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SPDE limit of weakly inhomogeneous ASEP
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Abstract

We study ASEP in a spatially inhomogeneous environment on a torus W = Z/NZ
of N sites. A given inhomogeneity @(z) € (0,00), = € T, perturbs the overall
asymmetric jumping rates r < £ € (0, 1) at bonds, so that particles jump from site =
to x + 1 with rate ra(z) and from x + 1 to x with rate ¢a(x) (subject to the exclusion
rule in both cases). Under the limit N — oo, we suitably tune the asymmetry (¢ — r)
to zero like N2 and the inhomogeneity @ to unity, so that the two compete on equal
footing. At the level of the Gartner (or microscopic Hopf-Cole) transform, we show
convergence to a new SPDE — the Stochastic Heat Equation with a mix of spatial
and spacetime multiplicative noise. Equivalently, at the level of the height function
we show convergence to the Kardar-Parisi-Zhang equation with a mix of spatial and
spacetime additive noise.

Our method applies to a general class of @(z), which, in particular, includes i.i.d.,
fractional-Brownian-motion like, and periodic inhomogeneities. The key technical com-
ponent of our analysis consists of a host of estimates on the kernel of the semigroup
Q(t) := e'™ for a Hill-type operator H := 10., + A’(z), and its discrete analog, where
A (and its discrete analog) is a generic Holder continuous function.
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1 Introduction

In this article we study the Asymmetric Simple Exclusion Process (ASEP) in a spatially
inhomogeneous environment where the inhomogeneity perturbs the rate of jumps across
bonds, while maintaining the asymmetry (i.e., the ratio of the left and right rates across
the bond). Quenching the inhomogeneity, we run the ASEP and study its resulting
Markov dynamics. Even without inhomogeneities, ASEP demonstrates an interesting
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Weakly inhomogeneous ASEP

scaling limit to the Kardar-Parisi-Zhang (KPZ) equation when the asymmetry is tuned
weakly [BG97].

It is ultimately interesting to determine how the inhomogeneous rates modify the
dynamics of such systems, and scaling limits thereof. In this work we tune the strengths
of the asymmetry and the inhomogeneity to compete on equal levels, and we find that
the latter introduces a new spatial noise into the limiting equation. At the level of the
Gartner (or microscopic Hopf-Cole) transform (see (1.1)), we obtain a new equation of
Stochastic Heat Equation (SHE)-type, with a mix of spatial and spacetime multiplicative
noise. At the level of the height function, we obtain a new equation of KPZ-type, with a
mix of spatial and spacetime additive noise.

We now define the inhomogeneous ASEP. The process runs on a discrete N-site torus
T(N) .= Z/NZ where we identify T®) with {0,1,..., N — 1}, and, for z,y € T?"), under-
stand z+y to be mod N. To alleviate heavy notation, we will often omit dependence on N
and write T in place of T®"), and similarly for notation to come. For fixed homogeneous
jumping rates r < £ € (0,1) with r» + ¢ = 1, and for fixed inhomogeneities @(z) € (0, c0),
x € T, the inhomogeneous ASEP consists of particles performing continuous time random
walks on T. Jumping from « to « + 1 occurs at rate a(z)r, jumping from x + 1 to = currents
at rate @(x)¢, and attempts to jump into occupied sites are forbidden. See Figure 1la.

(a) Inhomogeneous ASEP (b) The height function

Figure 1: Inhomogeneous ASEP on T and its height function. (a): The particle at =
jumps to z — 1 at rate @(z — 1)¢ or to = + 1 at rate @(z)r; meanwhile the particle at 1 may
not jump to the occupied site 2. (b): The particle dynamics are coupled with a height
function as shown.

We will focus on the height function (also known as integrated current), denoted
h(t,z). To avoid technical difficulties, throughout this article we assume the particle
system to be half-filled so that /V is even, and there are exactly % particles. Under this
setup, letting

(t,2) = 1, if the site z if occupied at ¢,
ME &)= 0, if the site z if empty at ¢,

denote the occupation variables, we define the height function A : [0,00) x T — R at
t =0 to be

h(0,z) := Z (2n(0,y) — 1), xel.

o<y<z

Then, for ¢t > 0, each jump of a particle from z to = + 1 decreases h(t, z) by 2, and each
jump of a particle from z + 1 to z increases h(t,z) by 2, as depicted in Figure 1b.

We now provide two key definitions needed to state and prove our main results. The
Gartner (or microscopic Hopf-Cole) transform of inhomogeneous ASEP is defined
to be

Z(t, ) = r2hEmet =)0 pi=1—2VrL (1.1)
EJP 25 (2020), paper 156. https://www.imstat.org/ejp
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The other key definition is weak asymmetry scaling in which the system size N controls
the asymmetry and scaling of Z as

(=11+N"%),r=L1-N"3%), Zy(t,z):=Z(N?zN). (1.2)

Remark 1.1. Even though the jumping rates vary in z € T, in (1.1) we choose v :=
1 — 2v/7¢ to be a constant. Such a feature is necessary for the Gartner transform to work,
specifically for (2.5) in the following to hold. Put it differently, we choose the parameters
in (1.1) the same way as in the homogeneous case (i.e., @(x) = 1), and transfer the effect
of the inhomogeneity into the transformed equation; see (1.5) and (2.6).

Gartner [Gar87] introduced his eponymous transform in the context of homogeneous
ASEP (i.e., a(z) = 1), where he observed that (1.1) linearizes the drift of the microscopic
equation, so that Z(¢,x) solves a microscopic SHE:

dZ(t,x) = VrAZ(t,x) + dM(t,z), AZ(t,x) == Z(t,x + 1)+ Z(t,x — 1) — 2Z(t, z), (1.3)

where M (t,z) is an explicit martingale in ¢. Using Gartner’s transform as a starting
point, Bertini and Giacomin [BG97] showed that a Stochastic Partial Differential Equation
(SPDE) arises under the weak asymmetry scaling. Namely, under the scaling (1.2), the
process Zy converges to the solution of the SHE:

NZ = 30,2 +EZ, (1.4)

where Z = Z(t,z), (t,x) € [0,00) x R, and £ = £(t, z) denotes the Gaussian spacetime
white noise (see, e.g., [Wal86]). In fact, the result of [BG97] is on the full-line Z, and in
that context ¢ — 0 represents lattice spacing, which is identified with N—! here. Also, the
work of [BG97] assumes near stationary initial conditions similar to the ones considered
here in (1.12). Other initial conditions were considered later in [ACQ11].

The first key observation of our present paper is that for inhomogeneities of the form
introduced above, Gartner’s transform remains essentially valid. In particular, the Lapla-
cian term v/7/A in the discrete SHE (1.3) is replaced by the spatially inhomogeneous
operator

H:=Vrla(z)A - v (@(x) - 1), (1.5)

which involves a mixture of the Bouchaud trap model generator and a parabolic
Anderson model type potential (see the sketch of the proof later in this introduction for
further explanation and references for these terms). Besides this change, the martingale
is also modified.

Armed with the Gartner transform, we investigate the effect of a(x) at large scales in
the N — oo limit. In doing so, we focus on the case where the effect of @(z) is compatible
with the aforementioned SPDE limit. A prototype of our study is when

8(x) =1+ —b(z),  {b(z):z € T}iid, bounded, with E[b(x)] = 0.
For this example of i.i.d. inhomogeneities, the N —2 scaling is weak enough to have an
SPDE limit, while still strong enough to modify the nature of said limit.

To demonstrate the generality of our approach, we will actually consider a much
more general class of inhomogeneities. Let us first prepare some notation. For z,z’ € T,
let [x,2'] C T denote the closed interval on T that goes counterclockwise (see Figure 1a
for the orientation) from « to 2/, and similarly for open and half-open intervals. With |I|
denoting the cardinality of (i.e., number of points within) an interval I C T, we define
the geodesic distance

distt(z,2') := |(x, 2']| A |(2', 7]].
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We will also be considering the continuum torus 7 := R/Z ~ [0, 1), which is to be viewed
as the N — oo limit of - T.

Similarly for the continuum torus 7, we let [z, 2’| C T denote the interval going from
x to z’ counterclockwise, let |[x, 2’]| denote the length of the interval, and let distr(x,z’),
xz,2’ € T denote the analogous geodesic distance on 7. For u € [0, 1], let C*[0, 1] denote
the space of u-Hoélder continuous functions f : [0,1] — R, equipped with the norm

I fllcuro,ng = Hf||L°°[01 [f] (1.6)

[flew(ry == sup ‘/ ), (1.7)
[z, m/]CT [z,z’ \{O}

where the integral is in the Riemann-Stieltjes sense. The integral excludes 0 so that the
possible jump of f there will not be picked up.

We now define the type of inhomogeneities to be studied. Throughout this article,
we will consider possibly random (&¥)(z)),ct that may depend on N. Set o) (z) :=
o™ (x) — 1, and put

AN (z,2") = —% Z oM(y), x,2' eT. (1.8)

y€(z,2']

As announced previously, we will often write V) =@, o¥) = g, AN) = A, etc., to simplify
notation. When z = 0, we will write A(x) := A(0,z). Consider also the scaled partial
sums Ay (z,2') :== A(xN,z’N) and Ay (x) := A(zN), which are linearly interpolated to be
functions on 72 and [0, 1), respectively. For f : T2 — R, we define a seminorm that is
analogous to [+]cu(7) in (1.7):

Flun = sup (W\m ). (1.9)

[z,2’]CT

Throughout this article we assume {a(z) : « € T} satisfies:

Assumption 1.2.
(a) For some fixed constant c € (0,00), 1 <
(b) For some up > 0, the partial sum Ay (z,

a(z) <e.
") is ua-Hoélder continuous:

H@

lim Iminf P |[[An]uan < A| =1.

A—oo N—oo

(c) For the same up > 0 as in (b) there exists a C"4|0, 1]-valued process A such that

sup |An(z) — A(z)] —p 0, as N — oo,

N-1
z€[0,~

where —p denotes convergence in probability.

Remark 1.3.
(a) Assumption 1.2(a) ensures the rate @(z) is always nonnegative so that the process
is well-defined.
(b) Note that we do not assume (a(0) +...0(N —1)) =0or A(1) =0
(c) Under Assumption 1.2(c), the microscopic processes {A(N)}N (and likewise
{a®™) } y) and limiting process A are coupled on the same probability space.
Here we list a few examples that fit into our working assumption 1.2.
Example 1.4 (i.i.d. inhomogeneities). Consider oV (z) = —b(z), where {b(z) : x € T}
are i.i.d., bounded, with E[b(z)] = 0 and E[b(z)?] := 02 > 0. Indeed, Assumptions 1.2(a)-
(b) are satisfied for any ua € (0, 2) (and N large enough). The invariance principle
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asserts that A®¥) (2 /N) converges in distribution to 0 B(z) in C|0, 1], where B(z) denotes
a standard Brownian motion. By Skorokhod’s representation Theorem, after suitable
extension of the probability space, we can couple {/A(N)}N and B together so that
Assumption 1.2(c) holds.

Example 1.5 (fractional Brownian motion). Let B%(z), « > 0, denote a fractional Brown-
ian motion of a fixed Hurst exponent a € (0,1). For z € T, set eV (z) = B* (&) —
B*(%), and o™ (z) := ™) (2)1gjam (4)|<1/2)- To be clear, we define 6" (N — 1) =
B*(1) - B*(%). The indicator 1) (y)<1/2} forces Assumption 1.2(a) to hold. Since
each gV (r) is a mean-zero Gaussian of variance N ~2%, we necessarily have that

P[@(N)(x)zﬁ(m(x), Ve eT] — 1, as N — oco.

Given this, it is standard to verify that Assumptions 1.2(b)-(c) hold for ua € (0,a) and
A=-1B2,

Example 1.6 (Alternating). Fix any § > 0 and let /™) (z) = N=% forz = 0,2,4,...,N — 2
and o) (x) = —N-9forxz=1,3,...,N —1. It is readily verified that Assumptions 1.2(a)-
(c) hold for ua € (0,4] and A = 0.

Roughly speaking, our main result asserts that, for inhomogeneous ASEP under
Assumption 1.2, Zy(t,z) (defined via (1.1) and (1.2)) converges in distribution to the
solution of the following SPDE:

OHZ=HE+EZ, H:=10,+Ax) (1.10)

To state our result precisely, we first recall a result from [FN77] on the Schrodinger
operator with a rough potential. It is shown therein that, for any bounded Borel function
f:[0,1] — R, the expression $0,, + f'(z) defines a self-adjoint operator on L?[0, 1] with
Dirichlet boundary conditions. This construction readily generalizes to 7 considered
here. In Section 4.1, for given A € C*A[0, 1], we construct the semigroup Q(t) = ¢* by
giving an explicit formula for the kernel Q(¢; z, 7). We say that a C([0, 00), C(T))-valued
process Z is a mild solution of (1.10) with initial condition Z'¢ € C(T), if

Z(t0) = /T O(t: 2, 7) 2 (3)d7 + /O t /T Ot — 510, 7) 2 (s, D)E(s, F)dsdz.  (1.11)

Remark 1.7.1In (1.11), Q(¢t;z, ) is taken to be independent of the driving noise &.
This being the case, throughout this article, for the analysis that involves the limiting
SPDE (1.10)—(1.11), we will assume without loss of generality that Q(¢; z, T) is determin-
istic, and interpret the stochastic integral [(...)¢(s, z)dsdz in the It6 sense.

Using standard Picard iteration, we show in Proposition 4.7 that (1.11) admits at most
one solution for a given Zi¢ € C(T). Existence follows from our result Theorem 1.8 in
the following.

Fix u;. > 0. Throughout this article we will also fix a sequence of deterministic initial
conditions for the ASEP height function {1'“(")(.)} , and let Zi“(")(z) be defined in
terms of A1) via (1.1) and (1.2) at ¢ = 0. We make the assumption that the initial
conditions are near stationary. This is easiest stated in terms of Z'(™) and posits that
there exists a finite constant ¢ < oo such that, with the shorthand notation Zi¢ := Zi:(V),

7€) <e, |Z€) - 20" < e (ErleaDyhe vy o e T, N € Zsg. (1.12)

Recall the scaled process Zy(t,z) from (1.2), and similarly scale Zi () := Zi“V)(zN).
We linearly interpolate the process Zy(t,x) in « so that it is D([0, 00), C(T))-valued. We
endow the space C(7) with the uniform norm || - |[¢(7) (and hence uniform topology),
and, for each T' < oo, endow the space D([0,T], C(T)) with Skorohod'’s .J;-topology. We
use = to denote weak convergence of probability laws. Our main result is the following:

EJP 25 (2020), paper 156. https://www.imstat.org/ejp
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Theorem 1.8. Consider a half-filled inhomogeneous ASEP on TW), with deterministic,

near stationary initial condition described as in the preceding. If, for some Z'° € C(T),
|12 — Z2°|lc(ry — 0,  as N — oo,
then, under the scaling (1.2),
Zny = Z2in D([0,T],C(T)), asN — oo,

for each T < oo, where Z is the mild solution of (1.10) with initial condition Z'c.

Remark 1.9. Though we formulate all of our results at the level of SHE-type equations,
they can also be interpreted in terms of convergence of the ASEP height function (under
suitable centering and scaling) to a KPZ-type equation which formally is written as

OH(t,x) = 20, H(t, ) — L(0,H(t,2)) + £(t,2) — A (2). (1.13)

The solution to this equation should be (as in the case where A’(z) = 0) defined via
H(t,z) = —log Z(t,x). One could also try to prove well-posedness of this inhomogeneous
KPZ equation directly, though this is outside the scope of our present investigation and
unnecessary for our aim.

Steps in the proof of Theorem 1.8

Given that Theorem 1.8 concerns convergence at the level of Z, our proof naturally
goes through the microscopic transform (1.1). As mentioned earlier, for homogeneous
ASEP, Z solves the microscopic SHE (1.3). On the other hand, with the presence of
inhomogeneities, it was not clear at all that Gartner’s transform applies. As noted in
[BCS14, Remark 4.5], transforms of the type (1.1) are tied up with the Markov duality.
The inhomogeneous ASEP considered here lacks a certain type of Markov duality so that
one cannot infer a useful transform from Markov duality. For specifically, referring to
the notation in Remark 1.3 and [BCS14], the inhomogeneous ASEP does enjoy a Markov
duality for the observable Q(t, ) (which is essentially (¢, #)Z(t, ) in our notation), but
not for Q(t¢,Z) (which is essentially Z(¢,z) in our notation). The latter is crucial for
inferring a transform of the type (1.1).

The first step of the proof is to observe that, despite the (partial) lost of Markov
duality, Z still solves an SHE-type equation ((2.6) in the following), with two significant
changes compared to (1.3).

i) First the discrete Laplacian is now replaced by the generator of an inhomogeneous
random walk. Interestingly, this walk is exactly Bouchaud’s model [Bou92], which
is often studied with heavy-tail @(z) (as opposed Assumption 1.2) in the context of
randomly trapped walks.

ii) Additionally, a potential term (the term va(z)Z (¢, z)dt in (2.6)) appears due to the
unevenness of quenched expected growth. For homogeneous ASEP with near
stationary initial condition, the height function grows at a constant expected
speed, and the term ¢*? in (1.1) is in place to balance such a constant growth.
Due to the presence of the inhomogeneity, in our case the quenched expected
growth is no longer a constant and varies among sites. This results in a fluctuating
potential that acts on Z(t, x).

The two terms in i)-ii) together make up an operator H (defined in (2.6)) of Hill-type
that governs the microscopic equation. Correspondingly, the semigroup Q(t) := e
now plays the role of standard heat kernel in the case of homogeneous ASEP. We

EJP 25 (2020), paper 156. https://www.imstat.org/ejp
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refer to Q(¢) := ¢ and its continuum analog Q(t) as Parabolic Anderson Model (PAM)
semigroups.

Much of our analysis consists of estimating the kernels of Q(¢) and Q(¢). These
estimates are crucial in order to adapt and significantly extend the core argument
of [BG97]. To prepare for the analysis of Q(t), in Section 3, we establish bounds on
the transition kernel of Bouchaud’s walk, which was described in i), and show that
the kernel is well-approximated by that of the simple random walk. The transition
kernel of Bouchaud’s walk has been studied with heavy-tail inhomogeneities in the
context of trapping models — see the beginning of Section 3 for more discussions of this
literature. Here we consider bounded and vanishing homogeneity, which is technically
much simpler to deal with than heavy-tail ones. Given the vast literature (some of
which is surveyed at the beginning of Section 3) on heat kernel estimates, it is quite
possible that some of the bounds (Proposition 3.2(a)-(g)) obtained in this paper could
be derived from, or follow similarly from existing techniques. However, for the sake
of being self-contained, we provide with an elementary and short derivation via Picard
iteration of the heat kernel bounds we use.

