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Abstract

We consider a branching random walk on the lattice, where the branching rates are
given by an i.i.d. Pareto random potential. We show a very strong form of intermittency,
where with high probability most of the mass of the system is concentrated in a single
site with high potential. The analogous one-point localization is already known for the
parabolic Anderson model, which describes the expected number of particles in the
same system. In our case, we rely on very fine estimates for the behaviour of particles
near a good point. This complements our earlier results that in the rescaled picture
most of the mass is concentrated on a small island.
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1 Introduction and main result

1.1 Introduction

We consider a branching process in random environment defined on Z¢. We start
the system with a single particle at the origin, which can branch and also migrate in
space. Given the random potential ¢ = {£(z) : z € Z%} of non-negative random variables,
a particle splits into two particles at rate {(z) when at site z. Furthermore, each particle
moves independently according to the law of a nearest neighbour simple random walk in
continuous time on Z¢. This particular model was introduced in [4].

Most of the analysis of this model has concentrated on the expected number of
particles. We fix a realization of the environment £ and denote the expected number of
particles by

u(z,t) = ES[#{particles at site z at time t}],
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where the expectation Ef is only over the branching and migration mechanisms and ¢ is
kept fixed. Then u(z,t) solves the stochastic partial differential equation, known as the
parabolic Anderson model (PAM),

owu(z,t) = Au(z,t) + &(2)u(z,t),  forz € Z4t >0,
u(z,0) = 1.—gy for z € Z.

Here, A is the discrete Laplacian defined for any function f : Z¢ — R as

Af(z) = (fy) - f(2), =€z,

y~z

where we write y ~ z if y is a neighbour of z on the lattice Z“.

The analysis of this model has a long history, which in the mathematics literature
began with the work of [4]. The central observation that has driven much of the research
on the PAM is that the system exhibits intermittency: most of the mass is concentrated
on a small number of islands with high potential. This effect is well understood for the
PAM: see the surveys [2, 9, 8]. In particular, the number and size of the relevant islands
depends on the decay of P(£(0) > x) as ¢ — co. For bounded potentials the islands grow
with ¢, and there is an intermediate regime for double exponentially distributed potential
with islands of finite size. Finally, for any potential with heavier tails, a single island of a
single point carries most of the mass.

We are particularly interested in the most extreme case, when the potential is Pareto
distributed. In this case, the evolution of the PAM is particularly well understood,
including asymptotics for the total masses, one point localization and a scaling limit:
see [5, 7,10, 11].

In general much less known is about the branching system itself (without taking
expectations). Some of the earlier results include [1] and [3], who look at the asymptotics
of the expectation (with respect to &) of higher moments of the number of particles.

The starting point for this article is our recent result [11]. We showed that—in the
Pareto case—the hitting times of sites, the number of particles, and the support in a
appropriately rescaled system are well described by a process defined purely in terms
of the environment ¢ (that is, given &, the process is deterministic), which we call the
lilypad process.

As one of the applications of these results, we deduced that, under the right rescaling,
the process is concentrated on a small island. However, without rescaling, the radius of
the relevant island at time 7' is still roughly of order T4, i.e. growing on a superlinear
scale. In this paper, we address the question of whether these bounds can be improved
to a comparable scale to the results for the PAM. Indeed, our main result shows that the
number of particles in the branching system is also localized in a single point.

1.2 Main result

We assume from now on that {£(2), z € Z?} is a collection of independent and identi-
cally distributed Pareto random variables. To be precise, if we denote the underlying
probability measure by Prob, then we take

Prob(é(z) > x) =2~ forallxz > 1,

for a parameter o« > 0 and any z € Z?. We will also assume that o > d, which is known
to be necessary for the total mass of the PAM to remain finite (see [4]).

For a fixed environment &, we denote by ny the law of the branching simple random
walk in continuous time with binary branching and branching rates {£(z), z € Z%}
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started with a single particle at site y. Finally, for any measurable set F' C (), we define

IPy(Fx-):/ P§(+) Prob(de).

If we start with a single particle at the origin, we omit the subscript y and simply write
P¢ and P instead of P5 and Py.

We define Y'(z,t) to be the set of particles at the point z at time ¢, and let Y (¢) be the
set of all particles present at time ¢. We are interested in the number of particles

N(z,t) =#Y(2,t) and N(t)=#Y(t)= > N(z1).

2€74

Our main result states that the system is intermittent with one relevant island
consisting of a single point.

Theorem 1.1. There exists a stochastic process (w;);>o such that

N(w,t)
N(t)

in probability under P ast — oo.

This theorem says that at any large time, with probability close to 1, the overwhelming
majority of the particles are situated at exactly one site. Recall that in [11], we showed
that almost all the particles are contained in a “small” ball around one site. The bounds
in [11] told us approximately what time each site was hit, and approximately how many
particles were at each site, but were not precise enough to prove Theorem 1.1.

In fact, in proving Theorem 1.1, we will use the results in [11] to reduce the number
of sites that we need to look at; and since we used a rescaled picture in that article, we
will again use a rescaling here, to prove a slightly different statement from Theorem 1.1
that implies the statement above. In particular we will see that w; is the maximizer of
a functional my, one of the quantities that form the lilypad process from [11] that we
mentioned above. This will be clarified in Section 4.

Remark 1.2. Comparison with the PAM. In [7] it is shown that the analogous statement
of Theorem 1.1 holds for the PAM, i.e. for the expected number of particles (where the
expectation is taken with respect to the measure P¢ and the potential remains random).
Moreover, they show that for any time ¢, the expected number of particles is Prob-almost
surely concentrated in at most two sites. For the branching system (without taking
expectations), a statement about the almost sure behaviour is beyond the scope of our
current techniques. We hope to address this in future work. However, we can compare
the maximizing site in our statement with the maximizing site in the PAM. Indeed, we
will show that the maximizer is the maximizing site of the lilypad model defined in [11].
Moreover, these two sites (the maximizing site in the lilypad model, and the maximizing
site in the PAM) were already compared in [11, Thm. 1.5(ii)], where we showed that at
any time, the two sites agree with probability bounded away from 0 and 1.

