent
islands.

4. Theorem shows that, modulo translations, the optimal strategy for L; as
t — 00 is to be close to a minimiser of the variational formula in () restricted to
P(%(V). Any minimiser is centred at O, strictly positive everywhere, non-increasing in
the distance to O, and rapidly tending to zero. The following questions remain open:

(1) Is the minimiser p unique modulo translation?

(2) Does p(x) satisfy lim|,) o0 |2~ log p(x) = —o0, with || the distance between z
and O7

(3) Is p radially symmetric?
(4) Is o — x7(0) analytic on (0,00)?

We expect the answer to be yes for (1) and (2), and to be no for (3) and (4).

§2.2 Proof of the main theorem: lower bound

In this section we prove the lower bound in Theorem , which is standard and
straightforward. In Section we obtain a lower bound in terms of a variational
formula by killing the random walk when it exits 7r. In Section we derive the
lower bound of the expansion by letting R — oo in the variational formula.
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§2.2.1 Killing and lower variational formula

Fix R € N. Let Tg be the subtree of T = (V, E) consisting of all the vertices that are
within distance R of the root O and all the edges connecting them. Put Vg = Vg(Tg)
and Fr = E(Tgr). Let 7p = inf{t > 0: X; ¢ Vgr} denote the first time that X exits
Tr. Tt follows from (@) that

(U(t)) = Eo (exp [ Z H(gt(x))]ﬂ{TR > t}) :

TEVR
Since T is finite, Lemma gives
(U(t) = OO E, {e‘é’“v@t)]l{m > t}}

with Jy the functional defined in () As shown in [22] (see also [25]), the family
of sub-probability distributions Po(L; € -,7 > t), t > 0, satisfies the LDP on
PE(V) = {p.€ P(V): supp(p) C Vg} with rate function I, with Ip the functional
defined in (@) This is the standard LDP for the empirical distribution of Markov
processes. Therefore, by Varadhan’s Lemma,

o1 _ _
tgr& E logEo |:e QtJV(Lt)]l{TR > t}} — —XR(Q)
with

Xp(e)= _inf le(p)+olv(p) (2.18)

where we use that p — Jy (p) is bounded and continuous (in the discrete topology) on
PE(V). Note that

1 .
Jim logPo(Tr > t) = —peg}{f(v) Ir(p) <0,

which is non-zero because any p € P%(V) is non-constant on V. The expression in
(R.1§) is the same as () with G = T, except that p is restricted to V.

§2.2.2 Limit of the lower variational formula

Clearly, R = xj(0) is non-increasing. To complete the proof of the lower bound in
Theorem , it remains is to show the following.

Lemma 2.2.1. limsupg_, . Xz(0) < x7(0)-

Proof. Pick any p € P(V) such that Ig(p) < oo and Jy(p) < oco. Let p™ be the
projection of p onto Vg, i.e.,

R (z), z € int(Vg),
b (:T) - { pEngcp(y)v z € aVRvR
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where y > x means that y is an element of the progeny of x in 7. Since p® € PE(V), we

have from () that xz(0) < Ig(P™) + oJv (p"). Trivially, imp o0 Ig (™) = Ir(p)
and limg_, Jv (p™) = Jv(p), and so we have limsupp_, . xp(0) < I + oJv (p).
Since this bound holds for arbitrary p € P(V), the claim follows from (R.1§). O

§2.3 Proof of the main theorem: upper bound

In this section we prove the upper bound in Theorem 7 which is more laborious
and requires a more delicate approach than the standard periodisation argument used
on Z%* . In Section we obtain an upper bound in terms of a variational formula
on a version of T with a specific boundary condition. The argument comes in four
steps, encapsulated in Lemmas below:

(I) Condition on the backbone of X (Section )

(IT) Project X onto a concatenation of finite subtrees attached to this backbone that
are rooted versions of Tr (Section )

(ITI) Periodise the projected X to obtain a Markov renewal process on a single finite
subtree and show that the periodisation can be chosen such that the local times
at the vertices on the boundary of the finite subtree are negligible (Section )

se the large deviation principle for the empirical distribution of Markov renewa
IV) Use the ! deviati inciple for th irical distribution of Mark l
processes_derived in [B1] to obtain a variational formula on a single subtree

(Section )

In Section we derive the upper bound of the expansion by letting R — oo in the
variational formula.

§2.3.1 Backbone, projection, periodisation and up-
per variational formula
Backbone

For r € N, let 7, be the last time when X visits 0B,(0) = {z € V : d(x,O) = r}, the
boundary of the ball of radius 7 around O. Then the sequence B = (X ),en, forms
the backbone of X, running from O to infinity.

Lemma 2.3.1. [Condition on a backbone] For every backbone bb and every t > 0,

Eo exp{ > H(Et(x))} =Eo exp[ > H(ét(x))] ’Bbb

zeV(T) zeV(T)

Proof. By symmetry, the conditional expectation in the right-hand side does not de-
pend on the choice of bb. Indeed, permutations of the edges away from the root do
not affect the law of 3° ) H(li(2)). O
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Turn the one-sided backbone into a two-sided backbone by adding a second back-
bone from O to infinity. By symmetry, the choice of this second backbone is arbitrary,
say bb’. Redraw 7T by representing bb’ Ubb as Z and representing the rest of 7 as a
sequence of rooted trees T* = (T.F)zez hanging off Z (see Fig. @) In 77, the root sits
at x and has d — 1 downward edges, while all lower vertices have d downward edges.

Let 7% denote the redrawn tree and X% = (XZ);>¢ be the random walk on T7Z.
Furthermore let (¢2(x)),c72 denote the local times of X% at time t.

@)
L4 L L ® L4 Z

T T T Th Th

Figure 2.3: Redrawing of T as T%: a two-sided backbone 7 with a sequence T* = (T )zecz of
rooted trees hanging off. The upper index * is used to indicate that the tree is rooted.

Lemma 2.3.2. [Representation of T as a backbone with rooted trees] For every bb
andt >0,

o (o] Y )]

B=bb| =Ep exp[ Z
zeV(T)

zeV(TZ)

H(étz(x))} | XZ = +o0

Proof. Simply redraw T as TZ. O

Note that X% is a Markov process whose sojourn times have distribution EXP(d + 1)
and whose steps are drawn uniformly at random from the d+ 1 edges that are incident
to each vertex.

Projection

For R € N\{1}, cut Z into slices of length R, i.e.,
Z = Ugez(z+ (ER+ 1)), I={0,1,...,R—1},

where z is to be chosen later. Apply the following two maps to 7% (in the order
presented):

(i) For each k € Z, fold 7;+ KR+ (R—1)) 0RO 7'Jr (k+1)R by folding the d — 1 edges
downwards from the root on top of the edge in Z connecting z + (kR+ (R —1))
and z+ (k+1)R, and putting the d infinite rooted trees hanging off each of these
d — 1 edges on top of the rooted tree T+ (k+1)R hanging off z 4+ (k + 1)R. Note
that each of the d infinite rooted trees is a copy of ’7'+(k+1)R

27

g dELAVH)



CHAPTER 2

2. Annealed PAM on a regular tree

(ii) For each k € Z and m € {0,1,...,R — 2}, cut off all the infinite subtrees in

Tt (kR+m) Whose roots are at depth (R — 1) —m. Note that the total number

of leaves after the cutting equals

1—d-B-1 R

R—2
d—1 dBE=2-m — (g _1)gh2—_——
( )mz:o ( ) T ,

which is the same as the total number of leaves of the rooted tree 75 of depth
R —1 (i.e., with R generations) minus 1 (a fact we will need below).

By doing so we obtain a concatenation of finite units

Ur = (UR[K])rez

that are rooted trees of depth R — 1 (see Fig. @) Together with the two maps that
turn 77 into Ug, we apply two maps to X%:

(i) All excursions of X7 in the infinite subtrees that are folded to the right and on
top are projected accordingly.

(ii) All excursions of X7 in the infinite subtrees that are cut off are replaced by a
sojourn of XY% in the tadpoles that replace these subtrees (see Fig. R.4)

The resulting path, which we call X¥# = (XtMR)tZO, is a Markov renewal process with
the following properties:

e The sojourn times in all the vertices that are not tadpoles have distribution
EXP(d+1).

e The sojourn times in all the tadpoles have distribution v, defined as the condi-
tional distribution of the return time 7 of the random walk on the infinite rooted
tree T* given that 7 < oo (see [3(] for a proper definition).

e The transitions into the tadpoles have probability #‘ll, the transitions out of the
tadpoles have probability 1 (because of the condition X% = +o0).

o The transitions from z + (kR + (R — 1)) to z + (k + 1) R have probability ﬁ,
while the reverse transitions have probability ﬁ.

Write (¢47 (z))zevi,, to denote the local times of XYR at time t.

Lemma 2.3.3. [Projection onto a concatenation of finite subtrees/ For every R €
N\{1} and t >0,

Eo exp{ Z H(EtZ(x))} ‘Xfo =400
eV (TZ)

<Eo exp[ Z H(EtMR(a:))] ‘ XUr — 100
z€V (UR)
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§2.3. Proof of the main theorem: upper bound

Proof. The maps that are applied to turn X7 into X“? are such that local times are
stacked on top of each other. Since H defined in (@) is convex and H(0) = 0, we
have H(¢) + H({') < H({ + ¢') for all ¢,¢ € Ny, which implies the inequality. O

k

1 AR

Figure 2.4: A unit in Ur. Inside is a rooted tree Tg of depth R— 1, of which only the root and
the leaves are drawn. Hanging off the leaves at depth R — 1 from the root are tadpoles, except
for the right-most bottom vertex, which has a downward edge that connects to the root of the
next unit. The vertices marked by a bullet form the boundary of Ur, the vertices marked by
a square box form the tadpoles of Ur.

Periodisation

Our next observation is that the condition {X%® = +oo} is redundant.

Lemma 2.3.4. [Condition redundant] For every R € N\{1} and t > 0,

Eo exp[ > H(Ef’R(x))} ‘X&Rzﬁo =Eo exp{ > H(&MR(:E))]

€V (UR) z€V (URr)

Proof. The event {X%® = 400} has probability 1 because on the edges connecting
the units of Ugr (see Fig. R.4) there is a drift downwards. To see why, note that

r_lﬂ < % < #‘ll because d > 2, and use that a one-dimensional random walk with drift
is transient to the right [33]. O

Since Ug is periodic, we can fold X“? onto a single unit Wg, to obtain a Markov
renewal process X"V& on Wx (see Fig. @) in which the transition from the top vertex
to the right-most bottom vertex has probability ﬁ, while the reverse transition has

probability ﬁl. Clearly, the sojourn time distributions are not affected by the folding

and therefore remain as above. Write (ftWR(x))IGV(WR) to denote the local times of
XWr at time t.
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Lemma 2.3.5. [Periodisation to a single finite subtree] For every R € N\{1} and
t>0,

Bo (on| ¥ Hutew)] | <Boleo] ¥ @)

zeV (UR) z€V (Wr)
Proof. The periodisation again stacks local time on top of each other. O

Before we proceed we make a crucial observation, namely, we may still choose the
shift z € {0,1,..., R—1} of the cuts of the two-sided backbone Z (recall Fig. @) We
will do so in such a way that the local time up to time ¢ spent in the set 9y, defined
by

Ou,, = all vertices at the top or at the bottom of a unit in Ug

2.19
= all vertices marked by e in Fig. @ ( )

is at most t/R. After the periodisation these vertices are mapped to the set dyy,,
defined by
Owy, = all vertices at the top or at the bottom of Wg

= all vertices marked by e in Fig. @

Lemma 2.3.6. [Control on the time spent at the boundary] For every R € N\{1} and
t>0,

o || Y ()

€V (URr)

2€V (Wh) {1 2.y, @S URY

Proof. For different z the sets of vertices making up dgr correspond to disjoint sets of
vertices in 7% (see Fig. @) Since Y = (4(x) =1t for all t > 0, it follows that there
exists a z for which }° 5. (Z(z) < t/R. Therefore the upper bound in Lemma
can be strengthened to the one that is claimed. O

Upper variational formula

Lemmas provide us with an upper bound for the average total mass (recall
((@)) on the infinite tree T in terms of the same quantity on the finite tree-like
unit Wg with a specific boundary condition. Along the way we have paid a price:
the sojourn times in the tadpoles are no longer exponentially distributed, and the
transition probabilities into and out of the tadpoles and between the top vertex and the
right-most bottom vertex are biased. We therefore need the large deviation principle
for the empirical distribution of Markov renewal processes derived in [31], which we
can now apply to the upper bound.
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§2.3. Proof of the main theorem: upper bound

8

Figure 2.5: A unit Wgr with the top vertex and the right-most bottom vertex connected by an
edge.

Since Wk is finite, Lemma gives

WRr

(U(t)) < O+ R, <G_QJV(WR)(Lt )1{LtWR(awR)<1/R})

with Jy the functional defined in () The following lemma controls the expectation
in the right-hand side.

Lemma 2.3.7. [Scaling of the key expectation] For every R € N\{1},

1 Wgr
3 _ —otJ (Lt ) =t
thjgo ; log]Eo (e V(WR) 1{LXVR(8WR)<1/R}> - XR(Q)a

where

+(,) — ; T
xh(e)= it {Thou, )+ edvovn ()} (2.20)
POy )S1/R
with
It = inf inf [K K 2.21
E(WR)(p) Bel(%po)qe’/?(l\?(wfz))[ (B(I)Jr (p|BQ)]7 ( )
where
R = s peos () @)
GEP(V(Wr)) 2eV (Wr) vevove) "rv Y
Riplfa) = 3 Bal) (o) (22), (2:23)
€V (WR)
with
(E)\I)(Oé) = Sup[aaf)\x(e)}v OzG[0,00), (224)
6eR
Ao(0) = log / e (dT), 0 ER, (2.25)
0

31

g dELAVH)



CHAPTER 2

2. Annealed PAM on a regular tree

where Y, = 1 when x is a tadpole, v, = EXP(d + 1) when x is not a tadpole, and
Tz, 15 the transition kernel of the discrete-time Markov chain on V(Wg) embedded in
XWr,

Proof. Apply the large deviation principle derived in [31], which we recall in Proposi-
tion in Appendix @ O

The expression i) is similar to () with G = Wg, expect that the rate
2.21))

function gy, in ( is more involved than the rate function Iy in ()

§2.3.2 Limit of the upper variational formula

The prefactor e?®+°(1) in Lemma accounts for the terms plog(gt) — ¢ in the
right-hand side of () (recall @) In view of Lemma [.3.7, in order to complete the
proof of the upper bound in Theorem it suffices to prove the following lemma.

Lemma 2.3.8. For any d > 4, liminfr_,0 X5 (0) > x7(0)-

Proof. The proof is given in Section @ and relies on two steps:

o Show that, for d > 4,
Ty @) = T, (0) + O(1/R) (2.26)

with I Wy @ rate function similar to the standard rate function Igy,) given
by (@

).

e Show that, d > 2,

Vi) = nf L) (0) + edvov ()}
POy )S1/R
satisfies
lim inf ¥ (0) > x7(0)- (2.27)
— 00
m

§2.4 Analysis of the upper variational formula

In this section we carry out the proof of the claims in Section , namely, we settle
(R.26) in Section and (@j) in Section . The computations carried out in
Appendix guide us along the way.
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§2.4. Analysis of the upper variational formula

§2.4.1 Identification of the rate function for the local
times on the truncated tree

To identify the rate function I;EJ(WR) in Lemma , we need to work out the two
infima between braces in () The computation follows the same line of argument

as in Appendix , but is more delicate. We will only end up with a lower bound.
However, this is sufficient for the upper variational formula.
To simplify the notation we write (recall Fig. R.H):

(Vr,Er) = vertex and edge set of Wg without the tadpoles,

@ = top vertex of Vg,

* = right-most bottom vertex of Vg,

OVgr = set of vertices at the bottom of Vp,

O = set of tadpoles,

O, = tadpole attached to x € OVi\*.

Note that OVy consists of x and the vertices to which the tadpoles are attached. Note
that int(Vg) = Vg \ OVg includes O.

1. Inserting (@) in Appendix @ into ()7()7 we get

It p)=(d+1 p(x)+ inf  inf  sup L(B,q,q|p
E(WR)(> ( )$§R ( ) 56(000)q€73(VR)qe7>(VR) ( | )

with
L(57Q»a|lﬁ::‘—fl—’ff—(j‘—l)

where

A= > 5q(x){1+1og<2yi””q (33

z€int(VR) i)
> pata) {1+ 10g (LELLAIERL A Y

z€IVR\*
q(+") + dq(O) p(»)
Ba( ))}

C = Bq(x) {1 + log ( )

q(z") p(z)
D= Bq(x {log ( — (LA ,
291 o8 ( Gy ) 0 By)
with £A the Legende transform of the cumulant generating function of 4 (recall ())
and 2T the unique vertex to which x is attached upwards. (Recall that y ~ x means
that  and y are connected by an edge in Fr.) Note that A, B, C each combine two
terms, and that A, B,C, D depend on p. We suppress this dependence because p is

fixed.

2. Inserting the parametrisation ¢ = u/||ully and ¢ = v/||v|; with u,v: Vg — (0, 00)
and putting S¢ = v, we may write

ITE(WR)( )= (d+1) Z p(z) + inf sup L(u,v) (2.28)

o=yl v: VR—=(0,00) 4 Vp—(0,00)
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with
L(u,v) =—A—-B—-C-D,

A= .Z )v(w){1+log< p;)}

where

z€int(Vg
A {2 )Jg)M gl (229
e (O

p- 3o i (35) e (55)

Our task is to carry out the supremum over u and the infimum over v in (R.2§).

3. First, we compute the infimum over v for fixed u. (Later we will make a judicious
choice for u to obtain a lower bound.) Abbreviate

Ay(x) = Zy;&l;(y)p(x), z € int(Vg),

Bu(z) = ‘W p(z), T €dVR\A, (2.30)
w(x" u

Cute) = “LE SO ),

e For z € Vg, the first derivatives of L are

z € int(Vg): OL(wv) _ —log (A“(Z)> ;

ov(z) v(z)
_ OL(u,v) B, (2)
z € OVR\*: 50(2) 10g< o) >,
B OL(u,v) o Cu(2)
- a = (55,

while the second derivatives of L equal 1/v(z) > 0. Hence the infimum is uniquely

taken at
xe€int(Vg): o(x) = Ay(z),

x € VR\*: v(x) = By(z),
T =*: v(x) = Cy(x).

e For z € [J, the computation is more delicate. Define (see (@) in Appendix @)
pla) = a(LA) (a) = (LX)(a).

The function p has range (—oo,log \/ﬁL with the maximal value uniquely taken at
a = oco. Therefore there are two cases.
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§2.4. Analysis of the upper variational formula

» u(z)/u(z") < Vd: Abbreviate a,(z) = p(z)/v(z). For z € O,

5 (20 () e (5
—tog (2 ) = ntau(),

L) p(2), . (p()
@ () Y (v(z)) =0

where we use that £\, being a Legendre transform, is strictly convex. Hence the
infimum is uniquely taken at

with «a,(z) solving the equation

log (&%) = ulon(z)), zel.

Since p' (@) = a(LN)"(a)) and LA is strictly convex (see Fig. @ in Appendix @), 7
is strictly increasing and therefore invertible. Consequently,

au(z) = pt <log (&%)) . zel

Putting the above formulas together, we arrive at (recall ())

L(u) = inf L(u,v)

v: Vr—(0,00)

= Y A - Y B -G +Y Duw  E
z€int(VRr) z€EOVR\* zel
with (recall ())
@) [ (DY e

_ p) [(LX) (a(2)) — plon(2))]

o ()

= p(@) (LA (@) = pla) ((EN) o ™) (log (&(ﬁ))) |

In (@) in Appendix @ we show that (LA) o u=t = A~1. Moreover In () in
Appendix we show that (A\~! olog) = S with

SB)=d+1-p— B e (0,Vd].

d
B?
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Since S has domain (0,v/d], D,(z) is only defined when u(z)/u(z") < v/d, in which

case
u(z)

Do(z) = p(z) 8 (uw)> . zel (2.32)

» u(x)/u(z) > Vd: In this case %}Z;’) > 0, the infimum is uniquely taken at
v(z) =0, and

Dy(x) = p(z) (Vd—1)> = p(z) S(Vd), =z €D,

where we use () Note that the right-hand side does not depend on w.

4. Next, we compute the supremum over u. The first derivatives of L are

z@mMmOZZﬁgzzgg@p@—;;@ﬁ@%
—o: oL = 2o W) o) 5 a0 g
2= gﬂg=~wénmow+““ﬁg?“DMﬂ,
2 € OVi\x: gﬁg:)) - _u(;) p(z") + Wp(z)
1 e an | LSS
Feb gﬁguéw“”>%{uév+ﬁgp}“”¥:%<ﬂk

(2.33)
The second derivates of L are all < 0. The first line in () can be rewritten as

pe)  p)
3wt |35~

Y~z

which is zero when

u(z) = v/p(x), x € Vg. (2.34)
Given the choice in (), the fifth line in () is zero when
dp(zT)p()
dp(x?) + p(x)’

Indeed, the derivative is strictly negative when the indicator is 0 and therefore the
indicator must be 1. But the latter is guaranteed by ()7(), which imply that

u(z) = z el (2.35)

a(x) dp(z)
i) =\ e 1o =V

x e .
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§2.4. Analysis of the upper variational formula

Given the choice in ()f ), also the fourth line in () is zero. Thus, only the

second and third line in () are non-zero, but this is harmless because O, x carry a

negligible weight in the limit as R — oo because of the constraint p(0Vp UO) < 1/R
in Lemma ecall D.19)).
(.34

Inserting (P )7() into () and using (), (), we get the following

lower bound:

sup  L(u)

u: VrR—(0,00)

>— Y Aul@) - ) Bal@) —Cu(¥)+ ) Dal)

z€int(Vg) z€IVR\* zel
> Y Ve - Y Vo) <\/p(xT) +d W)
z€int(Vg) Yy~ z€OVR\* p(l‘) + p( I)
—/p(*) (\/7 +d\/p(O) )
B p(x) dp(x™) + p(x)
+£p(m) <d+1 \/gl\/dp(ﬁHp(w) +\/ ) D

5. Using the relation (d + 1)p(z) = >_, _, p(z), z € int(Vr), we get from () that

If ymy () = Ki(p) + K& (p)

Kip)= Y Z[p(w)— p(%)p(y)}

z€int(Vg) Yy~

{:Evy}eER z€OVR
and
K} (p) = Z (d + 1)])(1‘) — p(x) p(xT) +d M
: zEIVR\* dp(fﬂ) + p(Dz)

T (d+ Dp() — Vo) (\/pw) n dW)

B p() dp(a) + p(z)
+ Y ple) |[d+1-Vd (\/dp(gﬁ) + p(x) * \/ p(z) )] .

zel
The first sum in the right-hand side of K (p) equals the standard rate function I B (p)
given by (), with

ER =ER \ {Oa*}
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the set of edges in the unit Wgr without the tadpoles and without the edge {O,«} (i.e.,
Er = E(T}); recall Fig. @) Rearranging and simplifying terms, we arrive at

IE(WR)(P) > Iz (p)+ Ki(p) (2.36)
with
K3(p) = Sovi\«(p) + So..(p) + Siavimsun(p),
where
Sovane@) =d Y plx),
2€AVR\*
So.(0) = (Vo) ~ Vo)) +(d~ 1)[p(x) ~ Vo0 .
dp(,
Sove\nuo(p) = — Z p(x)d M
z€EIVR\*
p(Ha) dp(z) + p(0y)
* xea%\* (d H1ovd [\/ dp(@) + (@) \/ p(0.)

(2.37)

6. Since \/p(O)p(*) < 3[p(O)+p(*)], the boundary constraint Y ecovauo P(@) <1/R
implies that Spy,\«(p) +S0,+(p) = O(1/R). The same constraint implies that the first
sum in Sy ua(p) is O(1/R). Hence

K3(p)=01/R)+ Y p(x)p(p;(mim)))

zGaVR\*

/d
w n +w
V d+w w

The map w — F(w) is continuous on (0, 00) with

with

F(w)zw(d—i—l—\/g

) |

= 0w, v
B [(d+1) —2Vd]w+ O(w™), w— .

From this we see that if d > 4, then there exists a C' € (1, 00) such that

Hence we have the lower bound

Fw)+C>(1—-vw)?,  wel0,0). (2.38)
Ei(p)>O(1/R)+ > p

2
<1 V57|
TEOVR\*

o/r)+ Y (Vi - )2

TE&VR\*
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§2.5. Analysis of the variational problem on the infinite regular tree

Via ()7(), it follows that

I () = OU/R) + Iz (). ReEN, (2.39)

with I (p) the standard rate function given by (), with

Er=ErU [ Uzeovi\s {7, 0s}]

the set of edges irflv the unit WR that is obtained from the unit Wg by removing the
edge {O,x} (i.e., Egr = E(WR); recall Fig. @) This completes the proof of (@)

Remark 2.4.1. The condition d > 4 is needed only in () For d = 2,3 we have
F(w) 4 C > 60.(1 — yw)? with 6, = d + 1 — 2v/d € (0,1). Consequently, the edges
{z,0,}, x € OVR \ *, carry a weight that is smaller than that of the edges in 7, which
may cause the optimal p to stick to the boundary as R — oo, in which case we do not
have () '

§2.4.2 Limit of the upper variational formula

Note that .
WrCT,

with 7 the infinite tree. Consequently,

Iz (p) = I —(d-1) > p), YpePV(T)): supp(p) =V (Wa),
zEIVR\*

where the sum compensates for the contribution coming from the edges in 7 that link
the vertices in OV \ % to the vertices one layer deeper in 7 that are not tadpoles.
Since this sum is O(1/R), we obtain (recall (@))

i) = it T () + 0Jvone ()}

PEP(V(WR)):
POy <1/R

> O(1/R) + {Ipr(p) + 0dvir(p)}

m
PEP(V(T)):
supp(p)=V(Wpg),p(d~ )<1/R
WRr

> O(1/R) + x1(p),

where the last inequality follows after dropping the constraint under the infimum and
recalling () This completes the proof of (@)

§2.5 Analysis of the variational problem on the in-
finite regular tree

In this Section we prove Theorem 2.1.4. Section formulates two theorems that
imply Theorem , Section E.E).Q provides the proof of these theorems. Recall the
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definition of P(V), Ig(p) and Jy (p) from () Set

XT(Q) = pe%%f(V)[IE(p) + QJV(p)]7 o€ (07 OO), (240)

where Po(V) = {p € P(V): argmaxp = O}. Since P(V), Ig and Jy are invariant
under translations, the centering at O is harmless.