Based on the bounds in Section 3 on the kernel of Bouchaud’s walk, in Section 4, we
express the PAM semigroup Q(¢) using the Feynman-Kac formula, with Bouchaud’s walk
being the underlying measure. We then expand the Feynman-Kac formula, and develop
techniques to bound the resulting expansion to obtain estimates on the kernel of Q(¢) and
its continuum analog. For the operator %A — V with a singular potential V, accessing the
corresponding semigroup has been a classic subject of study in mathematical physics.
In particular, semigroup kernels and the Feynman-Kac formulas have been studied in
[McK77, Sim82], and the expansion we use is similar to the one considered in [Sim79,
Section 14, Chapter V]. The major difference is that our potential A’ has negative
regularity, and hence is not function-valued.

Armed with the heat kernel bounds from Section 3 and the semigroup kernel expan-
sion from Section 4, the final two sections adapt the key ideas from the work of Bertini
and Giacomin [BG97] into the inhomogeneous setting to prove tightness (Section 5) and
identify the limiting SPDE (Section 6).

Further directions

There are a number of directions involving inhomogeneous ASEP which could warrant
further investigation. At a very basic level, in this article we limit our scope to half-filled
systems on the torus with near stationary initial conditions so as to simplify the analysis.
In particular, at half-filling, our height function is immediately periodic. With other filling
fractions this is easily resolved by introducing a height shift to make the height function
periodic. A much more significant concern is that with other filling fractions we need to
work in a moving frame. We expect to see KPZ-type fluctuations when viewed relative to
the characteristic velocity. Assuming half-filling and near stationary initial data ensures
that the characteristic velocity is 0, hence we do not need to work in a moving frame.
We do expect that it should be possible to relax both the half-filled condition and the
near stationarity, for instance to consider initial data where there are particles at sites 1
through aN and then holes elsewhere (here a € (0,1) is the filling fraction). Relaxing
the near stationary assumption should be doable as in [ACQ11] via a priori estimates
which show that after a short time the initial data looks near stationary. Working in
a moving frame is harder and the key self-averaging method used in [BG97] (see our
Proposition 6.3) has not been developed in the context of a moving frame. The duality
method from [CGST20] does work in a moving frame, but may not be readily applicable
here (see Remark 6.3). We believe that these questions warrant further investigation.

EJP 25 (2020), paper 156. https://www.imstat.org/ejp
Page 7/55


https://doi.org/10.1214/20-EJP565
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Weakly inhomogeneous ASEP

Putting aside the weak asymmetry scaling, it is compelling to consider the nature of
the long-time hydrodynamic limit (i.e., functional law of large numbers) or fluctuations
(i.e., central limit type theorems) for inhomogeneous ASEP. For the homogeneous ASEP
the hydrodynamic limit is dictated by Hamilton-Jacobi PDEs and the fluctuations char-
acterized by the KPZ universality class — does any of this survive the introduction of
inhomogeneities? These questions are complicated by the lack of an explicit invariant
measure for our inhomogeneous ASEP, as well as a lack of any apparent exact solvability.

There are other types of inhomogeneities which can be introduced into ASEP and it
is natural to consider whether different choices lead to similar long-time scaling limits
or demonstrate different behaviors. Our choice of inhomogeneities stemmed from the
fact that upon applying Gartner’s transform, it results in an SHE-type equation. On the
other hand, our methods seem not to apply to site (instead of bond) inhomogeneities (so
out of + we have /a(x) and ro(x) as rates). It also does not seem to extend to non-nearest
neighbor systems. A more direct approach (e.g. regularity structures [Hail3]; energy
solutions [G]14, GP18]; paracontrolled distributions [GIP15, GP17]; or renormalization
group [Kup16]) at the level of the height function may eventually prove useful in dealing
with these generalizations. For the homogeneous non-nearest neighbor ASEP (or other
homogeneous generalizations which maintain a product invariant measure), the energy
solution method has proved quite useful for demonstrating KPZ equation limit results —
see, for example, [G]14].

Another type of inhomogeneities would involve jump out of = given by rates @(z) + b
to the left and a(x) — b to the right. A special case of this type of inhomogeneities is
studied in [FGS16] where they consider a single slow bond (i.e., a(z) = @, for z # 0
and @(0) < @,). In that case, they show that the inhomogeneities preserves the product
Bernoulli invariant measure (note that the inhomogeneities we consider do not preserve
this property). (In fact, the argument in [FGS16] for this preservation of the invariant
measure may be generalized to more than just a single-site inhomogeneity.) Using energy
solution methods, [FGS16] shows that depending on the strength of the asymmetry and
the slow bond, one either obtains a Gaussian limit with a possible effect of the slow bond,
or the KPZ equation without the effect of the slow bond. It would be interesting to see
if this type of inhomogeneities (at every bond, not just restricted to a single site) could
lead to a similar sort of KPZ equation with inhomogeneous spatial noise such as derived
herein.

[CR97, RT08, Call5] characterized the hydrodynamic limit for ASEP and TASEP
with inhomogeneities that varies at a macroscopic scale. Those methods do not seem
amenable to rough or rapidly varying parameters (such as the i.i.d. or other examples
considered herein) and it would be interesting to determine their effect. A special
case of spatial inhomogeneities is to have a slow bond at the origin. The slow bond
problem is traditionally considered for the TASEP, with particular interest in how the
strength of slow-down affects the hydrodynamic limit of the flux, see [JL92, BSS14]
and the reference therein. As mentioned previously, this problem has been further
considered in the context of weakly asymmetric ASEP in [FGS16]. There are other
studies of TASEP (or equivalently last passage percolation) with inhomogeneities in
[GTWO02b, GTWO02a, LS12, EJ17, Emrl6, BP17]. The type of inhomogeneities in those
works are of a rather different nature than those considered here. In terms of TASEP,
their inhomogeneities mean that the i*" jump of the j'" particle occur at rate m; + 7;
for the inhomogeneity parameters {m;} and {7,;}. Such inhomogeneities do not seem
to result in a temporally constant (but spatially varying) noise in the limit. Thus, the
exact methods which are applicable in those works do not seem likely to grant access
to the fluctuations or phenomena surrounding our inhomogeneous process or limiting
equation.
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As mentioned previously, upon applying Gartner’s transform we obtain an SHE-
type equation with the generator of Bouchaud’s walk. Our particular result involves
tuning the waiting time rate near unity, and under such scaling the inhomogeneous
walk approximates the standard random walk. On the other hand, Bouchaud’s model
(introduced in [Bou92] in relation to aging in disordered systems; see also [BACO6,
BACCR15] for example) is often studied under the assumption of heavy-tailed waiting
parameters. In such a regime, one expects to see the effect of trapping, and in particular
the FIN diffusion [FIN99] is a scaling limit that exhibits the trapping effect. It would be
interesting to consider a scaling limit of inhomogeneous ASEP in which the FIN diffusion
arises. See the beginning of Section 3 for further discussion and references related to
Bouchaud’s model.

For the case A'(z) = B’(x) (spatial white noise), the operator  (in (1.10)) that goes
into the SPDE (1.10) is known as Hill’s operator. There has been much interest in the
spectral properties of this and similar random Schrodinger type operator. In particular,
[FL60, Hal65, FN77, McK94, CM99, CRR06] studied the ground state energy in great
depth, and recently, [DL17] proved results on the point process for lowest few energies,
as well as the localization of the eigenfunctions. On the other hand, the semigroup
o(t) = et is the solution operator of the (continuum) PAM (see [CM94, K6n16] and
the references therein for extensive discussion on the discrete and continuum PAM). A
compelling challenge is to understand how this spectral information translates into the
long-time behavior of our SPDE. For instance, what can be said about the intermittency
of this SPDE?

Outline

In Section 2, we derive the microscopic (SHE-type) equation for Z(¢,x). As seen
therein, the equation is governed by a Hill-type operator H that involves the generator of
an (Bouchaud-type) inhomogeneous walk. Subsequently, in Sections 3 and 4 we develop
the necessary estimates on the transition kernel of the inhomogeneous walk and Hill-type
operator. Given these estimates, we proceed to prove Theorem 1.8 in two steps: by first
establishing tightness of {Zy}y and then characterizing its limit point. Tightness is
settled in Section 5 via moment bounds. To characterize the limit point, in Section 6,
we develop the corresponding martingale problem, and prove that the process Zy (¢, x)
solves the martingale problem.
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Notation

We use c(u,v,...) € (0,00) to denote a generic, positive, finite, deterministic constant,
that may change from line to line (or even within a line), but depends only on the desig-
nated variables u, v, .... We use subscript NV to denote scaled processes/spaces/functions,
e.g., Zy in (1.2). Intrinsic (not from scaling) dependence on N will be designated by
superscript (N), e.g., TV, though, to alleviate heavy notation, we will often omit such
dependence, e.g., T := T(N), For processes/spaces/functions that have discrete and
continuum versions, we often use the same letter but in different fonts: math backboard
for the discrete and math calligraphy for the continuum, e.g., A(z) and A(x). We list
some of the reoccurring notation below for convenience of the readers. The left column
is for discrete notation and the right is for analogous continuum notion. Some notation
only occurs in one of the two contexts.

T = Z/NZ: discrete torus T := R/Z (continuum) torus

distr(-, -): geodesic distance on T dist7(-, +): geodesic distance on 7
C[0,1],C(T): conti. functions on [0, 1] and 7
C*"[0,1]: u-Holder conti. functions on [0, 1]
H*(T): the k-th Sobolev space on T~

@(z): the inhomogeneity

o(2) i= () — 1

Az, x"): partial sum of o(x), see (1.8).

Azx) := A0, x) A(z): limit of A(Nz), see Assumption 1.2(c).
E?[.]:=E[-|o(z),z € T]

p(t): random-walk semigroup on T P(t) := e2'2, the heat semigroup on 7~

P?(t): inhomogeneous random-walk
semigroup on T

r(t) = p?(t) — p(t)

H: the discrete PAM operator H := $0z0+A'(z), the continuum PAM operator
Q(t) := e Q(t) :=e'™
R(t) := Q(t) — p(t) R(t) := Q(t) — P(t)

Re(t) == Q(t) — p°(¢)

2 Microscopic equation for 7 (¢, x)

In this section we derive the microscopic equation for Z(t¢, z). In doing so, we view
{@(z) : x € T} as being fixed (quenched), and consider only the randomness due to the
dynamics of our process. In deriving this equation for Z(t, ) we will also treat N as fixed
and hence drop it from the notation. The inhomogeneous ASEP can be constructed as a
continuous time Markov process with a finite state space {0,1}T, where {0, 1} indicates
whether a given site is empty or occupied. Here we build the inhomogeneous ASEP
out of graphical construction (see [Ligl2, Corl2, Section 2.1.1]). For each x € T, let
{P,(t,z)}+>0 and {P(t,z)}+>0 be independent Poisson processes of rates ro(z) and
(a(z) respectively. A particle attempts a jump across the bond (x,z + 1) to the right
(resp. left) whenever P_, (-, x) (resp. P—(+,x)) increases. The jump is executed if the
destination is empty, otherwise the particle stays put. Let

F(t) :=0(P_(s,2),P(s,x),0(x):s <tz €T) (2.1)

denote the corresponding filtration.
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Recall from (1.1) that 7 := 7. Consider when a particle jumps from z to  + 1. Such a

jump occurs only if n(t,z)(1 — n(t,x + 1)) = 1, and, with Z(¢, x) defined in (1.1), such a
jump changes Z(t,x) by (t7! — 1)Z(t,z). Likewise, a jump from = + 1 to « occurs only if
n(t,x +1)(1 —n(t,x)) = 1, and changes Z(t,z) by (7 — 1)Z(t, z). Taking into account the
continuous growth due to the term e*? in (1.1), we have that

dZ(t,z) = n(t,x)(1 —n(t,z + 1)) (77 = 1) Z(t, 2)dP(t, )
+n(t,z+ D1 —n(t,z))(r — 1) Z(t,x)dP—(t, x) + vZ(t, x)dt. (2.2)

The differential in dZ(t, x) acts on the t variable. We may extract the expected growth
@(z)rt and @(x)¢t from the Poisson processes P, (-, x) and P (-, z), so that the processes

Q- (t,x) := P, (t,x) —a(x)rt, Qo (t,x) := P_(t,x) —a(x)lt
are martingales. We then rewrite (2.2) as
az(t,x) =(&@)n(t,x) (1 = n(t, o + D))" = Dr + 8@tz + 1)1 = n(t,2))(r = 1)E+v)
<Z(t,x)dt + dM(t, x)
=<6(x)(€ — ) (0t ) -tz + 1) + V)Z(t, )dt + dM(t, z), 2.3)

where M (¢, z) is an #-martingale given by

M(t,z) = /0 Z(s,x) (77(8,:1:)(1 —n(s,z+1))(r7t = 1)dQ_ (s, z)
+n(s,z+ 1)(1 —n(s,2))(r — 1)dQ (s, m)) (2.4)

Recall from (1.1) that v := 1 — 2v//r. Let Af(x) := f(x + 1)+ f(z — 1) — 2f(z) denote
the discrete Laplacian. By considering separately the four cases corresponding to
(n(x),n(xz+1)) € {0,1} x {0, 1}, it is straightforward to verify that

(L —r)(nt,z) —n(t,x + 1)) Z(t,x) = VIrAZ(t,z) — vZ(t,x). (2.5)
Inserting this identity into (2.3), we obtain the following Langevin equation for Z(t, z):

dZ(t, ) = HZ(t, z)dt + dM (1, ), (2.6)
H:=Vrla(z)A — vo(z). (2.7)

Recall that A(z) := A(z,0). From (1.8) we have o(x) = —2 (A(z) — A(x — 1)), and, un-
der weak asymmetry scaling (1.2), we have v = ﬁ + O(N’2). We hence expect (and
will justify) that H behaves like H = %am + A'(z). This explains why #H appears in
the limiting equation (1.10). For (1.10) to be the limit of (2.6), the martingale incre-
ment dM (¢, z) should behave like £Z. To see why this should be true, let us calculate
the quadratic variation of M(¢,z). The collection of compensated Poisson processes
{Q= (-, 2), QH(-,x)}xeT are all independent of each other. Thus, from (2.4), we have
that

d(M(t,x), M(t,T))
= 1{w:5}Z2(t, Z)

(n(t,2)(1 = (.2 + 1) (7 = D%(@)r + 0t + D=t 2)(7 - 1)%6(2)¢)dt
= 15y 22t ) (r — 6)26(x)(%n(t7w) +inttz+1) — (2 + D, 2)nt,x + 1))dt, (2.8)
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where 1,4(.) denotes the indicator function of a given set A. Under the weak asymmetry
scaling (1.2), (r — £)? = & + O(N~2) acts as the relevant scaling factor for the quadratic
variation. In addition to this scaling factor, we should also consider the quantities that
involve 7(t,z) and n(t,x + 1). Informally speaking, since the system is half-filled (i.e.,
having N/2 particles), we expect 7(¢,x) and n(t,z + 1) to self-average (in ¢) to % and
expect n(t, z)n(t,z + 1) to self-average to ;. With r,¢ — 1 and @(z) — 1, we expect
d(M(t,x), M(t,T)) to behave like N~'1,_z Z?(t,z)dt, and hence dM(t,z) to behaves
like £Z, as N — oo.

Equation (2.6) gives the microscopic equation in differential form. For subsequent
analysis, it is more convenient to work with the integrated equation. Consider the
semigroup Q(t) := e, which is well-defined and has kernel Q(t; x, 7) because H acts on

the space {f : T — R} of finite dimensions. Using Duhamel’s principle in (2.6) gives

Z(t, ) :ZQ(t;x,i)Zic(%)Jr/U > oQ(t - s, 3)dM (s, 7). (2.9)

zeT TET

More generally, initiating the process from time ¢, > 0 instead of 0, we have

Z(t,x)_ZQ(t—t*;x,EE)Z(t*,i)+/tZQ(t—s;x,%)dM(s,%), t>t,. (2.10)
tx

zeT TET

The semigroup Q(¢) admits an expression by the Feynman-Kac formula as
QW) (5) = B [l 2D p(x2(0)) . (2.11)

Hereafter E,[ - | (and similarly P, [ - ]) denotes expectation with respect to a reference
process starting at 2. Here the reference process X?2(t) is a walk on T that attempts
jumps from X?2(t) to X3(¢) + 1 in continuous time (each) at rate v7¢a(X?3(t)).

Remark 2.1. It is natural to wonder whether it is possible to directly (without appealing
to the Gartner transform and SHE-type equation) see convergence of the height function
to the KPZ-type equation (1.13). While a direct proof is certainly beyond the scope of
this paper, we will briefly explain at a very heuristic level where the structure of the
KPZ-type equation (1.13) arises from the microscopic evolution of the height function.

There are two changes that can occur for the ASEP height function h(t,z). Using
the notation Vf(z) = f(x + 1) — f(x), we have that h(¢, x) can increase by 2 at rate ¢d(z)
provided that Vh(t,z) = 1 and VA(t,x — 1) = —1; and h(t, ) can decrease by 2 at rate
rd(z) provided that VAi(t,z) = —1 and VA(¢t,z — 1) = 1. Since Vh only takes values in
{—1,1} we can encode the indicator functions as linear functions of Vh. This gives rise
to the following evolution equation:

1+ Vh(t,z) 1 —Vh(t,z —1)
2 2
1—Vh(t,z) 14+ Vh(t,z —1)
2 2

dh(t, z) = (zza(x)

—2ra(x)

)dt+d1\7(t,x),

where ]Ti/(t, x) is an explicit martingale. Recalling that Af(z) = Vf(z) — Vf(x — 1), we

can rewrite the above in the suggestive form

(£ —r)o(z)
2

dh(t, ) = (MAh(t,x)—

5 Vh(t, z)Vh(t, x—l)—i—u;a(x))dt—i—dﬁ(t, x).

While it is still highly non-trivial to prove convergence (with appropriate renormalization)
of these terms to those in (1.13), it is now apparent that the new spatial noise A’'(x)
comes from the term (Z_'Qw
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3 Transition probability of the inhomogeneous walk X?(%)

The focus of this section and Section 4 is to control the semigroup Q(¢) and its
continuum counterpart Q(t). As the first step, in this section we establish estimates on
the transition kernel

p?(t; x, T) := P, [X(t) = 7] (3.1)

of the inhomogeneous walk X?(t). Note that X?(¢) and p? depend on N through a(z) =
o) (z) and through the underlying torus T = T(V), but we omit such dependence in the
notation.

The kernel p? has been studied with heavy-tailed o(z) in the context of trapped
models. For heavy-tailed a(z), [Cer06, Lemma 3.1] obtained bounds on pP2(t; z, ), and
[éer06, Lemma 3.2] and [Cabl5] demonstrated stretched exponential tails in large
deviations of X?2(x), which confirmed a prediction [BB03] based on the trapping nature
of Bouchaud’s walk. Estimates on the analogous continuum kernel (i.e., for the FIN
diffusion) have been obtained [CHK19]. As mentioned previously, here we consider
bounded and vanishing a(z), which is technically much simpler than heavy-tailed a(z).
These bounds mentioned above essentially imply Proposition 3.2(a).