It is worth noting too that our methods could be used to give a relatively short proof
that the solution of the PAM is localized in one point with high probability.

In a companion paper [12], we show that the rescaled branching system converges
to a Poissonian system, and as a corollary, we deduce that the maximizing site has the
ageing property.

1.3 The Many-to-One or Feynman-Kac formula

We suppose that under P$, we have a simple random walk (X (¢));>0, started from y,
independent of the environment and of the branching random walk above.
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Given a particle v € Y (¢), and s < ¢, we write X, (s) for the position of the unique
ancestor of v that was present at time s.

We recall the Feynman-Kac formula or, as we often refer to it, the many-to-one
formula. This simple result is key to our analysis, and we will use it regularly.

Lemma 1.3 (Many-to-one / Feynman-Kac formula). If f is measurable, then Prob-almost
surely, for any s > 0,

B S X @heto)| = B e ([ X)) F(X0)ucinn)]

vEY (s)

1.4 Outline of the proof and layout of the paper

We now explain why Theorem 1.1 holds. We already know that almost all the particles
are in a small ball around the “good site” w, so really we only need to consider the
behaviour of particles within that ball. Imagine, for a moment, that we begin with one
particle at w. The site w has very large potential, on a much larger scale than the sites
around it, so to simplify the picture we imagine particles breeding only when at w. Then
the Feynman-Kac formula tells us that, under this simplification, the expected population
size at z at time ¢ is

Ef [elo SN ex=u1 41 1y y).

Taking z = w we see that the expected population size at w grows at least like
ef(W)t=2dt where the e~2% factor corresponds to the probability that the random walk
remains at w up to time ¢. We state this precisely in Lemma 2.2. In fact, standard
methods can be used to show that in fact the population size at w (not just the expected
population size) grows at least like e¢(*)t=24¢ yp to some small error.

Now let z instead be a neighbour of w. To be at z at time ¢, the random walk (X (s))s<:
must spend some time away from w. Spending time s away from w costs e~ ¢(®)s, which
suggests we should make s small; but jumping within a time interval of length s costs at
least s. A simple optimization calculation suggests that we should choose s roughly of
the order 1/¢£(w). We therefore guess that the size of the population at any neighbour
of w should be at most 1/{(w) times as large as the size of the population at w itself.
Similarly, at distance 2 from w we expect to see about 1/£(w)? times as many particles as
at w, and so on. Since &(w) > 1, and there are at most (2d)* sites at distance k from w,
the population at w is much larger than the total population elsewhere. This statement
will be made precise in Lemma 2.3.

This is the basic idea behind the result, but unfortunately there are technical difficul-
ties. The main problem we face is that we do not only have to consider starting with one
particle at w. We have particles arriving at w from other sites at unpredictable times: it
may be that the first particle to hit w was ahead of its time, and there is a wait before
more particles pour in; or it may be that immediately after the first particle hits w, a
huge number more arrive hot on its tail. Besides, with huge numbers of particles to
consider, some particles will show unusual behaviour. For example, some might visit w
only for a very brief period, and end up with more descendants at a neighbouring site
than at w.

We take each particle to arrive at w (whose ancestors have not already visited w) in
turn. The argument above is enough to show that the expected number — and therefore,
by Markov’s inequality, the actual number — of descendants at sites other than w is
much smaller than the expected number at w. This is Proposition 2.1. The challenge then
is to show that the number of particles at w is as large as it should be. We do this by first
showing that each particle arriving at w has, with fairly large probability, a reasonable
number of descendants at w at time ¢ (not too much smaller than the expected number).
This is done in Lemmas 3.2 and 3.3. Say that such particles “behave well”.
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We then break the time interval [0,¢] up into small chunks. Provided that a lot of
particles arrive at w within a chunk, the probability that at least half behave well is
extremely close to 1. And if at least half behave well, then we have a good number of
descendants at w at time ¢. This is carried out in Lemma 3.4. There are some further
technicalities that are taken care of in Lemmas 3.5 and 3.7, but this is essentially enough
to show that the population at w is as large as it should be (Proposition 3.1).

Combining Propositions 2.1 and 3.1 does most of the work in proving Theorem 1.1.
However, just as in [11], we have to check that various events of small probability do not
occur. This is done in Section 4.

1.5 Some definitions

In order to apply the heuristic above, we will need to ensure that particles cannot
visit points of large potential other than w. This motivates the following definitions. We
now work with general points y and z, but it may be helpful to imagine y as the good
point w, and z as a point nearby.

For U C Z%, y,z € Z¢\ U and t > 0, define

Y(z,t;U) ={v €Y(z1t):As <t with X, (s) € U}
and
Y(z,t;U,y) = {v € Y(z,t) : 3s < t with X, (s) =y, but As <t with X,(s) € U},

and let N(z,t;U) = #Y (2,t;U) and N(z,t;U,y) = #Y (2,t;U,y). Forv € J,., Y (s), let
Y¥(2,t;U) = {w € Y(z,t;U) : v < w}, the set of descendants of v that are in Y (z,t;U),
and NY(z,t;U) = #Y"(z,t;U); similarly for Y?(z,¢;U,y) and N¥(z,t;U,y). Also define
the event

Az, t;U) = {X(t) = z, As <t with X(s) € U}.

Then for 8 > 0, define
Uyo ={z € Z: £(2) > &(y) — 03\ {y}

and
fo(y,t) = ESIN(y,t; Ug ).

One complication is that there are always particles arriving at w from elsewhere,
and as soon as a new particle arrives it begins contributing to the population at w.
Controlling this precisely is difficult, and if for example a large number of particles arrive
at w just after w is first hit, then the population at later times will be much larger than
if just one particle hits w significantly before any others. (Even very small fluctuations
can be significant when the potential at w is so large.) Instead of tackling this issue, we
instead work on estimating the population at and near w given the information about
particles arriving at w for the first time. Again we make our definitions for a general site
1.

