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Abstract. Consider the supercritical branching random walk on the real line in the boundary case and the associated Gibbs measure
vy, g on the nth generation, which is also the polymer measure on a disordered tree with inverse temperature 8. The convergence
of the partition function W, g, after rescaling, towards a nontrivial limit has been proved by Aidékon and Shi (Ann. Probab. 42
(3) (2014) 959-993) in the critical case 8 = 1 and by Madaule (J. Theoret. Probab. 30 (1) (2017) 27-63) when 8 > 1. We study
here the near-critical case, where B, — 1, and prove the convergence of W, g, , after rescaling, towards a constant multiple of
the limit of the derivative martingale. Moreover, trajectories of particles chosen according to the Gibbs measure vy, g have been
studied by Madaule (Stochastic Process. Appl. 126 (2) (2016) 470-502) in the critical case, with convergence towards the Brownian
meander, and by Chen, Madaule and Mallein (On the trajectory of an individual chosen according to supercritical gibbs measure
in the branching random walk (2015) Preprint) in the strong disorder regime, with convergence towards the normalized Brownian
excursion. We prove here the convergence for trajectories of particles chosen according to the near-critical Gibbs measure and
display continuous families of processes from the meander to the excursion or to the Brownian motion.

Résumé. Considérons une marche aléatoire branchante surcritique réelle dans le cas frontiére et la mesure de Gibbs associée v, g
sur la n-ieéme génération, qui est aussi la mesure de polymere sur un arbre désordonné avec température inverse 8. La convergence
de la fonction de partition W, g, aprés renormalisation, vers une limite non-triviale a ét¢ démontrée par Aidékon et Shi (Ann.
Probab. 42 (3) (2014) 959-993) dans le cas critique 8 = 1 et par Madaule (J. Theoret. Probab. 30 (1) (2017) 27-63) pour 8 > 1.
On s’intéresse ici au cas presque-critique, ou 8, — 1, et on montre la convergence de W, g, , apres renormalisation, vers la limite
de la martingale dérivée a un facteur multiplicatif prés. D’autre part, les trajectoires de particules tirées selon la mesure de Gibbs
v, p ont €té€ étudiées par Madaule (Stochastic Process. Appl. 126 (2) (2016) 470-502) dans le cas critique, avec convergence
vers le méandre brownien, et par Chen, Madaule et Mallein (On the trajectory of an individual chosen according to supercritical
gibbs measure in the branching random walk (2015) Preprint) dans le régime de désordre fort, avec convergence vers 1’excursion
brownienne. On montre ici la convergence des trajectoires de particules tirées selon la mesure de Gibbs presque-critique et cela fait
apparaitre une famille continue de processus allant du méandre jusqu’a I’excursion ou jusqu’au mouvement brownien.
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1. Introduction and main results
1.1. Definitions and assumptions

The branching random walk on the real line is a natural extension of the Galton—Watson process, with addition of a
position to each individual, and is defined as follows. Initially, there is a single particle at the origin, forming the Oth
generation. It gives birth to children, scattered in R according to some point process £ and forming the 1st generation.
Then, each particle of the 1st generation produces its own children disposed around its position according to the law
of £ independently of others: this set of children forms the 2nd generation. The system goes on indefinitely, unless
there is no particle at some generation.
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The genealogical tree of the branching random walk, denoted by T, is a Galton—Watson tree (where an individual
can have an infinity of children). For z € T, we denote by |z| the generation of the particle z and by V (z) its position
in R. We denote by W the log-Laplace transform of £: we set, for each 8 € R,

U (B) :zlogE[Z e—f‘V@} € (—00, 0],

lz|=1

noting that £ has the same law as (V(2), |z] = 1).
Throughout the paper, we assume the following integrability conditions on the reproduction law L. First of all, we
need to assume that the Galton—Watson tree T is supercritical, that is

E[Z 1] > 1, (1.1)

lz|=1

so that the survival event S has positive probability and, thus, we can introduce the new probability P* := P(:|S).
Moreover, we work in the boundary case (Biggins and Kyprianou [12]) by assuming

E[Ze_V(Z)]zl and E[Z V(z)e_V(Z)}:O, (12)

lz]=1 lz|=1

which means W (1) = 0 and ¥/(1) = 0. See the arXiv version of Jaffuel [30] for discussion on the cases where the
branching random walk can be reduced to assumption (1.2). We assume also that

02:=IE|:Z V(z)ze_V(Z)]e(O,oo) and E[X (log, X)>+ Xlog, X] < oo, (1.3)
|z]=1

where we set, for y > 0, log, y :=max(0, log y) and

X = Z e V@ and X:= Z V(z)pe V® (1.4)

lzl=1 lzI=1

with V (z)4 := max(0, V (z)). The first part of (1.3) gives W (1) = o2. We will say that £ is (h, a)-lattice if h > 0 is
the largest real number such that the support of £ is contained by a + hZ and, then, # is called the span of L. In this
paper, we work in both lattice and nonlattice cases, but we will need sometime to distinguish these cases. Finally, we
set two last assumptions that are not supposed to hold in the whole paper, but only in specific cases of the results. The
following assumption,

30 <8y <1 :E[Z e—“—‘swwz)} < 00, (1.5)

lz|=1

means that W is finite on [1 — 8p, 1] and, thus, analytic on (1 — §p, 1) and, using (1.2) and (1.3), we have WV (B) =
"72(,3 — 124+ 0((B —1)?) as B 1 1 by a Taylor expansion. The second one,

14268,
30 < §, <82<1/4:E[<Z e<‘51>"<1>> :|<oo, (1.6)

lz=1

comes from Madaule [34] and is probably not optimal for the results where it is used. Under assumption (1.6), ¥ is
finite on [1 — &1, 1 4+ 82/2] and, therefore, analytic on a neighbourhood of 1, so we can improve the Taylor expansion:

VB =SB -1+ 0(B—DPasp— 1.
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Forn e Nand 8 € Ry, we set

1
Wy.p = Z e V@ and v, 5= W

|zl=n

as soon as W, g < 0o, which holds a.s. for 8 > 1 under assumption (1.2). Then, v, g is a random probability measure
on {z € T: |z| = n}, which is called the Gibbs measure of parameter 8 on the nth generation of the branching random
walk. It is also the law of a directed polymer on the tree T in a random environment, introduced by Derrida and Spohn
[24] as a mean field limit for directed polymer on a lattice as dimension goes to infinity: with this terminology, V (z) is
the energy of the path leading from the root to particle z, g is the inverse temperature and W), g is the partition function.
In the case B = oo, we can define v, o as the uniform measure on the random set {|x| =7 : V(x) = minj;—, V (2)}.

According to Derrida and Spohn [24], there is a critical parameter 8. > O for the directed polymer on a disordered
tree (with our setting 8. = 1, see Section 1.2 for more details) and our aim in this paper is to study the near-critical
case, where 8 depends on n and tends from above and below to 8. = 1 as n — oo. The near-critical case has been
recently studied for the directed polymer on the lattice in dimension 1 + 1 and 1 + 2 by Alberts, Khanin and Quastel
[4] and Caravenna, Sun and Zygouras [17,18], with the emergence of the so-called intermediate disorder regime. For
the polymer on a tree, some work near criticality has been done by Alberts and Ortgiese [5] and Madaule [34], mostly
on the partition function.