§2.5.1 Two properties

Theorem 2.5.1. For every o € (0,00) the infimum in () is attained, and every
minimiser p is strictly positive, non-increasing along backbones, and such that

1
Z OSgrlog(R+1) < di7 OSg = Z p(z),

NeNy 0 OBRr(0)
where Br(O) is the ball of radius R around O.

Theorem 2.5.2. The function o — x7(0) is strictly increasing and globally Lipschitz
continuous on (0,00), with lim, o x7(0) =d —1 and lim,_oc x7(0) = d+ 1.

Theorems @ settle Theorem . Their proof uses the following two

lemmas.

Lemma 2.5.3. For every o € (0,00), the infimum in () may be restricted to
p € Po(V) such that Jy (p) < ¢ 1

Proof. Let o € Po(V) denote the point measure at @. Then, for all ¢ € (0, 00),

x71(0) < Ig(do) + 0Jv(éo) = (d+1) +ox0=d+1.

Since Iy > 0, we may restrict the infimum in () to p with Jy (p) < dzl. O

Lemma 2.5.4. For every g € (0,00), there exists a c(g) > 0 such that the infimum
in () may be restricted to p € Po(V) such that Jv (p) > c(o).

Proof. Since Jy (p) = 0 if and only if p = dp is a point measure, it suffices to show
that 0o is not a minimiser of x7(g). To that end, for y € V' compute

0 p(2)
——[Ie(p)+oJv(p)=1-— —fg ogp(y) — o. 2.41
8p(y)[ (p) ;J o) (y) — (2.41)
Because p(O) > 0, it follows that the right-hand side tends to —oo as p(y) | 0 for
every y ~ O. Hence, no p € Po(V) with p(y) = 0 for some y ~ O can be a minimiser
of (), or be the weak limit point of a minimising sequence. In particular, do
cannot. O
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§2.5.2 Proof of the two properties

Proof of Theorem . First observe that P(V) and Jy are invariant under per-
mutations, i.e., for any p € P(V) and any relabelling 7 of the vertices in V', we have
mp € P(V) and Jy (7mp) = Jy(p). The same does not hold for Iy, but we can apply
permutations such that Ig(mp) < Ig(p).

1. Pick any p € P(V). Pick any backbone bb = {xg,z1,---} that runs from zy =
O to infinity. Consider a permutation m that reorders the vertices in bb such that
{(mp)(x) }zebb becomes non-increasing. Together with the reordering, transport all
the trees that hang off bb as well. Since mp is non-increasing along bb, while all the
edges that do not lie on bb have the same neighbouring values in p and in 7p, we have

Ip(mp) < Ip(p). (2.42)
Indeed,

%[IE() Ig(mp)] Z \/7rp Vzk)(mp) (Tr41) Z Vp(xr)p(Trr1), (2.43)

keNg keNp

where we use that p(zo) = (7p)(zg) (because p(xo) > p(xx) for all k € N) and
Y oken P(@r) = > pen(mp)(2). The right-hand side of (EZ_% is > 0 by the rearrange-
ment inequality for sums of products of two sequences [26, Section 10.2, Theorem
368]. In fact, strict inequality in () holds unless p is constant along bb. But this
is impossible because it would imply that p(O) = 0 and hence p(z) =0 for all z € V.
Thus, p and bb being arbitrary, it follows from () that any minimiser or minim-
ising sequence must be non-increasing in the distance to O. Indeed, if it were not,
then there would be a bb along which the reordering would lead to a lower value of
Ig + oJy. Hence we may replace () by

x7(e) = f [Ig(p)+elv(p)l, o€ (0,00), (2.44)
PEPL(V)

with Pé(V) defined in ()

2. Letpe Pé(V). Estimate

LYY blewsl> Y Y [~ o (o)
ReNo z€0BRr(0) ReNp z€dBRr(0)
where we use that p(z) < R+1 for all x € 0BR(O). Hence

) > Y 0Snlog(R+ 1)
ReN

with 0Sr = 3_, copn(0) P(2). By Lemma , Jv(p) < digl, and so

d+1

> 9Sglog(R+1) < (2.45)

ReNg
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The computation in () shows that any p for which there exist z ~ y with p(z) > 0
and p(y) = 0 cannot be minimiser nor a weak limit point of a minimising sequence.
Hence all minimisers or weak limit points of minimising sequences are strictly positive
everywhere.

3. Take any minimising sequence (py, )nen of () By (), limp_e0 ngZBR(O) pr(x) =
0 uniformly in n € N, and so (pn)nen is tight. By Prokhorov’s theorem, tight-
ness is equivalent to (p,)nen being relatively compact, i.e., there is a subsequence
(P, )ken that converges weakly to a limit p € P(ig(V). By Fatou’s lemma, we have
liminfy o0 Ig(pn,) > Ig(p) and lim infy_, o Jv (pn,) > Jv(p). Hence

x7(0) = Jim [T5(pu,) + 07 (o)) = T6(5) + 0 (B).

Hence p is a minimiser of () O
Proof of Theorem . The proof uses approximation arguments.

1. We first show that o — x7(p) is strictly increasing and globally Lipschitz. Pick
01 < 02. Let py, be any minimiser of () at o1, i.e.,

x7(01) = IE(Po,) + 01Jv (Poy )-
Estimate

UE(Poy) + 019V (Por)] = [IE(Por) + 02Jv (Poy )] — (02 — 01)Jv (Poy)
> x7(02) = (02 — 01)Jv (Boy) > x(02) — (02 — 01) £,
where we use Lemma . Therefore

d+1
o1’

x7(02) — x7(01) < (02 — 01)
Similarly, let p,, be any minimiser of () at o9, ie.,
X7 (02) = IE(Pg,) + 02Jv (D, )-

Estimate

[IE(ﬁQz) + QQJV(ﬁm)] = [IE(I;QQ) + QlJV(pm)] + (92 - Ql)JV(pm)
> x7(01) + (02 — 01)Jv (Do) > Xx7(01) + (02 — 01)c(02),

where we use Lemma . Therefore

x7(02) — x7(01) > c(02)(02 — 01)-

2. Because x7(0) < d+ 1 for all p € (0,00), it follows that lim, .o x7(0) < d +
1. To obtain the reverse inequality, let p, be any minimiser of () at 0. By
Lemma , we may assume that Jy (p,) < digl. Hence lim, o Jv (P,) = 0, and
consequently lim, ., p, = do weakly. Therefore, by Fatou’s lemma, lim, ,oc x7(0) =
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§2.5. Analysis of the variational problem on the infinite regular tree

3. To prove that lim,o x7(0) < d — 1, estimate
x7(0) < inf — [Ip(p) +eJv(p)],  ReNo.

pe‘PO(V)

supp(p)CBR(0O)

Because
sup  Jv(p) = Jv(pr) =log|Br(O)|,  RE€Ny,
PEPL (V)
supp(p) CBR(O)
with

|Br(O)|™", =z € Br(0),
pr(z) =
0, else,

it follows that
lim x7(0) < inf Ig(p) < Ip(pr), R e Ny.

0l0 PEPL (V)

supp(p) EBR(O)
Compute (recall ()) ,

|0BRr41(0)
Ip(pr) = TBaO R € No.
[Br(O) ’
Inserting the relations
1, R=0,
0Br(0)] = { G4 1dR, BeN
d+1
|Br(0)| = Z |0BR (O |_1+ﬁ(d —~1), ReN,,
we get
_ (d+1)df

Hence limpg_,o0 Ig(pr) = d — 1, and so lim, o x7(0) < d — 1.
4. To prove that lim,o x7(0) > d — 1, note that because Jiy > 0 we can estimate

limx7(o) > inf Ig(p).
ol0 PEPSH(V)

It therefore suffices to show that

inf Ig(p)>d-1,
pEPL(V)

i.e., (PR)ReN, is a minimising sequence of the infimum in the left-hand side. The proof
goes as follows. Write (recall (@))

s =3 Y (Vi - Vol )
:Z o)+ 9(0) ~ 2B | = (@41~ 3 Vo)
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CHAPTER 2

2. Annealed PAM on a regular tree

Since T is a tree, each edge can be labelled by the end-vertex that is farthest from O.
Hence the sum in the right-hand side can be written as

> 2y/p(@)p(ab),

zeV\O

where xt is the unique neighbour of = that is closer to O than z. Since 24/p(z)p(x}) <
p(x) + p(zt), it follows that

> 2y/p@pt) < Y pa)+ Y plat) =[1-pO)] +1.
TEV\O zEV\O TEV\O

Therefore
Ig(p) > d—1+p(0),
which settles the claim. O
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CHAPTER

The parabolic Anderson model on a
periodic Galton-Watson tree

Abstract

In [@}, the annealed total mass of the solution to the parabolic Anderson model on a regular
tree with an i.i.d. double-exponential random potential was studied. The first two terms in
the asymptotic expansion for large time of the total mass was identified. This chapter extends
the analysis to a periodic Galton-Watson tree with large periodicity and is therefore a crucial
step towards understanding the annealed total mass on the regular Galton-Watson tree. To
do this we need to carefully deal with the non-homogeneity of the periodic Galton-Watson
tree.



CHAPTER 3

3. The PAM on a periodic Galton-Watson tree

§3.1 Introduction and main results

In [12], the quenched asymptotic growth rate of the total mass of the PAM on a
Galton-Watson tree was indentified. The ultimate goal in this chapter is to obtain
the corresponding result in the annealed setting, i.e. the growth rate when averaged
over the potential. Chapter E made the first step in this direction by considering the
regular tree. This chapter considers the Galton-Watson tree with large periodicity,
which approximates the full Galton-Watson tree and is therefore another step towards
our goal. The periodicity allows us to build on the previous chapter, where the key
techniques developed heavily rely on an underlying periodic structure. The main
challenge here is to navigate the non-homogeneity of the periodic Galton-Watson tree,
which has to be dealt with carefully.
In Section @, the periodic Galton-Watson tree is defined, and the PAM and key
uantities are introduced. In Section B.9 the main theorem is stated. Sections @ and
@ concern the proof of the main theorem through a lower, and respectively an upper
bound.

§3.1.1 Definition of the periodic Galton-Watson tree

We analyse the PAM on the graph generated by a ‘periodic’ Galton-Watson tree. The
graph is generated by first taking Z, and looking at [N] = {0,1,--- , N} C Z. From
each z € [N], independently generate a Galton-Watson tree with offspring distribution
D, except at the roots x € [N] where the offspring distribution is D — 1. Let the tree
rooted at x be denoted by T,. For z € Z \ [N], repeat the same Galton-Watson tree
that was generated at + mod (N + 1). In other words, the trees 7, and 7, are equal
if x =y mod (N + 1). This can be equivalently viewed as the infinite concatenation
of [N] with all the generated Galton-Watson trees hanging off. Denote the resulting
tree by GW = (V, E,0) and the probability with respect to GW by B. Note that the
standard Galton-Watson tree corresponds to N = oo, so that there is no periodicity,
or alternatively, each vertex in Z has an independent Galton-Watson hanging off it,
and not just the vertices [N].

§3.1.2 The PAM on a periodic Galton-Watson tree

See () for the definition of the PAM on a general (locally-finite) graph and other
relevant notation. Recall that the annealed total mass is given by the Feynman-Kac

representation
W) = <E (efotf<xs>d5)> . 3.1)

where (-) denotes expectation with respect to the potential £ = (£(2))zegyy, X =
(Xt)1>0 a continuous-time random walk on the vertices V' with jump rate 1 along the
edges F, and Py denotes the law of X given Xg = 0.
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§3.2. Main theorem: annealed total mass for large times

§3.1.3 Assumptions on the potential

We make the same assumptions as in the previous chapter. Throughout the paper we
assume that the random potential £ consists of i.i.d. random variables with a marginal
distribution whose cumulant generating function

H(u) = log <eu€<0>> (3.2)
satisfies the following;:

Assumption 3.A. [Asymptotic double-exponential potentiall
There exists a ¢ € (0,00) such that

lim uH"(u) = p. (3.3)

U— 00

It will be useful later on to observe that, since £ is assumed to be i.i.d., we have from
(B.0)- (B3 that

(U(t) =Eo <exp [ 3 Hwt(x))D 7 (3.4)

zeV

where .
Et(x):/ 1{X, =z} ds, reV,t>0,
0

is the local time of X at vertex x up to time ¢t. See Chapter E for further details.

§3.2 Main theorem: annealed total mass for large
times

To state the main theorem, we introduce the following characteristic variational for-
mula. Denote by P(V) the set of probability measures on V. For p € P(V), define

e = Y (Vi@ -Vil) . o)=Y paloss(e),  (35)

{z,y}€E eV

and set

xow(0) = peig(fv)[IE(p) +oJv(p)l,  0€(0,00). (3.6)

The first term in (@) is the quadratic form associated with the Laplacian, which is
the large deviation rate function for the empirical distribution

t
L - %/ x, ds = 3 3 L), € PV) (3.7)
0 zeV

The following lemma links the Feynman-Kac formula (@) to the main theorem, as
well as introduces several quantities that are used later on in the proof. The lemma
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3. The PAM on a periodic Galton-Watson tree

pulls the leading order term out of the expansion and shows that the second order
term is controlled by the large deviation principle for the empirical distribution of the
normalised local times.

Lemma 3.2.1. [Key object for the expansion] If G = (V, E) is finite, then
(U(1) = MO+ B (emetTvED) 4 00, (3.8)

where Jy is the functional in (@) and Ly is the empirical distribution in (@)
Proof. See Lemma in Chapter E O

For the offspring distribution D, denote its support by supp(D). For technical reasons
we require the following assumption.

Assumption 3.B. [Offspring distribution]
There exist 4 < d~ < d* < oo such that supp(D) C [d~,d"]. |

Theorem 3.2.2. Subject to Assumptions @ and @, ast — oo,

S 108U (1) = olog(et) ~ 0~ xw(e) +o(1),  Fas (39)

The variational formula depends on the realisation of GW and hence is a random
object. However, as will become clear from later analysis, it is actually deterministic
and equal to the one of the embedded regular tree with degrees d~ + 1. The latter has
been studied in Chapter @

§3.3 Proof of main theorem: lower bound

A lower bound for (@) in Theorem is obtained though a standard and straight-
forward argument. Let Br(0) C GW be the ball of radius R around 0 in the graph
distance. We consider a random walk that is killed when it leaves Br(0). This gives

$108(U(0) 2 olog(et) ~ 0~ o) +o(1),  t - ox,

with x5 (o) the variational formula on Br(0) with zero boundary condition. It is easily
shown that x5(0) = xgw(0) as R — oo. Hence, letting R — oo we get the desired
lower bound. See Chapter for technical details. The inhomogeneity of the periodic
Galton-Watson tree plays no role in the argument, which carries over exactly.

§3.4 Proof of main theorem: upper bound
In this section we prove the upper bound for (@) in Theorem . We try to follow

the argument used on the regular tree in the previous chapter. Again, the argument
is comprised of four steps:

50



§3.5. Backbone, projection, periodisation and upper variational formula

(I) Condition on the backbone of X (Section )

(IT) Project X onto a concatenation of finite subtrees attached to this backbone that
have depth R and special tadpoles at the bottom. (Section )

(IIT) Periodise the projected X to obtain a Markov renewal process on a finite graph
(Section )

(IV) Use the large deviation principle for the empirical distribution of Markov renewal
processes_derived in [B1] to obtain a variational formula on a single subtree
(Section )

Finally, in Section @ we derive the upper bound of the expansion by letting R — oo
in the variational formula.

§3.5 Backbone, projection, periodisation and upper
variational formula

§3.5.1 Backbone

Although the intuition is the same as on the regular tree, the backbone has to be
defined more carefully due to the inhomogeneity. Since X is transient, it escapes to
infinity along a path in 7, for some n € Z. We can assume n € Ny, for if not, we can
reflect the labelling in Section so that this is the case. For k € Z,, let Z;, denote
all the vertices at distance k from 0 and belonging to Ujcz, 7;. Similarly for k € Z_,
Zy, denotes all the vertices at distance k from 0, and belonging to U;cz_7;. For fixed
k € Z, define T}, to be the last time X visits Zj, i.e.

Ty = sup{t >0:X; € Zk}.

The backbone is the sequence of vertices (X, )r>0 with the convention that Xz, =0,
and can be interpreted as the path along which the random walk escapes to infinity.
The following lemma shows that we may assume that the backbone can be taken equal
to Z without loss of generality.

Lemma 3.5.1. For every t > 0,

Eo exp{ > H(Et(x))] =Eo exp{ > H(Et(:c))] ’(XTk)kZOZ

z€V(GW) z€V(GW)
in distribution.

Proof. We apply the following permutations to GW that turns the backbone into Z.
We do the permutations inductively on k as follows:

e Since X7, is already in Z by convention, we do not permute it.

o1

¢ YALJIVH)



CHAPTER 3

3. The PAM on a periodic Galton-Watson tree

o Suppose that GW has been permuted such that X7, =i € Zforalli =0,---,j—
1. Then X7, is in the subtree rooted at X7, ,. If X7, # j € Z, then we can
swap it and the tree hanging below it with j and the tree hanging below it. In
other words, we swap TXTj with 7;.

This permutation procedure preserves the edges and the vertices and so the resulting
tree is isomorphic to GW. Therefore, conditioning on the backbone being Z does not
affect the distribution of the total mass given in @) O

§3.5.2 Projection

For every vertex that is distance R from the backbone, replace the tree hanging below
it by a special tadpole vertex. R is chosen such that it is a multiple of N, i.e. R =nN
for some n € N, with IV from Section . Denote this truncated version of GW by
GWpgr. We apply the following map to X. Whenever X travels farther than distance
R from the backbone, its excursion is cut off and replaced by a sojourn time at the
corresponding tadpole. The resulting path, which we call X% = (X[?);5, is a Markov
renewal process on GWpg with the following properties:

e The sojourn times in all the vertices that are not tadpoles have distribution
EXP(D, +1).

e The sojourn times in all the tadpole attached to vertex x have distribution .,
defined as the conditional distribution of the return time 7, of the random walk
on the Galton-Watson tree rooted at x given that 7, < oo (again see [B(] for a
proper definition).

e The transitions into the tadpoles have probability DD -, the transitions out of

the tadpoles have probability 1 (because of the conditioning on the backbone).
Here D, denotes the number of offspring of x, which has the same distribution
as D (and D, + 1 is the degree of the vertex).

Write (fthR(x))xengR to denote the local times of X at time t.

Lemma 3.5.2. [Projection onto tadpoles| For every R € (NZ) NN and t > 0,

Bo(ew| ¥ #@@)] | <5 (en] X m@w)]

zEV(GW) z€EV(GWr)
Proof. See Lemma . The map stacks local times on top of each other and the
inequality follows from the convexity of H defined in (@) O

§3.5.3 Periodisation

We cut GWr, into periodic units of length 241 with the same R as in Section . We
do this in the natural way following the inherent periodic structure.By the contruction
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of the perodic Galton-Waton tree, we can fold all paths of X ® that are in 7, into paths
in 7, where m = x mod (R + 1) for all m € Z since the trees are identical. Finally,
paths that go from R mod (R+1) to0 mod (R+1) are folded by adding an additional
edge between 0 and R. Denote the periodised graph by GW, r and the random walk
on GW, g by X™ which is obtained by folding X%. Write (E?’R(x))xengR to
denote the local times of X™% at time ¢.

Lemma 3.5.3. [Periodisation to a finite graph] For every R € (NZ)NN and t > 0,

B e S mE@) | <m e S mE )]

z€EV(GWR) z€V(GWr r)

Proof. The periodisation again stacks local times on top of each other. O

Crucial observation. Let OV be the set of vertices to which a tadpole is attached.
Due to shift invariance, we may assume that the total local time spent at Vi U0 U *,
is at most t/R, without loss of generality. See Lemma for more details.

§3.5.4 Large deviation rate function

We use the following large deviation principle for Markov renewal processes derived
in [B1].
To simplify notation, we define

* = vertex R on the backbone,

O = set of tadpoles,

Vg = set of vertices neighbouring [J,
int(VR) = Vr \ (D U BVR),

O, = tadpole attached to x € OV \*.

1. For z ¢ O, ¢, = EXP(D, + 1), and so

Dy+1
() = log(DI+'LG), 0 <D, +1,
00, 0>D,+1.

To find A% («) we compute

1 0? 1

%[a@—log([)?f{ie)] =051 ¢ w[ae—log(mﬁ’i—e)] T (D, 1-0)
This gives that the supremum in (@) is uniquely taken at
0" =D, +1—21, a >0,
so that
Ar(a) = a(Dy + 1) —log[a(Dy +1)] — 1, a>0. (3.10)
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2. Inserting () into (@)7(@), we get
p Z Zp inf inf sup L(B,q,4|p),

vy S ﬁG(O 00) g€P(VR) geP(Vr)

where we recall that y ~ x means that = and y are connected by an edge in GW, r
(denoted by Eg), and

a= ¥ ﬁq(m){l—&-log(zz’glwq )}

where

z€int(Vg)

weazvi\* Ba(x) {1 +log ( il &%Q( . 5(12)) }
o {1 o <am> g(g@(o) Bpé(*j)) } ,
p= 2 (e (55) - @ (55) )

with £\, the Legendre transform of the cumulant generating function of v, and 27
the unique vertex to which z is attached upwards. Note that A, B,C each combine
two terms, and that A, B,C, D depend on p. We suppress this dependence because p
is fixed.

3. Inserting the parametrisation ¢ = u/||uljy and ¢ = v/|v||; with u,v: Vg — (0, 00)
and putting S¢ = v, we may write

T _
Thaw) = 3 (Da+ Up(a) + inf S Lwe) (1)
r€VR R
with
L(u,v) =—A—-B—-C-D,
where

A=Y o) {1 +log <%IZE?>}

zeint(Vg)

B= Zeazvi\*v(x) {1 +log <u($T) Z(Sfu(mm) 58) } ’ (3.12)
C=uv(x) {1 +log (u(*T) Z(f)xuw) 28) } ’

Do weuv(x) {log (1;((95))) — (L) (fjg;) } .

Our task is to carry out the supremum over u and the infimum over v in ()
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4. First, we compute the infimum over v for fixed u. (Later we will make a judicious
choice for u to obtain a lower bound.) Abbreviate

2y WY)

Ay(x) = (D) p(x), z € int(Vg),
Bu(a) = ) Z (S;“(D””) p(x), T € OVa\x, (3.13)
w(xT U
Cur) = W+ DuO) )
u(x)
e For z € Vg, the first derivatives of L are
cin - 0L(u,v) -l Ay(2)
(v e =—toe (53,
. OL(u,v) _ By (2)
seovi s = - (),
. M - 1o Cu(2)
e ay — o (5.

while the second derivatives of L equal 1/v(z) > 0. Hence the infimum is uniquely

taken at
zeint(Vg): o(z) = Au(x),

x € Vr\*: v(x) = By(z),
T = *: v(x) = Cy(x).

e For z € [, the computation is more delicate. Define
pra (@) = a(LXe) (@) = (LX) ().

The function p, has range (—oo,log M,] for some M, < oco. The maximal value is
uniquely taken at o = co. Therefore there are two cases.

» u(z)/u(z") < M,: Abbreviate () = p(2)/v(z). For z € OJ,
OL(u,v) _ [ u(2) p(z)\  p(2) +(p(2)
ay = (i) +e (55) - v e (55)
= log ( u(z) ) — 11 (v (2)),

u(zT)
O L(u,v) _ p*(2) " (MZ))
(LA2) >0,

v(2)2 v3(2) v(2)

v(z)

where we use that £\,, being a Legendre transform, is strictly convex. Hence the

infimum is uniquely taken at
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with a,(2) solving the equation

log (;g%) = pa(u(z)),  well

Since pl () = a(LA;)" () and L is strictly convex (see Fig. @ in Appendix @),
Lz 1s strictly increasing and therefore invertible. Consequently,

(@) = po ! (log (;‘((;))» . zel

Putting the above formulas together, we arrive at (recall ())

L(u) = inf L(u,v)

v: Vr—(0,00)

z€int(Vg) z€EIVR\* zel

with (recall (8.19))
Due) = =2 Tiog (U2 — (20, (0 (0)

v () u(x)
= 2 (@A) au(a) - ool
= p(a) (60 (eule) = ) (6 0 ") (1os (2] ).

» u(z)/u(x’) > M,: In this case 6515?2’;)) > 0, the infimum is uniquely taken at
v(z) =0, and
D,(z) = p(x)bcz, z e,

where we use () Note that the right-hand side does not depend on wu.

5. Recall that (L)) (@) = 0%(a) and let o, = ugl(log(f(fr)))). For u(x)/u(z") €
[1, Me],

0z () = Onin (),
while for u(x)/u(z") € (—o0, 1),

)

0 (az) < 0 (ag).

This follows from the fact that the sojourn time at x is stochastically smaller than
that on the minimal tree. It also follows that

ac,z Z ec,min-

We may therefore estimate

Lw)>Lu):=— Y Aux) — Y  Bul@) —Culx) +Y_ Du(x),

z€int(Vg) x€dVR\* zel
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where
P(@) (CAmax) @ k) (log (#5)) s u(@)/u(at) € (~o0,1),
Du(w) = pl@) (Ewin) @ 1) (105 (). ula)/u(e?) € [1, V],
P(2)0¢ min, u(z) /u(z?) > Vd-.

To simplify notation, we suppress min from the notation. For u(z)/u(z") € [1,d7], it
can be shown that (L)’ o u=! = A=, Moreover, (A~! olog) = S with

S(B)=d~ +1—,3—% B e (0,Vd]. (3.15)

Since S has domain (0, vd~ |, D, (z) is only defined when u(z)/u(z") < v/d—, in which
case

Du(z) = p(z) S (&%) . zel. (3.16)
On the other hand for u(x)/u(z") > d~,
Du(z) = p(z) (Vd— —1)? = p(z) S(Vd-), zel.