Due to the technical nature of how p? enters our subsequent analysis, we need
detailed bounds. Specifically, we will derive in Proposition 3.2 bounds on p?(t, -), its
Holder continuity, its gradients, and its difference between the homogeneous walk kernel.
Put in a broader context, the type of bounds we seek to obtain on p?(¢, -) and its Holder
continuity go under the name of Nash-Aronson bounds [Nas58, Aro67] in elliptic PDEs
(we thank one of the anonymous referees for pointing us to this literature). These
type of bounds have since been pursued and generalized in various contexts such as
Riemannian manifolds, metric measure spaces, and fractals. We point to [Gri92, SC02]
and the references therein. On Riemannian manifolds, bounds on the gradient of heat
kernels have been derived in, for example, [CLY81, LY86]. Modern works in probability
have been investigating the analogous heat kernel in discrete settings. For the random
conductance model, heat kernel estimates have been derived at various generality:
for bounded below conductance in [BD10], and for general conductance with certain
integrability assumptions in [Foll1l, ADS15, AN19]. It was shown in [BBHKO08, Bis11]
that anomalies in heat-kernel decay may occur without integrability assumptions. The
works [DF19, DF20] consider layered random conductance models and establish kernel
estimates. For an overview on the random conductance model we point to [Bis11]. We
also point out that a gradient estimate on Green’s function of percolation clusters has
been obtained in [BDCKY15, Theorem 6].

The starting point of our analysis is the backward Kolmogorov equation

P (t 2, 7) = Vrla(2) Aup®(t2,7),  PP(0;2,7) = Lz (2), (3.2)

where 14(-) denotes the indicator function of a given set A. Under the scaling (1.2),
we have V7l — % as N — oo. Indeed, the coefficient v7¢ can be scaled to % by a
change-of-variable t — 2v/¢rt, so without loss of generality, we alter the coefficient v/7¢

in (3.2) and consider
PP (t;2,7) = 50(2) App®(t; 2, T), p*(0; 2, %) = 14z (x). (3.2)

As announced previously, we use c(u,v,...) € (0,00) to denote a generic, positive,
finite, deterministic constant, that may change from line to line (or even within a line),
but depends only on the designated variables u, v, .. ..

Recall that @(x) = 1+a(x). Our strategy of analyzing p? is perturbative. We solve (3.2’)
iteratively, viewing a(x) as a perturbation. Such an iteration scheme begins with the
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unperturbed equation

which is solved by the transition probability p(¢; z,Z) = P,[X (t) = Z] of the continuous
time symmetric simple random walk X (¢) on T. Here, we record some useful bounds on
p. Let Vf(x) := f(x + 1) — f(x) denote the forward discrete gradient. When needed we
write V,, or A, to highlight which variable the operator acts on. Given any v € (0, 1] and
T < o0,

Ip(t; 2, 7)| < \;}% (3.4a)
~ ~ distr(z, z")*
Ip(t;2,2) = p(t, 2", B)| < e, T) = pavas (3.4b)
3 \u
> lp(ts 2,7) — p(t;a’, )] < o(u, Ty TT@ 2 ) (3.4¢)
TeT (t + 1)u/2
> Ap(t2, )| < (D) (3.4d)
TET t+1
> Ap(te,T)| < C(T), (3.4e)
xz€T t+1
Ip(t; 2z, @)|distr (2, 2)* < (T)(t + 1)~ —w/2, (3.4f)
> Ip(t @, B)|distr (2, 2)" < o(T)(t +1)"/2, (3.49)
TET
SO ~ c(u,T)
op(t; 2, F)|distr (2, T)* < ————L 3.4h
EEZT|V p(t; z, 7)|distr(z, 7) 1+ )00/ ( )
S ~ c(u,T) )
Eze;rlvw[p( ,:C,l’)| 15 T(xal) = (1 +t)(17u)/27 ( i)

for all z,2',% € T and t < N2?T. The bounds (3.4a)—(3.4i) follow directly from known
results on the analogous kernel on Z. Indeed, with pZ(t;z —7) := P,[X%(t) = 7] denoting
the transition kernel of continuous time symmetric simple random walk X% (t) on the
full-line Z, we have

p(tz, %) =» p*te—i+iN), 2,5€{0,...,N—1}. (3.5)
1€Z

The full-line kernel p? can be analyzed by standard Fourier analysis, as in, e.g., [DT16,
Equation (A.11)-(A.14)]. Relating these known bounds on [pz to p gives (3.4a)-(3.4i).

Now we will start to study the perturbations around the solution to (3.3). Let I'(v)
denote the Gamma function, and let

2n(t) = {(50,---,8n) € (0,00)" ! 150+ ...+ 5, =t]. (3.6)

In subsequent analysis, we will make frequent use of the Dirichlet formula

/ H sViTldny = t(“0+--~+“n>—1M, Vg, ..., Up > 0. (3.7)
En(t) i—0 F('UO + e + U’I‘L)

Note that the constraint in (3.6) reduces one dimension out the (n + 1)-dimensional
variable (so, ..., s,). In particular, the integration in (3.7) is n-dimension, and we adopt
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the notation

dn§: (dsl ...dsn) — (dSOdSQ"'dSn) — .. = H dsi7 ZO (S {07...7’”;}. (3.8)
i€{0,...,n}\{i0o}

In the following we view p? as a perturbation of p, and set
r(t;x,7) = p*(t2,7) — p(t; 2, 7). (3.9)

Lemma 3.1. Given any u,v € (0,1] and T < oo,

1 ,T)NV -

t+1n:1 r(2st) ’
® > Ir(t;2,7)] Z(c Jloll = ry log(N + 1)),
zeT n=1
- o distr(z, 7)) 0, T)N||a| )" n
© Y leltio @) —r(ta3)| < TG S (e (;_wlﬂ;'y 2 (el el ")
zeT n=1

distr(z, ') (i (u, v, T)N"||a|| o)™

. >\ _ PR e
(d) |r(tz,2)—r(t2’,7)] < NG (T-uiny)

+(elu, v, T) ol )" ).

n=1

forallz,z',z € T, t € [0, N*T].

Proof. The starting point of the proof is the backward Kolmogorov equation (3.2’). We
split the inhomogeneous Laplacian 16(z)A, into A, + 1o(z)A,, and rewrite (3.2’) as

o~ ~ alx ~
p*(t; 2, 7) = p(t; 2, ) +/ > plso; z, 1) (21)Ax1[pa(81;:c1,x)d81. (3.10)
El(t) z1ET

Through Picard iteration we obtain
(oo}
r(t2, @) = ra(tiz, ), (3.11)
n=1

where, under the convention z( := = and z,+1 := =, and the notation (3.6) and (3.8),

rn(t;z, T) ::/ Z p(s0; Zo, 1 H o(z ( 2P sl,x“xlﬂ))d"éﬁ (3.12)
S (t) =1

L1y, Zn €T

Indeed, the infinite series in (3.11) converges for fixed (¢,z,7). To see this, in (3.12),
(crudely) bound

~ n n n+1
Pt 2, @) < N[ elE ey (419l e 7)) / L SN0

Given the expression (3.11)-(3.12), we proceed to prove the bounds (a)—(d).
(a) In (3.12), use (3.4a) to bound p(se; zo, z1) by \/% and then sum over z1,...,x, in
order, using (3.4e). This yields

ot < (lolien)” [ =TT
Zn =1

(3.13)

’L

EJP 25 (2020), paper 156. https://www.imstat.org/ejp
Page 15/55


https://doi.org/10.1214/20-EJP565
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Weakly inhomogeneous ASEP

To bound the last expression, for the given v € (0, 1), we write 1 < c(v)s!?7!, and
apply the Dirichlet formula (3.7) with (v, ...,v,) = (1/2,v/2,...,v/2) to get
- n ~1 YT w2 1 (#2c(v)lel| e~ (r)"
et 8| < (ellimn)” [ soF [ s = g REERPY
( m) Eat) E Vi T

Referring back to (3.13), we see that |r,(¢; 7, 7)| is bounded by (c||al|ze(r))" whent <1,
uniformly over z,z € T. This being the case, by making the constant ¢(v) larger in (3.14),
we replace the factor - with ﬁ Since t"/? < (TN?)"/? = ¢(v, T)N", summing over
n > 1 yields the desired bound.

(b) Given the expansion (3.11), our goal is to bound } -+ |r,(¢;z,7)|, forn =1,2,.. ..
To this end, sum both sides of (3.12) over z € T. Under the convention zo := x and the
relabeling x,,+1 = ¥, we bound

n
Irn(t;2,2)| < [|30] Tt p(so; zo, 1) | | |Az.p(si; i, 2ig1)|d" 5.
(T
TET n(t) T1,eyTpp1E€T i=1

(3.15)

In (3.15), sum over z,41,...,2s,z; in order, using the bound (3.4d) for the sum over
Tpt1,- .., 22 and using » . p(so; o, 1) = 1 for the sum over z;. We then obtain

n

_ n dSi
ra(t; 2, )| < (cllaf|pe .
Do Ieatiz, @) < (clloflp=m) /En(t)il:[lsi—kl

TET

To bound the last integral, performing a change of variable s, := s;/t, we see that

> Ira(tia, @)

TeT

< (cllollz~m)" [ IT 2 < (eollmcn)” / R |
= R =T L= s+t

n(1 i=1
n - e n n
<e(cllofl )" T | mdsi < (cllaflee(ry) " (1 + (log t)4)™.
i=1 v

With ¢ < N2T, summing both sides over n > 1 gives the desired result.
(c) Taking the difference of (3.12) for = x and = = 2/, under the relabeling z, 11 = 7,
here we have

Z |[f‘n(t,$,5) - “"n(t733/7§)‘

zeT
n
1 . o . z
< ||§O||2°°(T) / Z ‘[p(So,fL',l‘l) - [p(So,SU ’x1)| H ’Aa:ip(sivxi’xi+1)’dns'
Z"(t) xl,...,mn_HGT =1
Sum over x,,41,...,22, 21 in order, using the bound (3.4d) for the sum over z,,41,..., 2,

and using the bound (3.4c) for the sum over x;. From this we obtain

~ ~ n dist , Nu 2 d i
Y Iealti e, @) — ralts 2!, 7)) < (clw)llo]| < (m) / fstr(z, 2') > (3.16)

zeT ma(t) (S0 1)W2 25 si+ 1

To bound the integral (3.16), we treat separately t < 1 and ¢t > 1. For ¢ < 1, bounding
W <1 and ﬁ < 1 on the rh.s. of (3.16) gives

Z Irn(t; 2, ) — ro (2, 7)] < distr(z,2) (e(w)]|o]| po(my)”, forallt < 1. (3.17)
zeT
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Next, for the given v € (0, 1), we write m < Saum and 57}0—1 < C(v)sf;/2—1 in (3.16),
and apply the Dirichlet formula (3.7) with (vg,...,v,) = (1 —u/2,v/2,...,v/2) to get
ro(t; 2, T) — v (27, 7)| < distr(z, 2')* (e(u, v)||al|peom )" stV V% s,
Z ‘ ( ) ) ( ) ) ) B L>(T) 0 i
FeT En(?) i=1
(t2/2c(u, ) o] 1= qr)"
tu/? [(2=tn)

For t € [1, N*T), we have 5 < W and t'/2 < ¢(T)N". Hence

distr(z, z)* (NVe(u, v, T) 0| L= 1)"

, forte[1, N?T].
(t +1)u/> I(Zwiny) orte| ]

Z ‘nﬂn(txai) - H\n(t7 $/7 §)| S
zeT
(3.18)

Now summing (3.17)-(3.18) over n > 1 concludes the desired bound.
(d) Taking the difference of (3.12) for z = z and = = 2/, here we have

|[f‘n(t,]),5) - Dﬁn(txlwfi)‘
n
< ||%@||?Z°°(T)/ > Ip(so;x, 1) — p(sos 2, 21)| [ [ |Awp(sis i, i) [d75.
Zn() g0, aneT i=1

Use (3.4b) to bound the expression |p(so;z, 1) — p(so, 2’, x1)| by c(u)distr(z, z")*(so +
14u
1)~ % , and then sum over x4, ..., x, using (3.4e). We then obtain

~ ~ n dlStT(I Zl)u ° dS,L
. _ ol 9
|rn (2, T) — e (62, 2)| < (C(U)”@H[oo(T)) / ® (so 1)(1+u)/2i L Si 1 (3.19)

To bound the integral (3.19), we treat separately t < 1 and ¢t > 1. For ¢ < 1, bounding

W < 1and ﬁ < 1 on the rh.s. of (3.19) gives

Irn(t; 2, ) — v (2, 7)| < distr(z,2)" (e(u)||o]| pom)”, fort<1. (3.20)
Next, for the given v € (0,1), we write m < 55(1+“)/2 and ﬁ < c(v)s
in (3.19), and apply the Dirichlet formula (3.7) with (v, ...,v,) = (1 —u)/2,v/2,...,v/2)
to get

v—1
%

I (£ 2, F) — (2, 7)) < dist-r(x,a:’)“(c(u,v)||®||Loo(T))n/ ()55(1+u)/2H$f/2_1dSi
Y (t i=1
 distr(z, 2)Y (£/2¢(u,v))"

tHTu F(lfu;rnv) °

For ¢ € [1, N*T), we have ;577 < (t+1)<21+u>/2 and t*/? < ¢(T)N". Hence

- ~ distt(z, 2")* (NVc(u,v,T)||0|| Lo (1y)"
Iy (82, @) — rp (2, 7)) < istr(= iz (el 2,3J|r|m|,|L m)
(t+1)= F(i2 )

Now summing (3.17)-(3.18) over n > 1 concludes the desired bound. O

, for t € [1, N?T]. (3.21)

We now incorporate Lemma 3.1 with the assumed properties of o(x) from Assump-
tion 1.2. To simplify notation, we will say that events {Qx n}a,n hold ‘with probability
—a,n 17if

lim liminfP[Qy v] = 1. (3.22)

A—oo N—oo
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Proposition 3.2. For given T' < oo, u € (0,1] and v € (0,up), the following hold with
probability —5 n 1: forallz,2’',7 € T and t € [0, N*T],

1
\/7

(b) [p*(t;z, %) — p(t;2, 7)| <

(@) [p*(t;z,z)| <

distr(x, 2')® A
(t + 1)(14%u)/2 ’

~ ~ distr(x, 2')™
c a(t;x,2) — p?(t; 2, 7)| < ———2—
(c) ;\p( ) — P?( )| < Gt )

(d) p?(t;z, T)distr(z, 7)" < (t+1)"A7V/24,
(€ > p3(t;z, F)distr(z,7)" < (t+1)"/24,

s

TET
® Z\Vz[p (t;z,T) (dlst;\(fx,x)) <A,
TeT

@ 3 Vaot(a (T <y,
zeT

~ N—v
; <
(h) |r(t;z,2)] < mA,
@) > |r(ta, ) < N7UA,
TeT

. o oy o distr(@,af))t
1) ;\r(t,m,x)—r(t,x,xﬂ < grmer VA
k) |r(t;z,7) —r(t;2’,7)] < (distr(z, @ ))uN_”A.

(t + 1)(u4F1)/2

Proof. Recall the definition of A(z,2’) from (1.8) and recall the seminorm |[-],, ~
from (1.9). With o(x) = A(0,z) — A(0,z — 1), we have

la(z)| < N7UA[An], (3.23)

< N7“AA with probability —, ny 1. Take
v/ = up — v in Lemma 3.1, sum the results over n > 1 therein, and use the fact that
SUD¢>¢, L€)' < oo, for all §; > 0. We see that events (h)-(k) hold with probability
—A,N 1.

With p? = p + r, (a)-(c) follow by combining the bounds (we just showed they hold
with probability —4 nx 1) in (h), (j) and (k) with those in (3.4a)-(3.4c). As for (d)-(g), with
pP? =p+rand %m <1, we write

ua, N

P2 (t; z, 7)distt(z, 2")" < p(t; =, 7)distr(x, ')’ + |r(t;z,2)| NV, (3.24)
Z P2 (t; z, 7)dist(z, 2')" < Z p(t; z, T)distt(z, 2')" + Z lr(t;z,2)| NV, (3.25)
zeT zeT zeT

and, fory =z, 7,

Z|Vy[p txx|(dlSthx ) Z|Vy[ptxx (dlStT](\;E’m ) +Z|Vyn*t:cx)|
(

TeT zeT zeT
dist(x, ")\ v -
<Z|Vy[p (t;x x)|(T) +22|r(t;x,x)\.
zeT zeT
(3.26)

Applying (3.4f)—(3.4i) as well as (h) and (i) (that we have already established in this
proposition), we can bound the corresponding terms in (3.24)-(3.26). From this and by
using (t +1)~1/2 < (t +1)~(1=%)/2 we obtain the desired results for (d)-(g). O
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4 The semigroups Q(t) and Q(t)

Our goal in this section is to establish the relevant properties of the semigroups
Q(t) = e and Q(t) = e'M. In particular, in Section 4.1, for any given potential A’, we will
construct Q(t) = '™ and establish bounds using integration by parts techniques. Then,
in Section 4.2, we generalize these techniques to the microscopic setting to establish
bounds on Q(¢).

As mentioned in the introduction, we will utilize an expansion of the Feynman-Kac
formula, which is similar to the expansion considered in [Sim79, Section 14, Chapter V]
for singular but function-valued potentials. With the potential .A’(z) being non-function-
valued, we need to extract the smoothing effect of the heat semigroup to compensate
the roughness of .A’(x). This is done by integration by parts in Lemmas 4.2 and 4.8.

4.1 Macroscopic

Recall that H = %au + A'(z). As previously explained in Remark 1.7, for the analysis
within this subsection (that pertains to the limiting SPDE), the randomness of A plays
no role, and we will assume without loss of generality A is a deterministic function in
a0, 1].

We begin by recalling the classical construction of ‘H from [FN77]. Note that, even
though [FN77] treats H on the closed interval [0, 1] with Dirichlet boundary condition, the
(relevant) argument carries through for 7 as well. Write H*(T):={f €T =R : f,f' €
L*(T)} for the Sobolev space, equipped with the norm || f|17: 1) == [IflI 27y + 1F 1727
For f,g € L*(T), write (f,9) = (f,9)12(7) := [, fgda for the inner product in L*(7), and
similarly (f, g) g1 (1) := fT(fg + f'¢')dx. Consider the symmetric quadratic form

1
Fa: B(T)xHNT) = R, Fa(f,9) = 3(/',¢) = F(1)g(1)A(1) + / (' + £9) (@) A(w)da.

If A were smooth, integration by parts gives F4(f,g9) = —{(f, Hg).
We now appeal to [Gru08, Definition 12.14] to define H to be the operator associated
to F 4. More precisely, let

D(H) := {f € H'(T) : there exists f € H*(T)
such that — (’Hf, 9) = Fu(f,g), forallg e H'(T)}.