Before stating our results, we recall some well-known properties of the branching random walk, that hold under
assumptions (1.1), (1.2) and (1.3). First, the sequence

Dyi=) V@e ", neN,

|z|=n

is a martingale, called the derivative martingale, and Biggins and Kyprianou [11] (under slightly stronger assump-
tions) and Aidékon [1] showed that we have

D, ——> Dy >0, P*-as. (1.7)
n—o0

Moreover, Chen [20] proved that these assumptions are optimal for the nontriviality of D,. Furthermore, Aidékon
[1] also showed that, in the nonlattice case, minj;—, V (z) — % logn converges in law under P* and described the limit
as a random shift (depending on D) of a Gumbel distribution. In the lattice case, we do not have this convergence,
but the tightness still holds (see Equation (4.20) of Chen [21] or Mallein [36]): for each ¢ > 0, it exists C > 0 such
that

3
P(lmln V(z)——logne[ C, C]) >1—¢, (1.8)
Z|=n
for n large enough.

1.2. The partition function

The process (Wy,g)nen_for some fixed p € Ry has been intensively studied because, if W(f) is finite, then the
renormalized process (W, g)nen 1= (e "YW, g),cn is a nonnegative martingale, called additive martingale, and,
therefore, converges a.s. to some limit Woo, g- Kahane and Peyriere [31], Biggins [7] and Lyons [33] have determined
when this limit is nontrivial: under the additional assumption that the expectation E[W; glog, Wi g]is finite, we have
the following dichotomy

Woop >0 Pras.if €0, 1),

" s (1.9)
Weo,p =0 P*as.if B> 1.

With the terminology of polymers’ literature (see [23]), the region B € [0, 1) is thus called the weak disorder regime
and the region 8 > 1 the strong disorder regime.
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In the strong disorder regime 8 > 1, it is natural to seek a proper renormalization of W) g, so that it converges
towards a nontrivial limit. This question has already been answered when 8 does not depend on n. In the critical case
B =1, Aidékon and Shi [3] proved that we have

1 /2
VnW, | —— —./ =Dw, inP*-probability, (1.10)
n—oo o\ 7
and that the particles that contribute mainly to W, are those of order 4/n. On the other hand, Theorem 2.3 of Madaule
[35] shows (in the nonlattice case) that, in the case 8 > 1, we have

n3’3/2Wn’ﬁ —> ZgDy, inlaw,
n—oo

where Zg is arandom variable independent of Do, whose law have been described by Barral, Rhodes and Vargas [6].
Moreover, the particles that contribute mainly to W), g are in [% logn — C, %logn + C] with C some large constant
and, thus, are close to the lowest particle at time n (see (1.8)).

Since there is a discontinuity in the size of the partition function W, g as 8 | 1 between n=3P/2 and n=1/2, and also
as B 1 1 between exponential and polynomial size, we try to understand this transition by considering the near-critical
case where 8, — 1 as n — o0o. Some work has been done to this end by Alberts and Ortgiese [5], who considered the
case where 8, =1+ n~=% for § > 0 and proved, under stronger assumptions, that

p28-3/2+o() if B, =1+n"%with0 <8 < 1/2,
W, p, = {n~ /240 if B, =1+n"% with § > 1/2, in P*-probability.
exp(§nl—25(1 +o(1)) ifB,=1—n"?with0<8<1/2,

Moreover, the behavior of the limit VT’OO, g of the additive martingale has been studied near criticality by Madaule [34],
who showed under assumption (1.6) the following convergence

Weo,p

2Dy, in P*-probability, 1.11
1—,3/3—T1> s, 1n P*-probability ( )

and, although this is not exactly our setting where n — oo and § — 1 simultaneously, this result and its proof are use-
ful in this paper. The following theorem improves Alberts and Ortgiese’s result, showing convergence to a nontrivial
limit of W), g, after rescaling, for every sequence 8, :=1=%1/o,.

Theorem 1.1. Assume (1.1), (1.2), (1.3) and that a, — o0 as n — oo. Let M denotes the Brownian meander of
length 1.
() If By :=1+1/ay, and /n/a, — 00 as n — oo, then we have

n3bn/2 1 2
5 W, ;Doo, in P*-probability.

-3
a; n—-oo g

(i) If By :=1+1/ay, and /n/a, — y € [0, 00) as n — o0, then we have

1 /2
\/;Wn,ﬂn —_— —]E[e_UVM(l)]DOO, in P*-probability.

n—oo g\ 1w
(iii) If (1.5) holds, B, :=1—1/ay, and \/n/a, — y € [0, 00) as n — 00, then we have

1 /2
VW p, —— — —E[CUVM(U]DOO, in P*-probability.

n—-oo o g
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(iv) If (1.6) holds, B, :=1—1/a, and /n/a, — 00 as n — o0, then we have

anefn\l’(ﬂn) Wn,ﬁn — 2D, in P*_probabilily.
n— 00

Note that, in case (i), the size of W), g, can be a o(n=3/%) as soon as a,, loga, < logn: this possibility does not appear
in Alberts and Ortgiese’s result.

1.3. Trajectory of particles under the Gibbs measure

The second main result of this paper concerns the trajectory of particles chosen according to the Gibbs measure. We
first need to introduce some additional notation. For a particle z at the nth generation and 0 <i < n, we denote by z;
its ancestor at the ith generation and we set

Vi(z I_Inj)
aﬁ
the rescaled trajectory of z’s lineage. We work here in the set D([0, 1]) of the cadlag functions from [0, 1] to R, with

the Skorokhod distance (see Section A.2). For n € N and 8 > 1, we denote by w,, g the image measure of the Gibbs
measure v, g by V, that is the random measure on D([0, 1]) such that, for each F' € C;,(D([0, 1])), we have

Z C_ﬂV(Z)F(V(Z)),
B lzl=n

V() := ( ,t€[0, 1]>

F) .=
Mn,ﬁ( ) Wn

where Cp (D([0, 1])) denotes the set of continuous bounded functions from D([0, 1]) to R.

Convergence of i, g has already been studied in the strong disorder regime when 8 does not depend on 7, under
assumptions (1.1), (1.2) and (1.3). In the critical case 8 = 1, Theorem 1.2 of Madaule [34] shows! that, for all
F e Cp(D(10, 1)),

Un1(F) —— IE[F(M)], in P*-probability. (1.12)
n—oo

On the other hand, in the case 8 > 1, Chen, Madaule and Mallein [22] proved (in the nonlattice case) that, under P*,
we have, for all uniformly continuous F € Cp,(D([O, 1])),

pn p(F) —— 3" prF(er),  inlaw, (1.13)
keN

where (ex)ren iS a sequence of i.i.d. normalized Brownian excursions and (px)ken follows an independent Poisson—
Dirichlet distribution with parameter (8~',0). The convergence in (1.13) is believed to hold for all F € Cp(D([0, 1])).
Moreover, Chen [21] considered the case 8 = 0o and showed that, for all F € C,(D([0, 11)), we have E*[y 0o (F)] —
E[F ()] as n — o0, where ¢ denotes the normalized Brownian excursion.