For u(z)/u(z’) € (—o0, 1), () and () hold with d~ replaced by dT.

6. Next, we compute the supremum over u for L. The first derivatives of L are

z € int(V)\O: 9u(z) = () p(z) — Z @p(y)v

5u(0) ~  u(O] 2w )
- P ()4 DO,
2 € OVi\x gﬁgz)) _ _u(;) ot 1 1) ;r(g;u(ﬂ ) o)
+ 35 - w PO g ey
S - ) e ey
st B = ~an N [+ ) P )

1 dtu(zh)
+ [ u(zT) + u(2)? :| p()1 {u“((ZT))< }
(3.17)

o7
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The second derivatives of L are all < 0. The first line in () can be rewritten as

which is zero when

u(z) = +/p(x), z € int(Vg) \ O. (3.18)

Given the choice in (), the fourth line in () is zero when

_ d~p(z)p(x) dtp(aT)p

u(r) = \/Dﬁp(ﬂ) ¥ p(z) {:(fg)eu va \/ D,ip(zh) +p )1{:(,(2.?)@}’ z el
(3.19)

Furthermore, the derivative in the fifth line is strictly negative when both indicators

are 0 and therefore at least one indicator must be 1. This is guaranteed since the

quotient

z e,

u(x) d7plx) | d*p(z")p(z)
u(zT) Drp(z) + p(x) {u1‘(<ZT))€[1 F]} D+ + p(x) {J((j))ﬂ}

is bounded from above by v/d for all D,+. In addition, we can rewrite the indicators

in () to get

] d=p(z")p(x) drp(l)p
u(x) = . 1y ., D , x e
( ) \/Dsz(wT) +p(x) {pp((zT)—d——l} sz xT +p ) {p((xT))<d+wj1
(3.20)
Given the choice in ()f ), also the fourth line in () is zero. Thus, only the

second and third line in () are non-zero, but this is harmless because O, % carry a
negligible weight in the limit as R — oo,because of the constraint p(0VR UO) < 1/R
(recall Section ) To simplify notation, define

0= (x) = \/dewp(x) ot = \/Dd+p(xT)p(x) |

21 0(2h) + p(z) 210(zh) + p(2)

and

| dp(x)p(0y) o = @)
@) = ¢ Do) +p0n) = \/ D.p(a) + p(C)’

Inserting (m),(m) into (H}I) and using () and (), we get the following
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lower bound:

sup  L(u)

w: Vr—(0,00)
>— Y Aul@) - Y Bale) —Ci(®)+ Y. Dal(x)

z€int(Vg) 2€AVR\*

>SS Vo)

z€int(Vg) Yy~

- 2 \/7( $T+DQ(){p<Dv

T€IVR\x b 27y

— \/7 (1 / *T + D, \/7>
- (5@ i + (2@ .
* Z p( ) |:9 < p(l’T)> 1{ pp((;T)) = d—m_T1 5 ( p(xT) ) 1{ pp((:/?)) < d+zj1 ]

zel
7. Using the relation (D, +1)p(z) = >_, . p(2), = € int(VR), we get from () that

}+D ()1 {p<Dw>< Dy })

p(x) d——1

¢ YALJIVH)

L (p) > Kk(p) + K2(p)

with

Kip)= Y Z[p(w)— p(x)p(y)}
z€int(VR) y~z
> (Ve - Vaw)  [00) - Vi - 3 [ote) - yfptomtan |

{z,y}GER\{O,*} z€0VR
and
K= Y [(Dﬁl)p(ﬂ?)
z€IVR\*
- (z%) + D~ . + D, QF , )]
Vi (i P {aops ey PO N e oy

(D + Dpl) — Vo) (\/pw n D*W)

(=) Of (x)
+2_p@) |57 === | 1 + 5 Lf by 2 1 |-
agl;l p(xT) {p(('r'r))—d*—l} p(:pT) {p(i¢))<ﬂ%
The first sum in the right-hand side of K 11% (p) equals the standard rate function I Bn (p)
without {O, x} and the tadpoles. Rearranging and simplifying terms, we arrive at

T, (p) = I, (p) + K(p) (3.21)

with
K3,(p) = Savi\«(p) + So.+(p) + Sovimxuo(p),
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where
S@VR\* Z Dxp
z€IVR\*
So.(0) = (Vol0) ~ /o)) + (D, — 1)[p() - p<0>p<*>],
QO (x
Svmwuo®) == > plx) D, (\/1% {2G05 02 )+ F {m(u) o })
2€OVR\ p (@ d——1 p(w Li 71

+> pl)

zeld

() 0L
) 0 Lf sty 5 2ty +57 0@ Ly v _Ppr |
p(xT) {puT)Zd—'—l p(zT) {m<d+*71

(3.22)
8. Since p((’))p(*) < £[p(O)+p(*)], the boundary constraint Y wcovauo P() < 1/R

(recall Section B.5.3) implies that Sovi\x(p) +S0.4(p) = O(1/R). The same constraint
implies that the first sum in S(pv,\«uo(p) is O(1/R). Hence

K3(p) > O(1/R) + Z p(z) F (pé(%))

z€EIVR\*

w . [d+ +w

d+w w ngl(:’:)) d?il}
w n [dT +w 1

d+w w {ptg(Danlﬁ)<dgf1}.

The map w — F(w) is continuous on (0, 00) with
—‘/j\/ﬁ+(d*—|—l)w+0(w3/2), w | 0,
[(d=+1)—2Vd Jw+Vd=(d~ —d")/2+ O(w™1), w— oo,

on the first indicator, while

F( )_{ —Vw + (dt + Dw + O(w?/?), w0,
YT [+ 1) - 2VdT Jw+ VA (d —dt)/2+ 0w ), w— oo,

on the second indicator. From this we see that if d* > d~ > 4, then there exists a
C € (1,00) such that

with

F(w)zw(d_—&-l—\/g

+w<d++1—\/d+

F(w)+02(1—ﬂ)2, w € [0, 00).
Kj(p) > O(1/R)+ > p

Hence we have the lower bound
<1
r€OVR\*

owm+ 32 (Vito- >2

z€EOVR\*
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Via ()7(), it follows that

I, > O(1/R) + Iz (p),  REN,

with I (p) the standard rate function and

Er = Ep U [Uscovi\s {2, 02}

the set of edges obtained by removing the edge {O,*}.

§3.6 Limit of the upper variational formula

With the above, we have shown that

Slog(U (1) < olog(ot) — 0~ xhlo) +oll), ¢ oo,

with

t(o)= inf I J : 3.23
Xr(e) pep(glwm){E(p)JrQ v<gwﬂ,R>(p)} (3.23)

It only remains to show that liminfr_. x%(0) > Xgw(e). Due to_shift invari-

ance (recall Section ), we may assume that the minimiser in (B.23) satisfies

ZzeavRuo p(z) <1/R. Next
gW‘n’,R g gW

Consequently,

Iz (0)=Ie()— Y (D.=1p(x), VpeP(GW): supp(p) € GWr
z€IVR\*

where the sum compensates for the contribution coming from the edges in GW that
link the vertices in Vi \ x to the vertices one layer deeper in GV that are not tadpoles.
Since this sum is O(1/R), we obtain

Ho) = inf 1 J
Xr(0) pe7><v1(réw,,,R)){ B(P) +o V(QWR)(p)}

> O(1/R) + : {Ie@w) () + 0Jvgw) ()}

inf
pEP(V(GW)): supp(p)CV(GWr r
> O(1/R) + xgw(o0),

where the last inequality follows after dropping the constraint under the infimum.
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APPENDIX A

Appendix: Part

§A.1 Large deviation principle for the local times of
Markov renewal processes

The following LDP, which was used in the proof of Lemma , was derived in [31),
Proposition 1.2], and generalises the LDP for the empirical distribution of a Markov

proceses on a finite state space derived in [15]. See [11, Chapter III] for the definition
of the LDP.

Proposition A.1.1. Let Y = (Y;);>0 be the Markov renewal process on the finite
graph G = (V, E) with transition kernel (7yy)zy1ep and with sojourn times whose
distributions (1;)zev have support (0,00). For t > 0, let LY denote the empirical
distribution of Y at time t (see (@)) Then the family (P(LY € -))¢so satisfies the
LDP on P(V) with rate t and with rate function I}; given by

+ . . = ~
IL(p) = 5el<13,foo)qel79(fv> [K(Bq)+ K(p| Bq)] (A1)
with
R(pg) = Ba(z)1 (A“A) (4.2)
Kplfa) = Y Ba) (Lx) (£2). (A3)
zeV
where
(LX) (o) = supgerlad — Az (0)], « € [0,00), (A4)
Az (0) = log [, ey, (dr), O€R '

The rate function I]TE consist of two parts: K in (@) is the rate function of the
LDP on P(V) for the empirical distribution of the discrete-time Markov chain on
V' with transition kernel (7, y)(sy1cp (see [11, Theorem IV.7]), while K in (@) is
the rate function of the LDP on P(0, oo) for the empirical mean of the sojourn times,
given the empirical distribution of the discrete-time Markov chain. Moreover, A, is the
cumulant generating function associated with v,, and £\, is the Legendre transform
of Az, playing the role of the Cramer rate function for the empirical mean of the i.i.d.
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sojourn times at x. The parameter 8 plays the role of the ratio between the continuous
time scale and the discrete time scale.

§A.2 Sojourn times: cumulant generating functions
and Legendre tranforms

In Appendix we recall general properties of cumulant generating functions and
Legendre transforms, in Appendices and we identify both for the two
sojourn time distributions arising in Lemma , respectively.

§A.2.1 General observations

Let A\ be the cumulant generating function of a non-degenerate sojourn time distribu-
tion ¢, and L\ be the Legendre transform of A (recall ()) Both A and L\ are
strictly convex, are analytic in the interior of their domain, and achieve a unique zero
at 6 = 0, respectively, @ = a, with o, = fooo T7¢(dr). Furthermore, A diverges at some
0. € (0,00] and has slope a. at §# = 0. Moreover, if the slope of A diverges at 6., then
L is finite on (0, 00).

The supremum in the Legendre transform defining (£A)(«) is uniquely taken at
6 = 6(«) solving the equation

The tangent of A with slope a at 6(«) intersects the vertical axis at (—LA)(«), i.e.,
putting

we have

u(@) = a(LN)' (@) — (£X)(a). (A.6)
(See Fig. @) Note that by differentiating (@) we get
W (@) = a(LA)(a),

which shows that « — p(«) is strictly increasing and hence invertible, with inverse
function p~1. Note that by differentiating the relation (£A)(a) = af(a) — A\(0(a)) we
get

(LN (@) = 0(a). (A7)

A further relation that is useful reads
(LN op~t =271 (A.8)

which follows because ;1 = A 0§ by (@) and (LN) = 6 by (@)
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A(0)

Figure A.1: Picture exhibiting the link between X(0), (LX)(«), 0(c), p(a). The dotted line is
the tangent of A with slope a, crossing the horizontal azis at —(LA)(a), and touching A\ at
the point (0(«), u(c)). All are analytic on the interior of their domain.

§A.2.2 Exponential sojourn time

If ¢ = EXP(d + 1), then the cumulant generating function A(f) = log fo e’ (dr) is

given by
d
A(O) = log(d;{ig), 0<d+1,
0, 0>d+1.

To find (L)N)(«), we compute

0 1 0? 1
2 [a@—log((”l ) =a-— d+1-0 0902 [af — 10g(d+1 5] = m <0.

Hence the supremum in () is uniquely taken at
Oa)=d+1-1, a>0,
so that
(LN)(a) = a(d+1) =1 —logla(d +1)],  a>0. (A.9)

Thus, A and £ have the shape in Fig. @, with 0. =d+ 1 and a, = ﬁ, and with
limngc /\(9) = oo and hmgTQC )\/(9) = Q.
Note that g has domain (0,00) and range R.

§A.2.3 Non-exponential sojourn time

For ¢ = 1) the computations are more involved. Let 7* = (E, V) be the infinite rooted
regular tree of degree d+ 1. Write O for the root. Let X = (X, )nen, be the discrete-
time simple random walk on 7* = (E, V) starting from O. Write 7o to denote the
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A(0) (LA) (@)

Qe

Figure A.2: Picture of 0 — X(0) (left) and oo — (LX)(«) (right) for ¢ = EXP(d + 1).

time of the first return of X to O. Define r = Pp (70 < 00). It is easy to compute r
by projecting X on Ny: r is the return probability to the origin of the random walk on
Ny that jumps to the right with probability p = ﬁ‘ll and to the left with probability
q= ﬁ, which equals £ (see [B3, Section 8]). Thus, r = L
Fory € T*, define h, =P, (70 < 00). Then h,, can be explicitly calculated, namely,

o d=lvl, yeT\ {0},
Yo\, y=0.

Note that A is a harmonic function on 7%\ O, i.e., hy = > 7. Ty 2h., y € T\ O.
We can therefore consider the Doob-transform of X, which is the random walk with
transition probabilities away from the root given by

7 2=,
5-y»Z: édi]? Z#yT7{y7'z}€Ea yET*\{O}a
0, else,

and transition probabilities from the root are given by
L 10,2} € E,
(}O,z = d { }
0, else.

Thus, the Doob-transform reverses the upward and the downward drift of X.

Recall from Lemma that 9 is the distribution of 7o conditional on {Tp < oo}
and on X leaving O at time 0.

Lemma A.2.1. Let A(0) = log [, e""¢(dr). Then

d+1-0 _ _ 4d —
AO) { ) [1 L= @rizoe }7 0 € (—00,0], (A.10)

0, else,
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with 0, = (Vd—1)2. The range of exp o) is (0,V/d], with the mazimal value is uniquely
taken at 0 = 0,.

Proof. To compute the moment-generating function of 7o, we consider the Doob-
transform of X and its projection onto Ny. Let par, = P(10 = 2k). It is well-known
that (see [B3, Section 8])

GPi(s) = E(s™ | 70 < 00) = 3 s%pay = [1—\/1—4pqs2}7 s < 1.

keN
(A.11)
Therefore we have
2k—1
A0 97’@ szk [ ( eEXP(dH)”
keN
A.12
S (LY (210 (A12)
’keNp% d+r1-0 S
with
PEmm 4T @T ST gy

Inserting (X.l ) into (X.lﬂ), we get the formula for A(#). From the term in the square
root we see that A(6) is finite if and only if § < 0, =d + 1 — 2v/d = (vVd — 1)2. O

There is no easy closed form expression for (£LA)(«), but it is easily checked that
A and £ have the shape in Fig. |A.3, with 0, = (vV/d —1)? and a. = [;° 7¢(d7) < o0,
and with A(6.) = logv/d < co and N(f,.) = oo, i.e., there is a cusp at the threshold
0., implying that £\ is finite on (0, 00). It follows from (@) that

aler;o é(ﬁA)(a) = aleréo 0(a) = 0. (A.13)
A(6) (LA) (@)
0
0 @
0. 0 Q.

Figure A.3: Picture of 6 — X(0) (left) and oo — (LX)(«0) (Tight) for ¢ = .
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Lemma A.2.2. The function \=! olog = (expo)~! is given by

d

(expoX)~1(B) =d+1—6—5, e (0,Vd]. (A.14)

The range of (expo))™! is (—o0,6.], with the maximal value 0. uniquely taken at

B =Vd.
Proof. We need to invert exp o) in () Abbreviate x = “-1=C. Then

2 2
X2 2p

O

Note that (v/d, 00) is not part of the domain of (exp oA)~!, even though the right-hand
side of () still makes sense (as a second branch). Note that p has domain (0, c0)
and range (—oo,v/d] (see Fig. |A.1)).

§A.3 Large deviation estimate for the local time away
from the backbone

In this appendix we derive a large deviation principle for the total local times at
successive depths of the random walk on TZ (see Fig. ). This large deviation
principle is not actually needed, but serves as a warm up for the more elaborate
computations in Section

For k € Ny, let V3 be the set of vertices in 77 that are at distance k from the
backbone (see Fig. R.3). For R € N, define

éﬁ(k) = Zzer étZ(Jj), k:O717"'7Ra
of = D SR Zwevk 2(z), k=R+1,
and
1
L = 5 ()i, o).

Abbreviate V5 = {0,1,..., R, R+ 1},

Lemma A.3.1. For every R € N, (LE);>o satisfies the large deviation principle on
P(VE) with rate t and with rate functwn IT given by

:U

-1

i) = [V(d=10p(0) - Vap()]* + > [Vp(k) = Vap(k +1) ]’

‘ (A.15)
+ [VpR) +p(R+1)— Vdp(R+1)]".

>
Il
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e ® ® |
0 1 R R+1

Figure A.4: Depths k=0,1,...,R and k > R.

Proof. By monitoring the random walk on the tree in Fig. @ and projecting its depth
on the vertices 0,1,..., R, respectively, R + 1, we can apply the LDP in Proposi-
tion (see Fig. ).

1. The sojourn times have distribution EXP(d 4+ 1) at vertices k = 0,1,..., R and
distribution 1 at vertex kK = R+ 1. The transition probabilities are

2 d—1
70,0 = Gx1> T0,1 = q¥1>
1 d
Thkk+1 = d+1° Tkk—1 = d+1° k= 17"'7Ra
Tr+1,R = L.

Proposition therefore yields that (L{);>o satisfies the LDP on on P (V) with
rate t and with rate function I;% given by

R
I p)=(d+1 p(k) + inf sup L(u,v A.16
o) =@ p+ s L) (A6
with
L(u,v) =—-A—- B —C, (A.17)
where

A=S {1 o (du(k - li(z)u(k +1) ];Eg) } |

)

Here we use (@) to compute A and B, and for C' we recall that £\ is the Legendre
transform of the cumulant generation function A of 1 computed in Lemma @

2. We compute the infimum of L(u,v) over v for fixed u.

efFork=1,...,R,

OA | (dulk=1)+u(k+1) p(k)
‘1g< ( )

ov(k) u(k) v(k)
— (k) = () L= lg(z)u(k +b
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The second derivative is 1/v(k) > 0.

e For k =0,

The second derivative is 1/v(0) > 0.

e For k= R + 1, the computation is more delicate. Define (recall (@) in Ap-
pendix @)

pla) = a(LA) () = (LX)(a).

The function p has range (—oo,log \/E], with the maximal value uniquely taken at
a = 00. Therefore there are two cases.

u(R +1)/u(R) < vd. Compute

oD =" (pER : 1§> o <‘“f<£>”) ’
pR+1)

au(R+1)

= 0o(R+1) =

with a,, (R 4 1) solving the equation

log (%) = p(au(R+1)).

Since p'(a) = (L) () and LA is strictly convex (see Fig. @ in Appendix @), ]
is strictly increasing and therefore invertible. Consequently,

ay(R+1)=p"t <1og (%)) . (A.18)

Putting ()7() together, we get

R
L= inf  L{uwv)=- > " Au(k) = By + C., (A.19)
R k=1
with
A (k) = d (kli(;;)u(kJrl) (k) k=1.....R
~ 2u(0) + (d — 1)u(1)

70



§A.3. Large deviation estimate for the local time away from the backbone

and
C, = Om {(L‘A) (aw(R+1)) —log (1“52;‘)1))]
- A R+ 1) (ot 1)

=p(R+1) (LN) (au(R+1))

_ ro— u(R+1)

—p(R+1) (LN op™) (log ( ).
In (@) in_Appendix @ we showed that (L)) o p=! = A=, Moreover, in () in
Appendix @Jwe showed that (A\~! olog) = S with
d
B’
Since S has domain (0,v/d], C,(R + 1) is only defined when u(R + 1)/u(R) < V/d, in
which case

SB)=d+1—p— B e (0,Vd]. (A.20)

Co=p(R+1)S (W) . (A.21)

» u(R+1)/u(R) < Vd. In this case #ﬁl) > 0, the infimum is taken at v(R+1) = 0,
and hence (recall ())

Cu=p(R+1)(Vd—1)2 = p(R+1)S(Vd). (A.22)

Note that the right-hand side does not depend on u. The expressions in ( )f( A.22)
can be summarised as

uw(R+1)
C,=pR+1)S(VdN ———=).
e+ (van *Et)
3. Next we compute the supremum over u of
L(u) = L(u,vy,) = =Ay — By + Cy. (A.23)

with A, = ZkR:1 A, (k). We only write down the derivatives that are non-zero.
efFork=2...,R—1,

g = P D) gy P ) gy o)
e For k=1,
0A, d du(0) + u(2)
OB, d—1
“ o~ PO
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e For k = R,
OAu 1 du(R — 1)+ u(R + 1)
gu(r) ~ PRV STy T i ,
oC, u(R+1) d
oum) ~ Y { WBP  u®+D)| {sReva)
e For k=0
- - )
ou(0) p(0) u(0)2
e Fork=R+1,
0A, 1
“ourrny - Wy
9Cy 1 du(R)
uR+1) PR {_u(R) TR 1)? ] {2 < g}

All the first derivatives of A, + B, + C,, are zero when we choose

u(0) = /(d — 1)p(0), u(k) = y/dkp(k), k=1,...,R,

(A.24)
i B  p(R)p(R+1)
WR+1) = \/dR+ p(R) +p(R+1)

All the second derivatives are strictly negative, and so @ is the unique maximiser.

4. Inserting (| |Z 4-}]) into (lg a we get

Aﬁ(k)f [Az(1) + Ba] — Aa(R) + Cy

:—Z\/dp k—1)+/pk+1)]
- [2 d(d = 1)p(0)p(1) + 2p(0) + /dp(1)p(2) ]

p(R)
- l dp(R —1)p(R) + \/IJ(R)H?(R%-I) dp(R)p(R +1)
dp(R+1)
tPR+DS (\/p(R) PR+ ) |

Recalling (|A.1d)7 (|A2d) and (|A.2Zi)7 and rearranging terms, we find the expression in

(A.19). O
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Note that I}; has a unique zero at p given by
p(0) =35, pk)=3(d-1)d* k=1,...,R  pR+1)=3d "

This shows that the fraction of the local time typically spent a distance k away from
the backbone decays exponentially fast in k.
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CHAPTER

Parabolic Anderson model on a
Galton-Watson tree revisited

This chapter is based on the following paper:
F. den Hollander and D. Wang. The parabolic Anderson model on a Galton-Watson
tree revisited. J. Stat. Phys., 189(1):Paper 8, 2022.

Abstract

In [@] a detailed analysis was given of the large-time asymptotics of the total mass of the
solution to the parabolic Anderson model on a supercritical Galton-Watson random tree
with an i.i.d. random potential whose marginal distribution is double-exponential. Under the
assumption that the degree distribution has bounded support, two terms in the asymptotic
expansion were identified under the quenched law, i.e., conditional on the realisation of the
random tree and the random potential. The second term contains a variational formula
indicating that the solution concentrates on a subtree with minimal degree according to a
computable profile. The present paper extends the analysis to degree distributions with
unbounded support. We identify the weakest condition on the tail of the degree distribution
under which the arguments in [@] can be pushed through. To do so we need to control the
occurrence of large degrees uniformly in large subtrees of the Galton-Watson tree.



CHAPTER 4

4. The PAM on a Galton-Watson tree revisited

§4.1 Introduction and main results

Section provides a brief introduction to the parabolic Anderson model. Sec-
tion introduces basic notation and key assumptions. Section states the
main theorem and gives an outline of the remainder of the paper.

§4.1.1 The PAM and intermittency

The parabolic Anderson model (PAM) is the Cauchy problem
Owu(z,t) = Agu(z,t) + &(z)u(z, t), t>0,ze 2,

where £ is an ambient space, A g is a Laplace operator acting on functions on 2,
and £ is a random potential on 2 . Most of the literature considers the setting where
Z is either Z? or R? with d > 1 (for mathematical surveys we refer the reader to [3],
[29]). More recently, other choices for 2 have been considered as well: the complete
graph [16], the hypercube [5], Galton-Watson trees [12], and random graphs with
prescribed degrees [[12].

The main target for the PAM is a description of intermittency: for large ¢ the
solution u(-, t) of (g@) concentrates on well-separated regions in 2, called intermittent
islands. Much of the literature has focussed on a detailed description of the size, shape
and location of these islands, and the profiles of the potential £(-) and the solution
u(-,t) on them. A special role is played by the case where £ is an i.i.d. random potential
with a double-exponential marginal distribution

P(£(0) > u) = e_eu/g, u € R,
where ¢ € (0,00) is a parameter. This distribution turns out to be critical, in the
sense that the intermittent islands neither grow nor shrink with time, and therefore
represents a class of its own.

The analysis of intermittency typically starts with a computation of the large-time
asymptotics of the total mass, encapsulated in what are called Lyapunov exponents.
There is an important distinction between the annealed setting (i.e., averaged over the
random potential) and the quenched setting (i.e., almost surely with respect to the
random potential). Often both types of Lyapunov exponents admit explicit descrip-
tions in terms of characteristic variational formulas that contain information about
where and how the mass concentrates in 2°. These variational formulas contain a
spatial part (identifying where the concentration on islands takes place) and a profile
part (identifying what the size and shape of both the potential and the solution are
on the islands).

In the present paper we focus on the case where 2 is a Galton-Watson tree, in the
quenched setting (i.e., almost surely with respect to the random tree and the random
potential). In [12] the large-time asymptotics of the total mass was derived under the
assumption that the degree distribution has bounded support. The goal of the present
paper is to relax this assumption to unbounded degree distributions. In particular, we
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identify the weakest condition on the tail of the degree distribution under which the
arguments in [[12] can be pushed through. To do so we need to control the occurrence
of large degrees uniformly in large subtrees of the Galton-Watson tree.

§4.1.2 The PAM on a graph

We begin with some basic definitions and notations (and refer the reader to [3], [29]
for more background).

Let G = (V, E) be a simple connected undirected graph, either finite or countably
infinite. Let Ag be the Laplacian on G, i.e.,

(Acf)(x) = Y [fy)—f@)], =x€V,f: V=R (4.1)

yeV:
{z,y}€E

Our object of interest is the non-negative solution of the Cauchy problem with localised
initial condition,

Oru(z,t) = (Agu)(z,t) + &(x)u(z,t), =€V, t>0,

u(z,0) = do(z), z eV, (4.2)

where O € V is referred to as the root of G. We say that G is rooted at O and call
G = (V,E,0) a rooted graph. The quantity u(x,t) can be interpreted as the amount
of mass present at time ¢ at site x when initially there is unit mass at O.