Let H(y) = inf{t > 0: N(y,t) > 1}, the first hitting time of y. For v € J,~, Y (t) and
y € Z%, let 7, (v) = inf{s > 0: X,(s) = y}, the first time that the particle v hits the point
y. Define

Lo(y,t) = {v € U Y(y,s)

s<t

Av<v:we U Y(y,s) and As < 71,(v) : Xy(s) € Uy’g}.

s<t

That is, Ly(y,t) contains only those particles that hit y before ¢, but whose ancestors
have not hit y or visited U, y. Let Gr,(,,.) be the o-algebra that contains information
about which particles are in Ly(y, t) as well as the times that they hit y,

ng(y,t) =o(Le(y, 1), {Ty(U) tv € Lo(y, 1) }).
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If y has much larger potential than any nearby point, then the number of particles
that we anticipate seeing at y at time ¢ is (for any 6 < £(y))

Z fe(y,t—Ty(U)),

vELg(y,t)

and by the heuristic in Section 1.4, we anticipate seeing at most a constant times

g(y S folyt— 7))

vELg(y,t)

particles elsewhere. The following two sections make these statements precise, leaving
a small amount of room for inaccuracies. The first, Section 2, shows that the popula-
tion away from y is unlikely to be bigger than &(y)~*/'° % _;  fo(y,t — 7,(v)), and
the second, Section 3, shows that the population at y is unlikely to be smaller than
E(y)~4/5 Z’UELe(y,t) fo(y,t — 7y(v)). By the argument above, these are perfectly reason-
able statements, and they of course imply that the population at y is bigger than the
population away from y.

-| will denote the L'-norm on R? and B(z,r) the open ball

around z of radius r in L!.

We will encounter some rather involved conditions like “£(y) > eV?2°6+100d » The
reader should view this as “£(y) is large”, rather than attaching any particular meaning
to the specific constant used. However the proofs do rely on certain dependencies
between parameters and simply saying “£(y) is large” is not enough in several places;
we would have to say that {(y) is large enough, but small relative to something else,
and so on. We feel that—although it does make some results look cluttered—it is better
to give precise conditions that work rather than ask the reader to keep track of all the
required dependencies.

2 The population away from y is not too big

Our main result in this section is the following.

Proposition 2.1. Take y € Z® with £(y) > 2 and suppose that 6 > 10d¢(y)'%/2°. Then
there exists a constant C; depending on d only such that for any t > 0,

Z ZNU(Zaﬁ Uyo) = Z ol y7 9/10 ’gLe(y,ﬁ) < Cat(y)~/*°

vE€Lg(y,t) 27y vELe(y,t)

almost surely.

To prove Proposition 2.1, we will need two fairly straightforward lemmas, which will

also be useful later. The first essentially says that the population at y grows at least like
eS(y)t—2dt

Lemma 2.2. Foranyy,z € Z¢, 0 > 0,and 0 < s < t,

FE[eld €Xndug, ) < o €20 BE[pfs €X@dug

The second lemma says that if we start with one particle at z, the expected population
at y decreases as z moves away from y. By reversing time (which is how we will apply
this lemma later) we can think of starting with one particle at y, and the expected
population decreasing as we look further away from y.

Lemma 2.3. Fory € Z%, let Dy,(y) = {z € Z* : |z — y| = k}. Suppose n € (0,1/(8d)) and
6 > 2d + (log2)/n. Then for anyy € Z¢, k > 1 and s > 1,
sup ES[elo SN, ] <8dp sup  EE[elo €XDAg, (],

2€Dy (y) z€Dy_1(y)
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In particular;

sup ES [6f05 §(X(u))duL‘(yﬁ;Uy e)] E; [efo u))du]lA(%é U, e)] = fo(y; s).
z€Z4 ' .

These lemmas are not difficult to prove, but we first check that they imply Proposition
2.1.

Proof of Proposition 2.1. By Markov’s inequality,

(Y Enenne > ¥ Mnile,,,)

vELg(y,t) 27#Y vELg(y,t)
ZUELe(y,t) Zz;éy E£ [NU(Z7 ta Uy,@)‘gLe (y,t)]
€(y)_9/10 Z’U€L9 (y,t) f@ (ya t— Ty(U))

almost surely. Also note that for any v € Ly(y, t),

ESINY(2,t:Uy0)|G10 (y.0)] = ESIN (2, 55 Uy0)]lsmt—r, (0)

so it suffices to show that

D ESIN(z,8Uy0)] < Cal(y)™ " fo(y, 5)
2#Y

uniformly in s > 0.

We apply Lemma 2.3 with n = 1/(8d&(y)'*/?°). (This is valid since by assumption
0 > 10d&(y)'9/?° > 2d + (log 2)/n.) This tells us that for any & > 1,

bgp( )EE [ejo (X(w) )du]lA(y,s;Uy,e)] < g(y)ilgk/QOEg [efos 5(X(U))du]IA(y,s;Uy,e)]'
zeDg(y

Therefore, summing over the vertices z € Dy (y) (noting that | Dy (y)| < Cqk%~!) and then

over k,
5 Bl g
2#y

Z kd 15 19k/20E€[ Jo €(X( u))du]lA( vl 9)]
k=1
< C&f(y)719/20E§ [efos X () ]IA(y,S;Uy,e)]'

Note that by time reversal and the many-to-one formula, for any z € Z¢

Eg [6‘[05 E(X(u))du]lA(y,

1 s;Uy,s)] = E,E[efoa E(X(u))du]lA(z,s;Uy,e)] = Eg [N(Za S5 Uy,@)]a

and so we have shown that

D ESIN(z,5Uy0)) < Coly) /2 BSIN(y, 5: Uy )] = Cat(y) "> foly, 5)

27y
uniformly in s, as required. O
EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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We now prove Lemmas 2.2 and 2.3.