Finally, in the weak disorder regime 8 < 1, if there is some p > 1 such that E[Wﬁ /3] < 00, we have the following

convergence, with ag = W"(B), for all F € Cp(D([O, 11)),

: e—ﬂv<z>F<V<ZLmJ>+rnw’<ﬂ>

Py .1 €10, 1]) — > E[F(B)]. (1.14)

Wi 02,

in P*-probability. It means that the trajectory is a straight line of slope —W’(8) > 0 at first order and around which
Brownian fluctuations occur at second order.

1Actually, Madaule [34] considers the linear interpolation of the trajectory, instead of V, and the convergence on C([0, 1]), instead of D([0, 1]).
But the convergence (1.12) follows from Madaule’s result.

2To our knowledge, this result has not been proved yet (except when F only depends on the final position, see [8]). The proof is very similar to the
proof of case (iv) of Theorem 1.2, with no need to introduce the lower barrier and using Theorem 1 of [9] to get that (Wn’ B)n>0 converges in LP.
See the arXiv version of this paper for more details.
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Our aim is to prove the convergence for trajectories of particles chosen according to the Gibbs measure in the near-
critical case, in order to explain how happens the transition between the Brownian excursion, the Brownian meander
and the straight line with Brownian fluctuations.

Theorem 1.2. Assume (1.1), (1.2), (1.3) and that a,, — o0 as n — 00. Let ¢ denotes the normalized Brownian excur-
sion, M the Brownian meander of length 1 and B the Brownian motion.

() If By :=1+1/a, and /n/a, — o0 as n — 00, then we have, for all F € C,(D([0, 1])),

tn g, (F) —— E[F(e)], in P*-probability.
n—o0

(i) If By :=1+1/ay, and /n/a, — y € [0, 00) as n — oo, then we have, for all F € C,(D([0, 1])),

1

—oy M) . * JN
n—00 IE[e—w/\/l(l)]E[e F(M)], in P*-probability.

M. g, (F)

(iii) If (1.5) holds, B, :=1 — 1/ay, and /n/a, — y € [0, 00) as n — 00, then we have, for all F € C,(D([0, 1)),

1
n—oo E[ecrMD)]

M, g, (F) ]E[eoyM(l)F(M)], in P*-probability.

(iv) If (1.6) holds, B, :=1—1/ay, and \/n/a, — 00 as n — oo, then we have, for all F € C,(D([0, 1])),

L > e—ﬁnV(z)F<V(ZLth) + ' (Bn)

" o .t |0, 1]) —= E[F(B)], in P*-probability.

B lzl=n

We now state a corollary of this theorem, concerning the location of the mass of the Gibbs measure. Note that,
for the terminology of the polymers’ literature, this position is the typical energy of the polymer in the near-critical
case.

Corollary 1.3. Assume (1.1), (1.2), (1.3) and that o, — 00 as n — 0.

() If By :=1+1/a, and /n/a, — o0 as n — 00, then, for all € > 0, it exists C > 0 such that for n large enough
N 3 -1 3
P*| v, g, Elogn—i—C an,ilogn—i—C(xn >l—¢)>1—c¢.

(i) If By :=1+1/ay and /n/o, — y €[0,00) as n — 00, then, for all & > 0, it exists C > 0 such that for n large
enough

P*(vn,p, ([CT'Wn, CV/n]) =1 =) > 1 —e.

(iii) If (1.5) holds, B, :=1—1/ay, and /n/a, — y € [0, 00) as n — 00, then the same property as in case (ii) holds.
(iv) If (1.6) holds, B, :=1 — 1/a, and \/n/a, — 00 as n — oo, then, for all € > 0, it exists C > 0 such that for n
large enough

Proof. In cases (ii), (iii) and (iv), it is a direct consequence of Theorem 1.2. For case (i), the assertion will be proved
at the end of Section 5.2. [l
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1.4. Genealogy under the Gibbs measure

We state here a direct consequence of Theorem 1.2 concerning the overlap in the branching random walk, introduced
by Derrida and Spohn [24] in the context of polymers on trees. We set, for x, y € T,

[x Ay|:= max{k < min(|x|, |y|) TXp = yk},

that is the generation of the most recent common ancestor of x and y. For some couple of particles (x, y) chosen
according to vf’%, we are interested in the overlap between x and y defined by |x A y|/n. Thus, we set, for a Borel set

ACI0,1],
2 lx Ayl
wy p(A) = vn’ﬁ( " €A

so that wy, g is a random probability measure on [0, 1].
Madaule [34] gives the following consequence of (1.12) in the case 8 = 1:

wp,] —> 8, in P*-probability.
n—oo

For the other extremal case 8 = 0o, one can prove in the nonlattice case only3 that,

®p.co —> 81,  in P*-probability. (1.15)
n—>oo

The transition between this two cases appears with case 8 € (1, c0), with which Chen, Madaule and Mallein [22]
deal, but their result (1.13) is only proved for F' € C; (D([0, 1])) and, thus, the convergence in law of wj, g cannot be
obtained as a corollary. However, Mallein [37] shows that, under P*, we have

onp ———> (L —7p)do + 7y, inlaw,

where g := ) oy p,% and (pr)ren follows a Poisson—Dirichlet distribution with parameter (8 —1,0). It confirms a
conjecture of Derrida and Spohn [24].
In the near critical case, we can state the following consequence of Theorem 1.2.

Corollary 1.4. In each case of Theorem 1.1, under the same assumptions, we have

wn,g, —> 80,  in P*-probability.
n—od

Proof. We give the proof for the case (i), but it is exactly the same for other cases (only the limiting trajectory
changes). First note that, for all F € C,(D([0, 11)2), we have, with ¢ and ¢’ independent normalized Brownian excur-
sions,

H’fﬁ{n (F) — ; Z e_lgn V(x)—Bn V(y)F(V(x)’ V(y)) m ]E[F(g’ g/)} (116)

n,Bu |x|=|y|=n

in P*-probability and therefore in L', because ,uszn (F) is bounded. Indeed, by Theorem 1.2, (1.16) holds when F is
of the form F(x, y) = G1(x)G2(y) for some G, G, € Cp(D([0, 1])) and, the general case follows. Then, we consider
some ¢ > 0 and the closed set A := {(x, y) € D([0, 1])?: V¢ < &, x; = y;} of D([0, 11)%. We have

E[ong, (Ie. 1)] < E[u5, (A)] —— P(Vt <e.eo = ¢]) =0,

using (1.16) and the Portmanteau theorem. J

3For example, using the stopping line Z[A] :={z € T: V(z) > A > maxy || V(z)} for large A, it is possible to show that, with high probability
for n large, all particles under vy oo have the same ancestor in Z[A]. Then (1.15) follows from Lemma 3.3 of Chen [21]. In the lattice case, one
can see that (1.15) cannot hold: for example, if there are two particles at generation 1, each branching random walk iniated from these particles has
a positive probability to have its minimum at time » at the same given position around % logn.
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1.5. Comments on the results

Theorem 1.1 fully describes the transition from the size n~2#/> when 8 > 1 to the size ¢"¥®) when 8 < 1 and
Corollary 1.3 shows the transition in the location of the mass of the Gibbs measure from [% logn — C, 3 logn + C]
when B > 1,t0 [—W/'(B)n — Cy/n, =V (B)n + C/n] when B < 1 (this follows from (1.14)). Secondly, Theorem 1.2
describes the transition between the Brownian excursion in case (i) and the straight line with Brownian fluctuations
in case (iv). Note that, since min,et V (z) > —00 a.s., it is natural that the limiting trajectory stays nonnegative on
[0, 1] in cases (i) to (iii). In case (iv), this constraint disappears in the limit due to the drift. Indeed, staying above a
constant for a random walk with drift approximately o /n/a,, needs effort until times of order a,%, so it disappears
in the trajectory after scaling by n. However, this effort has a cost of order 1/, which explains the presence of this
factor in the size ¢"¥ ") /a,, of the partition function.