Criteria for existence and uniqueness of the non-negative solution to (@) are well
known (see [24], [25] for the case G = Z?), and the solution is given by the Feynman-
Kac formula

u(z,t) = Eo {efotg(xs)ds X, = x}} , (4.3)

where X = (X;);>0 is the continuous-time random walk on the vertices V' with jump
rate 1 along the edges E, and Py denotes the law of X given Xg = O. We are
interested in the total mass of the solution,

U(t):== Y ulx,t) =Eo l:efot f<Xs>dS] . (4.4)

zeV

Often we suppress the dependence on G, ¢ from the notation. Note that, by time
reversal and the linearity of (@), U(t) = 4(0,¢) with 4 the solution of (@) with a
different initial condition, namely, 4(x,0) =1 for all x € V.

Asin [12], throughout the paper we assume that the random potential £ = (£(x)),ev
consists of i.i.d. random variables with marginal distribution satisfying:

Assumption 4.A. [Asymptotic double-exponential potentiall
For some g € (0, c0),

P(£(0) >0) =1, P(£(0) > u) = e’ for u large enough. (4.5)
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The restrictions in (| are helpful to avoid certain technicalities that require no new
ideas. In particular, ) is enough to guarantee existence and uniqueness of the non-
negative solution to (4.4) on any graph whose largest degrees grow modestly with the
size of the graph (as can be inferred from the proof in [25] for the case G = Z9; see
Section for more details). All our results remain valid under milder restrictions
(e.g. [25, Assumption (F)] plus an integrability condition on the lower tail of £(0)).

The following characteristic variational formula is important for the description of
the asymptotics of U(t) when ¢ has a double-exponential tail. Denote by P(V') the
set of probability measures on V. For p € P(V), define

)= Y (Ve — Vo)) . Hvl) =~ Y pla)logale),

{z,y}eFE zeV

xa(o) = peig(fv)[IE(p) + oJv (p)], 0 € (0,00). (4.6)

The first term in (@) is the quadratic form associated with the Laplacian, describing
the solution u(-,t) in the intermittent islands, while the second term in ({.6) is the
Legendre transform of the rate function for the potential, describing the highest peaks
of £(+) in the intermittent islands.

§4.1.3 The PAM on a Galton-Watson tree

Let D be a random variable taking values in N. Start with a root vertex O, and
attach edges from O to D first-generation vertices. Proceed recursively: after having
attached the n-th generation of vertices, attach to each one of them independently a
number of vertices having the same distribution as D, and declare the union of these
vertices to be the (n 4+ 1)-th generation of vertices. Denote by GW = (V| E) the graph
thus obtained and by ‘B its probability law and & the expectation. Write P and £ to
denote probability and expectation for D, and supp(D) to denote the support of P.
The law of D can be viewed as the offspring distribution of GW, and the law of D 41
the degree distribution of GW.
Throughout the paper, we assume that the degree distribution satisfies:

Assumption 4.B. [Exponential tails]
(1) dmin := minsupp(D) > 2 and £[D] € (2, ).
(2) £[e*P] < oo for all a € (0, 00). |

Under this assumption, GV is B-a.s. an infinite tree. Moreover,

r—00 r

=log &£[D] =: ¥ € (0,00) B —a.s., (4.7

where B,(0O) C V is the ball of radius r around O in the graph distance (see e.g.
B0, pp. 134-135]). Note that this ball depends on GW and therefore is random.
Furthermore, under this assumption on the tail of D, the solution to the PAM exists
and is unique.
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Theorem 4.1.1. Let G = GW. Subject to Assumption @(2), (@) has a unique
non-negative solution (P xP) almost surely. This solution admits the Feynman-Kac
representation (1.3).

For our main result we need an assumption that is much stronger than Assump-
tion @(2)

Assumption 4.C. [Super-double-exponential tails] There exists a function f: (0,00) —

(0, 00) satisfying lims_,o f(s) = 0, lims_, 00 f'(s) = 0 and lims_, » f(s)log s = co such
that
limsupe*log P(D > s/(9)) < —29. (4.8)

5—00
|
To state our main result, we define the constant
X(o) :=inf {xr(0): T is an infinite tree with degrees in supp(D)}, (4.9)
with x¢(0) defined in (@)7 and abbreviate

__ o
~ loglogt’

T (4.10)

Theorem 4.1.2. [Quenched Lyapunov exponent] Subject to Assumptions @«@,
1 ~
n logU(t) = olog(Vrr) — 0 — X(0) + o(1), t— o0, (P xP)-a.s. (4.11)

With Theorem we have completed our task to relax the main result in [12]
to degree distributions with unbounded support. The extension comes at the price
of having to assume a tail that decays faster than double-exponential as shown in
(@) This property is needed to control the occurrence of large degrees uniformly in
large subtrees of GW. No doubt Assumption is stronger than is needed, but to
go beyond would require a major overhaul of the methods developed in [12], which
remains a challenge.

In (@) the initial mass is located at the root. The asymptotics in ( is robust
against different choices. A heuristic explanation where the terms in () come
from was given in [[12, Section 1.5]. The asymptotics of U(¢) is controlled by random
walk paths in the Feynman-Kac formula in (@) that run within time t;/plogt; to an
intermittent island at distance ry; from O, and afterwards stay near that island for the
rest of the time. The intermittent island turns out to consist of a subtree with degree
dmin Where the potential has a height plog(t;) and a shape that is the solution of a
variational formula restricted to that subtree. The first and third term in () are
the contribution of the path after it has reached the island, the second term is the cost
for reaching the island.

For d € N\ {1}, let 74 be the infinite homogeneous tree in which every node has
downward degree d. It was shown in [12] that if o > 1/log(dmin + 1), then

X(0) = x7a._. (0). (4.12)

min
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Presumably 7, . is the unigue minimizer of (@)7 but proving so would require more

work.

min

Outline. The remainder of the chapter is organised as follows. Section @ collects
some structural properties of Galton-Watson trees. Section @ contains several pre-
paratory lemmas, which identify the maximum size of the islands where the potential
is suitably high, estimate the contribution to the total mass in ({.4) by the random
walk until it exits a subset of GW, bound the principal eigenvalue associated with the
islands, and estimate the number of locations where the potential is intermediate. Sec-
tion Q uses_these preparatory lemmas to find the contribution to the Feynman-Kac
formula in (4.4) coming from various sets of paths. Section 1.5 uses these contributions
to prove Theorem . In Section we prove Theorem .

Assumptions ) are needed throughout the paper. Only in Sections @«@

LA
L4

do we need Assumption

§4.2 Structural properties of the Galton-Watson tree

In the section we collect a few structural properties of GW that play an important
role throughout the paper. None of these properties were needed in [12]. Section
looks at volumes, Section at degrees, Section at tree animals.

§4.2.1 Volumes
Let Zy be the number of offspring in generation k, i.e.,
Zy =z eV: d(z,0) =k}, (4.13)

where d(x, O) is the distance from O to z. Let u = £[D]. Then there exists a random
variable W € (0, 00) such that

Wy = e—kﬂzk — ,u_ka — W P-a.s. as k — oo. (4.14)

It is shown in [, Theorem 5] that

2/3,k/3

IC <o00,c>0: P(Wp—-W|>¢e) <Ce “* Ve>0,keN.  (4.15)

In addition, it is shown in [6, Theorems 2-3| that if D is bounded, then

—logPBW >z) = SARA SR [LT(z) + o(1)] x — 00, (4.16)
)+

—logP(W <z) = 277 /O [L7(x)+0(1)], /0, (4.17)
where v € (1,00) and v~ € (0,1) are the unique solutions of the equations

+ —

NJ’Y :dmax; M’Y :dmina (418)
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with L*, L™ : (0,00) — (0, 00) real-analytic functions that are multiplicatively periodic
with period ,u7+’1, respectively, 4!~ . Note that Assumption (1) guarantees that
v # L

The tail behaviour in (4.16) requires that dmax < 0. In our setting we have
dmax = 00, which corresponds to ¥ = oo, and so we expect exponential tail behaviour.
The following lemma provides a rough bound.

Lemma 4.2.1. [Ezxponential tail for generation sizes] If there exists an a > 0 such
that E[e*P] < oo, then there exists an a, > 0 such that €[e®V] < .

Proof. First note that if there exists an a > 0 such that £[e*P] < oo, then there exist
b > 0 large and ¢ > 0 small such that

pla) := E[eP] < enatba’ VOo<a<ec. (4.19)

Hence 5
€le"Pm 1] = Elp(a)?n] < glelrarbe)in] (4.20)

and consequently, because pu > 1,

¢len] < e [e<a+ba2“’("”)>wn] <e {e“exp(bw""”))ww} . (4.21)
Put a, := cexp(—be Y p—y u~*#*2), which satisfies 0 < a,, < ¢. From the last in-
equality in () it follows that
¢ [etntWnit] < @[], (4.22)
Since n + a,, is decreasing with lim,,_, o, a, = a, > 0, Fatou’s lemma gives
¢ [em W] < & [e®™0]. (4.23)
Because E[e®"0] = e < oo, we get the claim. O

The following lemma says that B-a.s. a ball of radius R, centred anywhere in
B, (O) has volume eVBrto(Br) a5 1 — 00, provided R, is large compared to log .

Lemma 4.2.2. [Volumes of large balls] Subject to Assumption @(1), if there exists
an a > 0 such that E[e*P] < oo, then for any R, satisfying lim, o R,/logr = oo,

1 1
lim infR— log ( inf |Bg, (x)\) = lim sup = log( sup |Bg, (:E)|> =1 B—a.s.

T—00

- z€B,(0) r—00 T z€B,(0)

(4.24)

Proof. For y € GW that lies k generations below O, let y[—i], 0 < i < k be the vertex
that lies ¢ generations above y. Define the lower ball of radius r around y as
Bi(y) :={z € V: 30 <i <r with z[—i] = y}. (4.25)

T

Note that B} (O) = B,.(0).
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We first prove the claim for lower balls. Afterwards we use a sandwich argument
to get the claim for balls.

Let Zj denote the vertices in the k-th generation. To get the upper bound, pick
6 > 0 and estimate

gp( sup |B¢ ( )‘ Ze(l“‘&)ﬁRT) Zm( sup \Bi ( )‘ > e(1+6)19RT)
z€B,(0) €2,

- ZZ‘I‘( sup B (z)| > (4908

k=0 leN TEZy

= 1)P(Z =1)
(4.26)
< ZZZ (1B, (0)] = 07 ) (2, = 1

k=0 1eN

= (184, (0)] = ) " ez,

k=0

By (@), S0 €(Zk) = % = 0(e”"), and so in order to be able to apply the
Borel-Cantelli lemma, it suffices to show that the probability in the last line decays
faster than exponentially in r for any § > 0. To that end, estimate

P(1BL, (0)] > 107 = qs(fj 21 > oo,

_m(§Wk>ewR 9(R )<Z‘J3( .

e&ﬂR,,.eﬁ(R,,fk))
r+1

R,
- Z‘B(W + (Wi —W) > Rr1+ 16519&,619(3,.%))

< S(1 2 gt

+ 2513(|Wk —-W| > mewmeﬁ(mw)) (4.27)
1 -
kzoexp( ﬁ eI Er (R k))

¢ [ sem, ﬁ(erk)}wg
+I;C'exp( 6[2(Rr+1)e e

< ¢e™W(R, + 1) exp ( —a

(eﬂ)k/{S)

_ L swr )
"2(R, +1)

+C(Rr+1)exp<_c[2(R:~+l)eéﬁRr}Q/?,),

where we use () with p = e”. This produces the desired estimate.
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To get the lower bound, pick 0 < § < 1 and estimate

’B( inf By, (z)| <el'” 5%) Z‘B( inf By, (z)| ge(1—5)ﬁRr>

z€B,(0) T€Zk
= ZZ‘B( inf |Bl, (2)] < =0 | Z, = 1)3(Z = 1)

k=0 leN (428)
<3 S 11}, ()] < - )z, = 1)

k=0 leN

= (1B, (0)] < (=075 Z €(Z1).
k=0

It again suffices to show that the probability in the last line decays faster than expo-
nentially in r for any 6 > 0. To that end, estimate

P (1B, (0)) < 1077 ) = gp (e S 2 < o)

k=0

< ‘13<WRT < eﬁﬁRT) <PW < 2e709R) L P(W — Wg, > e 098 (4.29)

< exp (= (2P T (Lt o(1)]) + Cexp (- cle 17 (") H)),

where we use (), () with = e, and put ¢~ := inf L~ € (0, 00). For ¢ small
enough this produces the desired estimate. This completes the proof of (4.24) for lower
balls.

To get the claim for balls, we observe that

Bi(z) C By(x) C | B (al—H)), (4.30)

k=0

and therefore .
|Bf(z)| < |B(2)] < > [BH(x[—K])I- (4.31)

It follows from () that

1nf |B¢( )< inf  |Bu(z)| < sup  |Be(z) < (r+1) sup |Bi(x)|. (4.32)
z€B-r( z€B-(0) z€B,.(0) z€B,.(0)

Hence we get () O

§4.2.2 Degrees

Write D, to denote the degree of vertex x. The following lemma implies that, 3-a.s.
and for r — oo, D,, is bounded by a vanishing power of logr for all z € Ba,.(O).
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Lemma 4.2.3. [Mazimal degree in a ball around the root]
(a) Subject to Assumption @(2), for every § > 0,

> B3z € By (0): D, > dr) < oo (4.33)
reN
(b) Subject to Assumption @ there exists a function §,: (0,00) — (0,00) satisfying
lim, 00 6, = 0 and lim, o 73 5,» =0 such that
> B3z € By(0): Dy > (logr)’) < 0. (4.34)
reN
Proof. (a) Estimate

2r

P(Fz € By (0): Dy >0r) <> Pz € Z,: Dy > or)

k=0
2r
=> > PEx€ 2k Dy >0r| Ze =1)P(Zp =1) (4.35)
k=0 leN
2r
P(D > br) ZZW =P(D>6r)> &(Z).
k=0 leN k=0
Since Y2 €(Zy) = % = 0(e?), it suffices to show that P(D > ér) =

O(e™") for some ¢ > 29. Since P(D > 6r) < e~ "E(e?P), the latter is immediate
from Assumption §.B(2) when we choose a > 29/0.
(b) The only change is that in the last line P(D > ér) must be replaced by P(D >
(logr)°). To see that the latter is O(e™°") for some ¢ > 20, we use the tail condition
in (U.§) with 6, = f(s) and s = logr. O
§4.2.3 Tree animals
For n € Ny and z € B.(0), let

A, (xz) ={A C B,(z): A is connected, A > z,|A| =n+ 1} (4.36)
be the set of tree animals of size n + 1 that contain z. Put a,(x) = | A, (z)|.

Lemma 4.2.4. [Number of tree animals] Subject to Assumption @(2), B-a.s. there
exists an ro € N such that a,(x) <r™ for all r > rg, x € B.(0) and 0 <n < r.

Proof. For n € Ny and = € B¥(0), let
Al (z) = {A C B}(x): A is connected, A >z, |[A] = n + 1} (4.37)

be the set of lower tree animals of size n + 1 that contain x. Put a},(z) = | A} ()]
We first prove the claim for lower tree animals. Afterwards we use a sandwich
argument to get the claim for tree animals.

86



§4.3. Preliminaries

Fix 6 > 0. By Lemma (a) and the Borel-Cantelli lemma, -a.s. there exists
an ro = ro(6) € N such that D, < dr for all z € B}, (O). Any lower tree animal of size
n + 1 containing a vertex in B}(0) is contained in BY +n(O). Any lower tree animal
of size n 4+ 1 can be created by adding a vertex to the outer boundary of a lower tree
animal of size n. This leads to the recursive inequality

at(z) < (0r)al_(¥) Ve BHO), 1<n<r (4.38)

Since af(z) = 1, it follows that
at(x) < (6r)" VYo € BHO), 0<n<r. (4.39)

n

Pick § <1 to get the claim for lower tree animals.

To get the claim for tree animals, pick § < —i— and note that a,(z) < Y_}_, a} (z[—k])

(n+1)
(compare with ())7 and so anp(z) < 7" forall z € B.(O) and all 0 <n < 7. O

§4.3 Preliminaries

In this section we extend the lemmas in [12, Section 2]. Section identifies the
maximum size of the islands where the potential is suitably high. Section es-
timates the contribution to the total mass in (4.4) by the random walk until it exits
a subset of GW. Section M gives a bound on the principal eigenvalue associated
with the islands. Section m estimates the number of locations where the potential
is intermediate.

Abbreviate L, = L,(GW) = |B,(O)| and put

Sy = (logr)®, a € (0,1). (4.40)

§4.3.1 Maximum size of the islands
For every r € N there is a unique a, such that
P(E(0) > a,) = % (4.41)
By Assumption @, for r large enough
a, = ologlogr. (4.42)
For r € Nand A > 0, let
O, 4 =11, 4(§) :=={z € B, (0): £(2) >ar, —2A} (4.43)
be the set of vertices in B,.(O) where the potential is close to maximal,

Dya = Dy a(€) = {z € B,(0): dist(z,1I,.4) < S} (4.44)
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be the S,-neighbourhood of II, 4, and €, 4 be the set of connected components of
D, 4 in GW, which we think of as islands. For M4 € N, define the event

Bra = {HCEQ:nA: |CﬂHT’A| >MA}. (4.45)

Note that I, 4, Dy a, B, 4 depend on GW and therefore are random.

Lemma 4.3.1. [Mazimum size of the islands] Subject to Assumptions @»@, for
every A > 0 there exists an M4 € N such that

SP(B.a)<oo  P-as (4.46)

reN

Proof. We follow [8, Lemma 6.6]. By Assumption @, for every z € V and r large
enough,
P(x €I, 4) =P(&(x) > ar, —24) = L4 (4.47)

I

with ¢4 = e~24/¢, By Lemma , P-a.s. for every y € B,.(O) and r large enough,
|Bsr(y)| < |Bo(r)(o)| = Lo(r) = Lg(l)a (448)

where we use that S, = o(logr) = o(r), and hence for every m € N,

B
P(|BST (y) A HT,A| > m) < <| S;n(y”)LTCAm < (|BST(y)|L;CA)m < L;CAm[l*‘rO(l)]_

(4.49)
Consequently, B-a.s.

P(3C € & a: [CNIL 4| =m) < P(3y € Br(0): |Bs, (y) N1lya] =2 m)

< ‘BT(O”LT — L"(nl—cAm)[l—‘ro(l)]. (4.50)

By choosing m > 1/ca4, we see that the above probability becomes summable in 7,
and so we have proved the claim with M4 = [1/ca]. O

Lemma, implies that (P x93)-a.s. B, 4 does not occur eventually as r — oo.
Note that J3-a.s. on the event [B, 4]°,

VC €, 4 [CNTL 4| < Ma, diamgy(C) < 2M4S,, |C| < e??Mad: (4.51)

where the last inequality follows from Lemma .

§4.3.2 Mass up to an exit time

Lemma 4.3.2. [Mass up to an exit time] Subject to Assumption (2), PB-a.s. for
any 6 >0, 7 >rg, y € A C B.(O), £ €[0,00)Y and v > Ay = M (£,GW),

TAC ) ds A
E, [efoA (&(Xs)=m)d ] <1+ (jr_) LA|. (4.52)
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Proof. We follow the proof of [25, Lemma 2.18] and [19, Lemma 4.2]. Define
JTA (e(X0) =) ds
u(z) :=E, {e 0 } . (4.53)

This is the solution to the boundary value problem

(A+&—7v)u=0 onA

u=1 on A°. (4.54)
Via the substitution u =: 1 4+ v, this turns into
(A+&—vy)v=7—& onA (4.55)
v=0 on A°.
It is readily checked that for v > Aj the solution exists and is given by
v =Ry (6 ~7), (4.56)

where R., denotes the resolvent of A + ¢ in ¢*(A) with Dirichlet boundary condition.

Hence
(o) [A]

Y=’

v(z) < (0r) (Ry1)(x) < (6r) (Ry1,1)4 < x €A, (4.57)

where 1 denotes the constant function equal to 1, and (-, -}, denotes the inner product
in /2(A). To get the first inequality, we combine Lemma (a) with the lower bound
in (@) from Lemma , to get € —v < Ay + 0r — v < dr on A. The positivity of
the resolvent gives

0 < [Ry(6r = (€ = ))(x) = (67) [Ry1](2) — [R+ (& — 7)](2). (4.58)

To get the second inequality, we write

(6r) (R, 1) (@) < (6r) S (Ry 1) () = (6r) 3 (R, 1) (@)1 () = (3r) (R, 1, D). (4.59)

zEA FASHIN

To get the third inequality, we use the Fourier expansion of the resolvent with respect
to the orthonormal basis of eigenfunctions of A + ¢ in ¢2(A). O

§4.3.3 Principal eigenvalue of the islands
The following lemma provides a spectral bound.

Lemma 4.3.3. [Principal eigenvalues of the islands] Subject to Assumptions @ and
(2), for any e > 0, (P xP)-a.s. eventually as r — oo,

all C € €, 4 satisfy: Ac(&GW) < ar, — Xe(GW) +e. (4.60)
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Proof. We follow the proof of [12, Lemma 2.6]. For € > 0 and A > 0, define the event

> {there exists a connected subset ACV with AOBT(O)#V),}

Br,A = |A\§e219MAST, A (&GW)>ay,. —;(\A(QW)-‘rE (461)

with My as in Lemma . Note that, by (@), et(®)/¢ is stochastically dominated
by Z V N, where Z is an Exp(1) random variable and N > 0 is a constant. Thus,
for any A C V, using [12, Eq. (2.17)], putting v = Ves/e > 1 and applying Markov’s
inequality, we may estimate

P(AA(&GW) > ar, —Xa(GW) +¢) <P (La(§ —ar, —€) > 1)

_ 4.62
—P (771£A(£) > ’YlOgLr) < e*’ylogl,rla[e,y 1£A(§)] < effylogLrKJyA\ ( )

with K, = E[eV_l(ZVN)] € (1,00). Next, by Lemma , for any = € B,(0O) and
1 < n < r, the number of connected subsets A C V with z € A and |[A| =n+1is
PB-a.s. at most (n + 1)r"™ < e2nlogr for > . Noting that eSr < r, we use a union
bound and that by Lemma log L, = 9r 4 o(r) as r — oo P-a.s., to estimate for
r large enough,

|e2?MaSr |
P(gr,A) < e—(’y—l) log L, Z eQn long"ryL
n=1

< e2MaSr oxp {=9(y = 1)r + o(r) + (2logr + log K ewMAST}

1
=r°Mexp {—19(7 —1)r+o(r) + (logr) r"(l)} < e 200 -Dr,

(4.63)

Via the Borel-Cantelli lemma this implies that (P x)-a.s. B, 4 does not occur even-
tually as r — oo. The proof is completed by invoking Lemma . O

Corollary 4.3.4. [Uniform bound Oﬁm'ncipal eigenvalue of the islands] Subject to
)

Assumptions , for ¥ as in (U.1), and any € > 0, (P xP)-a.s. eventually as
r— 00,
max A-(&G) <ar, —x(o) +e. (4.64)
Cel, a

Proof. See [12, Corollary 2.8]. The proof carries over verbatim because the degrees
play no role. O

§4.3.4 Maximum of the potential

The next lemma shows that ar. is the leading order of the maximum of § in B, (O).

Lemma 4.3.5. [Mazimum of the potential] Subject to Assumptions @»@, for any
9 >0, (PxP)-a.s. eventually as r — oo,

20logr
- < . 4.
plmax &z) —ar, | < =g (4.65)
Proof. See [12, Lemma 2.4]. The proof carries over verbatim and uses Lemma .
O
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§4.3.5 Number of intermediate peaks of the poten-
tial

We recall the following Chernoff bound for a binomial random variable with parameters
n and p (see e.g. [9, Lemma 5.9]):

P (Bin(n,p) > u) < e vlosGGE) =11y > 0. (4.66)

Lemma 4.3.6. [Number of intermediate peaks of the potential] Subject to Assump-
tions @ and (2), for any B € (0,1) and ¢ € (0,33) the following holds. For a
self-avoiding path m in GW, set

Ny = Na(€) i= [{z € supp(m): €(2) > (1 - e)ay, }. (4.67)

Define the event

there exists a self-avoiding path 7 in GW with
Br = { suppmb st [oupp(my (08 Loy i N | supp() b (4.68)
Then
Z P(B,) < oo B —a.s. (4.69)

reNg

Proof. We follow the proof of [12, Lemma 2.9]. Fix 8 € (0,1) and € € (0, 38). (@)
implies
pr:=P(£(0) > (1 —¢e)ar,) = exp{—(log L,)' °}. (4.70)

Fix x € B,(O) and k € N. The number of self-avoiding paths 7 in B,(O) with
|supp(n)| = k and my = z is at most e¥!°8" by Lemma E.2.4‘ for r sufficiently large.
For such a 7, the random variable N, has a Bin(k, p,)-distribution. Using (), we
obtain

P(EI self-avoiding 7 with |supp(7)| = k, 7o = z and N, > k/(log L,.)E)

_ 1+ ¢cloglog L,
S exp { - k((log Lrp)l 2 _ IOgT - W) }. (471)

By the definition of ¢, together with the fact that L, > r and  — (loglog x)/(log x)¢
is eventually decreasing, the expression in parentheses above is at least %(1og L)%,
Summing over k > (log L,)? and = € B,.(0), we get B — a.s.