For each f € D(H), the corresponding fis unique, and we define H f := f To summarize,
D(H) ¢ H\(T), —(Hf,9) =Falf,9), VY(f.9) € D(H) x H'(T). 4.1

On 7 we have the following elementary bound
= llzery < V21 laeer (4.2)

To see this, for z,y € T, write | f(z)| < |f(y)| + f[my] |f'()|dy, and integrate in y € T to

get |f(z)| < |\f||L1(7—) +] f’||L1(7—) < ﬂ||f||H1(7—). Now, with A being bounded, using (4.2)
it is readily checked (see [FN77, Lemma 1]) that

Fa(f,9)+c(f,9)r2my = 2, 9) (), Fa(f,9) <clf,9)mery,  f.9€ HY(T),

for some constant ¢ = ¢(A) depending only on A. Given these properties, and that Fi4
is symmetric, it then follows that (see [Gru08, Theorem 12.18, Corollary 12.19]) H is a
self-adjoint, closed operator, with D(H) being dense in L?(T).
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Having constructed H, we now turn to the semigroup Q(t) = e!*. Heuristically, the
semigroup should be given by the Feynman-Kac formula

(QT) (@) = "By [efo A BN (B (1)),

where B denotes a Brownian motion on 7 starting from x. The issue with this formula
is that, under our assumptions, A € C*A[0, 1] is not necessarily differentiable, namely
the potential A’ may not be function-valued. As mentioned previously, for function-
valued potentials, such Feynman-Kac formula have been rigorously made sense in
[McK77, Sim79, Sim82]. Continuing, for the moment, with the informal Feynman-Kac
formula, we Taylor-expand the exponential function exp( fot A’'(B(s))ds), and exchange
the expectation E,[.] with the integrals. This yields

(Q(1)f) (@) ="E, [fj - / (f[A’(B(m))du)f(B(t»}

[0,

n

mX [ (Twem)eo) = [ et

where Q is defined as follows. With the notation ¥, (¢) from (3.6), d"§ from (3.8), the
convention xg := z, T := x,41, and with

_le—3+4)?

P(t;x, T) T, z,z €10,1 (4.3)
=2 ami = 0,1)

denoting the standard heat kernel on 7, we define

Ot;x, ) :=P(t;x,x) + Z Rn(t;z,T), (4.4)
n=1
Ru(t;x,T) := / K (8 x,2)d"s, (4.5)
Zn(t)

n

Kn(8i2,7) = Kn(soy- -+, 8n;2,T) / HP Si3Ti, Tit1) Hd.A(xi). (4.6)

=1

Note that, for each fixed (sg,...,s,) € ,(t), the function [[;_, P(si; s, ®it1) is
C>(T"*%)in (z0,...,Tn11), SO (4.6) is actually a well-defined Riemann-Stieltjes integral.
Namely, despite the heuristic nature of the preceding calculations, the function Q(¢; x, 7)
in (4.4) is well-defined as long as the summations and integrals in (4.4)-(4.5) converge
absolutely. This construction will be carried out in Proposition 4.6: there we define Q(t)
via (4.4)-(4.6), check that the result defines a bounded operator for each ¢ € [0, c0), and
verify that the result is indeed the semigroup generated by H.

Remark 4.1. In the case when A is equal to a Brownian motion B, one can also consider
the chaos expansion of Q(¢; x, %) (see, e.g., [Jan97]). That is, for each ¢, z, z, one views
O(t;xz,T) as a random variable (with randomness over B), and decompose it into terms
that belongs to n-th order Wiener chaoses of B. Such an expansion has been carried out
in [GH18] for PAM in two dimensions, and it is conceivable that their method carries
over in one dimension. We clarify here that our expansion (4.4)-(4.6) here is not the
chaos expansion. For example, it is readily checked that E[R;(¢; z,T)R2(t; 2, 2)] # 0,
where the expectation is taken with respect to B.

To prepare for the construction in Proposition 4.6, in Lemma 4.8 we establish an
integration-by-parts identity, and, based on this identity, in Lemmas 4.4-4.5, we obtain
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bounds on the relevant integrals in (4.4)-(4.5). To state Lemma 4.2, we begin with
some notation. Recall that we write [z,Z], z,Z € 7, for the interval on 7 that goes
counterclockwise from x to Z. For given y; # y2 € T, let Mids(y,y) € [y1,y2] denote
the midpoint of the interval [y1, y2], and let Mid; (y1,y2) € [y2,y1] denote the midpoint
of the interval [ys,y1]- Set T1(y1,y2) := [Mid; (y1, y2), Mida(y1,y2)) € T and Ta(y1,y2) :=
[Mids(y1,y2), Midy (y1,y2)) € T. Indeed, T1(y1,y2), T2(y1, y2) form a partition of 7, with
the property

dist7(y;,x) < distr(y;+1,2), Yo € T;(y1, y2), vi=1,2, where y3 :=y;.  (4.7)
See Figure 2 for an illustration.

Mid; (y1, y2)

Ta(y1,y2)

Y2

Ti(y1, 92

Midz (y1, y2)

n

Figure 2: The points Mid; (y1,y2), Mida(y1,y2) are equidistant from y; and ys; the inter-
vals T1(y1,92), T2(y1, y2) are composed of all points closer to y; and y» respectively.

Recall that [z1,22] C T denotes the interval going from z; to 25 counterclockwise.
We define the macroscopic analog of A(z1,z2) (see (1.8)) as

) (4.8)

A(za) — A(xq) , when z; <z € [0,1
0,1).

Alz1,22) = / AA®) =1 A(zs) — A(0) + A1) — A(21), when 25 < 21 € [,
[z1,22]\{0}

Note that the integral excludes 0 so that the possible jump of A(z) there will not be
picked up by A(z1,z2). Hereafter we adopt the standard notation f(x)|2=b := f(b) — f(a).
Lemma 4.2 gives an integration-by-parts formula.

Lemma 4.2. Fory, # y» € T, set
2

r=Mid;+1(y1,y2)
U(s,s'y1,52) ==Y (P(S;y1,m)A(ij)P(S';x7yz)!I_Midjf;1f’;2§”

j=1

— / (0P (s;y1,x)) Ay, 2)P(s's z, y2 )da (4.9)
Tv

J (le »’52)

- / P(svyla‘r)A(ijm)amP(S/axva)dx> )
T (y1,92)

where, by convention, we set Mids(y,y) := Mid; (¥, y). Then we have

’Cn(§;$75)=/ HP(%;x,yl)dyl(nu(si;,%;yi,yi+1)dyi+1)73(%;yn+1af)- (4.10)
Tn i1

Remark 4.3. The value of U(s, s’;y1,y2) at y = 7 in (4.10) is irrelevant since the set has
zero Lebesgue measure.
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Proof. In (4.6), use the semigroup property P(s;; zi, Tiy1) = [ P(5; i, yi) P55 Y Tiy1)dys
to rewrite

n
’Cn(g;l‘,%):/ 73(%”;%?}1)65@/1(HUi(yi,Si—hyiﬂ,Si)dyi+1>7’(%”;yn+175)7 (4.11)
U i=1

Ui (Yiy Si1: Yit1, 5i) 1=/ P25t yi, o) dA(x) P55 2, Yig1)- (4.12)
T

The integral in (4.12) is over z € 7 in the Riemann-Stieltjes sense. Split the integral into
integrals over 7Ti(v;, yi+1) and T2(y;, yi+1). This gives U; =U; 1 +U; 2,

Ui i (Yir Si—1, Yit1, 8i) 1:/ P(Si;;yi,x) dA(x)P(%;%yiﬂ)
Tj(?h‘,ywﬂ

= / P22y, @) dA(Yigj—1, ) P(55 2, Y1), (4.13)
T.

7 (Yisyit1)

where the equality in (4.13) follows since y; and y;; are fixed (the integral is in ). Then,
in (4.13), integrate by parts (in z), and add the results for j = 1,2 together. This gives

U; =U( 5"'2*1 . %Y, Yi+1). Inserting this back into (4.11) completes the proof. O

Equation (4.10) expresses K,, in terms of /. We proceed to establish bounds on
the latter. Here we list a few bounds on P(¢; z, z’) that will be used in the subsequent
analysis. They are readily checked from the explicit expression (4.3) of P (in the spirit
of (3.4)). Given any u € (0,1] and T < oo, for all z,2’,Z € T and s € [0, T,

/ P(s;z,x)dr =1, (4.14a)
-
/ 105 P(s5: 2, 7)|distr (, 7)"dF < c(u, T)s— 5 (4.14b)
-
/ 10, P(s5: 2, 7)|distr (, 7)"dF < c(u, T)s— 5 (4.14c)
-
/ P(s;x, T)distr(x,7)"dT < ¢(T)s™ 2, (4.144)
-
P(s;z, @) < c(T)sfé7 (4.14e)
P(s;z, z)disty(z, )" < c(T)s_%7 (4.14f)
/ |P(s;2,%) — P(s; 2, 7)|dx < c(u, T)distr(z,2') s 2, (4.149)
-

14w

[P(s;2,7) — P(s;2',7)| < c(u,T)s™ = .

(4.14h)

Lemma 4.4. Given any v € (0,up) and T < oo, forall s, s’ € (0,71,
/7_ \U(S,s';y,y’)\dy' < C(U,T)H-AHC’“A[OJ] (S—(l—v)/Z + s/—(l—v)/Q).

Proof. Recall the definition of ||« ||cupo,1] @and [+]cu(7) from (1.6)=(1.7). From the expres-
sion (4.8) of A(z1,z2) and the property (4.7), it is straightforward to check that

|A(yj, 2)| < dist(y;, ©)"* [Alguacry < distr(y;, 2)" |Allceaoa, Vo € Ti(y1,92), =1,2.
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Inserting this bound into (4.9) gives

2
U(s,8"5y1,y2)] §A|C“A[O,1]Z< > Plsiyn,x) distr(y;,2)" P(s's 2,92) (4.15)
J=1 Nze{Mid;(y1,92)}3_,
+/ |0:P(s; 91, )| distr(y;, 2)" P(s'; x, y2)da (4.16)
Tj(y1,92)
+/ P(s;y1,) distT(yj,x)”|8wP(s;yQ,x)’da:). (4.17)
T (y1,y2)

In (4.16) use (4.7) to bound dist7(y;, ) by dist7(y1, ), and in (4.17) use (4.7) to bound
dist7(y;, z) by dist7(y2, z). This way dists has the same y variable as 0,P. We now have

U(s,8"5y1,y2)] < || Allcvago) <2 > P(s;yr, ) distr(y;, 2) " P(ss 2, y2)
z€{Mid; (y1,92)}5_,

+ / 10,P(s: 1, ) |dist (41, 2)° P(s's 2, y2)dz (4.18)
.

+/ P(s;y1, ) distT(yg,m)”’@mp(s;x,yg)‘dm).
T

Integrate (4.18) over y, € T, use (4.14a), (4.14e)-(4.14f) to bound the terms in (4.18),
and use (4.14a)-(4.14c) to bound the terms in (4.18). We then conclude the desired
result

/ |Z/l(s,s’;y1,y2)\dy2 < C(U,T)”A”C“A[O,l] (8*(171))/2 _|_S/—(1—v)/2 + s~ (1-v)/2 4 S/—(l—v)/2).
T

O

Based on Lemmas 4.2-4.4, we now establish bounds on X,,. Recall the notation ¥, (¢)
from (3.6) and d"5 from (3.8).
Lemma 4.5. Given any u € (0,1] and v € (0,ua), we have, for all z,2',2 € T, t € [0,T],
andn >1,

@ [ [ s pesar < 2= L0 DAle o)
Sa(t) ST B

F( (1+1)2)n+2)

7

asnnu (c(u, v, T)||Allguago,1)"
1+v)n+2—u
p(%)

7

(b) / / (5 2, F)— Ko (5: 2/, 3)[d"5 5 < dist-(z, 2/)"t
() ST

(©) o (32, 7) a5 < 2=t (O DI Al )
S (t) AT - F(M) ’

2
Vn—l-u L0, T)||Allcw "
@ [ K@ n5) - K@, 5|5 < disty (o, oy 2= 00 0 DAl o)
() F(M)
2

Proof. The proof begins with the given expression (4.10) of IC,,:

Kn(52,2) = / N P x,yn) dyn U, 5591, y2) dya - - -
Tn,

(4.19)
dyn U5, %55 Yns Ynt1) AYnir P55 Yns1, T),
Ku(52,7) — Kn(5;2',7) = /Tn+1 (P 2,51) = P2’ 1)) dyn (4.20)
UCE Ty y2) dyz - dyn U5, 55 Yn, Ynst) AYnst P53 Yntr, T).
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For (a)-(b), integrate (4.19)—(4.20) over Z, yn+1,--.,y1 € T in order. Use (4.14a) for
the integral over z, use Lemma 4.4 subsequently for the integrals over y,, ..., y2, and
use (4.14a) and (4.14g) for the integral over y;. We then obtain

n

/|ICn(§;x,§)|d§§(c(v,T)||A| ceapon) I (s; (5770 45,0702 (4.21a)

T i=1

[ easia )~ kit 7)1

-

< distr(x, «')* (c(u, v, )| Al ceaon) "s0 * [ (500777 +s; 707, (4.21b)
=1

For (c)~(d), in (4.19)-(4.20), use (4.14e) to bound P(%;y,.1,%) by cs, />, and then

integrate the result over y,,+1,...,y1 € 7 in order. Similarly to the preceding, we have
n _1
K (52, 3)] < (clu, T Allcago,n)" [T (5040772 + 570772 502, (4.21c)
i=1

K (852, 7) — Kn (82’ 7))
< dist7(z,2')"(c(u, v, T)||Allcuag.1]) " So 2 H +s; (171))/2)3;%. (4.21d)
=1

Next we will explain how to integrate the r.h.s. of (4.21a)-(4.21d) to establish the desired
bounds. We begin with (4.21a). Expand the n-fold product on the r.h.s. of (4.21a) into a
sum of size 2":

ﬁ R ICIR TS ZH

i=1

i—1/2= Z}"‘l’]-{b7-%—1/2 7’}) (4.22)

where the sum goes over b = (bi/2,b3/25 -+ bp1/2) € {0,1} x {1,2} x --- x {n — 1,n},
with the convention that b,l/g = —1and an/g :=n+ 1. Insert (4.22) into (4.21a), and
integrate both sides over § € ¥,,(¢). With the aid of the Dirichlet formula (3.7), we obtain

/ K (5,2, 7)|d"5d7 <
n(@)XT

A2 I T (1 — 52 (1{bi1ja = i} + Lbiy1y = i}))
F(l—gvn_;r_ 1) ’

(c(v, D) Allceap )" >

b

Since I'(z) is decreasing for z € (0, 1], we have I'(1—152(1{b;_1 /o = i} +1{b; 112 = i})) <
I'(v). From this we conclude the desired result for (a):
n t(1+v)n/21"(,0)n+1
I, (85 2, 7)|d"5dz < (c(v, T)||Allcuao, n -
~/Zn(t)><7’ ( A1) D(Hen +1)

< putan (C(U,T)HAHC"A[O,H)H.

- 1—\((1+’U2)1’L+2)

As for (b)-(d), integrating (4.21b)-(4.21d) over § € ¥, (¢), with the aid of the Dirichlet
formula (3.7), one obtains the desired results via the same procedure as in the preceding.
We do not repeat the argument. O

Given Lemma 4.5, we now construct the semigroup Q(t), thereby verifying the

heuristic given earlier. Recall R,, from (4.5).
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Proposition 4.6. Fix u € (0,1] and T < co. The series R(t;z,%) := Y .o Ro(t;2,T)
converges uniformly over z,z € T and t € [0,T], and satisfies the bounds

@ [ R <),
Sn(t)XT

(b) / [R(t;2,7) — R(t; 2, T)|dx < disty(z, 2" ) c(u,T),
Sn(t)XT

(©) |R(t;2,2)| < c(T),

disty(z, )"

(@ [R(t:2,2) = R(t:2",7)| < — 77

c(u,T),
for all z,7 € T and t € [0,T]. Furthermore, with Q(t;x,%) := P(t;z,7) + R(t;x,2) (as
in (4.4)),

QN @ = [ Qa7 @az

defines an operator Q(t) : C(T) — C(T) for each t € [0,00), and Q(t) is, in fact, the
semigroup of H.

Proof. By assumption, || A|cuajo,;) < oo. For given v € (0,ua), 6 > 0, and ¢ < oo,
E;’il F(#HH) < oo. From these two observations the claimed bounds (a)-(d) follow
straightforwardly from Lemma 4.5.

It remains to check that the so defined operators Q(¢), ¢ > 0, form the semigroup
of H. Fixing t,s € [0,00), we begin by checking the semigroup property. Writing
Ro(t; x,y) :== P(t; x,y) to streamline notation, we have

(@)Q)w.7)= [ (3 Rutia)) (3 Ratos) )y
n=0

n=0

=> > /Rnl(t;m,y)RnQ(S;yﬁ)dy. (4.23)
-

n=0ni+nz=n

Here we rearranged the product of two infinite sums into iterated sums, which is
permitted granted the bounds from Lemma 4.5.

Fix n > 0, and consider generic ni,ne > 0 with ny + no = n. From the given
expressions (4.5)-(4.6) of R,,, we have

/Rm(t;:c,y)Rm(s;y,E)dy
T
n1 ni n2 n2
= / (Hp(ti§$i7l'i+1) HdA($1)>dy(H'P(SZ,$:,$:+1) HdA(x;))dnlf‘anE*,
Tt xS, ()X Sy () =0 i=1 i=0 i=1
with the convention x¢ := x, z,,,41 := ¥y, x( =y, and 2, , := Z. Integrate over y, using

fTP(tnl;xnl y)P(s03y, 21 )dy = P(tn, +50; Tn,, x]). Renaming variables as (21, ...,z},,) =
(Tpy41s- s Tpn) and (tny + 80,815+ -5 Sny) := (tnys .- -, tn), we obtain

/TRm(t;%y)an(S;y,ﬂ?)dy

ni+ng ni+nsg
= / ( H P(ti;xi,$i+1> H dA(xJ) 12;1 iy (£:5) (t)d"t’ (4.24)
TrxZn(tts) © =0 i=1 )
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where X, (t,s) :={to+ ... +tn,—1 <%, tn,41+ ...+ tn,4n, < s}. [tis straightforward

ni,n2

to check that

Z 1y (1) (t) = 12w,(t+s)(tﬂ), for Lebesgue almost every ¢ € (0, 00)™.

ni,ng
ni+n2=n

Given this property, we sum (4.24) over n; + no = n to obtain

> /Rmtm‘y R, (579, T)dy

ni1+na=n

nitne ni+mno
= / ( H P(ti;zi, xip1) H dA(xi)) d"t = R,(t + s;2,7).
TrxE, (t+s) Py

=0

Inserting this back into (4.23) confirms the semigroup property: Q(¢)Q(s) = Q(t + s).
We now turn to showing that lim; o 1(Q(t)g — g) = Hg, for all g € D(H). Recall that
H satisfies (4.1). This being the case, it suffices to show

lim 7 ((f, Q(t)g) — (f.9))

tiot

= Fu(fg) = —Mfg) + F(1)g(1)AQL) - / (F'g+ f¢) @) A@w)dz,  (4.25)

for all f,g € H'(T). The operator Q(t), by definition, is given by the series (4.4). This
being the case, we consider separately the contribution from each term in the series.
First, for the heat kernel, with f,g € H'(T), it is standard to show that

lim ¢ ((f, P(t)g) — (f.9)) = —3(f".9")- (4.26)

tlo ?