In cases (ii) and (iii), when o, is of order /n or larger, the perturbation is too small to change radically the behavior
of the Gibbs measure in regards to the critical case 8 = 1: the size of the partition function is still n~!/2, the typical
energy is of order /n and the limiting trajectory has a density w.r.t. the Brownian meander. Therefore, cases (ii) and
(iii) are called the critical window by Alberts and Ortgiese [5]. It brings to light a family of laws (PY), g on D([0, 1])
defined by PY (F) := E[e_‘”’M(l)F(M)]/E[G_GVM(I)] for all F € Cp(D([0, 1])), including the law of the Brownian
meander of length 1 for y = 0 and such that P¥ = L(e) as y — oo, where L(¢) denotes the law of ¢. But there
is no convergence as y — —o0, because the trajectory is sent to infinity. However, we can consider another family
(Q7)ycr defined by Q7 (F) :=E[e”?MOD F(M, — oyt,1 €0, 11)]/E[e”?M D], so that, in case (iii), we have

/
! eﬂnV(Z)F< V@im)) + nV () .t €0, 1]) —— QV(F), inP*-probability,
n’ﬂn ‘len O’ﬁ n—o0

This family includes also the Brownian meander’s law and we have QY = L(B) as y — oo.

As opposed to this, cases (i) and (iv) are called the near-critical window and highlight some new behaviors. In
case (i), the transition between the critical size n~'/? and the strong disorder size n~3#/2 appears. The factor n3f»/2
starts to behave differently than n3/> when «,, = O(logn) and this is also the region where the particles mainly
contributing to W, g, are not simply those in [C ~la,, Cay]: the fact that the lowest particle at time n is around
% logn plays a role only in this region (see Lemma 5.2). Nevertheless, in the near-critical regime, the lowest particle at
time n never has a positive weight in v, g, in the limit, unlike in the case 8 > 1. Since the particles mainly contributing
to Wy, g, are far below /n, the endpoint of the limiting trajectory has to be 0 and, therefore, the excursion appears.

In case (iv), since B, tends to 1 slowly enough, we find the same asymptotic behavior for the partition function as
in (1.11) when we first take n — oo and then § 1 1. For the limiting trajectory, the result is also similar to (1.14) in
the case § > 1. Moreover, when ¢, is not too small, the different results in case (iv) can be rewritten only in terms of
o2 if oy > nl/3, the size of the partition function is e(’z”/ 205 /o, and, if nl/4 = O(ay,), the location of the mass is in
[o2n Jay — Ci/n, o2n /o, + C/n]. But, on the contrary, if a,, is too small, there is a break of universality.

Finally, we stress that there is no discontinuity between the different cases of the results. Indeed, using that
E[e=o"MD] ~ 1/(0y)? and E[e??MD] ~ 270ye@?/2 as y — oo, all cases of Theorem 1.1 (requiring
o, > nl/3 in case (iv)) can be written

p30=B)/2 v /2

R . ..
]E[e(l—ﬁ,,)oM(l)ﬁ]W"’ﬂ" oo o nDoo, in P*-probability, (1.17)

noting that n3(1=#)/2 1 as soon as «,, > logn. For Theorem 1.2, the continuity between the different cases follows
from the convergences PY = L(¢) and Q¥ = L(B) as y — o0.

1.6. Organization of the paper
Sections of this paper correspond to the different cases in the results: case (i) is treated in Section 3, cases (ii) and (iii)

in Section 3 and case (iv) in Section 4. The behavior in the critical window (cases (ii) and (iii)) is a direct consequence
of the analogue results (1.10) and (1.12) in the critical case (apart from some technical details). The near-critical
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window in the weak disorder regime (case (iv)) needs slightly more work, but relies mainly on Madaule’s [34] results
and on L” inequalities techniques (see [9]). Finally, the main part of this paper is dedicated to the proof of case (ii),
which follows some ideas of Aidékon and Shi [3], with change of measure and spine decomposition techniques. One
main difference with the previous literature on the branching random walk is that we need here to consider particles
that are far below /n but also far above the lowest particle. Note that we prove in Section 5.6 a new version of the
so-called peeling lemma (see Shi [40]) with a more general setting than what is needed for the aim of this paper and
that could be of independent interest.

On the other hand, Section 2 regroups some well-known results on the branching random walk and on classical
random walk. Some new results are stated in this section and proved in the Appendix. Note that none of the results of
Section 2 are needed for the proof of cases (ii) and (iii) and only a few of them for case (iv). The Appendix contains
some other technical results.

Throughout the paper, the c¢;’s denote positive constants, we set N := {0, 1,2, ...} and, for a,b € N, [[a, b]] :=
[a, b] N N. For two sequences (#,),en and (v,),en of positive real numbers, we say that u, ~ v, as n — oo if
lim, 00 un /vy = 1, that u, = O(vy) as n — oo if limsup,_, o, un/vy < 00, and that u, = o(v,) or u, K v, if
lim,,, oo 4y, /v, = 0. For (S, d) a metric space, let C,(S) be the set of bounded continuous functions from § — R and
CZ (S) be its subset of uniformly continuous functions. For F € C;(S), we set || F|| :=sup, g | f(x)|. For F € C’lj (S),
we will denote by wr a modulus of continuity for function F: wp is a continuous bounded nondecreasing function
from Ry — R4 such that wp(0) =0and Vx,y € S, |[F(x) — F(y)| < wr(d(x, y)).

2. Preliminary results

In this section, we state some preliminary results that are mostly needed in Section 5. In Section 2.1, we present
some well-known tools to study the branching random walk and the next subsections contain results concerning one-
dimensional random walk.

2.1. Many-to-one lemma and changes of probabilities

For a € R, let P, denote a probability measure under which (V (z), z € T) is the branching random walk starting from
a, and E, the associated expectation (for brevity we will write P and E instead of Py and Eg). We define a random
walk (S,)n>0 associated to the branching random walk: under IP,, So = a a.s. and the law of the increments is given
by

Ei[h(S1 — S0)] = E[ > h(V(z))e_V(Z)},

lz|=1

for all measurable 4: R — R. This random walk is well-defined and centred thanks to assumption (1.2). Moreover,
by assumption (1.3), we have ]E[Slz] =02 € (0, 00). Then, by induction, one gets the following result (see Biggins
and Kyprianou [10]). It is also a corollary of the forthcoming Proposition 2.2.