P(B,) <2L, exp{ — 2(log LT)HB*QE} < exp{ — ¢o(log LT)H‘S} (4.72)
for some ¢y, c2,d > 0. Since L, > r, (4.72) is summable in 7. O

Lemma M implies that (P x%3)-a.s. for r large enough, all self-avoiding paths =

in GW with supp(7) N B, # () and |supp(n)| > (log L,.)? satisfy N, < |(T2§Iz(:;)!.
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Lemma 4.3.7. [Number of high exceedances of the potential] Subject to Assump-
tions @ and B.B(2), for any A > 0 there is a C > 1 such that, for all 6 € (0,1), the
following holds. For a self-avoiding path m in GW, let

Ny = [{x € supp(m): &(x) > ar, — 2A}]. (4.73)
Define the event
there exists a self-avoiding path w in G with
B, = {supp(‘n’)ﬁB,.yﬁ(Z), | supp(7)|>C(log L,)° and Nﬂ>%} . (474)

Then ), ey, SUPges, P(Br) < oo. In particular, (P x*B)-a.s. for r large enough, all
self-avoiding paths 7 in GW with supp(n) N B, # () and |supp(r)| > C(log L,)° satisfy

Ny = [{o € supp(m)s €(0) > ar, — 24 < PR (4.75)

Proof. Proceed as for Lemma , noting that this time
pr =P (£(0) > ap, —24) =L, (4.76)
where € = e=24/¢ and taking C' > 2/e. O

§4.4 Path expansions

In this section we extend [12, Section 3]. Section proves three lemmas that
concern the contribution to the total mass in (4.4) coming from various sets of paths.
Section proves a key proposition that controls the entropy associated with a key
set of paths. The proof is based on the three lemmas in Section .

We need various sets of nearest-neighbour paths in GW = (V, E, O), defined in
[12]. For ¢ € Ny and subsets A,A’ C V, put

AN 41, T € A,T{'e € A/a
yg(A,A).—{(WQ,...,Wg)EV : {7T1',7T1',1}€EV1§Z‘§€ R (477>
2(MN) = | 2uAN), '

LEeNy
and set
Py = PV, V), P =2V, V). (4.78)

When A or A’ consists of a single point, write = instead of {x}. For m € Z, set
|7| := £. Write supp(7) := {mo,..., 7|z} to denote the set of points visited by =.

Let X = (X;)¢>0 be the continuous-time random walk on G that jumps from x € V
to any neighbour y ~ z at rate 1. Denote by (Tj)ren, the sequence of jump times
(with Ty := 0). For £ € Np, let

7(X) := (Xo,...,X1,) (4.79)
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be the path in &, consisting of the first ¢ steps of X. For t > 0, let
m(Xjo,) = 7 (X), with ¢, € Ng satisfying Ty, <t < Ty, 41, (4.80)

denote the path in &2 consisting of all the steps taken by X between times 0 and t.
Recall the definitions from Section . For m € & and A > 0, define

Ara(m) = sup {Ae(& G): C € €, supp(m) NC NI 4 # 0}, (4.81)

with the convention sup() = —oo. This is the largest principal eigenvalue among the
components of €, 4 in GW that have a point of high exceedance visited by the path
.

Lemma 4.4.1. [Mass up to an exit time] Subject to Assumption @, P-a.s. for any
(e To, Y € AC B7(O)7 € € [ano)v and Y > /\A = AA(E,QW),

TAC or
E, {efoA (E(Xs)v)ds} <14 (10g7")A Al (4.82)
YT AA

Proof. The proof is identical to that of Lemma 7 with dr replaced by (logr)°"
(recall Lemma ) O

§4.4.1 Mass of the solution along excursions

Lemma 4.4.2. [Path evaluation] For £ € No, 7 € &y and v > maxo<;<|r{£(mi) —
Dﬂ'i}}

E, |efo (€X=ds (X)) =n| = ﬁ Dr, (4.83)
" 2oy~ E(m) = Dr ]’ '

Proof. The proof is identical to that of [12, Lemma 3.2]. The left-hand side of ()
can be evaluated by using the fact that T} is the sum of ¢ independent Exp(deg(m;))
random variables that are independent of 7¢(X). The condition on +y ensures that all
{ integrals are finite. O

For a path 7 € & and ¢ € (0,1), we write

Me = HO <i<|ml: &(m) < (1-— E)CLLT}

7 (4.84)

with the interpretation that M€ =0 if |x| = 0.

Lemma 4.4.3. [Mass of excursions] Subject to Assumptions @—@, for every A, e >
0, (P xP)-a.s. there exists an rg € N such that, for all v > ro, all v > ar,, — A and
all m e Z(B-(0), B, (0)) satisfying m; ¢ IL, a4 for all 0 < i < £ :=|n|,

)

E {e S e - ds
o

m(X) = W] < gl oME o8l1og ) far, a.00r.4] (4.85)
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where

A ~1
e 1= — A, A =1+ —-vr . 4.
ar, A, ear, Qr, A ( + (o r)5T> (4.86)

Note that mp € I, 4 is allowed.

Proof. The proof is identical to that of [12, Lemma 3.3], with dyax replaced by (log )"
(recall Lemma ) O

We follow [12, Definition 3.4] and [9, Section 6.2]. Note that the distance between

I, 4 and Dy 4 in GW is at least S, = (log L) (recall ()7())

Definition 4.4.4. [Concatenation of paths] (a) When 7 and 7’ are two paths in &
with 7 = 7, we define their concatenation as

mom = (7T0,...,7T|7r|,7r'1,...,7T|/7r/‘)69. (4.87)

Note that |7 o #'| = || + |7'|.
(b) When 7| # m(, we can still define the shifted concatenation of = and 7" as wo @,

where 7’ := (T|x|, x| + T — Ty o, W] + 7T|I7T,‘ — 7). The shifted concatenation of
multiple paths is defined inductively via associativity. |

Now, if a path m € & intersects I, 4, then it can be decomposed into an initial
path, a sequence of excursions between Il 4 and DJ ,, and a terminal path. More
precisely, there exists m, € N such that

A

T=7'oflo---0X™T 0 A" O, (4.88)

where the paths in () satisfy

e 2V, HTA) with 7} @14, 0<i< |t
7t € P (4, D5 4) with ¥ €Dpa, 0<i<|f*,1<k<m,—1,
7t € P(Dy 4,11 4) with 7r ¢ Il a, 0<i<|7*,2<Ek<mg,
At e P (1L, 4, ) with #7'€ Dpoa, 0<i<|am|,
(4.89)
while
e PD L V)and 7 @1, 4 Vi >0 if 77 € P(IL a4, DE ), (4.90)

Mo € Dya,|m| =0 otherwise.

Note that the decomposition in (Y )7() is unique, and that the paths 7', #™~
and 7 can have zero length. If 7 is contained in B,(O), then so are all the paths in
the decomposition.

Whenever supp(7) N1I, 4 # 0 and € > 0, we define

M M
ci= Y [FIHIRL kT = ) MU+ MET (4.91)
i=1 i1
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to be the total time spent in exterior excursions, respectively, on moderately low points
of the potential visited by exterior excursions (without their last point).

In case supp(m) NI, 4 = 0, we set my := 0, s; := |7| and kI := M2I°. Recall
from (4.81)) that, in this case, A, 4(m) = —o0.

We say that m, 71’ € & are equivalent, written ©’ ~ , if m, = m,,, #'* = & for all
i=1,...,mg and @ = 7. If 7’ ~ 7, then s/, k.7 and A\, a(7) are all equal to the

counterparts for 7.
To state our key lemma, we define, for m, s € Ny,

P —{re P my=m, sy =5}, (4.92)
and denote by
Cra=max{|C]: C€C, 4} (4.93)

the maximal size of the islands in €, 4.

Lemma 4.4.5. [Mass of an equivalence class] Subject to Assumptions @ and @,
for every Aje > 0, (P xB)-a.s. there exists an ro € N such that, for all r > r¢, all
m, s € No, all 7 € 2% with supp(r) C B.(O), all vy > A\ a(7) V (ar, — A) and all
t>0,

(E(Xu)—7) du
Er, |:ef° ! H{W(X[U,t])""ﬂ'}]

1y, 1 or C’r‘ m r s T, S
e (B () e

Proof. The proof is identical to that of [12, Lemma 3.5], with d,.x is replaced by
(log7)%" (recall Lemma ) O

§4.4.2 Key proposition

The main result of this section is the following proposition.

Proposition 4.4.6. [Entropy reduction] Let oo € (0,1) and k € (o, 1). Subject to
Assumption @, there exists an Ag(r) such that, for all A > Ag(r), with B-probability
tending to one as r — o0, the following statement is true. For each x € B,.(O),
each N C P (x, B.(0)) satisfying supp(m) C B,(O) and max;<<|r distg(me, z) >
(log L;)* for all m € N, and each assignment © v+ (yr,2:) € R X V satisfying

Yo > (Ara(m) + efs") V(ar, — A) VrmeN (4.95)
and
Zr € supp(m) U U C VwmeN, (4.96)
Cel, a:

supp(7)NCNII,., 4 #0
the following inequality holds for allt > 0:

logE, efo 5(Xs)ds]l{W(XW])@\/}] < suj;\)[ {t’yw—l—distg(a:,zﬂ)log[(logr)ér/aLMA)san]}.
e
(4.97)
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Proof. The proof is based on [12, Section 3.4]. First fix ¢ > 2 and define
Ao(r) = (log )™ (eteollosn™" — 1) (4.98)

Fix A > Ao(r), 8.€ (0,a) and £ € (0,30) as in Lemma . Let 7o € N be as
oiven in Lemma m7 and take r > rg so large that the conclusions of Lemmas ,
4.3.]], |43j and |43d hold, i.e., assume that the events B, and B, 4 in these lemmas
do not occur. Fix x € B,.(0). Recall the definitions of C,. 4 and &™), Note that
the relation ~ is an equivalence relation in 2("*) and define

é’:ﬁm’s) := {equivalence classes of the paths in 2(z,V) N @(m’s)}. (4.99)

The following bounded on the cardinality of this set is needed.

Lemma 4.4.7. [Bound equivalence classes] Subject to Assumption @, ‘I?-a.s.,|%m’s)|
< (20, 4)™ (logr)or(m+3) for all m, s € Ny.

Proof. We can copy the proof of [[12, Lemma 3.6], replacing dpyax by (logr)°r.

The estimate is clear when m = 0. To prove that it holds for m > 1, write OA :=
{z ¢ A: distg(z,A) = 1} for A C V. Then |0CUC| < ((logr)° +1)|C| < 2(log7)°"C;. 4
by Lemma . Define the map ®: %m’s) — Py(2,V) x {1,...,2(logr)° C\ A}
as follows. For each A C V with 1 < |A| < 2(logr)°"C, 4, fix an injection fr: A —
{1,...,2(logr)°"C,. o}. Given a path 7 € PN P(x, V), decompose 7, and denote
by T € P,(x,V) the shifted concatenation of #*,..., %™, 7. Note that, for 2 < k < m,
the point 7§ lies in JCj, for some C, € €, 4, while Ty € OC U C for some C € Croa.
Thus, it is possible to set

(I)(’/T) = (%a f@CQ (7?(2)% ey f@Cm (7VT6’L)7 fBC_U(?(ﬁO))' (4100)

It is readily checked that ®(7) depends only on the equivalence class of 7 and, when
restricted to equivalence classes, @ is injective. Hence the claim follows. O

Now take N’ C Z(z,V) as in the statement, and set
Nms) = {equivalence classes of paths in N'N @(m’s)} C %m’s). (4.101)

For each M € N(™#) choose a representative mpy € M, and use Lemma to

write
e(Xy)du _ b e(Xy)du
By {ef" ﬂ{w(X[o,tneN}] => > E {ef(’ ﬂ{w(x[o,t]ww}]
m,s€No pAfc N (m.s)
< Z (2(log T)JTCT,A)m((logr)(sr)s sup E, |:ef0 E(X“)d“]l{,r(xloyﬂ)wﬂ}}

m,s€Ng TeEN (m;s)
(4.102)

96



§4.4. Path expansions

with the convention sup® = 0. For fixed 7 € N(™9) by (), apply () and
Lemma to obtain, for all r large enough and with ¢g > 2,

m s b e(X0)du
(2(CIOgT)5T) (logr)5 Ex e-fo £(Xw) ]I{W(X[o,t])“’ﬂ'}:|

(4.103)
S et’y,r ecom logr[qT A<10g r)ér]s ek:‘_‘s log[(logr)‘s"'/aLT,A,EqT,A] )
We next claim that, for 7 large enough and © € N/ ("5)
s> [(m—-1)V1]S,. (4.104)

Indeed, when m > 2, |supp(#)| > S, for all 2 < i < m. When m = 0, |supp(w)| >

maxi<¢<|«| [T — x| > (log L,)" > S, by assumption. When m = 1, the latter as-

sumption and Lemma @ together imply that supp(m) N Dy 4 # 0, and so either

| supp(#')| > S, or | supp(7)| > S,. Thus, () holds by the definition of S, and s.
Note that q;s:”;4 < e deologr go

Z Z ecomlogr[an(lOgT)ér]s

m2>0s>[(m—1)V1]S,
[gr, a(log 7)°7]57 4 18T [g, 4(logr)°"]5" + 32, -, €m0 198 [g, a(logr)>r](m—1)Sr

1 — g, a(logr)o"

3e—C logr

— <1

~ 1— ¢y, a(logr)or <
(4.105)

for r large enough. Inserting this back into ()7 we obtain
t
logE, efo f(X"‘)db]I{W(XM)E/\/}] < sg\)f {t’yﬁ—l—k;’slog[(logr)‘s"‘/aLhAygth]}. (4.106)

Thus the proof will be finished once we show that, for some ¢’ > 0 and whp, respect-
ively, a.s. eventually as r — oo,

ke 2 dista(r, z)(1 - 2(log L) ™) Vr €N (4.107)

We can copy the argument at the end of [12, Section 3.4]. For each m € A define
an auxiliary path m, as follows. First note that by using our assumptions we can find
points z’, 2 € supp(w) (not necessarily distinct) such that

distg(z, 2') > (log L,.)", distg (2", 2x) < 2M4S,, (4.108)

where the latter holds by () Write {21, 22} = {2/, 2"} with 21, 25 ordered according
to their hitting times by , i.e., inf{f: mp = 21} < inf{l: 7, = 25}. Define 7, as the
concatenation of the loop erasure of m between x and z; and the loop erasure of w
between z; and z5. Since 7, is the concatenation of two self-avoiding paths, it visits
each point at most twice. Finally, define 7, ~ 7w, by replacing the excursions of .
from II, 4 to Dy 4 by direct paths between the corresponding endpoints, i.e., replace
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each . by |7l = 4, (7)o = i € Il 4, and (7})¢, = yi € D;. 4 by a shortest-distance
path 7. with the same endpoints and |7 | = diste(zi, y;). Since 7, visits each z € II,. 4
at most 2 times,

kit > kpl > My = 2| supp(my) N1 a|(Sy +1) = M7 — 4 supp(my) N 1L, 4] S
(4.109)

Note that M[>* > [{x € supp(m,): {(x) < (1 —€)ag, }|—1and, by (), | supp (7,
dist (z, 2/) > (log Ly )* > (log Ly )*+2¢" for some 0 < ¢’ < . Applying Lemmasﬁ

and using ( ) and L, > r, we obtain, for r large enough,

Y

2 45, 1
TE > _ _ > _—— ] .
k- > | supp(my)| (1 (logL,)°  (log LT)“+25') > |supp(my)| (1 (logLr)E/>
(4.110)
On the other hand, since | supp(m,)| > (log L,)", by (1.108) we have
|supp(my)| = (|supp(7r*)| + QMAST) —2My S,
2M 4 S,
= 2M 1-—
(|supp(7T*)| + ASr) < supp(m2)] + 2MAST>
2M A4S (4.111)
> . " IM 1 = 4rr
> (distg(z, 2") + 2M4 S;) ( (logLr)”>

1
> distg(z, 20) (1= ——— ),
= dis G({E7Z ) ( (IOgLT)E )

where the first inequality uses that the distance between two points on m, is less than
i

the total length of m,. Now () follows from ()f( ). O

§4.5 Proof of the main theorem

Define B
U*(t) := etlelos(¥re)—e—x(e)] (4.112)

where we recall () To prove Theorem we show that
1 1
n logU(t) — n logU*(t) = o(1), t— o0, (P xB)-a.s. (4.113)

The proof proceeds via upper and lower bound, proved in Sections and ,
respectively. Throughout this section, Assumptions ) (1) and m are in force.

§4.5.1 Upper bound

We follow [[12, Section 4.2]. The proof of the upper bound in () relies on two
lemmas showing that paths staying inside a ball of radius [¢7] for some v € (0,1) or
leaving a ball of radius ¢ logt have a negligible contribution to (4.4), the total mass of
the solution.
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Lemma 4.5.1. [No long paths] For any {; > tlogt,

. 1 fe(X.)ds
fli{rolo U*i(t) Eo l:efo £(Xs) H{T[thlc<t}:| =0 (P Xm) —a.s. (4.114)
Proof. We follow [12, Lemma 4.2]. For r > ¢;, let
B, = > 207 . 4.115
v { e €(0) > 20 (1.115)
Since lim; .o ¢; = 0o, Lemma gives that P-a.s.
U B, does not occur eventually as ¢t — oo. (4.116)
r>4

Therefore we can work on the event (1,5, [B-]°. On this event, we write

t t
&(Xs)ds _ &(Xs)ds
EO |:e-f0 ]l{T[BZt]C<t}:| = Z EO |:ef0 ll{supse[o,t] \Xs\:T}
r>4
< ngt Z egt log r+log(d, loglog r) Po (Jt > 7”), (4.117)
r>4

Opr

where J; is the number of jumps of X up to time ¢, and we use that | B,.(O)| < (logr)
Next, J; is stochastically dominated by a Poisson random variable with parameter
t(logr)? . Hence

/,1’[‘

Po (J, > 1) < let (log )" < exp {—rlog (M)} (4.118)

for large r. Using that ¢; > tlogt, we can easily check that, for r > ¢; and t large
enough,

r
tlogr —rlog [ ———— ) < —3r, >0, 4119
otlogr rOg(et(logr)‘Sr) T r >l ( )
Thus () is at most
e2gt Z e—3r+log(6r loglog ) < eZ,gt Z e—27' < 2629t e—2€t < e—Zt' (412())
>0 >0y
Since lim;_, o0 £r = 00 and limy_,o, U*(t) = 0o, this settles the claim. O

Lemma 4.5.2. [No short paths] For any v € (0,1),

lim L

Eo [efo 5<Xs>ds]1{n3rm]c>t}} =0 (Px%)—as. (4.121)

Proof. We follow [12, Lemma 4.3]. By Lemma with r = [t7], we may assume
that

2¢0log[t"
max &(x) < gloglog Ly + 20log[t"]

<yologt+0(1), t 4.122
L gfpq S elst+ (1), t—oo,  (4122)
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where the second inequality uses that log L4+ ~ log |Bv1(O)| ~ 9[t7]. Hence

1 [)e(x2)as 1
EOR Yo >0 | = 7y

e’y@tlogt—}—O(l) < e(l—’y)gtlogt—‘,—C’logloglogt7

(4.123)
for any constant C' > 1. O

The proof of the upper bound in () also relies on a third lemma estimating
the contribution of paths leaving a ball of radius [¢7] for some v € (0,1) but staying
inside a ball of radius tlogt. We slice the annulus between these two balls into layers,
and derive an estimate for paths that reach a given layer but do not reach the next
layer. To that end, fix v € (o, 1) with « as in ()7 and let

K= [t"""logt], v =k[0], 1<k<K,  f:=K[t"]>tlogt.
(4.124)
For 1 < k < K, define (recall ())

NE = {7r € 2(0,V): supp(r) C B,re1 (0), supp(m) N B (0) # @} (4.125)

and set
" e(X.)ds
Uk(t) = EO |:ef0 £(X5) ]I{W[O,t](X)ENtk}:l . (4126)
Lemma 4.5.3. [Upper bound on U*(t)] For any € > 0, (P xB)-a.s. eventually as
t — oo,
1 1
sup —logUf < =logU*(t) +e. (4.127)
1<k<K, t

Proof. We follow [12, Lemma 4.4] Fix k € {1,..., K;}. For 7 € N}, let
Yo 1= A gy () 4+ 750, 2z € supp(m), |zx| > 77, (4.128)

chosen such that ()—() are satisfied. By Proposition and (), (P x93)-

a.s. eventually as t — oo,

1 ™

glog Uf <vp — u <log[6glog(19rt(k+l))] d, log[log(r (k+1))] + 0(1)) . (4129)
Using Corollary and log L, ~ ¥r, we bound

v < 0log(9rFTY — (o) + & + o(1). (4.130)

Moreover, |z| > ri™' — [t7] and

—1 lo 197"<k+1) 6, logllo (k+1)
t ( glzolog( )] 6, logllog(r{** )] s
< —

log log(2tlogt) = o(1).

100

t — o0,



§4.5. Proof of the main theorem

Hence
e < B — K(0) + Le 4 0(1) (4.132)
with
Fy(r) := olog(9r) — g[log(sglog(ﬂr)) — 6, log(log )], r > 0. (4.133)
The function F} is maximized at any point r; satisfying
]
d
ot =r¢ |log(eolog(Vry)) — (0, + 1 5:0,) loglogry + m _ logrrt (4.134)
In particular, r; = t;[1 + o(1)], which implies that
sup Fi(r) < plog(dty) — o+ o(1), t — oo. (4.135)
>0

1 ~
Inserting (|4.13d) into (1.139), we obtain n log Ul < plog(Vr) — 0 — X(0) + €, which is
the desired upper bound because € > 0 is arbitrary. O

Proof of the upper bound in () To avoid repetition, all statements hold (P x P)-
a.s. eventually as ¢ — oo. Set

U°(t) :=Eo {efo E(Xs)dsll{r } , U=(t):=Eo {efo §(Xe)ds g

(Brevq1e>th B 0g 1St
(4.136)
Then
< 0 [=S] k . .
Uty <U°(t)+U (t)—l—Ktl%r@)%(tU (t) (4.137)
From Lemmas and the fact that K; = o(t), we get
1 1
lim sup { logU(t) — - log U*(t)} <e. (4.138)
t—o0 t t

Since € > 0 is arbitrary, this completes the proof of the upper bound in () O

§4.5.2 Lower bound

We first introduce an alternative representation for x in () in terms of a ‘dual’
variational formula. Fix ¢ € (0,00) and a graph G = (V, E). The functional

L(g;G) = Z e1@/e ¢ [0, o0l q: V= [—00,00), (4.139)
zeV

plays the role of a large deviation rate function for the potential £ in V' (compare with
(R.1). For A C V, define

Xa(G) == — sup A (g; G) € [0, 00). (4.140)
q: V—[—00,00),
L(g;G)<1

The condition £(g; G) < 1 under the supremum ensures that the potentials ¢ have a
fair probability under the i.i.d. double-exponential distribution. Write X(G) = Xv (G).
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Proposition 4.5.4. [Alternative representations for x] For any graph G = (V, E) and
any A CV,

Xa(o; G) > Xv(o; G) = Xa(o) = xa (o). (4.141)

Proof. See [12, Section A.1] O

For the lower bound we follow [12, Section 4.1]. Fix ¢ > 0. By the definition of ¥,
there exists an infinite rooted tree T' = (V’/, E’,)) with degrees in supp(D,) such
that xr(0) < X(0) + i&. Let Q, = BY(Y) be the ball of radius r around ) in T.
By Proposition |454] and (|4.14=d)7 there exist a radius R € N and a potential profile
q: BE — R with Lg,(q; 0) < 1 (in particular, ¢ < 0) such that

Aor(@T) > —Xqr(0;T) — 36 > —X(0) — &. (4.142)

For ¢ € N, let By = B¢(O) denote the ball of radius ¢ around O in GW. We will show
next that, (P x P)-a.s. eventually as £ — co, By contains a copy of the ball Qr where
the potentail ¢ is bounded from below by ploglog|By| + q.

Proposition 4.5.5. [Balls with high exceedances] (P x P)-almost surely eventually
as { — oo, there exists a vertex z € By with Bry1(2) C By and an isomorphism
¢ : Bry1(2) = Qry1 such that &€ > ploglog |Be| + q o ¢ in Br(z). In particular,

ABr(2) (& GW) > ploglog |By| — X (o) —e. (4.143)

Any such z necessarily satisfies |z| > ¢l (P x P)-a.s. eventually as £ — oo for some
constant ¢ = ¢(p,7, X(0),€) > 0.

Proof. See [12, Proposition 4.1]. The proof carries over verbatim because the degrees
play no role. O

Proof of the lower bound in () Let z be as in Proposition . Write 7, for the
hitting time of z by the random walk X. For s € (0,1), we estimate

U(t) > Eo [efo S0 du I <qy ]I{XuGBR(z)Vue[Tz,t]}}

)

=Eo [efo DAy R, [efﬂ §) ]I{XuGBR(z)VuG[(Lv]}} ‘v:t_T }

(4.144)
where we use the strong Markov property at time 7,. We first bound the last term in
the integrand in (\4.14%). Since £ > ploglog|By| + ¢q in Br(z),

y Xu)du vologlo, N Xu)du
E, [efo (&) H{XuEBR(z)VuE[O,U]}} > eveloslos B, {efo A Iix,eQn VuE[O’v]}}
> evgloglog\BeleMQR(q;T)%R(y)?