Proof of Lemma 2.2. By time reversal,

3 t
EE[elo X duyg, )] = B§[elo €X ey,

¢
Yy 7t§Uy,9)]
3
Yy

B [elo €X DM, vir, ) VX (wy=y Vusi—s}]-

%

By the Markov property at time t — s, this is at least

(€2 (t=9) FE[oJ5 €X@Ndug, o

Reversing time again we get the result. O

Proof of Lemma 2.3. Let J be the time of the first jump of our random walk, J = inf{u >
X(u) # X(0)}, and let By = {z € Z¢ : |z — y| > k}. Then

sup ES[elo €X0Ndg ]
z2E By

= sug E: [ef;E(X(u))du]lA(y,S;Uy,s)]l{JSn}]
zeBy

+ SEUEI; Eﬁ [ef; E(X(u))du]lA(y,S;Uy,e)]l{J>?7}]‘
2E€By,

If J > nand X(0) # y, then on A(y,s; Uy, ¢) we have (X (u)) < {(y) — 6 for all u < 7.
Therefore, by the Markov property,

sup B [elo $XNdq )]
z€ By

< ef(y)nPE(J < 77) sup E§ [61-57" E(X(u))du]lA(

y,S*U%Uy‘a)]
z€EBk_1

+ &) =0)n sup ES [ef(f*" §(X(u))du]1A(y

s—n;Uy,e)]'
z€By,

We have P¢(J < n) =1— e 29 < 2dn, so applying Lemma 2.2,

sup ES[elo SX0NM1 0 ]
z€By,

< 2dne?™  sup E§[eftf5<X<“>>d“]1A(y,s;Uy9)]
z€EBk_1 '

+ e~ On+2dn sup Ef [efos €(X(u))du]1A(yvs;Uy,9)].
z€ By

Rearranging, we obtain

sup ES [eld 60X (w)dug ] < _ 2dpe*™ S [els §X (w)dug ]
D Lz Aly.siUy0)] = 77 J(2d—0)n Sup Bzle A(y,s;Uy,0) |+
z€By, € 2EBK_1

Note that if n < 1/(8d) and 6 > 2d + (log2)/n, then % < 8dn < 1. Therefore
either the left-hand side above is zero — in which case the result trivially holds — or the
supremum on the right-hand side must be attained at some point in Byx_; \ By = Dy_1(y).
The first statement in the lemma follows by induction on k. The second statement follows

from the first together with, for the last equality, the many-to-one formula. O
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3 The population at y is big enough

Our main aim in this section is to prove the following result.
Proposition 3.1. Suppose that y € Z% satisfies (3 + d)é(y)~*/1® < 1/2 and &(y) >

1 O 1
eV256+100d - gunnose also that § > 2d + 1<1>§d2, Then, if either t — H(y) > %ﬁ)i(ﬂ or
#Lo(y,t) > £(y)Y/?, we have

Pf( > N Uye) <&y)~"° > fe(y,t—Ty(v))‘gLe(y,t))

vELg(y,t) vELg(y,t)

< B+ d)ly) 0+ e W

The idea is simple: each particle that hits y for the first time gives rise to at least
cfo(y,t — 1y (v)) particles at y at time ¢, for some small constant ¢, with high probability.
The conditions on &(y) can be read as “£(y) is large” (which will be true in the case we
are interested in, since we will apply this result to the optimal point in the whole of Z%).
Unfortunately the details are quite intricate, since there could be large fluctuations in
how many particles are hitting y at different times. We proceed via a series of lemmas.

Lemma 3.2. For any y € Z? with £(y) > 8d, any 6 > 2d + (log2)/16d, and any t > 1/£(y),
Py (N(y,t:Uy) = 5 E5[N(y,t: Uy p)]) = 1/16.

Proof. This is a relatively straightforward second moment calculation. Fix ¢t and y. We
use the many-to-two formula [6, Section 4.2]. This says that

E7§ [N(y7t7 Uy,@)z] - Eg[N(?% [ Uyﬁ)]
t
"t L5 () dud [t 2,5 () )du
:/ E§ [f(Xl’S(s))eJO (X1 (w))dut [ [ §(X 77 (u))d ]lAl,smAzs]dS
0

where for each s > 0, (X1*(u))u>0 and (X%*(u)),>o satisfy

* (X%*(u))y>0 is a simple symmetric continuous-time random walk on Z¢, jumping
to each neighbouring vertex at rate 1, for each ¢ = 1, 2;

o X135 (u) = X?%%(u) forall u < s;

o (X15(s+u) — X15(8))us0 and (X?%(s +u) — X?>*(s))y>0 are independent,

and for each i = 1,2, A»* is the event
A = (X" (t) =y, Au<twith X" (u) € Uyp}

Note that on A%, we have £(X1*(u)) < &(y) forallu < s < t, so

t L5 () du t 2,5 () du
ES [g(XLs(s))efo (X (u))dut [ £ E(X > (u))d ]1A1=smA2=S}
t s (w))du+ [t 25 (u))du
< B [(y)et@s L X (udut X (w)d ]IALSOAQ’S].
Also, since (X5*(s+u) — X1%(s))u>0 and (X%°(s +u) — X?%(s))u>o are independent, by
the Markov property the right-hand side above is at most

E(y)es W sup BElefo XUy, T2
z€74 '

Thus
E§ [N(yv t; Uy,G)Q] - Eg[N(ya t; Uyﬂ)}

t
g/ £(y)etW)s sup Ef[efs " 6X(dug, L 12gs
0 ZEZ

EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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By Lemma 2.2, this is at most

t
/0 £(y) el 49— sup BE[efs €Xtnaug, o 124
zE

and by Lemma 2.3, provided 6 > 2d + (log 2)/16d, the supremum is achieved at y, so we
get

ESIN(y,t;Uy0)%] — ES[N(y,t; Uy 0)]
t
= / E(y)e s g [elo X (dug (o 2ds
0

€y) e
S Ey)—dd

To finish off, note that by Lemma 2.2, when £(y) > 8d we have

[N(y,t;Uy.0)]%.