Lemma 2.1 (Many-to-one lemma). For all n > 1, a € R and all measurable function g: R"1 — R, we have

Ea[z g(V(zo), ..., V(zn))} =E,[e5" g (So, ..., Sw)]-

|z|=n

We now state some well-known change of probabilities and spinal decomposition results. This method dates back
at least to Kahane and Peyriere [31], Rouault [38] and Chauvin and Rouault [19]. See also Biggins and Kyprianou
[11] for spinal decomposition in more general type of branching structures and Shi [40] for a survey on this topic. Let
F, denote the o -algebra generated by (V (2), |z] <n) and Foo :=0(\/ ,cry Fn)-

We first introduce Lyons’ change of measure [33]: since (W), 1),en iS a nonnegative martingale of mean e~ under
P, we can define a new probability measure Q, on %, by letting for all n € N,

Qa |£Zn =e Wi 0P, |ﬂn~
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We will denote by Eq, the associated expectation and we will write Q and Eq instead of Qg and Eg,. Let Lbea
point process on R which has the law of (V (z), |z| = 1) under Q.

Lyons [33] proved the following description for the branching random walk under Q,, with a decomposition along
a spine (wy,)neN Which is a marked ray in the the genealogical tree T (in order to be mathematically rigorous, one
should enlarge the probability space and work on a product space, see Lyons [33]). The system starts with one particle
wo at position a, forming the Oth generation. For each n € N, individuals of the nth generation give birth independently
of each other and of the foregoing. Individuals other than w,, generate offspring around their position according to the
law of £ and w, breeds according to the law of L. Then, wp+1 is chosen independently among w),’s children, with
probability proportional to e~V @ for each child z. Moreover, Lyons showed the following result concerning the spine

(Wn)nen under Q.

Proposition 2.2. Leta € R.

(i) Foreachn € N and |z| =n, we have
e~ V(@)

Qu(w, =2|.%,) = Wit .

(ii) The process (V (wy))neN under Q, has the same law as (Sy),eN under P,,.

Now, we present another change of measure, that was first introduced by Biggins and Kyprianou [11]. For this, we
need to define R the renewal function in the first strict descending ladder height process of the random walk (S;,),eN-
Foru >0,

R(u):= ) P(Hy <u),

k=0

where (Hy)en is the first strict descending ladder height process: we set tg := 0, Hp := 0 and, for k > 1, 13 := inf{n >
Tk—1: Sp < Sg_,} and Hy := —S;,. Then, we introduce the truncated derivative martingale: for L >0 and n € N,

DY =3 R(V@)e "V lyeyz-t.

|z|=n

where, for u > —L, Ry (u) :== R(L 4+ u) and, for |z| =n, V(z) := minp<;<, V (z;). Fix now some L > 0. Fora > —L,
under P,, (D,(,L) JneN 1S a nonnegative martingale of mean Ry (a) and therefore we can define another probability
measure QgL) by

(L)
D
(L) > = —n ]P T .
o |2, R alZ,

We will denote by E_ (1) the associated expectation and write @(L) and E& ) instead of QéL) and EQ(L). Fora > —L,
a 0

let £A,(1L) be a point process on R with the law of (V (z), |z| = 1) under Q((ll‘).

Biggins and Kyprianou [11] proved the following spinal decomposition description for the branching random walk
under QL(,L) , where the spine is denoted by (w,(lL))neN. The description is similar to the previous one, but here w,(,L)

have offspring according to EA;L() ), and w(L)1 is chosen among these children, with probability proportional to
wll

n+
R L(V(z))e_V(Z)]lX(Z)Z_ 1. for each child z. Moreover, we get the following analogue of Proposition 2.2.
Proposition 2.3. Let L >0anda > —L.
(i) Foreachn € N and |z| = n, we have

RL(V(@)e V@Ly =1
ol ’

QP (wh =217, =
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(i1) The process (V(w,(,L)))neN under Q((,L) has the same law as (S;)neN under P, conditioned to stay in [—L, 00):
for all n € N and all measurable function g: R"*! — R,

1
Eqw[g(V(wg”). ... v (wi)] = mEa[g(So, e SORL(S)Ls, >—1]-

2.2. One-dimensional random walks

Up to the end of this section, we consider a centred random walk (S,,),en With finite variance E[Sf] =02 € (0, 00).
In this subsection, we state various results concerning this one-dimensional random walk and the associated renewal
function R. For n € N, we set S, :=ming<j<p S;.

Recall that R is the renewal function associated to the first strict descending ladder height process (Hy)en. Since
E[S1] =0 and E[Slz] < 00, by Feller [27, Theorem XVIIL5.1 (5.2)], we have E[H;] < oco. Thus, it follows from
Feller’s [27, p. 360] renewal theorem that it exists a constant co > 0 such that

R(u)
— 2.1)
u U— 00

and so there exist also ¢, ¢ca > 0 such that, for all u > 0,
ci(1+u) < Ru) <ca(1+u). (2.2)

We are interested in the behavior of random walks staying above a barrier. First, we recall the following estimate
for the probability of a random walk to stay above —a: by Kozlov [32, Theorem A], it exists a constant 8 > 0 such
that for all u > 0,

OR(u)
P, 2 =), =~ 2.3)
and it exists ¢3 > 0 such that, for all » € N and u > 0, we have the uniform bound
c3(1 4+ u)
P(S, > —u) < T 24

Constants cp and 8 will appear all along the paper and they are related by the following equation, from Aidékon and
Shi [3, Lemma 2.1],

2 \1/2
0c0=(—2) . 2.5)

TOo

The following result states the convergence in law of S, /o /n conditioned to stay above —u towards a Rayleigh
distribution, with uniformity in the position of the barrier —u: by Aidékon and Jaffuel [2, Lemma 2.2], if (y,)neN 1S
a sequence of positive numbers such that y,, < /n as n — oo, then we have, for all continuous bounded function
g: Ry - R,

Sy +u CORW) [ [™ e )
E[g( T )1;@“]_ NG (/0 gt 2dr +o(1) |, (2.6)

uniformly in u € [0, y,].
From Lemmas 2.2 and 2.4 of Aidékon and Shi [3], we have the following inequalities, sometimes called ballot
theorems: it exists ¢4 > O such that, forallb >a >0, u>0andn > 1,

w+DG+Db—-a+1)
c4

P(Sw€la—u,b—ul,S, >—u)< peTp :

2.7



The near-critical Gibbs measure of the branching random walk 1633

and, for A € (0, 1), it exists ¢s = ¢5(A) > O such that forallb >a >0,u >0, veR and n > 1, we have

@w+DG+DGB—-a+1)
cs 3 ,

IP(Sne[a+v,b+v],§LMJ > _u, min Sij)g (2.8)

[An]<j=<n
where we added a second barrier between times |An| and n. From the previous results, it follows (see Aidékon [1,
Lemma B.2]) that it exists ¢g > 0 such that, for all a, u > 0,
D RS, = —u. Si <a—u) < c6(1 +a)(1+ min(a, u)). (2.9)
i>0

Finally, we state a slight extension of Lemma A.6 of Shi [40]. It will be used for the proof of the peeling lemma in
Section 5.6.

Lemma 2.4. We set, for 0 <i <n,u,v,u >0,

o e — 0 <i<n/2),
CT 20 =0~ ifln2) <i<n.