> exp {v (ologlog | Be| — X(0) — ¢) }
(4.145)
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for large v, where we used that Bry1(z) is isomorphic to Q41 for the indicators in
the first inequality, and applied Lemma lBlj and (|414j) to obtain the second and
third inequalities, respectively. On the other hand, since £ > 0,

Eo [efo T duy e o s}} > Po(r, < s), (4.146)

and we can bound the latter probability from below by the probability that the random
walk runs along a shortest path from the root O to z within a time at most s. Such
a path (yz)‘ “ has Yo =0, Yz = 2, yi ~ yi—1 for i = 1,..., 2], has at each step from
y; precisely deg(yi) choices for the next step with equal probability, and the step is
carried out after an exponential time E; with parameter deg(y;). This gives
|2l
. o0 =121 ppi
Po(. < 5) (H Fogy) (20 < 5) = (og ™)™ Pot (1], 2))

(4.147)
where Poi, is the Poisson distribution with parameter v, and P is the generic symbol
for probability. Summarising, we obtain

dmin =] v
U(t)Z((log|z|)5l)_|zle_d‘“i“s( |Z‘T) o(t=s)[eloglog | Be|—x(0)—¢]

~ log |2])% |2
> exp { ~duns + (¢~ 9 ologlog [Bi| - X(e) — o - sl 1og (L2
~ log €)% ¢
> exp {—dmins Tt 5) [ologlog |Bs| — X(e) <]  tlog ((dg)) } 7
(4.148)
where in the last inequality we use that s < |z| and ¢ > |z|. Further assuming that
¢ = o(t), we see that the optimum over s is obtained at

Y4
N dmin + QIOgIOg |BZ| - 5(1(9) —€

Note that, by Proposition , this s indeed satisfies s < |z|. Applying (@) we get,
after a straightforward computation, (8 x P)-a.s. eventually as t — oo,

= oft). (4.149)

1 l 14 ~ 4
n logU(t) > ploglog|By| — gloglogé - g(Sg loglog?¢ —X(0) —e+ O (t) . (4.150)

Inserting log | By| ~ 94, we get

1

ElogU(t) >F,—Xx(0) —e+0(1)+ 0O (f) (4.151)
with ’ ’

Fy = olog(9e) — glog log £ — E(SZ log log £. (4.152)
The optimal ¢ for F, satisfies

Loy 14
=L[1+ (8¢ + £L50)] log] — 4+ — 4.1
8[ + (60 + £ 3;60)] ogog€+log€+1og£, (4.153)
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i.e., £ = t;[1 + o(1)]. For this choice we obtain

%log U(t) > olog(dry) — 0 — X(0) — e + o(1). (4.154)
Hence (P x P)-a.s.
lim inf {1 logU(t) — 1log U*(t)} > —¢. (4.155)
t—oo | t t
Since € > 0 is arbitrary, this completes the proof of the lower bound in () O

Remark: It is clear from (|4134l) and (|4.153) that, in order to get the correct asymp-
totics, it is crucial that both d,. and r%(h tend to zero as r — oo. This is why As-
sumption @ is the weakest condition on the tail of the degree distribution under
which the arguments in [12] can be pushed through.

§4.6 Existence and uniqueness of the Feynman-Kac
formula

We follow the argument in [24, Section 2], where existence and uniqueness of the
Feynman-Kac formula in (4.3) was shown for G = Z<.

Theorem 4.6.1. Subject to Assumptions @ and @, (@) has a unique nonnegative
solution (P x B)-almost surely. This solution admits the Feynman-Kac representation

in (1.9).

We note that, due to the exponential growth of the Galton-Watson tree, the condition
on the potential needed here is stronger than the one required in [24] on Z.

The proof of Theorem requires several preparatory results. Lemmas
and m below show the existence and uniqueness, respectively, of the Feynman-Kac

solution for a deterministic potential. Lemma M extends this to a random potential.

Consider the problem

Owu(z,t) = (Agu)(x,t) + q(@)u(z,t), €V, t>0,

w(z,0) = dolx), zev., (4.156)

where q is a deterministic potential that is bounded from below. Without loss of gen-
erality, we may assume that ¢ is nonnegative.

Define
v(z,t) =Ep efo 9(X.)ds X ==x}]. (4.157)
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Lemma 4.6.2. [Existence] (4.156) admits at least one nonnegative solution if and
only if
v(z,t) < oo YV (t,x) e Ry x V. (4.158)

If (L.158) is fulfilled, then v is the minimal nonnegative solution of (#.154).

Proof. See [12, Lemma 2.2]. The proof relies on restricting the Feynman-Kac func-
tional in (@) to cubes of length 2N around the origin and letting N — oo. On the
tree we restrict to balls of radius R around the root and let R — oco. The arguments
carry over with this change. O

Lemma 4.6.3. [Uniqueness] If q is bounded from below, then (4.156) admits at most
one nonnegative solution PB-almost surely.

Proof. 1t suffices to show that () with initial condition u(z,0) = 0, € V, only
has the 0 solution. We follow the proof of [24, Lemma 2.3]. For R € N, define I'p to
be the set of paths

v:O=x9g—=>T1 > =Ty (4.159)

consisting of neighbouring vertices in V' such that zg, -+ ,2,-1 € Br(O) and z,, €
Zp+1. Furthermore, define

v+ ={x € v:q(z) > 0}. (4.160)

Let 7 be the first time when the random walk hits Zr1, and let v be a solution of
(m The Feynman-Kac representation of v reads

v(t,0) = Eo l:efo Fa(Xo)ds, (t — TR, X(TR)> 1{rg < t}} . (4.161)
We are done once we show that

T R—-1
U(T70)>(t) e~ (1os NI =)y, (¢ ) (4.162)

for all 0 < t < T and all R € N. Indeed, in that case the right-hand side tends to
infinity as R — oo, and therefore so does the left-hand side, which leaves v(t,0) = 0
for all ¢ € (0,77 as the only possible solution.

To prove (), fix an arbitrary path v € I'r. The contribution of the random
walk moving along the path v equals x-(t) with

X~(t) = (H g) Eo (exp {Z qial}v (t - Zai,mn> 1 {Z o; < t}) ,
=0 1=0 i=0 i=0 (4163)

where ¢; = ¢(x;) and the o; are the successive waiting times of the random walk, which
are independent and exponentially distributed with parameter D;. Letting m be such
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that ¢(z,,) = min g(x), we can rewrite () as

/ / stlexp{zo } <T Zs“xn> exp {nzé g —
/ / stlexp{zo logR} ( stn> exp{nzl (g —
e (4.164)

where the inequality uses Lemma (a), which shows that the maximal degree is
o(R) as R — oo. After some straightforward manipulations and making a change of
integration variables (for full details see [24, (2.14)—(2.15)]), we arrive at () O

Lemma 4.6.4. For eacht > 0,

Po (m[ax] | X,| = ) < e [HeWIRlos R B, P —as., (4.165)
se(0,t

where, for x € V, |z| = dist(O,x) denotes the distance between x and the root O.

Proof. For fixed R, let (Xt)t>0 be the random walk on the regular tree with offspring
Dp such that D, < Dpg for all x € Br(O). From Lemma }, Dr = o(R). Define
(N(t))i>0 to be the Poisson process with rate Dg, assomated Wlth the jumps of X.
We estimate

Po (max |X,| = ) <Po <max |X,| = R) <Po(N(t) = R).

s€[0,1] s€[0,t]
Since "
D
Po(N(t) = R) = ¢ g') e thm,
() follows from Stirling’s formula. O

Proof of Theorem . We follow the proof of [24, Theorem 2.1 a)]. We need to
check that the expression in (@) is finite for arbitrary (¢,z) € Ry x V. To that end
we estimate

Eo [efot aX)ds e, = x}} S Po <max 1X,| = )exp {t max )g(y)}.

Br(O
ReN yeBR(

We know from Lemma that maico)é(y) ~ plog(6R) as R — oo, (P x P)-a.s.
yEBR

(recall (@) and ()) Applying Lemma , we see that the sum on the right-hand
side is indeed finite. O
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CHAPTER

The parabolic Anderson model on a
Galton-Watson tree with normalised
Laplacian

This chapter is based on the following paper:
D. Wang. The parabolic Anderson model on a Galton-Watson tree with normalised
Laplacian, 2023. Preprint, arXiv:2310.05602.

Abstract

In [@], the asymptotics of the total mass of the solution to the parabolic Anderson model
was studied on an almost surely infinite Galton-Watson tree with an i.i.d. potential having
a double-exponential distribution. The second-order contribution to this asymptotics was
identified in terms of a variational formula that gives information about the local structure
of the region where the solution is concentrated.

The present paper extends this work to the degree-normalised Laplacian. The normalisa-
tion causes the Laplacian to be non-symmetric, which leads to different spectral properties.
We find that the leading order asymptotics of the total mass remains the same, while the
second-order correction coming from the variational formula is different. We also find that
the optimiser of the variational formula is again an infinite tree with minimal degrees. Both of
these results are shown to hold under much milder conditions than for the regular Laplacian.



CHAPTER 5

5. The PAM on a Galton-Watson tree with normalised Laplacian

§5.1 Introduction and main results

§5.1.1 The PAM and intermittency

The parabolic Anderson model (PAM) on a graph G = (V, E), is the Cauchy problem
for the heat equation with a random potential:

du(z,t) = (Au)(z,t) +E{(x)ulx,t), zeV,t>0, (5.1)

u(z,0) = dol(z), reV, '
where O is a vertex in V, {{(2)}zev is the random potential defined on V', and A is
the normalised discrete Laplacian, defined by

BNE) =g ¥ HW-f@). reVifiVoR (52
e

Most of the literature has focused on Z? and we refer the reader to [29] for a
comprehensive study. Other choices include the complete graph [16], the hypercube
[b], and more recently, the regular tree [14] and the Galton-Watson tree [[12], [13] and
[2]. The PAM can also be studied on continuous spaces, the most extensively studied
being R On such spaces, the Laplacian and the potential are defined analogously
and we again refer the reader to [29] for more background.

The PAM may be interpreted as a system of particles such that particles are killed
with rate £~ () or are split into two with rate £+ () at every vertex z. At the same
time, each particle jumps independently with A as generator. The solution u(z,t) can
be interpreted as the expected number of particles or mass present at vertex x at time
t when the initial condition at time 0 is 0p(z). See [24, Section 1.2] for further details.

The solution is known to exhibit a phenomenon known as intermittency, meaning
that the solution concentrates on small regions of the graph known as intermittent
islands. This is well studied on Z?, where it is known that the sizes of the island(s)
depend on the distribution of the tail of the potential, and can be separated into four
classes (see [29, Section 3.4]). Throughout the paper, we work in the double-exponential
class where the potential £ = {£(x)}zev consists of i.i.d. random variables satisfying

Assumption 5.A. [Asymptotic double-exponential potentiall
For some o € (0, 00),

P(£(0) >0) =1, P(&(0) > u) = e """ for u large enough. (5.3)

The main feature of this choice is that the intermittent islands are not single vertices,
whilst also having the property that their sizes do not change with time - a critical
fact in our analysis.
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§5.1.2 The PAM on a Galton-Watson tree

The present paper analyses the PAM on the graph generated by the Galton-Watson
process. The graph is generated by taking a root O and attaching D vertices (known as
offspring), where D is a random variable. Each offspring has D — 1 offspring attached
to it, where D is an identically distributed but independent copy of D. This is repeated
forever, or until the process dies out. Let GW = (V, E, O) be the resulting graph and
let P and & denote probability and expectation with respect to GW. Similarly, let P
and &£ denote probability and expectation with respect to D.

Assumption 5.B. [Exponential tails
(1) dmin := minsupp(D) > 2 and £[D] € (2, c0).
(2) E[e*P] < oo for all a € (0,00). [ |

Under this assumption, GW is P-a.s. an infinite tree. Moreover,

r—00 T

=log &[D] =: ¥ € (0, 00) B —a.s., (5.4)

where B,.(O) C V is the ball of radius r around O in the graph distance (see e.g. [30,
pp. 134-135]). Note that this ball depends on GW and is therefore random.

The proper choice of Laplacian depends on the setting. In the case of the complete
graph and the hypercube, when the limit of the number of vertices going to infinity is
taken, only the normalised Laplacian gives a meaningful limit. In the case of regular
graphs such as Z¢ and the regular tree, normalising the Laplacian by the degree
simply amounts to rescaling time, and both the techniques and the results can be
easily inferred accordingly. We will focus on the Galton-Watson tree, which is not
only inhomogeneous but is also random, and hence the choice of Laplacian does play
a role. The present paper considers the normalised Laplacian, in contrast to [12], [13],
and [2], and investigate how this choice affects the results and methods used in [[L2].

Under Assumptions and @, the criteria for existence and uniqueness of a
non-negative solution of (p.1f) are met (see [24] and [[13, Appendix C]) and is given by
the well-known Feynman-Kac representation. With the choice of initial condition in
(b.1) and Laplacian in (p.2), this amounts to

w(@,t) = Eo [exp { /O t S(Xs)ds} 10X, = x}] , (5.5)

where X = (X;);>0 is the continuous-time random walk on the vertices V' with jump
rate 1 on each vertex (or equivalently with jump rate equal to the inverse of the degree
along the edges F), and P» denotes the law of X given Xy = O. The quantity we will
be interested in is the total mass, given by

U(t):= > u(z,t) =Eo {exp {/Ot f(Xs)ds}] , (5.6)

zeV

in particular, its asymptotics as t — oo.
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An important distinction is made between the quenched and the annealed total
mass, i.e. the total mass taken almost surely with respect to or averaged over the
sources of randomness, respectively. Since this paper aims to follow the framework of
[12], we also consider the quenched setting for both the graph and potential. We refer
to [14] for corresponding results for the annealed total mass on a regular tree. The
annealed setting for the Galton-Watson tree (averaged over just the potential or over
both the graph and potential) remains open.

§5.1.3 Main results and discussion

To state our results, we first introduce some quantities of interest pertaining to the
characteristic variational formula associated with Assumption . The latter de-
scribes the shape and profile of the solution in the intermittent islands and captures
the second-order asymptotics of the total mass. We refer to [29] for more details on
the variational formula and its relationship with the PAM.

Denote the set of probability measures on V' by P(V). For p € P(V), define

Ig(p) = ) (\/aﬁé& - \/dzé%g);)>27 Jv(p) ==Y plx)logp(z), (5.7)

{z,y}€E zeV

and set

xa(0) = pei;;(fv)[IE(p) +olv(p),  0€(0,00). (5.8)

The first term arises from the Laplacian and coincides with the large deviation rate
function for the empirical distribution of the random walk in (@% (see [L1, Exer-
cise IV.24], while the second term comes from the choice of the double-exponential
potential. Furthermore, define the constant

X(0) :=inf {x7(0): T is an infinite tree with degrees in supp(D)}, (5.9)

with xg (o) defined in (@), and abbreviate

ot
= . 5.10
f loglogt ( )
Theorem 5.1.1. [Total mass asymptotics] Subject to Assumptions @@,
1 ~
7 logU(t) = glog(Vry) — 0 — X(0) + 0o(1), t— oo, (P xB)-a.s. (5.11)

The proof of Theorem is given in Section @ For a heuristic explanation on how
the terms in () arise and how they relate to the asymptotics of the total mass, we
refer the reader to [[12, Section 1.5].

For d > 2, let T3 denote the infinite homogeneous tree with degree equal to d at
every vertex.

Theorem 5.1.2. [Identification of the minimiser] If o >
X T ()

1 ~ —
T ogldmnn then X(0) =

min
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The proof of Theorem is given in Section ﬁ

Comparing our results to those obtained in [12] and [L3], we see that the choice
of Laplacian indeed has an effect, albeit in a subtle way. The leading-order terms in
() remain unchanged, while the second-order (variational formula) term stemming
from (p.§) is different, due to Ix in (@) being normalised by the degrees. This
normalisation was not present in [12] and [L3]. In addition, normalising the Laplacian
results in a ‘slow down’ of the random walk in (p.5) compared with the analogous
formula in [12]. As will be shown later on, this leads to simplifications in several
key lemmas and leads to Theorem holding under the milder tail condition in
Assumption @(2)

The different Laplacian and I function have surprisingly minimal effects on The-
orem : the optimal tree is still 7y, , exactly as was found in [12]. The main
difference is that our result holds for a greater range of o values compared to [12],
which required the sharper restriction ¢ > 1/log(dmin + 1). We believe that the min-
imal tree is the minimiser for all ¢ and that it is also the unique minimiser, however
this remains open. It is also worth noting that the object Xx(o) is well understood. The
case dpin = 2 corresponds to the the variational problem on Z and has been studied
in [23]. For dmin > 2 we refer the reader to [14], where the variational formula

V() =it [Ip0) + 0@ Te@) = Y (Voo —volw))

peP(V) {z,y}eE

was studied. Clearly,

)?(Q) = dnlm, Xdmin (dming)'

Outline. The remainder of the paper is dedicated to the proof of Theorems
and , and follows the framework developed in [12]. Section 2.1 is novel and deals
with the spectral estimates of the Anderson Hamiltonian A + £, which are different
due to A no longer being symmetric with respect to the usual inner product. Sections
2.2 and 2.3 collect the necessary results regarding the Galton-Watson tree and the
potential from [[12] and [13]. All of these results carry over directly since the Laplacian
and random walk play no role. Section 3 follows the path ezpansion technique from [[12]
and adapts the results to the random walk in (@) Section 4 is dedicated to the proof
of Theorem , and follows [12]. Section 5 deals with the analysis of the variational
formula (E) including the proof of Theorem 7 which applies the gluing argument
from [12].

§5.2 Preliminaries

In this section we collect results that are needed later. Section investigates how

the normalisation affects the spectral properties of the Laplacian. Section collects
ﬁ

two vital facts about the Galton-Watson tree. Section j collects results regarding
the potential.
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§5.2.1 Related Spectral Problems

Recall the Rayleigh-Ritz formula for the principal eigenvalue Aj(g; G),

M (g;G) =sup {{(A+q)p,0): ¢ €RY, supp¢ C A, ||¢]| = 1}. (5.12)

As alluded to in Section 7 A (and therefore also A + ¢) is not symmetric with
respect to the usual ¢2 inner product, but is symmetric with respect to the degree-
weighted inner product

(6, 9) ==Y deg(@)g(x)¥(x), (5.13)

FASHIN

in the sense that (A¢,¥) = (¢, Ay) (see [27, Section 2] for further details). Hencefor-
ward, all inner products will be with respect to ()

We introduce an alternative representation for x in (@) in terms of a ‘dual’ vari-
ational formula. Fix ¢ € (0,00) and a graph G = (V, E). The functional

L(g;G) = Z e?@/e ¢ [0, oc], q: V — [—00,00), (5.14)
zeV
plays the role of a large deviation rate function for the potential £ in V' (compare with
(

)). For A C V, define

Xa(G) = — sup A (g G) € [0,00), (5.15)
q: V—[—00,00),
L(g;G)<1

where Ap(¢; G) is the principal eigenvalue of the Anderson Hamiltonian A + ¢ on the
set A with zero boundary condition. The condition £(¢; G) < 1 under the supremum
ensures that the potentials ¢ have a fair probability under the i.i.d. double-exponential
distribution.

Proposition 5.2.1. [Alternative representations for x| For any graph G = (V, E) and
any ACV,

Xa(0;G) > Xv(gG) = xal(o)- (5.16)

Proposition is not essential in the proof of Theorem , but is stated here to
provide additional context to some of the results below. The proof is given in Sec-
tion .

Lemma 5.2.2. [Spectral bounds]
(1) ForanyT'CACV,

max q(z) =1 < Ar(q; G) < A(q; Q) < mafq(z). (5.17)
z ze

(2) The eigenfunction corresponding to Ax(q; G) can be taken to be non-negative.
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(3) If q is real-valued and T C A is finite and connected in G, then the second
inequality in () is strict and the eigenfunction corresponding to A (q; G) is
strictly positive.

Proof. Write
(A+a)p,0) == > [bx) = o) + Y deg(w)q(z)d(x). (5.18)
{z,y}€EA zeA

The upper bound in () follows from the estimate

(A+q)p,0) < :;\deg 2< r;leaﬁ(q %deg = rgeai(q( z).

To get the lower bound in (), we use the fact that Ay is non-decreasing in ¢. Let
z = argmax q(z). Replacing g(z) by —oo for every z # z and taking the test function

o= \/Ti(az’ we get that

M@G) 2~ Y [Ba) — b))+ Y deg(x)g(x)d(x)?

. w,y}GAEi zEA
z,y}E
* (5.19)
Z deg +q )=—1—|—r£16ai<q(z),
yeA:
(zu}eBy
which settles the claim in (1). The claims in (2) and (3) are standard. O

Inside GW, fix a finite connected subset A C V, and let Hy denote the Anderson
Hamiltonian in A with zero Dirichlet boundary conditions on A® = V\A (i.e. the
restriction of the operator Hg = A + £ to the class of functions supported on A). For
y € A, let u{ be the solution of

duu(z,t) = (Hpu)(z,t), z€A >0,

u(@,0) = 6,), ve A, (5.20)
and set U} (t) := Y -p uf(z,t). Let Tpc be the hitting time of A® and
t
ul (z,t) = E, [exp {/ S(Xs)ds} Yrpe >, Xy =}, (5.21)
0

the Feynman-Kac solution to (EI) with Dirichlet boundary conditions on A°. Then
u (x,t) also admits the spectral representation

[A]
k
t) =™k (y)dh(x), (5.22)
k=1
where Ay >\ >--- > /\‘AA‘ and ¢y, d%,. .., QS‘AA‘ are, respectively the eigenvalues and

the corresponding orthonormal eigenfunctions of A + £ restricted to A. These two
representations may be exploited to obtain bounds for one in terms of the other, as
shown by the following lemma.
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Lemma 5.2.3. [Bounds on the solution] For anyy € A and any t > 0,
Lo ! X)ds ¢ Xs)ds
ey (y)? < E, [efo ) Il{m>t,xt—y}} <Ey [eff’ R TR (5.23)

Proof. The first inequality follows from a suitable application of Parseval’s identity.
The second inequality is elementary. O

Lemma 5.2.4. [Mass up to an exit time] For any y € A, £ € [0,00)V and v > Ay =
)\A(€7 gW)7

TAC _ s A
E, |:ef0A (€(Xs)=7)d } <1+ L (5.24)
Y= A
Proof. We follow the proof of 13, Lemma 3.2] and [25, Lemma 2.18]. Define
JTA (e(Xo)—) ds
u(z) = E, {e 0 ] . (5.25)

This is the solution to the boundary value problem

(A+&—7)u=0 onA,

5.26
u=1 on A°. ( )

Via the substitution v =: 1 4 v, this turns into

(A+&—7)v=7-¢§ onA,

5.27
v=20 on A°. ( )

It is readily checked that for v > As the solution exists and is given by

v =R, (6~ ). (5.28)
where R, denotes the resolvent of A + £. Hence

Al
¥—=Ar’

v(z) < (Ry1)(z) < (R41,1) < x €A, (5.29)

where 1 denotes the constant function equal to 1, and (-,-) denotes the weighted
inner product. To get the first inequality, we apply the lower bound in () from
Lemma, , toget E—v < Ap+1—v <1on A. The positivity of the resolvent gives

0 <[Ry(1 = (€ =) = [Ryl](z) — [Ry(§ = N](=). (5.30)

To get the second inequality, we write

(R, 1)) < Y (R 1)(@) = 3 (R D) (@)1(2) < 3 (R, 1)(@)1(x) deg(e) = (R, 1,1).

TEA €A zEA
(5.31)
To get the third inequality, we use the Fourier expansion of the resolvent with respect
to the orthonormal basis of eigenfunctions of A + ¢ in (-, ). O
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§5.2.2 Structural properties of the Galton-Watson
tree

All of the results below can be lifted directly from [[13] since the normalisation of the
Laplacian plays no role for the properties of the Galton-Watson tree. The results are
included for the sake of completeness.

Lemma 5.2.5. [Maximal degree in a ball around the root]
(a) Subject to Assumption ﬁ@), for every § > 0,

Z‘B(EI:U € By, (0): deg(z) > dor) < oco. (5.32)
reN
Proof. See [13, Lemma 2.3]. O

Lemma shows that JB-almost surely, as r — oo all degrees in a ball of radius r
are eventually less than dr for any ¢ > 0.

Lemma 5.2.6. [Volumes of large balls] If there exists an a > 0 such that E[e*P] < oo,
then for any R, satisfying lim,_, R,/logr = oo,

1 1
lim inf = log ( info) |Br, (x)\) = lim sup = log ( sup |Bg, (:E)|> =1 B—a.s.

r—00 - TEB( r—00 T z€B,(0)

(5.33)
Proof. See [13, Lemma 2.2]. O

Lemmma gives that ‘B-almost surely, any ball of radius r centred within distance
7 to the root also has volume e"?+°(1) as r — oo.

§5.2.3 Estimates on the potential

All of the results below are lifted directly from [13], since the normalisation of the
Laplacian plays no role in the properties of the potential. The results are included for
the sake of completeness. Abbreviate L, = |B,.(O)| and put

Sy = (logr)®, a € (0,1). (5.34)
For every r € N there is a unique a, such that
P(£(0) > a,) = % (5.35)
By Assumption @, for r large enough
a, = ologlogr. (5.36)
For r e Nand A > 0, let

A =, () == {z € B(O): £(2) > ar, — 24} (5.37)
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be the set of vertices in B,.(O) where the potential is close to maximal,
D, a4 =D, 5(&) :={z € B.(0): dist(z,II, 4) < S5,} (5.38)

be the S,-neighbourhood of II, 4, and €, 4 be the set of connected components of
D, 4 in GW, which we think of as islands. For M4 € N, define the event

BT’A = {E|C€€T’A: |CQHT1A| >MA}. (5.39)

Note that I, 4, Dy a, B, 4 depend on GW and therefore are random.

Lemma 5.2.7. [Mazimum size of the islands] Subject to Assumptions @f@, for
every A > 0 there exists an Ma € N such that

> PBra)<oo  P-as. (5.40)
reN
Proof. See [13, Lemma 3.1] and [§, Lemma 6.6]. O

Lemma implies that (P x3)-a.s. B, 4 does not occur eventually as r — co. Note
that 9B-a.s. on the event [B, 4],

VC €€, 4 [CNTL 4| < Ma, diamgy(C) < 2M4S,, |C| < e*?Mad: (5.41)
where the last inequality follows from Lemma .

Lemma 5.2.8. [Mazimum of the potential] Subject to Assumptions @—@, for any
¥ >0, (P xP)-a.s. eventually as r — oo,

< 2glogr-

< 22 (5.42)

& () —ar,

Proof. See [12, Lemma 2.4]. The proof carries over verbatim and uses Lemma .
O

Lemma 5.2.9. [Number of intermediate peaks of the potential] Subject to Assump-
tions @ and (2), for any B € (0,1) and € (0,3p) the following holds. For a
self-avoiding path m in GW, set

Ny = Na(€) o= [{= € supp(r): £() > (1 -} (5.43)
Define the event
there exists a self-avoiding path m in GW with
B"" = {supp(fr)ﬁB,v(O);é@, | supp(7)|>(log L,,.)B and N> ‘(f;gpiig)f‘ } . (544)
Then
Z P(B,) < o0 B —a.s. (5.45)
reNg
Proof. See [13, Lemma 3.6]. O
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Lemma implies that (P x3)-a.s. for r large enough, all self-avoiding paths 7 in
GW with supp(n) N B,(O) # () and |supp(n)| > (log L,.)? satisfy N, < |(ng12(:;)5‘.