E§[N(y,t;Uy )] < E5[N(y, 1;Uy,9)el ") 72Dt < BEIN(y, 85U, 0))%;
combining this with the estimate above we get

Es [N(y7 tv Uy,9)2] S 4E§ [N(ya ta Uyﬂ)}z

and the result follows from the Paley-Zygmund inequalty. O

Lemma 3.3. Suppose that y € 7% satisfies £(y) > 8d, and that § > 2d + 1%(12 and
log £(y)

t2 gy + ey - Then

P (N(,t:Uyo) < e folu,1)) < (34 d)e(y) /%,
Proof. For s > 0, let
TS = #{U € Y(yas) : Xv(u) =Yy Yu < S}.

Then (Y;)s>0 is a birth-death process with birth rate £(y) and death rate 2d.

Let D; be the time of the first death (i.e. the first time a particle leaves y), and let
T, =inf{s > 0: s = n}. If D; > T, then T, is simply the time of the (n — 1)th birth.
Therefore, for any u > 0,

n—1
Pj(u<Tn<D1)<P<ZVj>u>

j=1

where under P, the random variables (V;),>1 are independent, and V; is exponentially
distributed with parameter £(y)j for each j. Thus

(y) n—
PS(u< T, < Dy) < Ble 4 Xi= Vije—twn/2 < H 1€z,

But

— n—1 n—1 1

M(-3) " —en(-Sm(-4)) o0 (E7) <0

— J

=1 =

so fixing n = [exp(£{(y)u/4)] we get
PS(u< T, < Dy) <2 CW/4,

EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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But
Pf(Dl <uAT,) <1—e 24" < 2dnu,

log £(y)
4€(y)

so fixing u = we have

PS(T,, > Dy Aw) < 2dnu + 2e= W% < (24 d)g(y) /1.

We now concentrate on the event {7, < Dy A u}.

On the event {T,, < D; A u}, at time T;, we have n particles at y (that have never left
y). Each of these has an independent descendance, and therefore (almost surely on the
event {T), < D1 Au})

P (N, t:Uyo) < sechere foly,0)| ) < s P (Nt = 5:Up0) < s fo(w,1))

Clearly fo(y,t) < e$®5 fy(y,t — s) for any s € [0,¢], and thus by our choice of u, on the
event {T,, < Dy Au},

P (N(yt:Uyo) < 5o fo(w,0)| 1, ) < st]Pf(N@,t—s;Uy,e) < Loyt - 9)) -
s€(0,u

Applying Lemma 3.2 tells us that this is at most (15/16)™, which is smaller than &(y)~'/16,
as required. O

For each j > 0, define

Ii(z) = [H(2) +/€(2), H(z) + (j +1)/£(2))
and
Lig(z,t) ={v € Lo(z,t) : . (v) € I;(2)}.
Lemma 3.4. Suppose that y € Z? satisfies £(y) > 8d and (3 +d)&(y)~ /6 < 1/2, and that

o j lo:
0> 2d+ %52 I #L;,(y,t) > €(y)/? and t > H(y) + {5 + 9554, then

)1/2

1 —
1/4 > fe(y’t_Ty(v))‘ng(y,t))Se Ty

P€< > NwtUye) < =171
8eS(W)'/t

veLj o(y,t)

Proof. We recall the Chernoff bound from [11, Lemma 2.6], which said that if Z;,..., Z;
are independent Bernoulli random variables and Z = Zle Z;, then

(2 F0) <oy (1))

Lemma 3.3 tells us that for any v € L; ¢(y, t),

PE(N"(y,t:Uy0) < scbyere folyst = 70(0)|Grau ) < B+ dely) 10 < 172,

Letting Z, be the indicator that N°(y,t; U, ) > ng(y, t—1,(v)), we get

PE(#{v € Lip(y,t) : Zo = 1} < Y4 L5 0(y,0)|Grpyy) < e T6#E0 1) < e~ T6EW)?

(3.1)
Note that if v € L; 4(y, t), then by Lemma 2.2
foly,t =1y (0)) > foly,t — H(y) — £55) = e foly,t — H(y) — e5)-
EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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Therefore (3.1) tells us that

Y 1 , g
Pg( > N (%t;Uy,a)SW > fe(y,t—H(y)—@)‘gmy,t)) < e 16¢W)

vEL; o(y,t) vEL; o(y,t)

and the result follows from the fact that for any v € L; ¢(y, t), since H(y) +j/§(y) < 7y(v),
we have fg(y,t—H(y)—g(jT)) > fo(y,t —7y(v)). =

Lemma 3.4 takes care of most values of j. However we still need to consider some
“boundary” cases, when either the number of particles absorbed in I;(y) is small, or
t — 7y(v) is small. We begin with the latter. Let

L lo,

Loy, 1) = {v € Lo(y, ) : 1 —7,(v) € [0, g + ).
Lemma 3.5. Suppose that y € Z? satisfies £(y) > V2557100, and that 0 > 0. If
#Lo(y,t) > &(y)'/?, then

Pf< Z Nv(y,t; Uy,e) 1o 2£ 1/4 Z fé) y,t ‘ng y,t)) <e ey )1/2

veLg(y,t) veLg(y,t)

Proof. The argument is, at heart, very simple: if v € Ly(y,t), then since ¢t — 7,(v) is so
small, there is not enough time for any of v’s descendants to leave y before t. We now
provide the details.

Recall the notation from Lemma 3.3: when starting with one particle at y, T is the
number of particles that have stayed at y up to time s, D; is the first time a particle
leaves y, and T,, is the first time there are n particles at y who have never left. Let

lo, 1
w= g2 + ") and n = [£(y)"/?]. Then

Pg(Nv(yvt? Uyﬁ) < ]-’ng(y,t)) < PyE(T“ = 0)'

Also, if V; is exponentlally distributed with parameter {(y)j and (V;);>1 are independent,
setting V =31V,

E((V - E[V])?]