For each ¢ > 0, it exists p > 0 such that for all b, u, v > 0 and n € N*,

P(ngj >—u, min S;>v.S,elb+v.b+v+1],3 €[0,n]:S < m,f”’)
[n/2]<j<n

<{A4+u)(d+b) £ + —(n1/7 + v)2
u c ,
= 232 T 2=am

where c7 is a positive constant depending only on the law of the random walk.

Proof. Lemma A.6 of Shi [40] deals with the event {S,, € [v, b+ v]} instead of {S,, € [b+ v, b+ v+ 1]} and, therefore,
yields a factor (14 b)? instead of our factor (1 + b). However, the proof is exactly the same, except at two points, that
we specify thereafter with Shi’s notation (where his (1 4 u) corresponds to our (1 4 b)). Firstly, at the equation before
(A.11), the use of his Lemma A.4 gives a factor (1 4 u«) instead of (1 + u)2. Secondly, at the equation after (A.11), by
using (2.7) instead of his Lemma A.1, we also get a factor (1 4 «) instead of (1 + u)2. O

Remark 2.5. This kind of result is usually proved with an envelope of order i* A (n — )%, where « € (0, 1/6) (see
also Aidékon [1, Lemma B.3] and Madaule [35, Lemma 6.1]). Indeed, with their arguments, a term (n% + v)? / n2-«
appears and it is a o(n=3/%) iff @ < 1/6 and v = o(n1=2®)/4)_ Therefore, an anonymous referee asked us whether
a similar result holds for any « € (0, 1/2). The answer is yes (and moreover it holds for any v € R), but, since this
extension is not useful in the sequel, we let the proof in the arXiv version of this paper.

2.3. Convergence towards the Brownian meander

We define the rescaled trajectory of the random walk until time n: for each n € N*,
S
s™ .= (2 epo,1 )
(0 erelo]

We state the following convergence result for the trajectory S conditioned to stay nonnegative, with uniformity in
the starting point of the random walk.

Proposition 2.6. Let (y,)nen be a sequence of positive numbers such that v, < /n as n — oco. Then, for all F €
Cp(D(0, 11)), we have

OR(u)
T (E[F(M)] 4+ o(D),

E.[F(S™)1s,20] =

as n — oo, uniformly in u € [0, y,], where M denotes the Brownian meander of length 1.
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This invariance principle has been proved in the case u = 0 by Iglehart [28], Bolthausen [14] and Doney [25]. The
case where F is a function of the terminal value of the trajectory is already showed in (2.6). We give a short proof of
this generalization in Section B.1, that relies on the invariance principle by Caravenna and Chaumont [15], for random
walk conditioned to stay nonnegative for all time.

We present also a corollary of Proposition 2.6, which holds under an additional assumption on the random walk S
that is equivalent to assumption (1.5) by the many-to-one lemma. It will be used in Section 4 and its proof is postponed
to Section B.1.

Corollary 2.7. Assume that it exists 5o > 0 such that E[e51] < o0. Then, forall C, L > 0 and F € Cp(D([0, 1])), we
have

__OR(L)
= NG

as n — 0o, where M denotes the Brownian meander of length 1.

E[ecs"/ﬁF(S(n))]lgnz—L] (E[eCO'M(l)F(M)] + 0(1)),

2.4. Convergence towards the Brownian excursion

In this subsection, our interest is the convergence of S®  conditioned to stay above two successive barriers and to
end up in a small interval, towards the normalized Brownian excursion, with uniformity with respect to the barriers’
positions and to the endpoint as long as they are much smaller than /n. This result will be used repetitively in
Section 5 for the proof of part (ii) of Theorems 1.1 and 1.2.

At this scale for the endpoint S,,, the random walk behaves differently in the lattice and nonlattice cases, so they
have to be distinguished. Moreover, we need some new notation: let (S,),en be a random walk such that, under P,
Sy =aas.and S| — §, has the same law as Sp — S;. All objects referring to S (R, co, 0, ...) have their analogue
for S~ denoted with a — superscript (R™, Co 07,0

We can now state our result, which generalizes Lemma 2.6 of Chen, Madaule and Mallein [22] and is proved in
Section B 4.

Proposition 2.8. Let (y,)nen be a sequence of positive numbers such that y, < /n as n — oo and ¢ be the normal-
ized Brownian excursion.

(i) If the law of S\ is nonlattice, then for all h > 0, A € (0, 1) and F € Cp(D([0, 1])),

06— R b+h
E[F(S"™)1s,,, > —umin =iz Sizv,S,,e[u+b,u+b+h)]=@T%(E[F(e)]—i-o(l)) /b R (t)dr,

as n — o0, uniformly in b, u € [0, y,] and v € [—yy, Vul.
(i) Ifthe law of Sy is (h, a)-lattice, then for all .. € (0, 1) and F € CZ (D([0, 1])),

06~ R
E[F(S(n))ﬂ-gunjZ—M,mint)\njgign S,'ZU,S,;ZU-H?] = \/?T n3(72) (E[F(e)] + 0(1))hR7(b)1

as n — oo, uniformly in u € [0, y,], v € [—¥n, Y] and b € [0, v, 1 N (—v + an + h7Z).

3. The critical window

We prove here cases (ii) and (iii) of Theorems 1.1 and 1.2, where 8, = 1 + 1/qa,, with \/n/a, — y € [0, 00). This
proof is based on Theorem 1.2 of Madaule [34], recalled in (1.12).
Proof of part (ii) of Theorems 1.1 and 1.2. Our aim is to show that, for all F' € C;,(D([0, 1])), we have

1
Wy

Z e PVOF(V(2)) — E[e " MDF(M)],  in P*-probability. (3.1
n— o0

1
7 zl=n
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Then, using (1.10) and the case F' = 1, part (ii) of Theorems 1.1 and 1.2 follows. Note also that it is sufficient to show
(3.1) for F nonnegative.

We first deal with the case y € (0, 0c0). We consider some nonnegative function F € Cp(D([0, 1])) and & > 0. By
dominated convergence, we have that E[e"”’/M(l)F(M)] tends towards E[e~YMOD F(M)] as y' — ¥, so we can
choose 0 < ¥~ <y <y such that

E[e="M®D p(M)] - % <E[e " MO pM)] <E[e " MD FM)] + % 3.2)
Since /n/a, — y and, under P*, min;|=, V (z) — oo a.s., itexists ng € N such that, for all n > ng, we have \/n /o, €
[y, yT1and also P*(min; =, V (z) < 0) < e. Moreover, we set, for x € D([0, 1]), Gt(x):= F()c)(e_‘”’erl A1) and
G~ (x):=F(x)(e " 1 A1):if x; > 0, then we have G (x) < e A)*I F(x) < G~ (x). Thus, we get, for all n > no,

P*<Wl -2 e POF(V@) ¢ [ (G7), un,l(G)]) <P*(min V() <0) <.

|z|=n

Therefore, we have

P (| X e ORV@) - B MO ] <e

.1
|z|=n

<e+P*(un1(G7) = ]E[e‘””M(l)F(M)] + &) + P*(un,1(G) < ]E[C_UVM(I)F(M)] —¢)

<e4P* (Mn,l (G7)=E[GT(M)]+ %) +P* (un,l (G*) <E[G-(M)] - %) (3.3)

using (3.2). Then, applying (1.12), we get that both probabilities in (3.3) tends to 0, because G~, GT € C,(D([0, 1]))
and it concludes the proof of (3.1) in the case y € (0, 00).