Next we turn to the n = 1 term. Recall the given expressions (4.5)-(4.6) for R;. With
the notation ¢(t; ) fT (t; z,y)o(y)dy for a given function ¢, we write

(f,Rl( / / f(s;z)dA(x (tfs;:c))ds‘
Integrate by parts in x gives

%<f’ Ra(t)g) = %/0 (A(l)f(S;l)g(t - s5;1)

- /0 ((0uf(s;2))g(t — s;2) + f(s52)(Dng(t — s x)))A(x)dm) ds. (4.27)

For ¢ € H'(T), it is straightforward to check that ||¢(t; «) — ¢(+)| g1 () — 0 as ¢ | 0. Also,
with 7 having unit (and hence finite) Lebesgue measure, L2-norms and L°°-norms are
controlled by the H'-norms:

[bllz2rys [l () < N9l ).

so ||¢(t; <) — () |l2¢m) — 0 and ||p(t; +) — @l (1) — 0, as t | 0. Using these properties
for ¢ = f, g in (4.27), together with A € L*°[0,1], we send ¢ | 0 to obtain

lim 17, Rs (0)g) = AW FDa0) = [ ((7'9+ fo) @) Alw)i (4.28)
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Finally we consider the n > 2 terms. Given the expressions (4.5)-(4.6) for R,,, we
write

URu0g) = [ F@( [ Ka(ioD)g@deds (4.29)
T2 S (t)
With f,g € H'(T), we have | f||L=(7), |9l () < co. Thus, in (4.29), bound f(z) and

g(2") by their supremum, and use Lemma 4.5(a) for fixed v € (0, ua). This gives

asun (¢(v, T)[| Al guao,))”
F((1+112)n+2) :

I(fs Ra @) < (1 fllLee (19l oo (1
Sum this inequality over n > 2, and divide the result by ¢. This gives, forall t <1,

S R0 < el g ma)t 4.30)

n>2

The r.h.s. of (4.30) indeed converges to 0 as ¢ | 0.
Combining (4.26), (4.28), and (4.30) concludes the desired result (4.25). O

We close this subsection by showing the uniqueness of mild solutions (1.11) of (1.10).
(Recall that existence follows from Theorem 1.8.) The argument follows standard
Picard iteration the same way as for the SHE, cf., [Kho09, Theorem 6.4] and [Quall,
Section 2.4]. Given the bounds from Lemma (4.5), a similar Picard iteration scheme
should also apply to give the existence.

Proposition 4.7. For any given Zi° € C%<(T) and a fixed A € C*~[0,1], there exists at
most one C([0,00), C(R))-valued mild solution (1.11).

Proof. Let Z € C([0,00),C(T)) be a mild solution (1.11) solving (1.10). Iterating (1.11)
m-times gives

m

Z(tvx) = Z Zn(tvx) + Wm(tvx)v

n=0

where, with the notation [0,¢]2 = {(t1,...,t5) € (0,00)" : 0 < t1 < ... <tp < tpi1:=1t},

Zn(t, @) = / (H Q(ti+1 — ti; Tiy1, zi)g(tiyxi)dtid$i> Qt1; @1, 20) Z'(0 ) dao,
[0, xTn+l M

m—+1
Win(t, x) 1:/ ( H Q(tit1 _ti;xi+17mi)g(thl'i)dtidmi)z(tlvxl)'
(0,4 ZF xTm+ Sy

For given A < oo, let 75 := inf{t > 0 : sup, .+ Z(¢,z)? > A} denote the first hitting of 2>
at A. Recall that O(t) is deterministic since A is assumed to be deterministic (throughout
this section). Evaluating the second moment of W, (t A 75, ) gives

m—+1

( H Q*(tif1 — ti;xiﬂ,xi)dtidazi)zz(tl,zl)]
i=1

m—+1

= A/ H Q2<ti+1 - ti§$i+1,wi)dtidxi.
0,47+ xTm+1 32

EW,(t ATy, 2)?] = E[/

[O.7AJ 2 X T

Further applying bounds from Proposition 4.6(a), (c) gives

) 1 m+1 C(t)m+1
EW,(tATp, )] < Ac(t)™ / dt;de;, = A——.
[ m ] [O,t]ZL+1><Tm+1 E 7 (2 (m+ 1)‘
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Sending m — oo gives E[W,, (t A 1a,z)?] — 0. With Z being C([0, c0) x T) by assumption,
we have Pty > t] — 1, as A — oco. Hence, after passing to a suitable sequence A,, — oo,
we conclude W, (¢,x) —p 0, as m — oo, for each fixed (¢, z). This gives

Z(t,x) = lim_ > Zu(t,2),
n=0

for each (t,z). Since each Z,, is a function of Z'° and ¢, uniqueness of Z(t, x) follows. [

4.2 Microscopic

Our goal is to bound the kernel Q(¢; z, Z) of the microscopic semigroup. Recall the
operator H defined in (2.7) and the definition of v from (1.1). Various operators and
parameters (e.g., H, v) depends on N, but, to alleviate heavy notation, we often omit the
dependence in notation. Under weak asymmetry scaling (1.2),

v =g + O(§=)- (4.31)

Set f = 1(z in the Feynman-Kac formula (2.11) to get

Qt;2,7) = (Q()1(z) () = B, {efot va(XH()dsq o (X))

where X2(t) denotes the inhomogeneous walk defined in Section 2. Taylor-expanding
the exponential function, and exchanging the expectation with the sums and integrals
yields

Qt;2,7) = By [1z (X3(t +Z/ Hu@ X380+ ...+ 5i1)) 1z (X3(1)) |d"F

n(t) z 1

= (2, %) + Z R (t; 2, ), (4.32)

n=1

where we assume (and will show below that) the sum in (4.33) converges, and the term
R,.(t; z, Z) is defined as

Ry (t;z, Z) ::/ K, (8 z,2)d"s, (4.33)
S (8)

Kn(82,@) = Y Hp sz,zz,zM)H o(). (4.34)

T1,...,2n €T 1=0

Note that, unlike in the continuum case in Section 4.1, the expansions (4.32) here is
rigorous, provided that the sums and integrals in (4.33)-(4.34) converge.

We now proceed to establish bounds that will guarantee the convergence of the sums
and integrals. Our treatment here parallels Section 4.1, starting with a summation-by-
part formula.

Similarly to our treatment in Section 4.1, here we need to partition T into two pieces
according to a given pair y,y € T. For y,y € T we define

T1(y,9) = {x eT:distr(z,y) < distT(x,ﬂ)}, Ta(y,y) := {:v e T :distr(z,9) < distT(x,y)},
and fory =y € T we let

Ty, 9) =y = [(N=1)/2L,4l, Ta(y,y) =T\ Ta(y,9)-
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The intervals T;(y,y) and T2(y,y) are the microscopic analog of 71(y,y) and 72(¥,v),
respectively. In particular, T;(y,y) and To(y, y) partition T into two pieces, with

distt(y1, x) < dist(y2, z) + 1 < 2distt(y2, z), Vo € T1(y1,y2),

. . (4.35)
distt(ye, ) < distt(y1,x), Vo € Ta(y1, y2).

Write mid; (y, ), mids(y,y) € T for the boundary points of T;(y,y) and Ta(y,y). More

precisely, T1(y,y) = [midi(y, y), midz(y,y)) and T2(y,y) = [mida(y, y), midi(y,y)). Recall
the definition of Ay, z) from (1.8).

Lemma 4.8. Set
2
Uis, s's1,12) Z( siy1, @) v A(ys, o)p(s's o — 1, yo) | ve)

z=mid; (y1,y2)
Jj=1

— Y (VeP(s91,2) v Ay, )P (s e+ L ya)  (4.36)

z€T1(y1,y2)

= > Psiyna) v Ay, 2)Vep(s's x, yz)),

z€T2(y1,y2)

where, by convention, we let mids(y1,y2) := mid; (y1,y2). Then we have that

[Kn(§',x,§) = Z 2 T, Y1 <H[U 31 17 82 7y7.7y2+1))|pa(%;yn+1ag)' (4.37)

Z/1~,---,ZIn+1€T

Proof. Use the semigroup property p(s;; 2, z) = >_, 7 P*(5:,9:)p% (% v:, ) in (4.34)
to rewrite

K, (8 z,T)

= Z P (55 2,91) Ut(s0, Y1, 51,92) - Un(Sns Yis S Ynt 1) P2 (43 Ynt1, T),  (4.38)
Y1 Ynt1 €T

[U (Sz lvyz;szaywrl le
zeT

sy x) vo(x) PP (5 2, Yigr)- (4.39)

In (4.39), divide the sum over T into sums over T1(y;, yi+1) and T2(y;, yi+1) to get U; =
[Ui71 + [Ui72, where

Ui j(Si-1, Uiy 51, Yig1) = Z P (%5
€T (yi,yit1)
— Z [pa(3i2—1

z€T;(yi Yit1)

s Yi, o) va(z) [pa(%; T, Yit1)

Ui )V (VoA (Wirj—1, 2 — 1)) P2 (55 2, Yit1).

Apply summation by parts

Y f@)Vge-1) == Y (Vf(@)g(@) + f(z2)g(xe — 1) = fz1)g(z1 - 1),
x€[z1,T2) z€[z1,T2)
with f(z) = [pa(si;§yi7$)ﬂ>a(%;$,yi+1)' 9(v) = A(Yitj—1,7), and [{1:»’52) = T; (¥, Yit1),
for j = 1,2. Add the results for j = 1, 2 together. We then conclude U;(s;—1, s, Si, Yit1) =
U( 5’72‘1 , 539, Yi+1). Inserting this back to (4.38) completes the proof. O

Given the summation-by-parts formula (4.36), we proceed to establish bounds on U.
Unlike in the macroscopic case, where we assume A to be deterministic, the treatment
of microscopic semigroup needs to address the randomness of a. Recall the terminology
‘with probability — n 1’ from (3.22).
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Lemma 4.9. Given any v € (0,ua) and T < oo, the following holds with probability
—A,N 1:

Ac(v,T (1w (1w
Z |U(s, s"5y,y")] < %((1—1—3) (=02 4 (14 8)"7/2) 0 vs s € [0, N*T],y € T.
y'e€T
Proof. Recall the definition of the seminorm [.], y from (1.9). With v < ua, we have
|A(y;, z)| < (W)”[A]UAW. Further, by (4.35), we have |(y;, z]| < 2distt(y1,y2), for all
x € T;(y1,y2). Hence

|A(yj, )| < 2distt(y;, )" N ™" [AN]uas VT € T5(y1,92).

Using this bound in (4.36), together with |v| < & (from (4.31)), we obtain

2
Au ,IN . v
U(s, 8" 1, 92)] S[N]liv Z( > P (s; 91, 2) distr (y;, ©)" P?(s'; 2, y2)
J=1 \we{mid;(y1,y2)}7_,
(4.40)
+ D | Vap? (s, @) |distr(y, )" (s’ 2+ 1,12) (4.41)
z€T1(y1,y2)
a/.. . v a
+ Y Psiyn ) distr(ys, )" | Vap (S;w,yz)!) (4.42)
z€T2(y1,y2)

In (4.41), use (4.35) to bound distt(y;, )" by 2distt(y1,«)", and in (4.42), use (4.35) to
bound distr(y;, z)” by 2distt(y2, z)". This gives

N . v
U(s, 8" y1,92)| < [1\],1’_1’,]7 (2 > P (5591, ) dist (y;, ©)” P?(s'; 2, y2)
xe{mid; (y1,y2)}7_,
+2) | Vaept(s;yr, @) |distr(yr, 2)" p(ss 2 + 1,2) (4.43)
zeT
+2) p2(s;yr, @) distr(yz, 2)" | Vap?(s; 2, y2) \) :
€T

For the kernel p(t, z, ) of the homogeneous walk, we indeed have ) - 1 p(t,z,2) = 1.
Since p? = p + r, the preceding identity together with the bound from Proposition 3.2(i)
yields, with probability —4 n 1,

> Ptz ) < 2. (4.44)
zeT
Now sum (4.43) over y2 € T, and use (4.44) and Proposition 3.2(a), (d)-(g) to bound the
result. This gives

c(v, T)|A], (1w e
Z ‘M(Sasl;ylay2)|g%((s+l) (1 )/2—1—(5’—1—1) (1—-v)/2

y2E€T
+ (S + 1)—(1—1})/2 + (SI + 1)—(1—1})/2)'

Recalling Assumption 1.2(b) on [A],, n, we conclude the desired result. O

Based on Lemmas 4.8-4.9, we now establish bounds on K,,.

Lemma 4.10. Given any u € (0,1], v € (0,ua), and T < oo, the following hold with
probability —A n 1:
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o o\ 1ltv A"

@) Z/ n(852,7)|d"5 < (IN7?) 7= [(Qroniz,’ t € [0,N?T,Vz €T, n €

FeT 7 Snlt (%)

Z,

o ~ . distT(:c,:z:’)“ gy 1tv A"

(b) Z/ (52,%) — Ky (532", 7)|d"8 < ———FZ—(tN~*)™=2 —_—

$€T (t+1)u/2 F((H)#)

€ [0, N?T|,Vz € T, n € Z~,
no (EN"HTE pAn )
(c) / (82, 7)|d"s < e F((H”z)”“)' € [0, N*T],Vx € T, n € Z~y,
_ _ distr(x, 2')“ o1t A"
o _ Py m 3 ) 2

(d) 5(t) ‘[Kn(Sny,fE) |Kn(8,l' 7.’17)|d S S 7@_’_ ]_)(1+u)/2 (tN ) 2 4F((1+v)++17u)’ te

[0, N2T)|,Vz € T, n € Z~o.

Proof. The proof follows by the same line of calculation as in the proof of Lemma 4.5,
with p?, U, K, replacing P, U, K, and with sums replacing integrals accordingly. In
particular, in place of (4.21a)-(4.21d), here we have, with probability — x 1,

> Kn(a, 7)< (N1 ”A)"ﬁ( TGO Ty, (4.45a)
TEZ i=1
5 [Kn(5:2,3) — K552, )] < (N718) st (o) 'sp * [ (54777 4 570972,
- - (4.45b)
K (552, 7)] < (Nfl*vA)n ﬁ (si_,(}_u)/Q + si_(l_u)m)s;%, (4.45¢)

Il
-

K3

u

K (552, %) — Kn (5527, 7)| < distr(z,2')" (NT17VA) " sy 2 H

i=1

sy o

(4.454d)

Given (4.45a)-(4.45d), the rest of the proof follows by applying the Dirichlet formula (3.7).
We omit repeating the argument. O

We now proceed to establish bounds on R. In the following, we will often decompose
R into the sum of p, the kernel of the homogeneous walk on T, and a remainder term
R := Q — p. Recall from (3.9) that p?(¢; z,7) = p(t; x, %) + r(t; 2, 7). Referring to (4.32),
we see that

R(t; 2, ) = Qt; 2, T) — p(t; 2, T) = r(t;2,T) + Y Ru(t2, 7).

n=1

Proposition 4.11. Fix u € (0,1], v € (0,up) and T < oo. The following hold with
probability —A n 1:

@ > Q(tz,7) <A, te[0,NT], Yz eT,
zeT

(b) Qt;z,x) < te[0,N?T),Vz,z €T,

distr(x, 2')®

P
B IS e

(c) |Q(t;z,7) — Q

A, t € [0, N*T), Vo, 2/, 7 €T,
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distr(x, 2')*

(d) > |Q(t:z, %) — Q2. 7)| < € [0, N2T), Va2’ €T,

u/2 ’
zeT (t + 1) /
() > |R(t;x,@)| < (IN"?)"A,  te[0,N?*T],Vz €T,
zeT
~ ~ distr(x,2")*  _ distr(z, 2')\
. _ R < P v ) 2
® E;wa(t,x,x) R(t; 2, 7)| < (7(1+t)u/2 N4 (7]\[ ) )A, t € [0, N2T7,
Vr,2' €T,
- - distr(z, 2" )" _,  (disty(z,2")/N)“
. _ ! 9 v Y 2
(g) |R(t,.’1}7.’1/') [R(t,.’l} 7$>| S ((1 +t)(u+1)/2 (1 +t)1/2 )A’ € [07N T}’
Ve, 2/, 7 €T,
(h) sup Q(t';2,7) <AQ(t+ 1;2,7), t€[0,N?T), Va,z € T.
tr €[t t+1]

Proof. Let R(t;z, %) := > -n>1 Rn(t;z, ). Summing the rh.s. of Lemma 4.10(a)-(d) gives,
with probability —4 v 1,

M Y IR(52,7)| < (N2 A,

TET

distt(z, /)%, o 14w

an S IR(t2,7) - Rt !, x)|<M(tN 24

TET

< (INTHE
) [R(t2,9)] < gy

i@ 7\ u Lt

V) [Rti,3) — Rt:a! )| < SoTEL) gyaytieg,

(t +1)A+u)/2
Given that Q(¢) = p?(t) + R(t):

* (a) follows by combining » - p?(¢; z, ) = 1 and (I);

* (b) follows by combining Proposition 3.2(a) and (III);
* (c) follows by combining Proposition 3.2(b) and (IV);
* (d) follows by combining Proposition 3.2(c) and (II).

Given that R(t) = r(t) + R(t),

+ (e) follows by combining Proposition 3.2(i) and (I) (note that (tN—2)(v+1)/2 <
c(T)(tN—2)v/?),

o With ¢t < N2T, we have
bility — 5y 1,

W(tN—Z) "3 < ¢(T)N~". Hence, by (II), with proba-

~ distr(z, 2')"
. < 3777 A
Z|[R(t,x,x)| < No A
TeT
Combining this with Proposition 3.2(j) gives (f).
 Similarly to the preceding, by (IV), with probability —4 n 1,

dist N/N)©
S IRt 2,5) - R(t 2/, 5)| < SHTOLIN
< (1+1t)1/2
TET
Combining this with Proposition 3.2(k) gives (g).
* Finally, to show (h), we fixt’ € [t,t+1], and setd :=t+1—¢ < 1. With Q(¢;z,y) > 0,
we write

Qit+ 1;2,7) = ZQchy Qt';y,7) > Q4 x,2)Q(t; 2, 7). (4.46)

yeT
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Given that § < 1, we indeed have p(J;z,z) > P,[X(s) = z,Vs € [0,1]] > 1. With
Q(8) = p(8) + r(8) + R(), combining the preceding lower bound on p(d; z, z) with
Proposition 3.2(h) and (III), we now have, with probability —x v 1, Q(§;z,z) >
1 - N7vA — 1> 0. Inserting this back into (4.46) yields (h). O

C

We conclude this section by establishing the convergence of the microscopic semi-
group Q(t) to its macroscopic counterpart Q(t). Recall from Assumption 1.2(c) that A
and A are coupled. The semigroups Q(t) and Q(t) being constructed from .4 and A, the
coupling in Assumption 1.2(c) induces a coupling of Q(¢) and Q(¢).