PS(T, <u) < P(V <u) < P(|[V—EV]| > E[V] —u) < EV] )2

But

IN

n—1 n-1
BV = BVIP] = 3 Var(V) = 3 ﬁ 5@2/)2’
and

n—1

:Za;)i_”logn‘ 28t L1 1oge(y) - 2) > 085W)
i=1

Ely)  Ely)  4y) — &) — 8&(y)

since &(y) > e'®. Thus P§(T, < u) < 128/(log&(y))?.
Then

P5(T, =0) < PS(Dy < u) < PS(T, <u)+ P5(Dy <uAT,)

128 128 128 + 50d 1
< 41— e %nu < +2dnu < ———— < =
(log&(y))? (log&(y))? (log&(y))? ~ 2
EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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where we used the fact that nu < 25/log” £(y), since (logz)?/2'/? < 25 for all z > 1.
Applying the Chernoff bound ([11, Lemma 2.6]) in the same way as in the proof of Lemma
3.4, we get

PE(#{v € Lo(y,t) : N*(y,t;Uy0) > 1} < 2 Lo(y, 1)|Gro(yry) < e 167 Lo WD

< e*ﬁi(y)l/z.

For any v € Ly(y,t) we have t — 7, (v) < 25 + ﬂggf;?)’), )

Folyt — 7y (v) < W ETHIGE) oy, 0) = e26(y) /4.

Therefore
. _ 1 1/2
P£< > N tiUye) < o 25 yrrma > felyt ’gm“)) < e HEW? g
veLg(y,t) veLg(y,t)
Setting

T(y) = {5 € {0, .., [€W)(t — H))]} : #Ls0(y,t) > E(y)"/},
we can combine Lemmas 3.4 and 3.5 to get the following corollary.
Corollary 3.6. Suppose that y € Z? satisfies (3+d)&(y)~/16 < 1/2 and £(y) > V25641004,

and that § > 2d + 1§’§d2 Then

(Y Y N(y,t,Uye)_42£ Y Y hwt-n)|Ghws)

Jj€J(y) veL;j o(y,t) Jj€J(y) vELj 0(y,t)

< £yt wEW,

Proof. For any j, either t > H(y) + ]?) + l(fgf;l)’), in which case we apply Lemma 3.4, or

t< H(y )+g(+y2) lcfgf?%’) , in which case for any v € L; 4(y,t) we have t < Ty(v)—i—%—i- bfgf;?j)

and we apply Lemma 3.5. Since 8e < 4e?, we get

Pé(ﬂjeJ(y)' > NU(y,t;Uy) < 4625( 1€ () S folyt— ‘gLe(yt)

vEL;j o(y,t) vEL;j o(y,t)

< E(y)te W
and the result follows. O

We now look after those j for which the number of particles absorbed in I;(y) is
small.
Lemma 3.7. Ify € Z¢ satisfies £(y) > 4d, then
o> felyst—my() <36W)  foly. t — H(y)).
JEJ(y) veLjo(y,t)

Proof. Note that by Lemma 2.2, for v € L; ¢(y, t),

foly.t—7,(0) < foly.t — H(y) — gs) < e "800 fy(y,t — H(y)) < e 32 fy(y,t — H(y)).

Thus, we obtain

Yo D eyt =) < > #Lje(y, e foly t — H(y))

JEJ(y) vELj,0(yt) JE¢I(y)
1 1/2
< mf(y) fo(y,t — H(y)),
. . . 1
which implies the result as ;—=z < 3. O
EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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We are now in a position to prove Proposition 3.1. The strategy is the following. We
have shown in Corollary 3.6 that the number of particles “coming from J(y)” cannot
be much smaller than the expected number of particles “coming from J(y)”. We would
also like to say that the number of particles “not from J(y)” can’t be much less than
the expected number of particles “not from J(y)”. But this is difficult, because in a
“non-J(y)” time interval we might—for example—have only one particle that just happens
to hit y very briefly and then run off before it has time to breed.

We instead show that the number of particles descended from vg, defined to be the
first particle to hit y, can’t be much less than the expected number of particles “not from
J(y)”. To this end, we have shown that the expected number of particles “not from .J(y)”
is not much bigger than the expected number of particles descended from vy (Lemma
3.7); and that the number of particles descended from v is not much smaller than the
expected number of particles descended from vy (Lemma 3.3). Putting these elements
together gives us a proof.

Proof of Proposition 3.1. Suppose first that t — H(y) € |0, %] but #Le(y,t) >

&(y)'/2. In this case Ly(y,t) = Ly(y,t) and Proposition 3.1 follows from Lemma 3.5.

1
Therefore we can assume that ¢t — H(y) > %5)5@). We let vy be the first particle to

hit y (at time H(y)). We want to show that except on a set of small probability, we have

S N tUye) =)™ > foly,t — 7y (v).
vELg(y,t) vELg(y,t)
Since
> NU(y.t:Uye) > Z Y. N tUye) + 3 LN (g, 10y 0),
vELg(y,t) JEJ vELj0(y,t)

and by Lemma 3.7,

o eyt —m @)<Y > folyst =7y (v) +3E(w)  faly. t — H(y)),

vELg(y,t) JEJ vEL; o(y,t)
it suffices to show that

1 v 1 Vo
5 Z Z N (y> t; Uy,@) + §N (y7 t; Uy,&)

JE€EJ vEL;j 6(y,t)

IS N oyt — 7y () + 36(w) " fayt — H(y)).

JEJvEL;0(y,t)
By Corollary 3.6 (noting that 8¢2£(y)'/* < £(y)*/?),
1
ps(5 ST Ny tUpe) <€) > >0 falyst - ‘gLeyt)>

JEJ(y) vE€Lj0(y,t) JEJ(y) vE€Lj0(y,t)

< E(y)te w7,

and by Lemma 3.3 (using that t — H(y) > LHilost®) onq 3¢(y) 310 < W), we get

£(y)
1 _
PE(SN™(,:Uy0) < 360) " faly,t = HW))|Groy) ) < 3+ ()™
The result follows. O
EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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4 Applying bounds at wy(t)

We essentially have everything we need to prove one-point localization, by combining
the results from the previous two sections with our previous work from [11]. We therefore
need to recall some of the notation from [11]. We introduce a rescaling of time by a
parameter T' > 0. We also rescale space and the potential. If ¢ = ﬁ, the right scaling
factors for the potential, respectively space, turn out to be

o(T) = <lo§T>q and r(T) = (sz)QH.