Finally, for the case y = 0, we proceed in the same way as for y € (0, 00), taking here y+ > 0 such that
E[F(M)] — % < ]E[e_"V+M<1)F(M)], G7 defined as before and G~ := F. Then, the same inequalities hold. O

Remark 3.1. In case (iii), we work under assumption (1.5) and we will use Proposition 3.8 of Madaule [34], whereas
Madaule works in [34] under the stronger assumption (1.6). But, for the proof of his Proposition 3.8, he only uses
Assumption (1.6) in the proof of his Lemma A.2, in order to have that W is finite on a left-neighbourhood of 1 and

v(B) = %2(/3 — 1%+ 0((B—1)%) as B 1 1, and this holds also under our assumption (1.5).

Proof of part (iii) of Theorems 1.1 and 1.2. Applying Proposition 3.8 of Madaule [34] (see Remark 3.1 above),
we get that u, 1(G) - E[G(M)] in P*-probability with G: x € D([0, 1]) > eC*1 for any C > 0, although G is
not bounded. Combining this with (1.12), it is straightforward to extend this convergence to functions of the type
G: x € D([0, 1]) = e“*1 F(x) with C > 0 and F € C»(D([0, 1])).

Then, we prove that, for all F € C,(D([0, 1])) nonnegative,

1
Wn,l

Z efﬁ”V(Z)F(V(Z)) _ E[e*UVM(l)F(M)], in P*-probability, (3.4)
n—0o0

|z|=n

using the same method as for the proof of case (ii): we approach function x + e x1v/n/en F(x) from above and from
below, by considering here G* (x) :=€”” ™1 F(x) and G~ (x) := e°” *1 F(x) when y € (0, 00) and the same function
G but with G~ := F when y = 0. Finally, part (iii) of Theorems 1.1 and 1.2 follows from (3.4). [l

4. The near-critical window in the weak disorder regime

In this section, we deal with the case where 8, = 1 — 1/, and @, < /7 and prove successively convergence of the
rescaled partition function and then convergence of the trajectories. We work here under assumption (1.6) so W is



1636 M. Pain

analytic on an open interval / containing 1. Moreover, by Lemma 4.3 of Madaule [34], assumption (1.6) implies that
there exist cg > 0 and no < 1 such that E[(Woo,ﬂ)H%] <cg forany 0 <n <mnoand B =1 — 5. Thus, for any n € N
and 0 < n < no, we have, with 8 =1 —n,

E[(W.5)' 73] = E[ElWeo 51701 T3] < E[(Weo p)'* 3] < cs. (4.1)

by using Jensen’s inequality.
We need to introduce a more general statement of the many-to-one lemma. For 8 € I, we define another random
walk (S, 8)nen starting at O under [P and such that

E[r(S1.6)] = e_‘y(ﬁ)]E[ > h(vi) + \y/(ﬂ))e—ﬁwz)}

|zI=1

Then, Sy g is centred and has variance aé = IE[Sl2 ﬂ] = P”(B) € (0, 00). Moreover, we have the following analogue
of the many-to-one lemma (see Shi [40]): for all » > 1 and all measurable function g: R+ R, we have

E[ > g(V.ielo, n]])] ="V OE[PSns=mV B g(s; 5 —iW' (B),i € [0, n])]. 4.2)

|z|=n

One can see (S, g)nen as a discrete Girsanov transform of (S,).en.
We first establish a preliminary lemma.

Lemma 4.1. Let (8))nen € (0, DN and (ky)nen € NN be sequences such that B, — land k, > 1/(1 — ﬂ,/l)2 for any
n € N. Then, for any L > 0,

lim sup
/7
n— 00 - ﬁn

E[Wi, g, Lint,er v =—L] < O R(L)E[e”MD].

fre
Proof. We first apply the many-to-one lemma to get that

1 ~
= E[Wk,.p; Linfeer Vr)=—L] < T ,Br,le

Then, we set m,, := [ (1 — ﬂ,’l)_zj < k, and, applying the Markov property at time m,, we have

E[e( S o ] < B0y o B[S -m]

7kn\y(/3;z)]E[e(17:B;:)Skn:ﬂ_S - L]
Sy, z—L |-

OR(L) M _ /
= T (E[ecMD +o(1) e kn mn)\p(ﬂn), 4.3)
T (B[] +ot1)
using Corollary 2.7 to bound the first expectation in the middle part of (4.3) and the many-to-one lemma for the second
expectation. Using that e™»¥ (%) < 1, it proves the lemma. (]

Proof of part (iv) of Theorem 1.1. We set &, := oy VT/OO, By — Wn, g,| and want to show that &, — 0 in P*-probability.
It will prove part (iv) of Theorem 1.1, since oy Weo g, — 2D in P*-probability by (1.11).

We first follow the proof of Lemma 4.2 of Madaule [34]. We set p, := 1+ 1/2a, and &, :=E[§,"|.%#,]. For ¢ > 0,
we have

P*(n >

>¢) < P(S) +P* (g, > el tPn), (4.4)

E[]].épn >gpn ]].E/ <g|+l7n] —i—]P)*(%- 1+Pn) P(S)

using that P(§)" > ePr|.F,) < e PnE[£)"|.F,] = e Pn£]. By the branching property at time n, we have

= p Z e—ﬂnV(x)—n\I/(ﬂn)(ﬁ’/(x)ﬁ _ 1)7

0, Pn
[x]=n
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where, conditionally on .%,, the Wg)ﬁn for |x| = n are independent variables with the same law as Woo, g,- Then,

using that for any sequence (X;);en of independent centred variables and any y € [1,2] we have E[|>_ X;|"] <
23 E[|X;]¥] (see [42]), we get

& =E[&" 7] <20 | e AV Omp YBR[ W p, — 1177]

|x|=n
< 2“}’119’1 Wn,pnﬂn en[w(Pnﬁn)_pn\p(ﬂn)]zpn (68 + 1)’ (45)

by using (4.1) for n large enough such that 1 — g < 1 — B, < 1. Now, we choose L > 0 such that P*(inf, 1 V (x) <
—L) < ¢ and, by (4.5) and Markov’s inequality, we get

P* (%‘r/z > 81+Pn) <e+ 8_(1+Pn)%(zan)pnen[\p(Pn/gn)_in(ﬂn)]E[Wn’pnﬁn ﬂinfxe'ﬂ‘ V(x)Z—L]~
As n — oo, we have (2u,)P" ~ 2ay, 1 — ppfn ~ 1/2a, and, by a Taylor expansion, n[\WV(p,B,) — paV(Bn)] ~
—302n/8a,2l — —00. Thus, applying Lemma 4.1 with k,, = n and B8], = p, 8,, we showed that limsup,,_, ., P*(&, >
g!*Pr) < ¢. Coming back to (4.4), it concludes the proof. O