Proposition 4.12. Set Qx(t;7,%) := NQ(tN?; Nx, N¥), and linearly interpolate in x and
Z so that Qn(t;z, =) defines a kernel on T. Given any T < oo, u > 0, and f € C(T), we
have that

sup sup [(Q(1)f — Qw(0))(@)| —» 0.

z€T t€[0,T)]
Proof. Setp (t;z,2) := Np*(N?t; Nz, NZ), pn(t;2,7) := Np(N%t; Nz, NZ), v (t; 2, 7) :
Nr(N?t; Nz, N%), and R, y(t;2,7) :== NR,(tN? Nz, N7), and linearly interpolate these
kernels in = and Z. Recall from (4.4) and (4.32) that Q(¢) and Q(¢) are given in terms of
R, (t) and P(t), and R, (¢) and p?, respectively. Finally, recall that p?(¢) = p(t) + r(t). We
may write

[(@f ~an®N@| <] [ (Pt:2.7) (0.2, 2) @] + 1w [ lon(tio. )iz

+ 11 fll 2o () Zsup sup / [Rn(t; 2, %) — Ry N (t; 2, T)|dZ.
n=1 ZET tel0,T1JT

Given that f € C(7), with the aid of Lemma 3.1, it is standard to check that:

sup/ (P(t;x, Z) — pn(t;, E))f(i)d% — 0, as N — oo.
z€T JT

By Proposition 3.2(i), we have

sup sup /\rrN (t; 2, T)|dz —p 0, as N — .
z€T t€[0,T]

Further, by Lemmas 4.5(a) and 4.10(a), we have, with probability —, n 1,

sup Sup/|R (t;x,7)|dz < A, and Zsup sup Z|[RnNtx1\<A
>1a:€Tt€0T >la:€Tt€0N2T] FeT

Given this, it suffices to check, for each fixed n > 1,

sup sup / ‘R (t;z, @) ,LN(t;x,f)‘d% —p 0, as N — oo.
z€T tel0,T)

Such a statement is straightforwardly checked (though tedious) from the given expres-
sions (4.5)-(4.6), (4.10) and (4.33)-(4.34), (4.37) of R,, and R,,, together with the aid of
Lemmas 3.1, 4.5, and 4.10. We omit the details here. O

5 Moment bounds and tightness

Recall that Zy(t,z) = Z(tN?,2N) denotes the scaled process in (1.1). The goal of this
section is to show the tightness of {Zy } . For the case of homogeneous ASEP, tightness
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is shown by establishing moment bounds on Zy through iterating the microscopic
equation (analogous to (2.9)); see [BG97, Section 4] and also [CST18, Section 3]. Here
we proceed under the same general strategy. A major difference here is that the kernel
Q(t;z,2’') (that governs the microscopic equation (2.9)) is itself random. We hence
proceed by conditioning. For given v € (0,1], v € (0,ua), A, T < oo, let

Q(u,v, A, T, N) := {properties in Proposition 4.11 hold and [A],, n < A}. (5.1)

Recall M (s,z) from (2.4).

Lemma 5.1. Fix k > 1. Write E3[. ] := E[ - |a(z), z € T] for the conditional expectation
quenching the inhomogeneity, and write | « ||ax := (E3[(+)*])/* for the corresponding
norm. Given any deterministic f : T — R,

| [ Srsmavea, <52 S (s Pen)iz6olk
i ozeT i<j<i’ weT  S€LIH]

2
ak N

foralli <i' € Z>g.

Proof. The conditional expectation E?[.] := E[ . |a(z),z € T] amounts to fixing a real-
ization of {a(z)},c7 that satisfies Assumption 1.2. In fact, only Assumption 1.2(a) will
be relevant toward the proof. With this in mind, throughout this proof we view a(x) as
deterministic functions satisfying Assumption 1.2(a).

For fixed ¢ € Z>(, consider the discrete-time martingale M(i') = Z;:il J(5), i =
i+1,i+2,..., with increment J(j) := fjﬁl Y ower f(s,2)dM(s, ). Write
ZF(i') == o(J(i),...,J(i' = 1)) for the canonical filtration. Burkholder’s inequality applied
to M gives

I < e®)| Y B [1)*# () (5.2)

i<j<i
We may compute B2 J(j)*|F (j)] = B[/ X2, . f(s,2)f (s,2")d(M (s, x), M(s,2"))| F (5)].
The quadratic variation (M (s, y), M(s,y')) is calculated in (2.8). Under Assumption 1.2(a),
@(z) is uniformly bounded, and weak asymmetry scaling (1.2) gives (t—1)%, (r71—1)2 < L.
Using these properties in (2.8) gives

ak

|4 (Mt ), M(1,2))| < $1(pmay 22(E 2), (5.3)
whereby
c j+1
EIG)F()) < X;E[ / F(s,)? 25, 2)7ds| 2 ()] (5.4)

Fix x € T. Assumption 1.2(a) asserts that the Poisson clocks P (¢,z) and P_,(¢,z)
that dictate jumps between z and x + 1 have bounded rates. Each jump changes
Z(t,z) by a factor of 7£! (see (1.1)). Under the weak asymmetry scaling (1.2) we have
7! < exp(¢/v/N). This being the case, we have

X (5,x)
Z(s,2) < K Z(j,a),  se i+, (5.5)
X(j,2)
Z(s,2) > e VA Z(j,z),  s€ i+ 1), (5.6)

for some X (j, ), X (j,«) that are stochastically dominated by Poisson(c), and are inde-
pendent of the sigma algebra .7 (j) defined in (2.1). Now, use (5.5) in (5.4) to get

RS DY (|0 75:20°) 202"

Inserting this back into (5.2) concludes the desired result. O
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Recall from (1.12) that u;. > 0 is the Holder exponent of Zi.(-).
Proposition 5.2. Fixing u € (0,1), v € (0,ua), kK > 1, and A,T < 0. Let E?| . ] be as in
Lemma 5.1, and further, write E®*[ « | := E2[( « )1q(u,0,a,7,5)] = E¥[ « [1q(u,0,a,7,n), and let
| llas.k := E¥[(+)*¥]*/* denote the corresponding norm. There exists ¢ = c(u,v,k, A, T)
such that, for all x,2' € T and t,t' € [0, N*T],

1Z(t, ) las .k < c, (5.7a)
dist Y\ % AuicAv
Z0t2) — Z(t 0 | < o DETE )Y B , (5.7b)
’ N
t—t| v\ irEENs
Z({t' 2) — Z(t,2)|laxk < C(%) e (5.7¢)

Proof. Fixing u € (0,1], v € (0,ua), k> 1, and A, T < oo, throughout this proof we write
¢ = c(u,v,k, T, A) to simplify notation. As declared previously, the value of the constant
may change from line to line. Following the same convention as in the proof of Lemma 5.1,
throughout this proof we view a(x) and Q(¢; z, T) as deterministic functions and, (with
Q(1,v,A,T) as in (5.1) being conditioned) assume the properties in Proposition 4.11(a)-
(h) hold.

Let us begin by considering discrete time i € Z N [0, N?T]. The starting point of
the proof is the microscopic, mild equation (2.9). Recall that Zi.(x) is deterministic by
assumption. In (2.9), set ¢ = i, take || + ||as,x On both sides, and square the result. We
have

(5.8)

|1Z 3, x)||a*k<2<Zszx lcx +2H/ZQz—sxde(s Z)

To bound the last term in (5.8), apply Lemma 5.1 with (¢,i') — (0,¢) and f(s,2) =
Q(i — s;z,T) (recall that Q is deterministic here), and then use Proposition 4.11(h) to
bound sup,c(; ;41 Q(i — 552, %)* by ¢Q(i — j; ,7)?. This gives

126,23 < 2( 3 Qi ) 2 (@) NZZQH,mHZ@x)na*k (5.9)

zeT j=0=z€T

Using the assumption Z;.(z) < ¢ from (1.12) and the bound from Proposition 4.11(a), we
have ) -+ Q(4;7,2) Zi.(7) < ¢, and using the bound from Proposition 4.11(b), we write
Qi —j;z,7)% < Qi — j;,T)c (i — j)~ /2. Inserting these bounds into (5.9), we arrive at

i—1
1Z (@ 2)|Ze e < C+CZ WZQ ~ 532, D)1 Z(, )0 k- (5.10)

z€T

Iterating (5.10) gives

1Z(,2) |2 g S et D e Y HW 3 HQ@,@«] L) (51
3 zy,..

n=1 460 (i) J 0 LTR €T k=1
Here, we adopt the convention that zo := z, and 0, (i) = {(fo,...,%,) € Z5" : 4o +
.+ 4, = i}. In (5.11), we sum over z,,...,z; in order, and use the bound from

Proposition 4.11(a) at each step to bound the result by c. Then, approximating the sum
over { € 0, (t) by an integral, we have

-1 —
12, @)l < e+ Z / 243 (5.12)
Sp(iN—2
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We now apply the Dirichlet integral formula (3.7) with vg = ... = v, = % Given that
i < TN?, upon summing the result over n = 1,2, ..., we obtain

1Z (i, ) ||lask < c (5.7a’)

This is exactly the first desired bound (5.7a) for t = i € Z~(, and hence the label (5.7a’).
We will have similar labels for (5.7b)-(5.7c).
We now turn to the gradient moment estimates (5.7b). Set

=) Q2 7)Zc(@), (5.13)
TET
ZD@ — g2, 8) = Qli— jio D)2, D)2y (5.14)
J =0zeT

Following the same procedure leading to (5.9), but starting with Z(i,z) — Z(i, 2’) instead
of Z(i, ), here we have

1Z (i, @) — Z(i,2") |7, < 2(I(z) — I(:r’))2 +cJ(z,2). (5.15)
To bound the term J(z,z’), in (5.14), use
Qi — js 2, ) = Qi — j; 2, D)
< (sup (i — i, 7) — Qi — i’ 2)) (@i — i, 7) + Qi = i 7).

Then, sum over Z € T, using the bound (5.7a’) on || Z(j,7)|2,  and the bounds from
Proposition 4.11(a) and (c) on Q. With ¢ < N?T, we have

e, )<7H distr(z,2)"  _ (dlstT( )).

N2+ D <c (5.16)

We now proceed to bound I(x) — I(z'). Recall that Q(t) = p(t) + R(¢). Decompose
I(z) = Ip(z) + Ir(z) into the corresponding contributions of p(¢) and Q(¢): Ip(z) =
Y ser P52, %) Zic(z) and Ir(x) := > ;o1 R(i;2,7)Zic(Z). For Ip, using translation invari-
ance of p (i.e., p(t; z, =) = p(t; x+i, T+1)), we have Ip(z)—Ip(z') = Y ;v p(t; 2, T)(Zic(Z) —
Zio(T + (z' — 2))). Given this expression, together with the Hélder continuity of Zi.(-)
from our assumption (1.12), we have

(@) — Ip(a')| < (Lstrlzal)ytie,, (5.17)

As for IR, using the bound from Proposition 4.11(f) for « = v and the boundedness of
Zi.(x) gives

|Ir(z) — Ir(2)] < (Letrlze)v, (5.18)
Combining (5.16)-(5.18) with (5.15) yields

VR 1
||Z<Z,$> . Z(i, 37/)”&1*,1@ < ((dlst-rzslx,:c )) + (d st-r]S[x,x ))2um + (d StT]S]w,x ))21)) c

< (dstr(ea)) FAuee (5.7b")

Finally we turn to the gradient moment estimate (5.7c). Fixi < i € ZN [O,NQT],
z €T, and set

I(i,i @) =Y QUi —i;2,8)Z(j, %) — Z(i, x),

TET
N 1 7 —1
J(ivi/ax) = N Z Z Q(Zl - Ja x,x) HZ(Jv )”a* k-
j=i T€T
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To alleviate heavy notation, hereafter we omit dependence on (1,1, x) and write T and
J in places of I(i,',x) and J(i,4',2). Following the same procedure leading to (5.9),
starting from ¢ = ¢ instead of ¢t = 0, here we have

1Z(i' 2) = Z(i, )13 i < 20013 + . (5.19)

Using the bound (5.7a’) on || Z (4, T)||a«,r and the bounds from Proposition 4.11(a) and (b)
for u =1 on Q, we have

~<£ZZJ: 1 - (i’—i)%c
B =R e N C

Asfor I, decompose it into I= fp + TR, where

Ip = Z[p(i’ —i;2,2)Z(i,7) Z[p i —i2,%)(Z2(i,%) — Z(i,2)),
ZeT TeT

Ip =Y R( —iy2,7)2(i, 7).
€T

Taking || - ||la«,x Of fp, with the aid of (5.7b’), we have

||Ffp||a*7k < e zer (i’ — i, 7)(distt(z, ) /N)2 /e For p it is straightforward to show
that > p(i' — 42, T)distr(z, )" < c(u)(i’ —i)*/?, so ||Ip\|a* ke < ( Si)a/ice, As for Iy,
taking [ « [[a.,x using (5.7a’) and the bound from Proposition 4.11(e) gives ||Ip||a* k<
(i]/\,?) c. Inserting the preceding bounds on J Ip, and IR into (5.19), we obtain

1 Uic i —i\V 1/2
>2 < e (55)) e
—1c A

126.9) = 2 p)llans < (5

< (Lgh) N (5.7¢")

So far we have obtained the relevant bounds (5.7a’)—(5.7c’) for integer time. To
go from integer to continuum, we consider generic |t] < t € [0, N?T], and estimate
|Z(t,z) — Z(|t], x)||axk- To this end, recall we have the local (in time) bounds (5.5)-(5.6)
on the growth of Z(s,y), where X (j, x),)N((j,:c) that are stochastically dominated by
Poisson(c), and are independent of % (t) (defined in (2.1)). In (5.5)—(5.6), subtract Z(j, x)
from both sides, and take || - ||as,,x On both sides to get

X, m) X (j,x)

swp |Z(ta) = ZGo)l|| < @A =nzG)|  +[a-e TR z6.)
tefj,i+1] ax,k ax,k
= [™F 1| 1262l k+H<1—e‘l%>H 126, 2) o < e (5.20)
k ’ * ax,k ’ o= VN
Since (%m)%mi”” ('t]f,&)% N > % for all # # 2’ and t,t' > 0, we may
use (5.20) to approximate Z(|¢], z) with Z(¢, x), and hence infer (5.7a)-(5.7¢) from (5.7a’)-
(5.7¢’). O

Recall that D([0,T],C(T)) denotes the space of right-continuous-with-left-limits func-
tions [0,7] — C(R), equipped with Skorohod’s J;-topology.

Corollary 5.3. For any given T' < oo, {Zx }n is tight in the space of D([0,T],C(T)), and
its limits concentrate in C([0,T], C(T)).

Proof. First, to avoid the jumps (in t) of Zx(¢,x), consider the process ZN(t,a:) =
Z(t,xz), for t € %Zzol and linearly interpolate in ¢ € [0,00). For fixed v, A, T as in
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Proposition 5.2, the moment bounds obtained in Proposition 5.2, together with the
Kolmogorov continuity theorem, implies that {Z N1lo@,v,a,7)}n is tight in C([0,7] x T) =
C([0,77,C(T)). Further, Proposition 4.11 asserts that P[Q2(1,v,A,T)] — 1 under the
iterative limit (lima_ oo My o0 +), S0 {Zx } is tight in C([0, T, C(T)).

To relate Zy to Zy, we proceed to bound the difference Zy — Zy. Fix u € 0,1),
v € (0,up) and set I; := [, ZF]. From (5.20), we have that

E¥ [ 128 = Zn T, %) ]
= E[ 1Zn = Zn[l5 o (1, %7 L a7 ‘@(fﬂ),x S ﬂ < c(u,v, Ak, T)NTF?, (5.21)
j=0,1,...,[TN?].

The r.h.s. of (5.21) is deterministic (i.e., not depending on o). This being the case,
take E[ -] in (5.21), and apply Markov inequality P[|X|" > ] < e "E[|X|*] with X =
1Zn — ZN|l Lo (1, xT) La(u.w,a,1,n)- We obtain

P[ ||ZN - ZN”LOO(IJ XT)lQ(u,U,A,T,N) > 5] < C(UM),A, va)E_kN_k/2v J=0,1,..., [TN2.|
Setting k£ = 5 and take union bounds over j =0, 1,..., [T N?] yields
P[|Zx — Zn ||z (o.11xT) Loguwnr.ny > €] < clu,v,A,T,e) N275/2, (5.22)

By Proposition 4.11, for each n € Z( there exists A(n) < oo such that

limy 00 P[Q(u,v,A(n), T, N)] < L. For fixed n € Z, if we set A = A(n) in (5.22), the
result converges to zero as N — oo. Therefore, there exists N; < Ny < ... such that
c(u, v, A(n), T,e)Na~** < L1 Set Ay := A(max{n : N, < N}). Passing (5.22) to the
sequence A = Ay gives

1\}i~I>nooP[HZN — ZN||L00([07T]><T) > 5] = 0.

From this, we conclude that Zy and Zx must have the same limit points in D([0, T], C(T)).
Knowing that {Zy } 5 is tight in C([0,T], C(T)), we thus conclude the desired result. O

6 Proof of Theorem 1.8

Given Corollary 5.3, to prove Theorem 1.8, it suffices to identify limit points of {Zn } n.
We achieve this via a martingale problem.

6.1 Martingale problem

Recall that, even though # and its semigroup Q(t) := e'* are possibly random, they

are independent of the driving noise . This being the case, conditioning on a generic
realization of A, throughout this subsection, we assume Q(t) and H are deterministic,
(constructed from a deterministic A € C*A[0, 1]).

It is shown in [FN77, Section 2] that, for bounded A, the self-adjoint operator
H= %8301—&—,4’(3:) has a discrete spectrum. More explicitly, Ho, = A\pon, n=1,2,..., with
¢on € D(H) C HY(T) and A\; > Ay > --- — —o0, and with {¢,,}2°; forming a Hilbert basis
(i.e., dense orthonormal set) of L?(7). Let ({¢n}) == {> im qipi : m € Zsg,01,..., 04 €
R} denote the linear span of eigenfunctions. Recall that (f,g) := [ f(x)g(x)dz denotes
the inner product on L?(T).
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We say that a C([0,00) x T )-valued process Z solves the martingale problem corre-
sponding to (1.10) if, for any f € ({¢,}),

s=t

Mt f) = (f 20|~ / (. Z(s))ds, 6.1)

Lt ) o= (My(1)? — / (2. 22(s))ds 6.2)

are local martingales in ¢, with respect the canonical filtration o(Z(s) : s < ¢t). Equiv-
alently, consider a measure space (u,C([0,00) x T),B), where B denotes the Borel
sigma algebra of C([0,00) x T). Let Z(s) denote the canonical process, and, for a given
f € {n}), view (6.1)-(6.2) as functionals of the canonical process. We say the mea-
sure space solves the martingale problem if, for any f € ({¢,}), (6.1)-(6.2) are local
martingales in ¢, with respect the canonical filtration.

Proposition 6.1. A C([0,0) x T)-valued process Z that solves the aforementioned
martingale problem has the same law as a mild solution (1.10) of the SPDE (1.10).