We now define the rescaled lattice as

Ly ={z € R? : r(T)z € 2},

and for z € R¢, R > 0 define Lr(z, R) = Ly N B(z, R) where B(z, R) is the open ball of
radius R about z in R?. For z € Ly, the rescaled potential is given by

and we set ¢7(z) = 0 for z € R%\ L.
For any site z € L, we set

Hr(z) =inf{t > 0: N(r(T)z,tT) > 1}

and

n
. ly5-1 — 5
hr(z) = inf ik BN SA N
T( ) Yo, Yn €LT: <Zq gT(y])

Y0=2,Yn=0 j=1
we showed in [11] that these two quantities are close in a suitable sense. We also set,
forze€ Lyrandt >0,

Mi(z,1) = % log, N(r(T)z, (T)

a(T)
and

mr(z,t) = Sup {&r(y)(t — hr(y)+ —qlz —yl}.

Again we showed that these two quantities are close.

In order to apply our results from earlier sections, we need to ensure that several
irritating events do not occur. We check, via a sequence of lemmas, that these events
have small probability. All these lemmas are either easy to prove, or are restatements of
results from [11]. First we fix some parameters:

e pr =loglogT;

o yp = logfd/wo‘ T;

o Ky =v;:2p2 = (log T)%/1%(log log T)?¢;
s ep = %T(T) log~Y/4T.

o Or = V3 2(T).

Lemma 4.1. Define

Ar ={321,22 € Ly(0, pr) : 21 # 29, &r(21) > v /2,
Er(z2) = v /2, [€0(21) — Er(z)| < vE*}

Then P(Ar) = 0asT — oo.

EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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Proof. Since there are at most C3r(T)%dp2d

z1 # 29 we have

pairs of points in L (0, pr), for any pair

P(Ar) < CIr(T)* o3P (¢r(21) > vr /2, &r(22) > vp/2,

Er(20) € [6r(21) — V32 Ep(21) + v2T29]).

Now, {7 (z1) and &7 (z2) are independent, and P(ér(z2) € [z, z + y]) is decreasing in z for
fixed y, so

P(Ar) < Cir(T)*p3"P(ér(21) = vr/2,é0(22) € [vr/2,v7/2 + 20772%))

< Car(T)™ p22a(T) 02 (1 = (1 + 20542 72)

S Cﬁp%dV;2a22a+laV%+2a _ 22a+1a03p%dyT
which tends to 0 as T' — oc. O
Lemma 4.2. Let Q = {z € Z* : {(2) < vra(T)/2}. Then

r 5( S NGT; Q) > eiwamﬁ) -0
z€Z4
P-almost surely as T' — oc.
Proof. By the many-to-one lemma,
B S Mo 1) < e
z€74

and the result follows from Markov’s inequality. O
Lemma 4.3.
P(3z0 € Ly (0, vy) with &r(20) > v and mrp(zo,t) > %tI/T) =1
asT — oo. As a result,
IP( Z N(z,tT) < eéa(T)Tt”T) -0
z€Z4

as T — oo, and if w € Ly satisfies mp(w,t) > my(z,t) for all z € Ly, then
P(ér(w) <vr/2) =0
asT — oo.

Proof. By [11, Lemma 2.7(i)], we have

d—a

Pr(z) <vp Vz € Lp(0,vp)) < e “¥r

which tends to 0 as 7' — oo since vy — 0 and d — « < 0. Therefore, with high probability,
there exists some point zy € L7(0, v7) with &7(29) > vr. But by [11, Lemma 3.4],

4q 1/(2q+2
P(32 € Lr(0.vr) - hr() > Tyt ) = 0

so in particular, with high probability Az (zg) < %1&/ (2¢+2) Wwhich is less than

t/10 for large T'. Since
mr(20,t) = &r(20)(t — hr(20)),

EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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the first part of the result follows.

By [11, Proposition 5.71, with high probability we have Mr(2o,t) > %tl/T — logfl/4 T,
and since vp = log_d/ o > log_l/ 167, this is at least %tVT when 7T is large. Therefore
N(r(T)z,tT) > esDTvrt with high probability, and the second part of the lemma
follows.

The third part is a consequence of the first part, since if w maximizes my(z,t), then

mr(w,t) = Er(w)(t — hr(w)) (so if &r(w) < vp/2 then my(w,t) < vrt/2 < %tl/T). O
Let
rr = {y € B(0,prr(T)) : &(y) = vra(T)/2}-
Lemma 4.4.
P(3z & B(0, prr(T)) : hr(z) <t or Hr(z) <t) = 0
and
IP(#KJT > KT) — 0
and
P(3z € L7(0,pr) : &(2) > vy'a(T)) — 0,
asT — oo.

Proof. The first assertion holds by [11, Proposition 4.9 and (7)]. The second and third
hold by [11, Lemma 2.7(ii)]. O

Lemma 4.5. Let w = wr(t) be any point in Z such that mr(w/r(T),t) > m¢(z,t) for all
z € L. Then, for any € > 0

> eeBwery N(2:tT)
P(Sesmm 1)
and
P(3z € B(w,er) \ {w} : £&(2) > vpa(T)/2) — 0
as T — oo.

Proof. The first statement is simply a rewording of [11, Theorem 1.3]. By Lemma 4.3 we
may assume that {(w) > vra(T)/2, and by the first part of Lemma 4.4 we may assume
that w € B(0,r(T)pr). The second statement then follows from the fact that

P(3y € B(0,r(T)pr) : £(y) > vra(T)/2, 3z € B(y,er) with {(z) > vra(T)/2)

< Car(D) pbP(E(0) > vra(T)/2, 32 € B(0,21) with £(2) > vra(T)/2)

< Car(T)"p} - Cach - P(£(0) > vra(T)/2) - P(£(0) > vra(T)/2)

= C3(2)2°*(loglog T)*log™*/* T
which tends to 0 as T' — oo. O

Recall that
ke ={y € B(0, prr(T)) : &(y) = vra(T)/2}

and 0 = v2t**a(T). Moreover, we define

Lo(T) = {y € rr : #Lo(y,tT) < £(y)"/2,4T — H(y) € 0, M]}

£(y)
as the points in k7 that get hit fairly late for the first time and the first particle is not

followed by many other particles immediately afterwards. Contributions from these
points will be negligible and we first show how to control the points in the complement.

EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
Page 17/20


http://dx.doi.org/10.1214/16-EJP22
http://www.imstat.org/ejp/

One-point localization for BRW in Pareto environment

Lemma 4.6. Foranyt > 0,

P(3y € fr N Lo, (t7) : N(y,#T;Uyp,) < )10 N(2,tT3Uy 0., y) = 0
27y

asT — oo.

Proof. For any y € k7 N EQT (tT)c, we have &(y) > vra(T)/2. Also, by Lemma 4.4, we
can assume that £(y) < v;'a(7') and so in particular 67 > 10d¢(y)'?/2° for T sufficiently
large. Therefore we may apply Propositions 2.1 and 3.1 to see that

P Y N iTiUye,) <€)V > DY N(ztT: Uy,

GLo, (y,t))
vELgy (y,tT) vE€Lgp (y,tT) z#y

- — _ 1/2
< Cal(y) 20 4 3+ d)E(y) Y10 + (y)tTe W) /16,

But
Y NU(y.tTiUyp,) = N(y,tT: Uy, )
v€Lg, (y,tT)
and
Z ZNU(Z,tT; Uy,HT) = ZN(Z,tT; UyﬁTay)a
v€Loy (y,tT) 27y 7Y
SO

P£ <N(ya tT; Uy,OT) < g(y)l/lo Z N(Zv tT; Uy,GTv y) ’ngT (y,t))
27y

< Ca(y) ™2 + (3 + d)&(y) 10 + g(y)iTe W 0,

By the second part of Lemma 4.4, we may assume that there are at most K1 points in
k7, and a union bound gives the result. O

Finally, we can control the points in Ly, (¢7) that only get hit by a few particles that
do not have much time to grow.

Lemma 4.7.

1P<3y € Lo, (tT) : N(y,tT,Uyp,) > u(T)—la(T)> — 0.

l (0}
Proof. Lety € Ly, (tT). We recall that then £(y) > vra(T)/2, t — H(y) € [0, M]

&)
and #Lg, (y,tT) < £(y)'/2. Note that by Markov’s inequality
PE( Z Nv(ya T, UyﬂT) > 6(:9) ‘ gLeT(y,tT)>
vELg, (y,tT)
1
< @ Z E[N(ya S, Uy,GT)] ‘S:tT—Ty (v)
vELg (y,tT)
1
§(y)
1 oy (143 1og €(v) ¢ 6
< £y 1/265(9)5@)( 7 log &y < < .
&)Y N7 S gy
By Lemma 4.4 we can assume that £(y) < v;'a(T) and that there at most K1 points in
k7, so that a union bound gives the result. O
EJP 22 (2017), paper 6. http://www.imstat.org/ejp/
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Proof of Theorem 1.1. Let ¢ > 0 and let w = wy(t) be any point in Z¢ such that
mr(w/r(T),t) > mr(zt) for all z € Ly. Then by the previous lemmas, with high
probability we know that the following events occur:

(i) There do not exist 21, 2o € L7(0, pr) such that z; # 29, {7(21) > v /2, Er(22) > v /2
and |&7(z1) — &r(20)] < Va2

(i) Y, cza N(2,tT5Q°) < LetvroMIT where Q = {2 € Z% : £(2) < vra(T)/2};
(iii) Forall z € B(0, prr(T)), both hy(z) > t and Hp(z) > t;
(V) 3, N(2,tT) > eso(MTtvr;
) (XeeBwer) N tT)) /(X eza N(2,1T)) > 1 —¢/2;
(vi) For all z € B(w,er) \ {w}, we have £(z) < vra(T)/2;
(vii) For all y € ky N Ly, (tT)°, we have N(y,tT;Uy0,) > €)Y, N (2,175 Uy o, 7).

(viii) For all y € Ly, (tT), we have N(y,tT;U,q,) < vy a(T).

For y € Z4, let
Uy ={2 € B(0,r(T)pr) : £(2) < &(y)}-
Note that by (iii), any particle that is present at time ¢7" must either have remained
within @ or must have travelled via y without exiting U, for some y € B(0, prr(T)) with
&(y) > vra(T)/2. By (i) and (iii), such a particle must in fact not have hit U, ¢. Thus for
any z € Z°,
N(z,tT) < N(2,tT:Q%) + > N(z.tT;Uy0,y).

YERT

By (ii), (vi), (vii) and (viii), we get
. T)\ —1/10
Z N(z,tT) < edvra(MiT | Caetvyta(T) + (%()) Z N(y,tT;Uy 0, ).

z€B(w,er)\{w} YERT

DN | =

But clearly
> N, tT;Uyp,) < > N(z,tT),
YERT z€74
and by (iv), for T sufficiently large,
e%uTa(T)tT + CdE%V;IG(T) < e—vra(T)tT/20 Z N(Z, tT),
z€74

Z N(z,4T) < <euTa(T)tT/20 I (z/Ta(T))l/lo> Z N(ztT),

z€B(w,er)\{w} 2 zE€Z4
Thus, for T sufficiently large
2zeBwer)\{wy N (z:1T)
2 zeza N(2,tT)

SO

< g/2,

and combining this with (v),

ZzeZd\{w} N(Z7 tT)
ZzEZd N(Z7 tT)

Therefore we have shown that for any large 7, with high probability, the site wp(t)
satisfies

<E.

N(wr(t),tT)/N{AT) > 1 —e.

In particular taking ¢ = 1 completes the proof of Theorem 1.1. O
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