Lemma 5.2.10. [Number of high exceedances of the potential] Subject to Assump-
tions @ and @(2), for any A > 0 there is a C > 1 such that, for all § € (0,1), the
following holds. For a self-avoiding path 7™ in GW, let

N, := |{x € supp(rm): &(x) > ar, — 24} (5.46)
Define the event
there exists a self-avoiding path 7 in G with
By i= { cupp(m5 (0140, | supp(m)|>Cllog )3 and N> Lespe(m) - (5:47)

Then Y, .cn, SUPges, P(Br) < co. In particular, (P x%)-a.s. for v large enough, all
self-avoiding paths  in GW with supp(r) N B.(0) # O and |supp(n)| > C(log L,)°
satisfy

| supp()|
(log L)%

Proof. See [13, Lemma 3.7]. O

N, = |{z € supp(n): &(x) > ap, — 24} < (5.48)

Lemma 5.2.11. [Principal eigenvalues of the islands] Subject to Assumptions @
and @(2}, for any e > 0, (P xP)-a.s. eventually as r — oo,

all C € €, 4 satisfy: Ac(&§;GW) < ar, — Xe(GW) +¢. (5.49)
Proof. See [13, Lemma 3.3]. O
Corollary 5.2.12. [Uniform bound on principal eigenvalue of the islands] Subject to
Assumptions , for ¥ as in (p.4), and any € > 0, (P xP)-a.s. eventually as
T — 00,
max A:(&G) <ar, —Xx(0) +e. (5.50)
Celr a
Proof. See [12, Corollary 2.8]. O

§5.3 Path expansions

In this section we adapt [[12, Section 3] to fit with the random walk generated by the
normalised Laplacian. Section proves three lemmas that concern the contribution
to the total mass in (pb.6) coming from various sets of paths. Section E proves a key
proposition that controls the entropy associated with a key set of paths. The proof of
which is based on the three lemmas in Section .

We need various sets of nearest-neighbour paths in GW = (V, E, O), defined in
[12]. For ¢ € Ny and subsets A, A’ C V, put

mo € A,mp e N, }
b)

AN {41,
@g(A,A).— {(71’0,...77@)6‘/ : {7T,‘,7Ti_1}€EV1§i§€

2(AN) = | 2ea,N), 51

€Ny

119

G YALAVH))



CHAPTER 5

5. The PAM on a Galton-Watson tree with normalised Laplacian

and set

Py = PV, V), P =2(V,V). (5.52)

When A or A’ consists of a single point, write z instead of {x}. For m € %, set
|7| := £. Write supp(7) := {mo, ..., 7|} to denote the set of points visited by =.

Let X = (X)¢>0 be the continuous-time random walk on G that jumps from x € V
to any neighbour y ~ z at rate 1. Denote by (T)ren, the sequence of jump times
(with Ty := 0). For £ € Ny, let

7 (X) = (Xo,..., X1,) (5.53)
be the path in &, consisting of the first ¢ steps of X. For t > 0, let
m(Xo,) = 7 (X), with £, € Ny satisfying Ty, <t < Tp, 41, (5.54)

denote the path in & consisting of all the steps taken by X between times 0 and ¢.
Recall the definitions from Section . For m € & and A > 0, define

Ara(m) = sup {Ae (& G): C € €, 4, supp(m) NC NI 4 # 0}, (5.55)

with the convention sup () = —co. This is the largest principal eigenvalue among the
components of €, 4 in GW that have a point of high exceedance visited by the path
.

§5.3.1 Mass of the solution along excursions

Lemma 5.3.1. [Path evaluation] For { € No, 7 € &y and v > maxo<;<|-|{1&(m) — 1},

{—1

¢ -7l = 1
() =] I (5.:56)

Proof. The proof is identical to that of [12, Lemma 3.2], except that the random walk
now jumps with rate 1. O

B |y €x0-7ds
o

For a path m € & and ¢ € (0,1), we write
M = HO <i<|ml: &(m) < (1 —E)aLT}

, (5.57)
with the interpretation that M€ =0 if |x| = 0.

Lemma 5.3.2. [Mass of excursions] Subject to Assumption @, for every A,e > 0,
there exists ¢ > 0 and ro € N such that, for all v > 1o, all v > ar, — A and all
m € P(B,(0), B,(0)) satisfying m; ¢ IL,. 4 for all 0 <1i < £:=|7|,

E [e [T (E(X) =) ds
o

’RJ(X) _ 7_(:| < qf‘,AeM;’E(cflogloglogL,,~)7 (558)

where

1 _ —1
4= T4 and ¢ =log[2(gac0)”"]. (5.59)

Note that m¢ € I, 4 is allowed.
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Proof. The proof is identical to that of [12, Lemma 3.3], and uses Lemma . O

We follow [12, Definition 3.4] and [9, Section 6.2]. Note that the distance between
I, 4 and Dy 4 in GW is at least S, = (log L,)* (recall ()7())

Definition 5.3.3. [Concatenation of paths| (a) When 7 and 7’ are two paths in &
with 7| = 75, we define their concatenation as

rTon = (7T0,...,7r|7,‘,7rll,...,7r|'7r,‘)E@. (5.60)
Note that |7 o 7’| = |7| + |7/

(b) When 7| # 75, we can still define the shifted concatenation of m and 7' as 7o @/,
where &' := (||, Tz + 7] = 7, -, Tz + 7 — 7). The shifted concatenation of
multiple paths is defined inductively via associativity. |

Now, if a path m € & intersects II, 4, then it can be decomposed into an initial
path, a sequence of excursions between II, 4 and Dy 4, and a terminal path. More
precisely, there exists m, € N such that

T=i'of 0.0 X" oA o T, (5.61)
where the paths in () satisfy
ﬁle@(VHTA) with &} &1L 4, 0<i<]|7,
# € P, 4,D¢,)  with 7 €Dua, 0<i<|f], 1<k<mg—1,
7t € P(Dy 410 a)  with 7 ¢TL 4, 0<i<|7%], 2<k < mg,
ame e P, 4, ) with a7 € Dpa, 0<id<|amm|,
(5.62)
while
7€ P(D,,V)and 7w ¢ T, A ¥Vi> 0 if a7 € P(I,.a,D5 ), (5.6

70 € Dy.a, || =0 otherwise.

Note that the decomposition in ()7() is unique, and that the paths 7', &A™~
and 7 can have zero length. If 7 is contained in B,.(Q), then so are all the paths in
the decomposition.

Whenever supp(m) N1, 4 # 0 and € > 0, we define

Sx = k=Y MIS+ MES (5.64)
=1 i=1

to be the total time spent in exterior excursions, respectively, on moderately low points
of the potential visited by exterior excursions (without their last point).

In case supp(m) N1IL,. 4 = 0, we set my := 0, s := |7| and k¢ := M>°. Recall
from () that, in this case, Ap a(m) = —o0.

We say that w, 7’ € &2 are equivalent, written ©’ ~ m, if m, = m,., ¥’* = 7" for all
i=1,....,mg and 7 = 7. If 7’ ~ 7, then s/, k.7 and A\, 4(7’) are all equal to the
counterparts for 7.
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To state our key lemma, we define, for m, s € Ny,
Pms) = re P my=m,sy =5}, (5.65)

and denote by
Cra=max{|C|: C€ €, 4} (5.66)

the maximal size of the islands in &, 4.

Lemma 5.3.4. [Mass of an equivalence class] For every A,e > 0 there exist ¢ > 0 and
ro € N such that, for all v > rq, all m,s € Ny, all 7 € 2™*) with supp(n) C B,(0),
ally > A a(m)V (ar, —A) and allt >0,

"(E(Xu)—7) du
Ex [ef“ ! Il{W(X[o,t])wf}}

Lm0 C, m S g \pre
< ()" (1455 ) () < mon

Proof. The proof is identical to that of [12, Lemma 3.5], except that the normalised
Laplacian gives rise to Lemma and Lemma , which are used instead. O

§5.3.2 Key proposition

The main result of this section is the following proposition.

Proposition 5.3.5. [Entropy reduction] Let o € (0,1) be as in (5.34) and r € (a,1).
Subject to Assumption , there exists an Aqg such that, for all A > Ay, with PB-
probability tending to one as r — oo, the following statement is true. For each x €
B,(0), each N C P (x, B,(0)) satisfying supp(m) C B,(O) and max; <y<|| distg(me, ) >
(log L))" for all m € N, and each assignment ™ — (Vx, zx) € R X V satisfying

Yo 2 (Ara(m) + efST) V(ar, — A) VreN (5.68)
and
Zr € supp(m) U U C VwmeN, (5.69)
Cel, a:

supp(m)NCNIL,. 4 #0

the following inequality holds for allt > 0:

log E, {efo E(Xs)dsﬂ{ﬂ(xw])e,\/}} < sup {tv7T + distg (2, 2z ) (c — log log log Lr)}.

TeEN
(5.70)
Proof. The proof is based on [12, Section 3.4]. First fix ¢g > 2 and define
Ag = et 1. (5.71)

Fix A > Agz g € (0,@) and ¢ € (0,10) as in Lemma . Let 1o € N be as iiven

in Lemma , and take r > 7y so large that the conclusions of Lemmas , 5.2.1,
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and hold, i.e. assume that the events B, and B, 4 in these lemmas do
not occur. Fix z € B, (0). Recall the definitions of C; 4 and (M%) Note that the
relation ~ is an equivalence relation in 22(™) and define

2(m9) .= {equivalence classes of the paths in 2 (z, V)N 2™}, (5.72)
The following bounded on the cardinality of this set is needed.

m,s)‘

Lemma 5.3.6. [Bound equivalence classes] Subject to Assumption @, ‘B—a,s.,\%
< (2C,4)™(67)™ ) for all m, s € N.

Proof. We can copy the proof of [[12, Lemma 3.6], replacing diax by or. O
Now take N’ C £ (z,V) as in the statement, and set
Nms) = {equivalence classes of paths in V' N @(m’s)} c Pim), (5.73)

For each M € N (m:5) " choose a representative my, € M, and use Lemma to
write

t t
&(Xy)du . &(Xy)du
Eq {ef‘J ﬂ{w(X[o,tneN}] - > > E {ef" ﬂ{n(X[o,tnwm]
m,s€Ng Me'f\"/(m,s)

< Z (2(57")07«7,4)"1(57')8 sup E, |:ef0 5(Xu)du]1{ﬂ(X[Oyt])Nﬂ.}:| (574)

m,s€Np TEN(m)

with the convention sup® = 0. For fixed 7 € N(™5) by (), apply () and
Lemma to obtain, for all r large enough and with ¢g > 2,

e s b (Xy)du
26" B [o S5 ]

(5.75)
< et ecoer [qA (67")]5 ek;‘s(c—log loglog L) )
We next claim that, for r large enough and 7 € J\/(m*s),
s> [(m—1)V1]85,. (5.76)

Indeed, when m > 2, |supp(#)| > S, for all 2 < i < m. When m = 0, |supp(r)| >

maxi<¢<|| |7¢ — 2| > (log L,)" > S, by assumption. When m = 1, the latter as-

sumption and Lemma @ together imply that supp(m) N Dy 4 # (), and so either

| supp(#*)| > S, or |supp(7)| > S,. Thus, () holds by the definition of S, and s.
Note that g4 < e~%%, so

Yoo > e qa@n))

m2>0s>[(m—1)V1]S,

_ laa(nI® + e lga@n]* + 3, €05 [ga(0r)) "D (5.77)
o 1 — qgadr

Je—Co logr

— <1
— 1 —quor <
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for r large enough. Inserting this back into ()7 we obtain
log E, el REt PR neN}] < sup {t% + k7 (c — logloglog Lr)}' (5.78)
' TEN

The remainder of the proof is identical to the end of [[12, Section 3.4] and is included
for completeness.

The proof will be finished once we show that, for some &’ > 0 and whp, respectively,
a.s. eventually as r — oo,

kD® > distg(z, 2x) (1 — 2(log L) ™) VreN. (5.79)

For each m € N define an auxiliary path 7, as follows. First note that by using our
assumptions we can find points 2/, z” € supp(w) (not necessarily distinct) such that

distg(z, 2') > (log L,.)", distg (2", 2x) < 2M4S,, (5.80)

where the latter holds by () Write {21, 22} = {2/, 2"} with 21, 25 ordered according
to their hitting times by 7, i.e. inf{l: mp = 21} < inf{l: my = 22}. Define 7. as the
concatenation of the loop erasure of m between x and z; and the loop erasure of m
between z; and z5. Since 7, is the concatenation of two self-avoiding paths, it visits
each point at most twice. Finally, define 7w, ~ 7. by replacing the excursions of
from Il 4 to Dy 4 by direct paths between the corresponding endpoints, i.e. replace
each . by |7l = i, (7)o = i € Il 4, and (7.)¢, = yi € D;. 4 by a shortest-distance
path 7. with the same endpoints and |7 | = diste(zi, y;). Since m, visits each z € 11, 4
at most 2 times,

ko > ke > M2 — 2| supp(my) NIL. A[(Sy + 1) > M° — 4] supp(m,) N 1L, 4] S,
(5.81)
Note that M>* > [{z € supp(m,): &(z) < (1 —¢€)ar, }|—1and, by (), |supp(7r*? >

dist(z, 2') > (log Lp)" > (log L,.)*2¢" for some 0 < &’ < . Applying Lemmas
5.2.1( and using (| ) and L, > r, we obtain, for r large enough,

2 48, !
e > * 1 - - 7 > s * 1—- Nao T, Ve :
kTr = |Supp(ﬂ' )| ( (log Lr)s (log Lr)a+2a ) - |bupp(7'l' )| ( (IOgLr)‘E )
(5.82)
On the other hand, since |supp(m,)| > (log L,.)", by () we have
[supp(ms)| = ([supp(ms)| +2M4Sy) — 2MaS,
2M A S,
_ O+ 2MaS,) (1
(Isupp(m.)| + 2M4S,) ( lsupp ()] + 2MAST>
M S (5.83)
> (di " __amarr
> (distg(z, 2") +2M4Sy) <1 (log L'r')n>

1
> dist Dl1-—),
- 1S G(QS’Z )( (1OgLT)E >

where the first inequality uses that the distance between two points on m, is less than
the total length of m,. Now () follows from ()7() O
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§5.4 Proof of the main theorem

Define B
U*(t) := et[glog(ﬁrt)—@—x(@)}7 (5.84)
where we recall () To prove Theorem we show that
1 1
: logU(t) — : logU*(t) = o(1), t— oo, (P xP)-a.s. (5.85)

The proof proceeds via upper and lower bound, proved in Sections and ,
respectively.

§5.4.1 Upper bound

We follow [12, Section 4.2]. The proof of the upper bound in (5.85) relies on two
lemmas showing that paths staying inside a ball of radius [¢t7] for some v € (0,1) or
leaving a ball of radius ¢log¢ have a negligible contribution to (p.f), the total mass of
the solution.

Lemma 5.4.1. [No long paths] For any ¢; > tlogt,

1
RS0

Eo [efo 5<Xs>d8n{T[Blt]c<t}] =0 (PxP)—as. (5.86)
Proof. We follow [12, Lemma 4.2]. For r > ¢;, let

= >ar. +20;p. .
By o= { max, €0)> e, +20) (5.87)

Since lim;_, o ¢; = 00, Lemma gives that P-a.s.

U B, does not occur eventually as t — co. (5.88)
T'Zet

Therefore we can work on the event (1,5, [B-]°. On this event, we write

t t
f(Xs)ds _ f(Xs)ds
Eo [ef° ]l{nszt]«t}] =Y Eo [ef‘) Wsup, ¢ o, 1Xa|=r}
r>4
< ngt Z egt log r+ologlog(dr) Po (Jt > 7"), (589)
r>4

where J; is the number of jumps of X up to time ¢, and we use that |B,.(O)| < (or)".
Next, J; is stochastically dominated by a Poisson random variable with parameter ¢.
Hence

Po (J; > 1) <

)" < exp {—7‘ log (é)} (5.90)

rr
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for large r. Using that ¢; > tlogt, we can easily check that, for r > /¢; and ¢ large
enough,

otlogr — rlog (é) < —3r, > L. (5.91)
Thus (5.89) is at most
20t Z o~ 3r+loglos(or) < (2ot Z o2 < 920t g2 < gli (5.92)
>0 r>Ly
Since lim;—, o0 £ = 00 and lim;_,o, U*(t) = oo, this settles the claim. O

Lemma 5.4.2. [No short paths] For any ~v € (0,1),

lim

"e(X.)ds _
Jim = Bo {efo n{Tle]m}} —0 (PxP) - as. (5.93)

Proof. We follow [[12, Lemma 4.3]. By Lemma with » = [t7], we may assume
that

20log|tY
max &(x) < gologlog Ly + 20log[17]

< 7pelogt+ O(1 t— 5.94
xEBH'y] 'l9lrt’\/—| =7elos + ( ), ) ( )

where the second inequality uses that log Ly ~ log | B (O)| ~ 9[t7]. Hence

1 [ e(xa)ds 1 tlog t+O -(1-
E s 1 < ~yotlog t+0O(1) < (1—7)otlogt+Ctlogloglogt
U*(t) o (€70 {T[B(t71]°>t} - U*(t) € =€ )
(5.95)
for any constant C' > 1. O

The proof of the upper bound in () also relies on a third lemma estimating
the contribution of paths leaving a ball of radius [¢”] for some v € (0,1) but staying
inside a ball of radius tlogt. We slice to annulus between these two balls into layers,
and derive an estimate for paths that reach a given layer but do not reach the next
layer. To that end, fix v € (a, 1) with « as in (), and let

K= [t"""logt], v =k[0], 1<k<K,  f:=K][t"] >tlogt. (5.96)
For 1 < k < Ky, define (recall ())

N e {7r € 2(0,V): supp(r) C B,x41(0), supp(r) N B (O) # @} (5.97)

and set .
X;)ds
Uk(t) = EO |:efo §(Xs) ]I{W[O,t](X)ENtk}:l . (598)
Lemma 5.4.3. [Upper bound on U*(t)] For any € > 0, (P xB)-a.s. eventually as
t — oo,
1 1
sup —logUf < —logU*(t) +e. (5.99)
1<k<K; t
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Proof. We follow [@, Lemma 4.4]. Fix k € {1,..., K;}. For 7 € N}, let
r = Ay () e 5, Zr € supp(m), |2x| > 7, (5.100)

chosen such that ()f() are satisfied. By Proposition [.3.5 and ()7 (P xP)-

a.s. eventually as t — o0,

1 Zr
n logUf < v — % (log log(ﬁrt(kﬂ))] —c+ 0(1)) . (5.101)
Using Corollary and log L, ~ ¥Jr, we bound
e < 0log(@r{*) — X(0) + L2 + o(1). (5.102)

Moreover, |z| > ri*' — [t7] and

t7 1
% (log log(9r{F ) — c) < a5 loglog(2tlogt) = o(1). (5.103)
Hence
e < Fo(r¥ ) = X(0) + e + o(1) (5.104)
with .
Foi(r) := plog(¥r) — 7 [loglog(vr) —c|, r > 0. (5.105)
The function F,; is maximised at any point r.; satisfying
0t = 1oy 10glog o — crey + —t. (5.106)
logre

In particular, r; = t;[1 + o(1)], which implies that

sup Fi(r) < olog(dty) — 0 + o(1), t — oo. (5.107)
>0

1
Inserting (blO?I) into (15.104|), we obtain n log U} < plog(¥r;) — 0 — X(0) + €, which is
the desired upper bound because € > 0 is arbitrary. O

Proof of the upper bound in () To avoid repetition, all statements hold (P x P)-
a.s. eventually as t — oco. Set

U°(t) :=Eo |:efo f(Xs)dsll{T :| , U=(t) =Eo |:ef0’£(XS)ds]l{T

[B"t'v“]c>t} [B]'tlogﬂ]CSt} .
(5.108)
Then
<U° > K(t). :
Ul)<U°(t) +U>=(t) + K; 1§mkz%>§<t U*(t) (5.109)
From Lemmas and the fact that K; = o(t), we get
1 1
lim sup { logU(t) — - log U*(t)} <e. (5.110)
t—o0 t t

Since € > 0 is arbitrary, this completes the proof of the upper bound in () O
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§5.4.2 Lower bound

We follow [12, Section 4.1]. Fix € > 0. By the definition of Y, there exists an infinite
rooted tree T = (V', E', V) with degrees in supp(Dy) such that x7(0) < ¥(0)+1e. Let
Q. = BL(Y) be the ball of radius r around Y in T. By Proposition and (),
there exist a radius R € N and a potential profile ¢: B — R with L, (¢;0) < 1 (in
particular, ¢ < 0) such that

Aon(@:T) > —Xon(0;T) — 36 > —X(0) — €. (5.111)

For ¢ € N, let By = B¢(O) denote the ball of radius ¢ around O in GW. We will show
next that, (P x P)-a.s. eventually as £ — co, By contains a copy of the ball Qr where
the potentail £ is bounded from below by gloglog |B¢(O)| + g.

Proposition 5.4.4. [Balls with high exceedances] (P x P)-almost surely eventually
as { — oo, there exists a vertex z € By with Bry1(2) C By and an isomorphism
¢ : Bry1(z) = Qpry1 such that & > ploglog |Be(O)| + q o ¢ in Br(z). In particular,

ABr(2)(§;GW) > ploglog |B,(O)] — X(0) — . (5.112)

Any such z necessarily satisfies |z| > ¢l (P X P)-a.s. eventually as £ — oo for some
constant ¢ = ¢(p,7, X(0),€) > 0.

Proof. We follow [12, Proposition 4.1]. Only the last step changes as a result of the
normalised Laplacian. First note that, as a consequence of the definition of GW, it may
be shown straightforwardly that, for some p = p(T, R) € (0,1) and J3-almost surely
eventually as ¢ — oo, there exist N € N, N > p|By| and distinct z1,...,zx € By such
that Bry1(2) N Bry1(zj) =0 for 1 <i# j < N and, for each 1 <i < N, Bryi(z) C
By and Bgry1(z;) is isomorphic to Qr+1. Now, by (@), for each i € {1,...,N},

P (¢ > ologlog|By| + g in Br(z:)) = |Be| “2r®. (5.113)

Using additionally that |B,| > ¢ and 1 — 2 < e~ % x € R, we obtain
N
P(Zie{l,...,N}: £ > ploglog |By| + ¢ in Br(z)) = (1 - |Bg|*ﬁQR<Q>) <P

which is summable in £ € N, so the proof of the first statement is completed using the
Borel-Cantelli lemma. As for the last statement note that by () and Lemma@

AB,, (§GW) < €I§a>(<o)€(x) <ar, +o(l) <ar, + ologecd +o(1) < ar, — x(0) — ¢
T cl

(5.114)
provided ¢ > 0 is small enough. O

Lemma 5.4.5. Let z € GW and let v, = ('Uz,i)l'zzlo be the shortest path from O to z,

i.e. Vz,0 = O, Vz,z| = %5 and Vzi ™~ Vz -1 for i=1,..., |Z‘ Then,
L
1 1
¥ < < 00,
Lzel:\l ZgL =1 deg(v,;) ~ (log L)%tk

where &y, satisfies Llim 61, loglog L = oo.
— 00
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Proof. For L € N, let Z;, be the L-th generation of GW rooted at O. For z € Z, let

&, = {H deg(v,,) logL)‘SLL}

We want to estimate
‘43 (UZEZL SZ) .
Pick any K € N and estimate

m(UZEZL ) < m(UzEZL £2) |ZL‘ > K) +;’B(UZ€ZL E2) |ZL| < K)

Estimate

1 e
P (Ueez, s, |20 > K) <P (|21] > K) EG(ZL) =: KL

Also estimate

Y’B(LJZEZL‘CJ’zu |ZL‘ < K)

K K ¢
:Zm(uézlgzw ‘ZL|_€ ZZ"B 20> |20 =10)
1 k=1

L=

K ¢ K
SZZ 217‘2L|_€ KZ"B 217‘2L|:€)
1 k=1

=1
= KP (&, 22| < K) < KP( zl)::KpL,

where zy is the ¢-th vertex in Zj, (say in lexicographic order), and py, is the probability
that the product of L i.i.d. copies of the degrees exceeds (logL)%*%. In the last
inequality we need not worry about the correlation between &, and the event |Z;| < K
because we drop the latter. Thus, for any K € N we have

e
“B (UZGZLEZ) § ?L + KpL~

Now minimise over K. The minimising value is K = /ey /pr, (to be rounded off to
an integer), so that we get

P (Uzez, &) < 2y/erpr.