Proof. Fix Z € C([0,00) x T) that solves the martingale problem. The first step is to
show that Z is a weak solution. That is, extending the probability space if necessary,
there exists a white noise measure (¢, x)dtdz such that, for any given f € ({¢n}),

M(t; f) = (. 22" / (Hf, Z(s))ds = / /T f@Z(s, 0)E(s,0)de. (63)

With ({¢,}) being dense in L?(7), the statement is proven by the same argument of
[BG97, Proposition 4.11]. We do not repeat it here.

Next, for given n > 1, consider the process F(t) := e *t(p,,, Z(t)). Using It6 calculus,
with the aid of (6.3) (for f = ¢,), we have

F(t)— F(0) = /0 (= AE(s) + e 5 (Hepp, Z(s)))ds + / / on(x)Z(s,x)E(s, x)dxds.

With He,, = A\y¢n, the first term on the rh.s. is zero. This being the case, multiplying
both sides by et gives

(ns Z(t)) = ("o, 2(0)) = / / M=) o (F)Z(s, 7)€ (s, T)dEds.

Further, write e*»¢,, = Q(t)p, and e* (%), (T = [ Q(t — s;2,T)pn(x)dz, and use the
fact that Q(t — s;z, %) = Q(t — s;Z, ), we now have

20— @0 20) = (1. [ [ 0t-s- D2 Dee D). [ =erien ..
(6.4)

Equation (6.4) being linear in f readily generalizes to all f € ({¢,,}). With ({¢,,}) being
dense in L?(7) and hence in C(T), we conclude that Z satisfies (1.11). O

For convenience of subsequent analysis, let us rewrite the martingale problem (6.1)-
(6.2) in a slightly different but equivalent form: for all n,n’ > 1,

Mo (t) = M(t:pn) = (pns Z o / o Z())ds, 6.1)

Lo (t) = Mt o) Mt o) — / (nionss Z2(s))ds 6.2)

are local-martingales in t.
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As stated previously, to prove Theorem 1.8, it now suffices to identify limit points
of {Zx}n. This being the case, after passing to a subsequence, hereafter we assume
Zyn = Z, for some C([0,00),C(T))-valued process Z. By Skorokhod’s representation
theorem, extending the probability space if necessary, we further assume Z and Zy
inhabit the same probability space, with

HZN — Z”L""([O,T]XT) —p 0, (6.5)

for each given T' < co. Our goal is to show that Z solves the martingale problem (6.1°)-
(6.2"). We further refer to (6.1’) and (6.2’) as the linear and quadratic martingale
problems, respectively.

6.2 Linear martingale problem

Here we show that Z solves the linear martingale problem (6.1°). Let

(o) = 3 S Eal3)

zeT

denote the discrete analog of (f,g), Ay f(z) := N?(f(z+ &) + f(z — +) — f(2z)) denote
the scaled discrete Laplacian, and Hy := %A N+N 2y@(N x) denote the scaled operator.
Multiply both sides of (2.6) by ¢, (Nz), integrate over ¢ € [0, N?f] and sum over z € T.
We have that

N2t 1
M, (N?1) / S pn(Na)AM(t,2) = o, Zn (3))
mET

s=t

t
. —/ (HNon, Zn(s))nds
5= 0

(6.6)

is a martingale.

Indeed, the r.h.s. of (6.6) resemble the r.h.s. of (6.1’), and one would hope to show con-
vergence of the former to the latter in order to establish M, (¢) being a local martingale.
For the case of homogeneous ASEP, we have %A ~ in place of Hy, and the eigenfunc-
tions ¢,, are C2. In this case, using Taylor expansion it is straightforward to show that
fg(%AMpn, Zn(s))nds converges to its continuum counterpart f[f [+ (30, Z(s))ds. Here,
on the other hand, we only have ¢, € H'(T), and o(z) and Zy (¢, z) lack differentiabil-
ity in z. Given the situation, a direct proof of fg(lHNgon, Zn(s))nds converging to its
continuum counterpart seems challenging.

To circumvent the aforementioned issue, we route through the integrated (i.e., mild)
equation (2.10). For a given ¢t > 0 and k € Z~, put t; := %t, set (t,,t) = (N?t;_1, N*t;)
in (2.10), and subtract Z(N?t;_,z) from both sides. This gives

N2ti

S:N2 i ~ ~
2.0 N, = (@) - 1020 0)) @) + 3 [ @ s B)M (. 3),
et/ Nti-1
where ‘Id’ denotes the identity operator. Multiply both sides by ¢,,(Nx), and sum over
reTandi=1,...,k. After appropriate scaling, we obtain
(ns Zn (s >N| —Grn(t)
k N?¢; 1
— Z Z / — Z on(N2)Q(N?t; — s;2,7)dM(s,T) =0, (6.7)
i=1 z,zeT/ N?tiza N zeT

where, with (Qy(t)f)(z) :== % ZEEG%T NQ(N?t; Nx, N7)f(z) denoting the scaled semi-
group'

k
G n( Z <<Pn, Qn(f) Id>ZN(ti71)>N~ (6.8)

i=1
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Further adding and subtracting M,,(¢) on both sides of (6.7) gives

(s Zn ()| = G (t) = Hiw (1) = Ma(2), (6.9)
Hyn(t Z/% 1 N; ;% (N2)Q(N?t; — s;2,F) — gpn(NE))dM(s,E). (6.10)

In the following we will invoke convergence to zero in probability under iterated
limits. For random variables X}, y indexed by £, N, we write

lim lim Xy = Lo
k—o0 N—oo

if lim sup lim sup P[| X n| > €] = 0, for each £ > 0. Given (6.9), we proceed to show
k—oo N—oo

Lemma 6.2. For any given T' < o,

. P
(@ lim (é[‘é% tom: 2Oy - (ens Z(D]) £ 0,

t

(b) lim lim sup |Gen(t) — A, <<sz(5)>d3|iof
0

k—o00 N—o0 te[0,T)

(c) lim lim sup |HkN )|20.

k—oco N—oo te[o T]

Proof. (a) Given (6.5) and ¢,, € H'(T) C C(T), this follows straightforwardly.
(b) Given (6.5) and Proposition 4.12, we have, for each s,0 € [0, c0),

Jim [(Qx(8) —1d)Zx (5)) = (Q(8) —1d) Z(s) | =) = 0. (6.11)
Using (6.11) for s = t;_; and § = % and plugging it into (6.8), together with ¢,, €
HY(T) c LY(T), we have

lim sup |G n(t) — Gi(t, k)| = 0,
N—”’Ote[O T)

k k

Gr(t) =3 {ion (QUE) — T Z(ti 1)) = D (5 = 1){pn, Z(t:-1)).

i=1 i=1
Further taking the k£ — oo limit using the continuity of Z(t) gives

t

lim sup ‘gk )\n <<)07L72(3)>d5‘ i 0.

k—ooteio,17 0

This concludes the proof for (b).

(c) Given the moment bounds from Proposition 5.2, it is not hard to check that
{Hp n(+)}in is tight in D[0,T]. This being the case, it suffices to establish one point
convergence:

lim limsup |Hy n(1)] £ 0. (6.12)

k=00 N_00

To this end, fix v € (0,1), v € (0,ua), A,T < oo, recall the definition of 2 =
Qu,v,A,T,N) from (5.1), and recall the notation E?[.] := E[. |o(z),z € T]. Multi-
ply both sides of (6.10) by 1o1¢,, <}, and calculate the second moment (with respect to
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E?[.]) of Hj n(t). With the aid of (5.3) and the moment bounds from Proposition 5.2, we
have

E?[Hy N (t )2}191{A <A} (6.13)
1 _ N2
ont) 3 [1 3 (S avararts - i) - o)
Nt FeT \ zeT
.Ea[Z(s,5)2]191{,\1L<A}>ds (6.14)
< c(u,v, T, A)
k N? ts 2
ZN2/zt —Z Zcpn Nz)Q Nzti—s;:mi)—gon(NE)) dsly,|<ay- (6.15)
i—1 TeT .LET

Let N — oo in (6.15). Given that ¢, € H'(T) C L*(T), with the aid of Proposition 4.12,
we have

ngn (N2)Q(N?(t; — s);z, NT) —>/ on(x)Q(t; — s;x,X)dx, uniformly in 7 € 7.
€T

Hence

k

ti
limsup (6.15) < ¢(u,v,T,A) Z/ / / Qt; — s;x,x)dT — p, (T )) dxlyy, <A}
t T

N—oo i—1
k ti 2
c(u,v, T, A Z/ / (eI, — 1) (E)) dTLix, <n)
i=1 7 ti- T
= c(u,v,T, A)k/ (e —1)2ds < k™ 2(u,v, T, ). (6.16)
0

Now, combine (6.13)-(6.16), take E[ - | of the result, and let £ — co. We arrive at

lim limsup E[Hy n(t)*1o1(y,<a3] = 0. (6.17)

k=00 N0

Indeed, P[{\, < A}] — 1 as A — oo, and Proposition 4.11 asserts that
P[Q] = P[Q(u,v, A, T, N)] — 1 under the iterative limit (limp_, oo limpy o +). Combining
these properties with (6.17) yields the desired result (6.12). O

Lemma (6.2) together with (6.9) gives

sup | My (t) — M, (t)] —p 0. (6.18)
t€[0,T]

Knowing that M, (¢) is an .%-martingale, we conclude that M, (¢) is a local martingale.

6.3 Quadratic martingale problem

Our goal here is to show that Z solves the quadratic martingale problem (6.2). With
M, (t) given in (6.6), the first step is to calculate the cross variation of M, (t) M, (t):

N-t
(My, M,y ) (N?t) = /O 3 O ealNe)ow (Ne)d(M(5,2), M(s, ). (6.19)

x,x' €T
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Given (2.8), the rh.s. of (6.19) permits an explicit expression in terms of 7n(s,z) and
Z(s,x). Relevant to our purpose here is an expansion of the expression that exposes the
N — oo asymptotics. To this end, with Z(¢, ) defined in (1.1), note that

N(t,2)Z(t,2) = s Z(t,2) + s VZ(tx — 1), (6.20)
Ntz +1)Z(t,x) = Sd—rs Z(t,2) + 7z VZ(t, ). (6.21)

Recall the filtration .% (t) from (2.1). In the following we use B(t, z) = BN (t, z) to denote
a generic .#-adopted process that may change from line to line (or even within a line),
but is bounded uniformly in ¢, z, N. Set

W(t,z) = N(VZ(t,x))(VZ(t,x —1)). (6.22)
Using the identities (6.20)(6.21) in (2.8), together with r = 1=UVYN p — LHUVN
7:=r/¢ and [a(x)| < ¢ (from (1.1), (1.2), and Assumption 1.2(a)), we have
& (M (s,2), M(s,2"))
=(r = 0%&(x) (n(s,2) + tn(s.x +1) = (L + Hnlt,)n(s, @ +1))) Z(s, 2)?
:iﬁ) ((ZQ(S, z)+ Wi(s,x))) + N_%B(S, x)Z%(s, x)) (6.23)

From (6.20)—(6.21), it is readily checked that
W (t,z)| < cZ?(t,z). (6.24)

In (6.23), write @(x) = 1 + a(z), and use (6.24) to get
A (72(s,2) + W(s,x)) = 28B(s,2)Z2(s,x). Also, since &(z) is bounded (from As-

sumption 1.2(a)), we have %N*%B(s,x)Z%s,x) = %N*%B(s,x)Zz(s,x). From these
discussions we obtain

4 (M(s,x), M(s,2)) = & ((Z(s,alc)2 +W(s,z)) + (a(z) + N_%)B(s,x)ZQ(s,x)). (6.25)

Inserting (6.25) into (6.19) gives

1 [N )
<Mn,Mn/>(N2t):F/O NJZE:T%(N:C)W(M)ZQ(s,x)ds+L1(t)+L2(t), (6.26a)

N2t
La(t) = % /O % S G (N2)pw (N2') (o) + N~4)B(s, 2)22(s, 2)ds, (6.26D)
zeT
1 N
Lo(t) := ﬁ/o N Zgﬁn(Nz)gon/(Nx)W(s,x)ds. (6.26c¢)
zeT

Indeed, the r.h.s. of (6.26a) is the discrete analog of f()t(cp"@n/, Z?(s))ds that appears
in (6.2). By (3.23), ||o[|ze (1) < N~"A with probability — x 1. With the aid of moment
bounds from Proposition 5.2, it is conceivable L;(t) converges in C[0,7T] to zero in
probability. On the other hand, W (s, z) does not converge to zero for fixed (s,z). In
order to show that L, (¢) converges to zero, we capitalize on the spacetime averaging
in (6.26¢). The main step toward showing such an averaging is a decorrelation estimate
on W (s, z), stated in Proposition 6.6.

To prove the decorrelation estimate, we follow the general strategy of [BG97]. The
idea here is to develop an integral equation for E®*[W (¢ + s, z)|-% (s)] and try to ‘close’
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the equation. Closing the equation means bounding terms on the r.h.s. of the integral
equation, so as to end up with an integral inequality for E#*[W (¢ + s, z)|.% (s)]. Crucial
to success under this strategy are certain nontrivial inequalities involving the kernel
Q(t; z, ), which we now establish. These are considerably more difficult to demonstrate
in the inhomogeneous case (versus the homogeneous case).

Remark 6.3. Self-averaging properties like Proposition 6.6 are often encountered in
the context of convergence of particle systems to SPDEs. In particular, in addition
to the approach of [BG97] that we are following, alternative approaches have been
developed in different contexts. This includes hydrodynamic replacement [Quall] and
the Markov duality method [CGST20]. The last two approaches do not seem to apply
in the current context. For hydrodynamic replacement, one needs two-block estimates
to relate the fluctuation of h(t, z) to the quantity W (¢, z). Inhomogeneous ASEP under
Assumption 1.2 sits beyond the scope of existing proofs of two-block estimates. As for the
duality method, it is known [BCS14] that inhomogeneous ASEP enjoys a duality via the
function Q(t, ) := [/, n(t, z;)7"*7), (Even though [BCS14] treats ASEP in the full-line
Z, duality being a local property, readily generalizes to T.) For the method in [CGST20]
to apply, however, one also needs a duality via the function Q(¢, %) := HZL:1 7 (t.2:) which
is lacking for the inhomogeneous ASEP.

In what follow, for f,g € [0,00) x T? — R, we write

Ky g(t;z,2) = (Vo f(t;2,2))(Veg(t;z — 1,7)), kyg(t;x) == Z K¢ g(ts2z, )| (6.27)
zeT

Recall also that R(¢) := Q(¢) — p(t) denotes the difference of Q(t) = e to p(t), the kernel
of the homogeneous walk.

Lemma 6.4. Fixu € (3,1), v € (0,up), A,T < co. We have, forallt € [0, N*T] and z € T,

N?T
(a) / ky.g(s;2)ds Lo, n,r,N) < c(u,v,T, AN~ og(N + 1)

0
when (f,g) = (p,R), (R, p), (R, R),
(b) koolt;#)Lawearny < c(u,v, T, A)(1 4 1)),

C

t
“x. T <
(c) ‘/0 ;GT[Kp,p(s,a:,x)ds SN ES T

(d) There exists a universal 8 < 1 and Ny = No(u,v, T, A) such that

N2T
/ ko,o(s;7)ds La(u,va,r,n) < B, forall N > Ny.
0

Proof. Throughout this proof we assume that s,¢ < TN?, and, to simplify notation, write
c¢=c(u,v,A\,T) and Q = Q(u,v, A, T, N). At times below we will apply earlier lemmas or
propositions wherein variables were labeled z or u. We will not, however, always apply
them with the values of x and u specified in our proof (for instance, we may want to
apply a result with v = 1). In order to avoid confusion, when we specify the value . of x
or u (or other variables) used in that application of an earlier result we will write z — -
Or U > ».

(a) Our first aim is to bound the expression ) - |V f(s;z,7)||Vg(s;2’,T)| when (f,g) =
(p,R), (R,p), (R,R). To this end, bound |V f(s;z,¥)| by it supremum over = € Z, and
use (3.4Db) or Proposition 4.11(g) (with 2’ — z — 1 and « — u), and for the remaining sum
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use (3.4c) or Proposition 4.11(f). This gives

D IV f(siz,F) Vg(sia', 7)|1a

TET

1 ( N~V _ >+( N~V N N—u ) 1 (6 28)
~\s+1 )u/2 (s+1)tD/2 - /s 3T ) s +1 ’

(s +
N N-—v + N—u N-—v L N-u (6.29)
S-l—l (u+1)/ /S+1 (s+1)u/2 ; .

when (f,9) = (p,R), (R, p), (R,R). Expand the terms on the r.h.s. of (6.28), and (using
u < 1), bound N="/(s + 1)'*% < N=%/(s + 1)“*2. In (6.29), use u > % and s < TN? to
bound N=%//s + 1 < c¢(s+ 1)~1. We then have, when (f, g9) = (p,R), (R, p), (R, R),

3 N—v eN—u
%, 2, )[1g < — : 6.30
¥€T|Vf(5733,36) Veleo,Ola < (s41)vt2 + s+1 ( )

Integrate (6.30) over s € [0,¢]. Given that u > %, we have fot N=/(s + 1)“+3ds <
c¢N~"; Given that t < N2T, we have fot N~%/(s+1)ds < ¢N~“log(N + 1). From these
considerations we conclude the desired bound.
(b) Using (3.4b)~(3.4c) gives 3+ |Vp(t; 2, %) Vp(t; 2/, %)| < ¢ (t + 1)/, Combining
this with (6.30), and using N=%/(t + 1) < ¢ (¢t + 1)~(1+3), we conclude the desired result.
(c) Recall that p solves the lattice heat equation (3.3). Multiply both sides of (3.3) by
p(s;2’,T), sum over x € T, and integrate over s € [0,00). We have

10,(p(s; 2, 2)p(s; 2, 7)) ds
[ 7
/ S L (p(s,0, B)Aap(si2,3) + (Aup(s, 2!, B)) pls: 2,3))ds
TET

/ Z IVep(s;2’, ) Vap(s; x, T)ds.

TeT

With p(0; 2, %) = 1(,—7 and p(oo; 2, T) = 4, the Lh.s. is equal to 1 (4 — 1{,—,.). This
gives

/ ZV“’ p(s, 2", Z)Vap(s;x, T)ds = Lig_y) —

zeT

Seta’ v x — 1 gives [} Y oor Kpp(si2,7)ds = & — [ - 1 Kp p(s; @, )ds. To bound the
last term, use (3.4b)—(3.4c) (with u — 1) to get

t
- 1
‘/ Z[Kp,p(s;:mx)ds‘ <N
0 ZFeT

A
\
+
8 “\8
21
7[>
o =
e}
5
Va)
8
8
QL
Vo)

This together with + N < \/ﬁ completes the proof.