Since ey, = eVLto(L) and p; = e~ Lorloglog L+O(L) it follows that

Z B (UZEZLEZ) <

LeN
by the assumption on dy,. O

Lemma implies that P-almost surely eventually as L — oo, any path y, must
satisfy

H 1 - 1 (5.115)
i=1 deg(y.;) — (logL)°tL’ )
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Proof of the lower bound in () Let z be as in Proposition . Write 7, for the
hitting time of z by the random walk X. For s € (0,t), we estimate

U(t) > Eo [efo §(Xu) du I <oy ll{XueBR(z)Vue[‘rz,t]}}

= X)) du Y X)) du
=Eo [ef‘) N <y B [efo o ]I{XuEBR(Z)VUE[O,U]}} ‘U,H }
(5.116)
where we use the strong Markov property at time 7,. We first bound the last term in

the integrand in () Since £ > ploglog |By| + ¢ in Br(z),

Y e(Xy) du volozlo Y q(Xy) du
E. [efo (&) H{XHEBR(Z)VuE[O,U]}} > eveloslos|Belg,, {efo A ]I{XMEQRVUE[O7U]}:|
> evgloglog\leeMQR(q;T)%R(y)?
> exp {v (¢ologlog | Be| — X(0) —€) }
(5.117)
for large v, where we use that B R+1i z) is isomorphic to Qg1 for the indicators in the

first inequality, and apply Lemma p.2.3 and (5.111)) to obtain the second and third
inequalities respectively. On the other hand since £ > 0, we have

Eo {efoz S < 8}} > Po(r: < s), (5.118)

and we can bound the latter probability from below by the probability that the random
walk runs along a shortest path from the root O to z within a time at most s. This
gives

2]

|2l
Po(r: <) = (I )’ (3o E < 0) 2 log )~ Pot (2], 0))
(5.119)

where Poi, is the Poisson distribution with parameter v, and P is the generic symbol

for probability. The final inequality uses Lemma . Summarising, we obtain

U(t) > (log |z|)—5z|lz|e—dmans(dmm"jwe(t—s)[gloglog|Bz|—§<e>—e]
Z|:

_ log |2])%1=1 |2
> exp { ~dusas + (¢ - 5) lologtog Bl - ¥(o) — o = el og (LEESLED

- log £)%¢ ¢
> exp {—dmins + (t — s) [ologlog | Be| — X(0) — €] — Llog (( s ) s) } ,
(5.120)
where in the last inequality we use that s < |z| and ¢ > |z|. Further assuming that
£ = o(t), we see that the optimum over s is obtained at

/
s = — = o(t). 5.121
dmin + 0loglog |Be| — X(0) — ¢ ®) ( )
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Note that, by Proposition , this s indeed satisfies s < |z|. Applying (@) we get,
after a straightforward computation, (% x P)-a.s. eventually as ¢t — oo,

1 14 14 14
n logU(t) > ploglog |By| — Eloglogf - ¥5g loglogl — x(0) — e+ O (t) . (5.122)
Inserting log | Be| ~ 94, we get
1
ElogU(t) >F,—Xx(0) —e+0(1)+ 0O (f) (5.123)

with ’ ’
Fy = olog(9¢) — glog log ¢ — g(Sg log log ¢. (5.124)

The optimal ¢ for Fy satisfies

) l
=1+6+14 700]loglogl + —— + —— 12
[1+ ¢ + U g50¢] log log £ + ¢ €+1Og€, (5.125)
i.e. £ =11+ o(1)]. For this choice we obtain
1 ~
n logU(t) > olog(Vr) — 0 — X(0) — e + o(1). (5.126)
Hence (B x P)-a.s
. 1 X
htrg})rolf{tlogU()—logU ()} —c. (5.127)
Since € > 0 is arbitrary, this completes the proof of the lower bound in () O

§5.5 Analysis of the variational formula

This section is dedlcated the analysis of variational formula. Proposition is
proven in Section ! Theorem [;z 2 is proven in Section , which is done by
adapting the gluing argument in [[12].

§5.5.1 Alternative representations for y

The inequality is clear. For the equality we first prove that for any graph G = (V, E)
and A C V finite,

Xale;G) = inf  [Ig(p) +oJv(p)]- (5.128)
peP(V):
supp(p)CA

For this we follow [25, Lemma 2.17]. By the Rayleigh-Ritz formula,

(g G) = sup (Ag + )¢, 0) = S {Zdeg )+Q($)¢($)}¢($)}
e’ laea

= sup { — Y [b(@) = o)* + > deg(z)q(z)d(x)?

lell=1 {z,y}EEA TEA
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By Lemma (2) the eigenfunction corresponding to Ax(¢g; G) may be taken to be
p(z)

non-negative, and we may therefore make the substitution ¢(z) = des(ay SO that p
with p(z) = ¢(x)? deg(x) is a probability measure supported on A. So
A(g:G) = sup {—IEA P+ Q(fr)p(w)} ;
pEP (V)
supp(p)CA zEA
and therefore
Xa(0;G)=— sup l sup {—IEA )+ q(m)p(x)H
Gy lmoece) | pEP(A) zeA
Ly (q;0)=1
=— sup | swp g(x)p(x) — olog Y e1/e 4 —Ip, (p)] .
pEP(A) L: L(q;0)=1 {% ;;\ b

As the expression in the curly brackets does not change by adding a constant to g(z),
the inner supremum may be taken over all ¢ : A — R.

For z € A, differentiating with respect to g(z) and setting equal to 0 we get that
the supremum is attained at g satisfying

ed(2)/e
Pl2) = s
for all z. Or equivalently,
G(2) = ologp(z) + olog Y _ 1@/,
TEA
This gives that the value of the inner supremum is —pJy (p) and () follows.

Recall the definition of B,.(O) from (@) By ()7 XB,(0)(0; G) is non-increasing
in r and therefore,

lim ¥p,(0)(0; G) = xc(e)- (5.129)

It remains to show the opposite inequality. For that we show that for any p € P(V)
and r € N, there exists a p, € P(V) with support in B,.(O) such that

lim inf {7 (pr) + ¢Jv(pr)} < I(p) + 0Jv (p)- (5.130)
We follow [12, Lemma A.2]. Simply take
p(2)lp, o) (z)

pr(x) = , z eV, 5.131
= "0B,0) o131
i.e. the normalized restriction of p to B,.(O). Then we easily see that
1
Jv(pr) = Jv(p) = === Y, pla)logp(x) +logp(B,(0)) + Y p(x)logp(x
p(B:(0)) z€B,.(0) z€V
Jv (p)
< VW1 B (0) — 0,
< o 1= P(BO) =
(5.132)
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where we use that logp(B,-(0)) < 0 and p(z)logp(x) < 0 for every x. As for the
I-term,

2
o)~y X (VR

{z,y}€E: z,yeB,.(0)
1 p(z) < Ig(p) p(B-1(0)°

p(B:(0)) deg(z) = p(Br(0))  dumin p(B;

{z,y}€E: 2€B.(0),yeB¢
and therefore

Ig(pr) — I(p) <

§5.5.2 Identification of the minimiser

This section follows [[12, Appendix A]. We adapt the techniques to the new Ix function
defined in (@)

Lemma 5.5.1. [Glue two] Let G; = (V;, E;), i = 1,2, be two disjoint connected simple
graphs, and let x; € V;, i = 1,2. Denote by G the union graph of Gy, Go with one extra
edge between x1 and xa, i.e. G = (V,E) with V := V1 UVay, E .= Ey UEyU{(x1,22)}.
Then

X¢G = min {XG17XG2} . (5135)

Proof. We follow [12, Lemma A.3]. Given p € P(V), let a; = p(V;), i = 1,2, and
define p; € P(V;) by putting

pi(z) =

L 1y, if a;
Lpla)ly (@) ifa;>0, 5136
1, (x) otherwise.

Straightforward manipulations show that

2 2 2
p) = Z“iIEi (pi)+ (\/dﬁéﬁi) - \/digfi;) ’ Z aiJv,(pi) — a;logai]
i=1

i=1
(5.137)
and so
2
Ig(p) + oJv(p Za {IE pi) + oJv, (pz)} > min{xea,, Xa, }- (5.138)
i=1
The proof is completed by taking the infimum over p € P(V). O
Below it will be useful to define, for z € V,
b — qnf [I Jv ()], 5.139
xg' = nf [Le(p)+elv(p)] (5.139)
p(z)=b
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i.e. a version of xyo with “boundary condition” b at x. It is clear that xg&" > xq-.
Next we glue several graphs together and derive representations and estimates for the
corresponding x. For k € N, let G; = (V;, E;), 1 < i < k, be a collection of disjoint
graphs. Let z be a point not belonging to Uf 1 Vi. For afixed choice y; € V3,1 <@ <k,
we denote by G, = (V;€7 E}) the graph obtained by adding an edge from each v, . . ., ys
tox,ie. Vp=ViU---UV,U{z}and By = By U---UEx U{(y1,2),..., (yx,7)}.

Lemma 5.5.2. [Glue many plus vertex] For any o > 0, any k € N, and any G; =

k

Xa, = 0<012£1<1 {Z (Xg ol QIOgai)

a1+ +ak<1 =1

k /
+ ; \/ deg Yi) degz = ;m) log ( Z_X_;%)}

(5.140)

Proof. We follow [12, Lemma A.4]. The claim follows from straightforward manipula-
tions with (@) O

Lemma leads to the following comparison lemma. For j € N, let

i) = {(Giayi) ifi <y, (5.141)

G]
( (Gis1,Yir1) ifi >,

17 7

ie. (Gg)ieN is the sequence (G;)ien with the j-th graph omitted. Let @i be the
analogue of G, obtained from Gf, 1<i<k,i#j, instead of G;, 1 <1i < k.

Lemma 5.5.3. [Comparison] For any o > 0 and any k € N,

k
. . . Yo i (i) Ci/ @i
Xg, .. = inf inf inf (1—-wu [ E al al — olog ai)
k+1 1<GShHT (cocy< 1 0<e¢i<a;<1, SEO)
CSUSTIT ot tar<l 1=1

(V) el e ws(1- )

y7 c/u n c _ (1 - u) (1 - Z?:l ai)
deg(y;) deg()

+uX

—oulogu+ (1 —u)log(l — u)] }

(5.142)
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Moreover,

XG,,, = _inf inf {(1 - U>X5£

1<j<k+1 1
: (y;,v) VU 1—u 2
+ veu[})f:l] {uxéj + ]]-{u(1+v)21} {\/ deg(y;) \/ deg(x) ] }

0SuSF4T
—ofulogu+ (1 —u)log(l — u)] }

(5.143)

Proﬁ See [[12, Lemma A.5]. The argument still applies with the definition of I given
) O

in (
Lemma 5.5.4. [Propagation of lower bounds] If o > 0, M € R, C >0 and k € N
satisfy 0 > C/log(k + 1) and

. p > . . yj,’v > o )
1§}2£+1X0Jk = M, 1§;I§I£+1 veu[%)f,‘l] X, 2 M =G, (5.144)

then XGria > M.

Proof. See [12, Lemma A.6]. The proof carries over directly since Iy does not appear.
O

The above results will be applied in the next section to minimise x over families of
trees with minimum degrees.

Trees with minimum degrees

Fix d € N. Let 7:1 be an infinite tree rooted at O such that the degree of O equals
d — 1 and the degree of every other vertex in Tais d. Let ﬂd" = {7:1} and, recursively,
let 9 "1 denote the set of all trees obtained from a tree in ﬂ and a disjoint copy of
’7:1 by adding an edge between a vertex of the former and the root of the latter. Write
% = UneN f Assume that all trees in % are rooted at O.

Recall that 7; is the infinite regular d-tree. Observe that 7; is obtained from
(’ffi, ) and a disjoint copy ( od’, O') by adding one edge between O and O’. Consider
Ta to be rooted at O. Let .7 = {75} and, recursively, let 7" denote the set of all
trees obtained from a tree in 7" and a disjoint copy of Ta by adding an edge between
a vertex of the former and the root of the latter. Write 75 = U, ¢y, 74" and still
consider all trees in 7; to be rooted at O. Note that 7' contains precisely those
trees of yad"“ that have 7; as a subgraph rooted at O. In particular, 7" C 91;“ and
Ty C Ty

Our objective is to prove the following.

Proposition 5.5.5. [Minimal tree is optimal] If 0 > then

1
dlog(d+1)~

xmw—g%m@)
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For the proof of Proposition , we will need the following.

Lemma 5.5.6. [Minimal half-tree is optimal] For all o € (0, 00),

X+ (0) = min x7(0).
(o) min (o)

Proof. See [12, Lemma A.8]. The proof carries over directly since Iy does not appear.

O
Lemma 5.5.7. [A priori bounds] For any d € N and any o € (0, 00),
1
X7, (0) < x7a(0) < x7,(0) + 2. (5.145)

Proof. We follow [12, Lemma A.9]. The first inequality follows from Lemma .
For the second ine%ality, note that 74 contains as subgraph a copy of 7,4, and restrict

the minimum in (5.8) to p € P(74). O
Proof of Proposition . We follow [12, Proposition A.7]. Fix o > m. It will
be enough to show that

X7, = min xr, n € Ny. (5.146)

TETT,
We will prove this by induction in n. The case n = 0 is trivial. Assume that, for some
ng > 0, () holds for all n < ng. Let T € Z,°"". Then there exists a vertex z of
T with degree k +1 > d+ 1. Let y1,...,yrs+1 be set of neighbours of z in T. When
we remove the edge between y; and x, we obtain two connected trees; call G; the one
containing y;, and é?c the other one. With this notation, 7' may be identified with
Gk+1-

Now, for each j, the rooted tree (G;,y;) is isomorphic (in the obvious sense) to a
tree in ﬁdej, where ¢; € Ny satisfy £; + - -+ 511 < ng, while G, belongs to %(”j) for
some n; < ng. Therefore, by the induction hypothesis,

while, by (), Lemma and Lemma ,
nf AW > v > e > g — 2 (5.148)
velo,] "G T AT = Aa = A g

Thus, by Lemma applied with M = x7, and C = é,

XT = XGppr = XTa> (5.149)
which completes the induction step. O

Proof of Theorem . We follow [12, Theorem 1.2]. First note that, since 7g,,,,
degrees in supp(Dy), X(0) < x7,_. (0). For the opposite inequality, we proceed as
follows. Fix an infinite tree T' with degrees in supp(D,), and root it at a vertex ). For

has
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r € N, let T, be the tree obtained from B,(0) = BT ()) by attaching to each vertex
z € B,(0) with [z| =7 a number dyiy — 1 of disjoint copies of (7g,,,,O), i.e. adding

edges between z and the corresponding roots. Then 7, € F,.,. and, since B,.(O) has
5.129) that

more out-going edges in T than in 7)., we may check using (p.

X8, T) 2 X, (6 T)) = X7 (0) = X7, (0)- (5.150)

Taking r — oo and applying Proposition , we obtain xr(e¢) > x7,_(0). Since T
is arbitrary, the proof is complete. O
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APPENDIX B

Appendix: Chapter @

§B.1 Largest eigenvalue

We recall the Rayleigh-Ritz formula for the principal eigenvalue of the Anderson
Hamiltonian. For A C V and ¢: V — [—00,00), let Ax(q; G) denote the largest
eigenvalue of the operator Ag + ¢ in A with Dirichlet boundary conditions on V' \ A,
i.e.,

(g G) ==sup {{(Ac + @)$, d)e2(vy:  €RY, suppd C A, ||¢]lvy =1} (B.1)

Lemma B.1.1. [Spectral bounds]
(1) ForanyT'CACV,

max ¢(z) — Dz < Ar(q; G) < A (q; G) < maxq(z) (B.2)
zel zEA

with Z = arg max,cr q(z) and D3 the degree of z.
(2) The eigenfunction corresponding to Ax(q; G) can be taken to be non-negative.

(3) If q is real-valued and T' C A is finite and connected in G, then the second
inequality in (B.9) is strict and the eigenfunction corresponding to A (q; G) is
strictly positive.

Proof. Write

(Ac+ )¢, dew) = Y [(Acd) (@) + q(z)d(x)] ¢()

zeEA
=3 Y B - e@le) + > a@)é()?
zEA {zzﬁfg:EA xEA (BS)
=—1 > @) s+ al@)g(x)
T, yEA: zEA
{z,y}€E)

where the first sum in the last line runs over all ordered pairs (x, y) with (z,y) # (v, z),
which gives rise to the factor % The upper bound in (@) follows from the estimate

((Ac +9)¢0) < Y _a@)é(x)* < maxa(z) Y é(x)* = maxq(2). (B4)
zeA zeA
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To get the lower bound in (@)7 we use the fact that Ay is non-decreasing in ¢g. Hence,
replacing_g(z) by —oo for every z # z and taking as test function ¢ = ¢ = 5, we get
from (@) that

— 2 —
M@G) =z =5 Y [0@) = W) + D a@)é()?
z,yEA: xEA
{z,y}EE, (B5)
=1 1 z) = —D;
; ; +4q(2) + max q(2),
{z,y}éEA

which settles the claim in (1). The claims in (2) and (3) are standard. O

Inside GW, fix a finite connected subset A C V', and let Hy denote the Anderson
Hamiltonian in A with zero Dirichlet boundary conditions on A® = V\A (i.e., the
restriction of the operator Hg = Ag + £ to the class of functions supported on A).
For y € A, let u% be the solution of

Owu(z,t) = (Hau)(z,t), €A t>0,

u(z,0) dy(x), x €A, (B.6)

and set U} (t) := >, o5 i (z,t). The solution admits the Feynman-Kac representation

t
ul (z,t) = E, {exp {/0 {(Xs)ds} rpae > t, Xy =2}, (B.7)
where 7ac is the hitting time of A°. It also admits the spectral representation
AL
uf (@, t) = Y e i (y)oh (@), (B.8)
k=1
where Ay > A} >--- > /\X\' and ¢}, ¢3%, ..., (b‘,f' are, respectively, the eigenvalues and

the corresponding orthonormal eigenfunctions of Hy. These two representations may
be exploited to obtain bounds for one in terms of the other, as shown by the following
lemma.

Lemma B.1.2. [Bounds on the solution] For any y € A and any t > 0,
1 ¢ s
Mo (y)? <E, [efo s Il{wt,xty}}
< Ey |:efol£(XS)ds]1{7-Ac>t}:| < et/\/l\|A‘1/2. (B9)

Proof. The first and third inequalities follow from (@)7(@) after a suitable applic-
ation of Parseval’s identity. The second inequality is elementary. O
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Samenvatting

Samenvatting

Dit proefschrift bestudeert het parabolisch Anderson model (PAM), d.w.z. het Cauchy-
probleem voor de warmtevergelijking met een toevallige potentiaal. Het PAM is een
wiskundig model dat beschrijft hoe massa (= materie of energie) door een medium
stroomt in aanwezigheid van een toevallige potentiaal, dat als een veld van ‘bron-
nen’ en ‘putten’ fungeert. Zonder deze potentiaal zorgt diffusie ervoor dat de massa
zich gelijkmatig over het medium verdeelt. De potentiaal verandert dit gedrag op
een ingrijpende wijze, aangezien de massa de neiging heeft zich rond de ‘bronnen’ te
concentreren en rond de ‘putten’ te verdwijnen. Het doel van dit proefschrift is om
het lange-termijn-gedrag van de massa te begrijpen: de asymptotische groeisnelheid
ervan, evenals hoe en waar de meeste massa zich concentreert.

De vergelijkingen die het PAM aandrijven worden opgelost door een functionaal van
een toevalswandeling, die door de bekende Feynman-Kac-representatie gegeven wordt.
Deze representatie is het startpunt van de analyse van het PAM. Het PAM is uitgebreid
bestudeerd op reguliere roosters en is daar goed begrepen. Het is bekend dat de staart
van de verdeling van de potentiaal het asymptotische gedrag van de massa bepaalt,
zowel voor de groeisnelheid als voor de locaties met hoge concentraties van de massa.
Het reguliere rooster is echter niet altijd een geschikt model, en we zoeken derhalve
naar uitbreidingen voor algemene grafen. Er is weinig over het PAM op algemene
grafen bekend en de literatuur is uiterst schaars. Dit proefschrift is een bijdrage aan
dit ontluikende onderzoeksgebied. Omdat grafen waarvan de knooppunten begrensde
graden hebben vaak door bomen kunnen worden benader, is het bestuderen van het
PAM op een boom de natuurlijke eerste stap. Dit proefschrift is dan ook vooral
gewijd aan het bestuderen van het PAM op toevallige bomen met potentialen met een
dubbel-exponentiéle staartverdeling.

De studie van het PAM is verdeeld in twee gevallen: ‘quenched’ en ‘annealed’. Dat
wil zeggen, bijna zeker ten opzichte van de potentiaal, respectievelijk, gemiddeld over
de potentiaal. Dit proefschrift bestrijkt beide en is daarom in twee delen verdeeld:
deel I is gewijd aan het ‘quenched’ model en deel II aan het ‘annealed’ model.

Deel T bestaat uit de Hoofdstukken 2 en 3 en behandelt het ‘quenched’ model.
Hoofdstuk 2 onderzoekt het PAM op een reguliere boom en leidt de eerste twee ter-
men van de asymptotische groei van de massa af. Net als bij het rooster vereist het
argument het afleiden van asymptotisch op elkaar aansluitende boven- en ondergren-
zen. De grootste uitdaging is het omgaan met de exponentiéle groei van de graaf-
grootte, die niet in het rooster optreedt. Een nieuwe techniek voor het vouwen van de
paden van de toevalswandeling wordt gepresenteerd en het grote-afwijkingen-gedrag
ervan wordt geanalyseerd om de bovengrens at te leiden. Bovendien wordt het concen-
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tratiegedrag van de massa bepaald in termen van minimalisatie van een variationele
formule. Het argument berust op een herschikkingsongelijkheid, die het gebrek aan
translatie-invariantie overwint.

Hoofdstuk 3 breidt Hoofdstuk 2 uit naar een Galton-Watson-boom met een eindige
periodiciteit — een generalisatie van de reguliere boom. Dit vereist zorgvuldig navigeren
door de niet-homogeniteiten van de Galton-Watson-boom en het omgaan met graden
die toevalsvariabelen zijn. Dit hoofdstuk is de cruciale stap in het begrijpen van het
PAM op de Galton-Watson-boom, die veel toevallige graafmodellen waarvan de graden
niet al te groot zijn goed benadert.

Deel II bestaat uit de Hoofdstukken 4 en 5 en behandelt het ‘annealed’ model.
Hoofdstuk 4 onderzoekt het PAM op een Galton-Watson-boom. De asymptotische
groeisnelheid van de totale massa werd afgeleid in eerder werk van den Hollander,
Ko6nig en dos Santos, onder de restrictieve aanname dat de graden van de boom be-
grensd zijn. Hoofdstuk 4 breidt hun analyse uit naar bomen met onbegrensde graden,
en identificeert de zwakste condities op de gradenverdeling waaronder hun technieken
nog steeds bruikbaar zijn. Dit wordt gedaan door de grote graden in sub-bomen onder
controle te houden. Het bestaan en de uniciteit van de Feynman-Kac-representatie op
exponentieel groeiende grafen wordt ook in dit hoofdstuk behandeld.

Hoofdstuk 5 beschouwt opnieuw het PAM op een Galton-Watson-boom, en breidt
het eerdere werk van den Hollander, Konig en dos Santos uit naar de versie van het mo-
del waarin de Laplaciaan door de graad-genormaliseerde Laplaciaan vervangen wordt.
Het komt erop neer dat de toevalswandeling in de Feynman-Kac-representatie een
sprongsnelheid van 1 heeft, in plaats van de graad van het knooppunt waarop het zich
bevindt. Deze normalisatie zorgt ervoor dat de Laplaciaan niet langer symmetrisch is,
wat in andere spectrale eigenschappen resulteert. We laten zien dat de asymptotische
groeisnelheid van de totale massa hetzelfde is, terwijl de variationele formule die de
verdeling van de massa beschrijft anders is. Ook wordt de zwakste conditie op de
gradenverdeling geidentificeerd.
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Summary

This thesis investigates the parabolic Anderson model (PAM), which is the Cauchy
problem for the heat equation with random potential. The PAM is a mathematical
model that describes how mass (i.e. matter or energy) flows in a medium in the pres-
ence of a random potential, which acts as a field of sources and sinks. Without the
potential, diffusion causes the mass to be evenly distributed across the medium. How-
ever, the potential vastly changes this behaviour as mass tends to concentrate around
the sources and deplete around the sinks. The goal of the thesis is to understand the
long-term behaviour of the mass: its asymptotic growth rate, as well as how and where
it concentrates.

The equation that drives the PAM is solved by a functional of a random walk that
is given by the well-known Feynman-Kac representation. This representation is the
starting point for the analysis of the PAM. The PAM has been extensively studied on
regular lattices and is well understood there. It is known that the upper tail of the
distribution of the potential fully determines the asymptotic behaviour of the mass for
both the growth rate and the locations of high concentration. However, the lattice is
not always a suitable model and we look for extensions to random graphs. Very little
is known for general graphs and the literature is extremely sparse. The present thesis
is a contribution to this developing area. Because sparse random graphs can often
be approximated by trees, the natural first step is to consider the PAM on a tree. In
particular, this thesis is devoted to studying the PAM on random trees with potentials
having a double-exponential distribution.

The study of the PAM is naturally divided into two cases: quenched and annealed,
i.e. almost surely with respect to the potential and averaged over the potential, re-
spectively. The thesis covers both and is therefore divided into two parts: Part I is
dedicated to the annealed model and Part I to the quenched model.

Part I consists of Chapters 2 and 3 and considers the annealed model. Chapter 2
investigates the PAM on a regular tree and derives the first two terms of the asymptotic
growth of the mass. As was the case on the lattice, the argument requires finding
asymptotically matching upper and lower bounds. The main challenge is to deal with
the exponential growth of the graph size, which is not present in the lattice. A novel
technique of folding random walk paths is devised and its large deviation behaviour is
analysed to achieve the upper bound. Furthermore, the concentration behaviour of the
mass is determined and is given in terms of a minimiser of a variational formula. The
argument relies on a rearrangement inequality that overcomes the lack of translation
invariance.
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Chapter 3 extends Chapter 2 to a Galton-Watson tree with large periodicity
— a generalisation of the regular tree. This requires carefully navigating the non-
homogeneity of the Galton-Watson tree and dealing with degrees that are random.
This chapter is the crucial step in understanding the PAM on the regular Galton-
Watson tree, which approximates many sparse random graph models.

Part II consists of Chapters 4 and 5 and considers the quenched model. Chapter
4 investigates the PAM on a Galton-Watson tree. The asymptotic growth rate of
the total mass was derived in previous work by den Hollander, Koénig and dos Santos
under the restrictive assumption that the degrees are bounded. Chapter 4 extends
their analysis to trees with unbounded degrees, and identifies the weakest condition
on the degree distribution under which their arguments still hold. This is done by
uniformly controlling the appearance of large degrees in subtrees. The existence and
uniqueness of the Feynman-Kac representation on exponentially growing graphs is also
shown in this chapter.

Chapter 5 again considers the PAM on a Galton-Watson tree, and extends the
previous work by den Hollander, Kénig and dos Santos to the version of model in which
the Laplacian is replaced by with the degree-normalised Laplacian. This amounts to
the random walk in the Feynman-Kac representation having jump rate equal to 1
instead of the degree of the vertex it resides on. The normalisation causes the Laplacian
to no longer be symmetric, which results in different spectral properties. We find that
the asymptotic growth rate of the total mass is the same, while the variational formula
describing the distribution of mass is different. The weakest condition required on the
degree distribution is also identified.
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