(d) Since Q =p + R, we have kg o(s,z) < (kp,p +kr,o + ko,r + krr)(s,2). The bounds
established in part (a) of this lemma gives

N2T
sup/ (”<R7Q + [kQR + ”<R,R)(57 l‘)dslg —p O.
z€T JO
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Granted this, it now suffices to show that there exists 5’ < 1 and Ny(u,v,T,A) such that

N?T N?T
/ kp,p(s; z)ds —/ Z|V[p s;x, %) Vp(s;z — 1,7)|ds < (6.31)
0

zeT
for N > Ny(u,v,T,A),

for some universal constant 3’ < 1. Recall that pZ(t;x) denotes the kernel p of the
homogeneous walk on Z, and that p is expressed in terms of pZ by (3.5). Let I :=

(=4, 51N Z C Z denote an interval in Z of length N centered at 0. Under this setup we
have
S IVp(sia, ) Vp(siz — 1,3 = 3| 3 Vek(siy +iN) Y Vp(siy — 1+ 5'N)|
zTeT yel jEZ j'EZ
<3y ‘sz(s;y FiN)VpZ(s;y — 1 +j’N)’. (6.32)
yel j,j'€Z

Within (6.32), the diagonal terms j = j’, after being summed over y € I, jointly contribute
to

V(s):=>_|VDp%(s;y) VpZ(siy — 1)|.

yEZ
We set the contribution of off-diagonal terms to be
=3 > |Vpi(siy+ jN) Vpi(siy — 1+ j'N)|. (6.33)
yel j#j' €2

Integrating (6.32) over s € [0, N2T] then gives

N?T N?T N?T
/ Z |Vp(s;z,Z) Vp(s;z — 1,7)|ds §/ V(s)ds —|—/ S(s)ds. (6.34)
0 0

zeT

For the first term on the r.h.s. of (6.34), it is known [BG97, Lemma A.3] that

N?T o
/ V(s)ds = / Z |VpZ(s;y) VpZ(s;y — 1)|ds =: B’ < 1. (6.35)
0 0

yeZ

To bound the last term in (6.34), we use the bound from [DT16, Eq (A.13)], which in our
_lutiN|
notation reads |Vp?(s;y 4+ iN)| < e v . Further, for all y € I we have |y| < &

_lyl4liIN
which gives |y + iN| > 1(|y| + |i \N) and hence |VpZ(s;y +iN)| < me «vs+1 , for all

y € I. Using this bound on the r.h.s. of (6.33) gives

lyl

_ W DN e eveTT
gse( 3 V(T ) S e
YEZ

J#j'€Z

Integrating this inequality over s € [0, N 2T], and combining the result with (6.34)-(6.35)
yields

N2T N2T .
/ > IVp(s; 2, T) Vp(s; ,E)|ds§ﬁ”+c/ e~ VT (s 4 1)73/2ds.
0

TeT

Fix o € (0,1) and divide the last integral into integrals over s € [0, N~ %] and s €
2
[N=2 NZ2T]. We see that fON T exp(——2)(s+1)~3/2ds < (exp(—iN~1Fe) 4 N=/2)c —

cvs+1
0. Hence we conclude (6.31) for 8’ = % < 1. O
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Given Lemma 6.4, we now proceed to establish an integral inequality of the condi-
tional expectation of W (t + s, ).
Lemma 6.5. Fixu € (3,1), v € (0,ua), A, T < co. Let ' := Q(u,v, T, A, N)NQ(1,v,T, A, N)
and E®*[.] := E[ . |o(x), 2 € T]1lg. We have, for all s,t € [0, N?°T] and x € T,

Ea* [ |Ea* [W(t + S,l‘)|9\(8)} |:| § C(U,U,A,T) (N*(%/\uic/\v) log(N + ]_) + \/tl-',-il + %)
t
+ / Y Koolt';z, )E™ [ B2 [W(t + 5,2)| 7 (s)] ”dt’. (6.36)
0 FeT

Proof. Throughout this proof we assume s,t < TN?, and, to simplify notation, we write
¢ = c(u,v,A,T). Recall from (6.22) that W (¢ + s, z) involves z-gradients of Z. The idea is
to derive equations for V,Z(t,x). To this end, set (t.,t) — (s,s+t) in (2.10) and take
V. on both sides to get

V. Z(t+s,2) = D(x) + F(z), (6.37)

t+s
D(x) =Y V.Q(s;2,7)Z(s,7), F(x) ;:/ > VlQ(t — 72, 7)dM (7, 7). (6.38)
zeT S ZeT
Note that we have omitted dependence on s,t in the notation D(z), F(z). Similar
convention is practiced in the sequel. Use (6.37) twice with x — z and x — x — 1 to
express W in terms of D and F. Since F(z) is a martingale integral and since D(z) is
Z (s)-measurable, upon taking E3*[ . |.% (s)], we have

E¥[W(t+s,x)|Z#(s)] = ND(z)D(x — 1) + NE*[F(z)F(z + 1)|.Z(s)]. (6.39)

To evaluate the last term in (6.39), recall that B(¢,z) denotes a generic .#-adopted
uniformly bounded process, and note that, from (3.23), we have |o(x)| < AN~ under Q.
Recall the notation Ky 4, k¢ , from (6.27). Using (6.25) we write

NE*[F(2)F(z + 1)|.Z(s)] = Fi(z) + Fs(z) + F3(z),

where
s+t
Fi(z) = / S Kol — s 2, BB [22(s + ¢/, 3) | # (s)]dt . (6.40)
s TeT
t
Fy(a) ;:/ S Koalt — .2, 5)E™[W(s + ¢/, )| Z (s))dt.,
TeT

s+t

Fs(z) := N~ (3/ua) / > Koqlt —t';2, HE* B, 7)Z%(s +t',7)| F(s)|dt’.  (6.41)
S ZeT

Note that F»(z) is expressed in terms of E¥*[W (¢t + s, z)|-#(s)], t > 0. Insert (6.40)—(6.41)

into the last term in (6.39), and take E?*[|.|] on both sides. We now obtain

E*[|[E¥*[W(t + s,2)|Z(s)]| | < NE*[|D(z)D(z —1)|] + E**[|Fy(2)]]

+/ > Kool — t'2, H)EX [ B [W (s + ', 7). (s)]| ] dt' + E* [ |Fy(x)|]. (6.42)

TeT

To proceed, we bound the residual terms in (6.42) that involves D, Fj, and F3.
We begin with the term NE**[|D(z)D(z — 1)|]. Using the expression (6.38) for D(x),
we take || - ||la«,2 on both sides, and write Q(¢) = p(t) + R(¢). With the aid of the moment
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bound on || Z(s, Z)||ax,2 from Proposition 5.2, we obtain

ID@)[lasx2 < D IVaQ(t; 2, D Z(s,D)larz < €D [Vap(t;z, D) + ¢ Y [VoR(t; 2, D)].
TeT TeT zeT
(6.43)

Further using (3.4c) (with 2’ — z — 1 and u — 1) and using the bound from Proposi-
tion 4.11(f) (with v — 1 and v — v) gives ||D(z)|lax2 < (\/tlT1 + N e < i Where,
in the last inequality, we used ¢t < TN2. We were able to take v — 1 in our application
of (3.4c) because we are on the event ' := Q(u,v,T, A, N) N Q(1,v,T, A, N). Given this

bound, applying Cauchy-Schwarz inequality we have

NE*[|D(2)D(z — 1)|] < N|ID(@)llas2 D(x = 1)llas2 < £ (6.44)

Next we turn to bounding E**[|F;(z)|]. First, given the decomposition K = Ky p +
[Kp7R + D<R,p + MR,R, we write I} (JU) = Fn(x) + Flg(l‘), where

Fi(x / > (Kpr +Krp + Keg) (t — 52, DB [Z3(s + 1/, T)|.F (s)]dl,
zeT

Fio(a / S Ko plt — t's 2, D) [Z2(s + ', 5.7 (s)]dt .
zeT

For Fy;(z), we use bounds from Lemma 6.4(a) and moment bounds from Proposition 5.2
to get B[ |Fyy ()] ] < eN~ (") Jog(N +1). As for Fi(x), we further decompose Fis(z) =
Flgl(x) + Fioo (.13), where

Fian(2) = B [2%(s + 1,2)|F / S Kot — 5, D)t
TET
Froo( /Zmpp e, BYEM[Z2(s + 1, F) — Z%(s + t,2)| F (s)]dt’.
zeT

For Fi91(z), taking E**[|.|] and using the moment bound on ||Z(s + t,Z)||as,2 from
Proposition 5.2, followed by using Lemma 6.4(c), we have E#*[|F}2;(z)|] < Zirg- As for

Flgg(x), write
|Z2(s +1,%) — Z%(s + t, )|
< (Z(s+t, D)+ Z(s+t,2)(|Z(s+t',%) — Z(s + t,Z)|+ |Z(s + t,T) — Z(s + t,2)|).

Set o = 5 A ujc A v to simplify notation. Using the moment bounds from Proposition 5.2,
here we have

E* [ |Fips(2)|] < c/ S Kot — 5 x)|((dlth( ))a+ (%)g)dt’.
zeT

Further using the bounds (3.4b)-(3.4¢) (with 2’ — = — 1 and u — 1) and (3.4h) (with
u — ) gives

t 1 N—« "
EX[|F < dt' < N~ = N~ (57 werv),
[| 122(':6)” —CA (f—t/—f—l) (t_t/_|_1)(1—o¢)/2 ¢ ¢ ?

Collecting the preceding bounds on the F’s, we conclude

E*[|F(2)]] <

< \/tC—Tl + N~ () Jog (N 1), (6.45)
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As for F3(x). Recall that B(t,z) denotes a (generic) uniformly bounded process.
Taking E®*[| - |] in (6.41) and using the moment bounds from Proposition 5.2 and using
Lemma 6.4(d), we have

E* [ |Fy(z)|] < eN~(GAu), (6.46)
Inserting (6.44)-(6.46) into (6.42) completes the proof. O

We now establish the required decorrelation estimate on W.

Proposition 6.6. Letu,v, A, T,Q, E®*[ .| be as in Lemma 6.5. There exists ¢ = c¢(u,v, A, T)
such that, for all s,t € [0, N°T| and z € T,

E3* { [E* [W(t + 5,2)|.Z (s)]| } <c (N—(%/\uicm}) log(N + 1) + + N

At dy). (647

Proof. Through the proof, we write ¢ = c(u,v, T, A) to simplify notation, and assume

€ [0, N2T). For fixed s € [0, N?T, set w(t) := sup, o1 E**[|E3*[W (t+s,2)|.Z (s)]|], which
is the quantity we aim to bound, and consider also w(t, z) := E**[[E¥*[W (t + s, 2)|.Z (s)]|]
Taking supremum over x € T in (6.36) gives

t
wlt,z) < C(N—%Aumm) log(N + 1) + ﬁlfl + t%) +/ ko.o(t — /s 2)w(t')dt'.
0

Iterating this inequality gives

w(t,z) < C(Nf(%/\ui“/\v) + \/fl_Tl + f.%) + Z (wlm(t,z) +wan(t, ) + w3 4t »T))7
n=1
(6.48)
where, with the notation X,,(¢) from (3.6) and d"s from (3.8), we have
N—GAweA) Jog(N + 1), fori = 1
w; n(t, ) 1:/ (H[kQQ Si; T ) . \/ﬁ ,fori =2 -d"3.
(1) N fori=3

so+1
2
Let 8 := sup, et fON T ko,o(t, x)dt, which, by Lemma 6.4(d), is strictly less than 1 (uni-

formly in N). For wy ,(t, ), noting that the integral does not involve the variable sq, we
bound

Zwlntx ) < N™GAAY) og(N 4+ 1 Z/ HU<QQ si;x)ds;
[0,N2T]n

= N~ Jog(N +1) 25 = eN ™ (“"‘““” log(N +1).

(6.49)

To bound ws, and ws,, we invoke the argument from [Lab17 Proof of Proposi-
tion 3.8]. We begin w1th Wa . Split we (¢, z) into integrals over X,,(t) N {sg > 1} and
over X, (t) N {so < n+1 }oie, won(t,r) = ws (¢, x) +wy (¢, ), where

wpata)i= [ (I[keolsin) ==

=1
S (HN{s0>7t71"

SN {so<mtr} !
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For wj,,, we bound \/T by c( 1)1/2. Doing so releases the s variable from the
integration, yielding

wé,n(t,x) Sc(n+1)l/2 /[0N2T (H[kQQ s1; x))d S=c nﬁ"<n+1>1/2. (6.50)

t+1 t+1

As for wy,,, we note that the integration domain is necessarily a subset of ¥, (t) U,
{si > - +1} At each encounter of s; > we invoke the bound from Lemma 6.4(b).
This gives

n+1’

n 4+ 1\ut3 1
hnl(t,z) < (n ) / ( k i )7d”i 6.51
w2,n( ,:17) — C; t+1 S () el H N Q,Q(S, 793) m s ( )

For each i = 1,...,n, the integral in (6.51) does not involve the variable s;. We then
bound

wy (t,2) < Zn:(n+1)u+é/ ( H ko.o(s 'x)ds>71 ds
n = s i’ 3 0
2 2 \t+1 0" N e i) Qe V50 + 1

< c(n+1)vtzgn-1

<Gy (6.52)

Combine (6.50) and (6.52), and sum the result over n > 1. With 8 < 1 and u > % we
conclude

szn (t,z) < —— (6.53)
Pt Tt

]

As for ws ,,(t), the same calculations as in the preceding gives

n+1 c(n+1)vtzgn-t
i1 (t41)vt2

(n+1)utzpgn-t
t+1

w3 (t,z) < cN - ( s 10g(t—|—2)) <cN-

)

where the factor log(t + 2) arises from integrating ﬁ and the second inequality follows
since u > 3. Summing over n > 1, with 8 < 1, we have

cN
n t; S . 654
;W (h2) < 73 (6.54)
Inserting (6.49), (6.53)-(6.54) into (6.48) completes the proof. O

Having established the decorrelation estimate in Proposition 6.6, we continue to
prove that Z solves the quadratic martingale problem (6.2°). Recall the definition of
M,,(t) from (6.6). Consider the discrete analog L,, ,,+(t) of £, ,,(¢) (defined in (6.2")):

Lt () 1= My () My (8) — / (onpnr Zo(s)) s,

Recall from (6.18) that M,, converges in C[0,7T] to M,, in probability. Also, from (6.5),
fg(wn@n/, Z%(s)) nds converges in C[0, T to its continuum counterpart fot (oo, Z%(s))ds
in probability. Consequently, L,, ,,» converges in C[0,T] to L, ,,» in probability.

On the other hand, we know that L;, ., (t) := My (t) My (t) — (Mp, M,/)(t) is a martin-

gale, and, given the expansion (6.26), we have L, ,/(t) — L;, ,.,(t) = L1(t) + La(t). In the
following we will show that L; and L, converge in C[0, 7] to zero in probability. Given
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this, (6.18), and the fact that L/, ,,,(¢) is a martingale, it then follows that (6.2’) is a local
martingale. ’

It now remains only to show that L; and L, converge in C|[0, 7] to zero in probability.
Given the moment bounds Proposition 5.2, it is not hard to check that L, L is tight in
C[0,T]. This being the case, it suffices to establish one point convergence:

Lemma 6.7. For a fixed t € R>(, we have that L,(t), L2(t) —p 0.

Proof. Fixing u € (0,1), v € (0,us), t € [0,T], A < oo, throughout this proof we write
Q=Qu,v, A, T,N), Q = Q(u,v,A,T,N)NQ1,v,A, T,N), c = c(u,v,T,A), and E?[ . ] :=
E[- |o(x),z € T].

We begin with L;. Recall that B denotes a generic uniformly bounded process.
By (3.23), ||lof| g1y £ N7"A. Given this, taking E?[| - 1¢ [] in (6.26b) using the moment
bound on Z(t,z) from Proposition 5.2 and using ||,z 7) < c|l@n| g1 (from (4.2)),
we have

E*[|L1(6)10]]) := E[|Li()[1a [o(@)] < eN=EN |lonl| s (7 llom L1 (7).

SetT' =T'(n,n', A) := {||@nlla (7l |17y < A}. Multiply both sides by 1r, and take
E[ -] on both sides to get E[|L;(t)|1q1p] < ¢N~(2/uA), This gives |L;(t)|1olr —p 0 as
N — oo. More explicitly, writing L1 (t) = L1 (t; N), Q@ = Q(u,v,T,A,N), and ' =T'(A), we
have, for each fixed € > 0,

A}im P[{|L1(t; N)| > e} N Qu,v, T,A,N)NT(A)] =0. (6.55)

Indeed, with n,n’ being fixed, we have

lim P[T'(A)°] = P[llonllmr(mllen 1) > AT =0. (6.56)

A—oo

Also, Proposition 4.11 asserts that

lim sup lim sup P[Q(u, v, T, A, N)°] = 0. (6.57)

A—oco N—oo
Use the union bound to write
P[|Li(t; N)| > €]
< P[{|L1(t;N)| > e} NQu, v, T,A, N)N F(A)] + P[Q(u,v, T, A, N)°| + P[T'(A)°],

and send N — oo and A — oo in order on both sides. With the aid of (6.55)-(6.57), we

conclude that

limy_ 0o P[|L1(t; N)| > €] =0, for each € > 0. Thatis, L;(¢; N) —p 0, as N — 0.
Turning to Lo, in (6.26¢), we take E¥*[( - )?1¢/] on both sides to get

E*[(La(1))*1/]

2 2 1
< (lenllzrmllonllmr ¢ */ ~3 B3 [W (s2, 22) W (s1, 1) 1or]|ds1dss.
( ™) ( )) N4 51<526[07N2t]2 N2 Z

x1,02€T

Multiplying both sides by 11, we replace (||| z1(7)||n |51 (7))? with A? = ¢ on the rhs.
to get

E?[(Ly(t))*1ov1r]

c 1
< ﬁ/ ST [BAW (52 20)W (51, 21) Lo dsi s (6.58)
$1<s2€[0,N2t] #1,20€T
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To bound the expectation on the r.h.s. of (6.58), we fix a threshold x > 0, and split
the expectation into E2[W (sq, x2)W (s1,21)1q/] = f1 + f2, where
J1 = E3W (s2,22)W (s1, 21) Lo Ljw (s, 21 <x)s
f2 = Ea[W(SQ; "1“2) (517 1)19/1W(81,CE1)>N}'

For f;, insert the conditional expectation E| -
show

Z (s1)], and then use Proposition 6.6 to

|f1] < KE? B2 [W (s, 2) 1 |.#

81 ]| < ck (N (% AuicAv) log(N—|— 1) \/82_151_"_1 + 52—];[1-&-1)'

As for f,, apply Markov’s inequality followed by using (6.24) to get

Ifol <en™ sup  supE?[Z%(s,x)1q] < cx?,
s€[0,N2T] zeT

where the last inequality follows from the moment bound on Z(s, z) from Proposition 5.2.
Inserting the bounds on |f;| and |f| into (6.58) now gives

E(La(0)f 10t < o [

$1<82€[0,N2¢]

N~(Auierv) [o0(N + 1 ) *1)d d
(K:< Og( + )+\/827$1+1+52—81+1 T 1452

< ek N~ENEAY) 160g(N + 1) + cr L (6.59)

Now, choose x = N—($A"¥"3%) and take E[ -] on both sides of (6.59). This gives
E[(L2(t))* 10 1] < eN~GASA3) 1og(N + 1) — 0.

Given this, similarly to the preceding, after passing A to a suitable subsequent Ay — oo

in (6.55), we conclude that Lo (t) —p 0. O
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