Proof of part (iv) of Theorem 1.2. By Lemma A.1, we can reduce the proof to the case F € C; (D([0, 1])). More-
over, by considering F — E[F(B)] instead of F, we can assume that E[F(B)] = 0. By Theorem 1.1, we have
a,e "V BDW, 5 — 2Do in P*-probability with Doy > 0 P*-a.s., so it is sufficient to prove that

U, (F) := ane—n\ll(ﬂn) Z e—ﬁnV(Z)F(v(n)(Z)) m 2DOOE[F(B)] =0, (4.6)

|z|=n

in P*-probability, where ’\\;;") (2) :=[V(2ym)) +tnV'(Bp)]/o y/n for t € [0, 1]. For some C > 0, we set k,, := |Cap )?
and, for each x € D([0, 1]), Fy(x) := F(X((n—ky)t-+kn)/n — Xk,/n-t € [0,1]). Let & > 0. In order to prove (4.6), it is
sufficient to prove that we can choose C such that

limsupP*(|U, (F) — Up(Fy)| > &) < 2e, 4.7
limsup P*(|U, (F) — E[Un(F)|Fk, ]| =€) < (2 +P(S) e, 4.8)
limsup P* (|E[Uy (Fa)| F, ]| = ) <. 4.9)

The assumption that E[F(B)] = 0 is only needed for (4.9). For the sequel, we fix some L > O such that
P*(infyeT V(x) < —L) <e.

We first prove (4.8). We set &, := U, (F,) — E[U, (F,)|-%,] and proceed in a similar way as for the proof of
part (iv) of Theorem 1.1, by setting p, := 1+ 1/2a, and ¢, := E[|£,|P"|.%,]. By (4.4), we have P*(|¢,| > &) <
eP(S)~! + P*(g, > g!*Pn). By the branching property at time k,,, we have

Go=ay Yy e VOB (v _RlT,]), (4.10)

|x|=kn

where, conditionally on .% , the T,Ex) for |x| =k, are independent variables with the same law as Y}, defined by

_ _(n— V(21— ) +1t(n kn)\y/(/gn)
— BnV (2)—(n—kn) ¥ (Bn) Lt (n—kn)]
Y, = E e F( o ,t€[0,17). “4.11)

|z|=n—ky,
Since the T,i") — E[7Y},] are also centred, we get, in the same way as for (4.5),

¢ = E[|Cn|p”|fk”] < 2alm Z e_pnﬁnV(X)—knpn‘*lj(ﬂn)]EHTn —E[Y,]

[x|=ky

pn]
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<dcg (2||F||an)p" Wk’“pnﬁnekn(‘lf(pnﬂn)*pn‘l’(ﬂn))’ 4.12)
by using the following bound
E[| s — EIY[™] < 2P B[0P ] < 20 FIP B[ Wa, 17 ] < 2P F 1P,

where we used (4.1) for n large enough such that 1 — g < 1 — B8, < 1. Now, using that P*(infycr V(x) < —L) <¢
and Markov’s inequality, we get

(C > 81+[7n) <g +8—(1+Pn) (2||F||0{ )l’n kn (W (pnBn)— Pn‘P(ﬁn)]E[Wk’l pupin Linfcp V)= —L]

IP’(S)

so, using that, as n — oo, we have 2| F ||« /e)P" ~2||F|lan/e, 1 — pnfPn ~ 1/2a, and ky [V (pyBr) — PV (Bn)] ~
—3U2kn/805,% — —302C?/8, and applying Lemma 4.1 with B, = PnBn, we get

L
11msup]P’*(§ >81+p")<8+611 (2) —302C%/8 <2e,

n—o0

by choosing C large enough. This proves (4.8). The constant C is now fixed.
We now prove (4.7). Using that P*(inf, <1 V (x) < —L) < ¢ and the Markov inequality, we get, with cjp := 1/P(S),

P*(|Un(F) = Un(Fp)| =€) <& + %E[ > e V@Y e L |F — Fy| (VO (z))}. (4.13)

|z|=n

For ¢t € [0, 1], we define S( m . =[S\ +tnV’ (Bn)]/o +/n. Then, using the many-to-one lemma and the triangle in-
equality, we get that, for any M > (, the expectation in (4.13) is smaller than

E[esn/an 1§:12—L,maX0§k§kn Sk<May |F— Fnl(g(n))] +2| FH]E[esn/an ﬂﬁnZ—Lamaxoskskn Sk>M“n]' (4.14)

Note that, using (A.7) with here k, = k,,/n, we have, for any x € D([0, 1]),

kn
|F — F, |(x)<a)p<—\/3 max |x|>
[0,kn /n]

and, thus, the first term in (4.14) is smaller than

Canl> 3M nW (Bn)
wF(L ay ] y Oln>E[es,,/a"1§nZ_L]=0<e )»

n o\/n (247]

using (4.3) to bound the expectation and recalling that o, < /7. On the other hand, using Markov property at time
ky, the second term in (4.14) is smaller than

2” F ”E[eSkn /an j]'§ >—L,maxo<k<k, Sk>May ]]E[eS”*k’l /oz,,]

OR(L)
Vkn

applying Corollary 2.7 and recalling that v/k,, = | Ca,, |. Coming back to (4.13), we finally get

= 2| Fl|——=" (E[e“" MV Loy M=t/ (con ] + 0(1)) e K0P (B

) R(L)
limsup P*(|Up (F) — Up(Fy)| > €) < &+ c13—— —C E[eC" MWD 1 Mo m/ccor] < 2, (4.15)

n—o0

by choosing M large enough (L and C being fixed). It proves (4.7).
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Finally, we prove (4.9). Using the branching property in the same way as for (4.10), we have E[U, (F,)|F,] =
ay W, g, E[ Y], where Y, is defined in (4.11). By (4.2), we get

Sltn—tn)] o + (0 — k) — L1 (n — k) )W’ (Bn)
o/ ,t €0, 1])}

E[Y,,] =E[F(
= E[F (1,8 1 0,)],

where we introduced S8 := (S|1,] p/0p/N)rei0,1] and where (u)neny € (RN and (va)nen € D([0, 1Y satisfy
u, — 1 and ||vyllec — 0, using that k, < n, ¥'(B,) — 0 and og, — o. Now, note that S=kn-Bn) 5 B in law. This is
not a direct consequence of Donsker’s theorem because here the law of the random walk changes for each n. However,
we can apply a strong invariance principle like Equation (11) of Sakhanenko [39]: it exists c14 > 0 such that, for any
n>1and B € I, it exists a Brownian motion BA) guch that

n?> \ _ nElIS1 g
- (n2/5)3

P( sup [8"F — BOH)| > oy,
ze[0,1]| ! ! | og/n

Since o, — o and E[|S; ,1°] — E[|S1]°] < 00 as n — oo, this proves that S”"~%»-f») — B in law. Then, applying
Lemma A.3, we get that E[Y,,] — E[F(B)] =0 as n — o0. On the other hand, using that P*(inf,eT V(x) < —L) <&
and the Markov inequality, we get

3

.
P*([E[Un(F)| T4, ]| Z €) = &+ —enElWe, i, Lint,cr v (0=~ L1[EL 0]

and it proves (4.9) by using Lemma 4.1 and that E[Y,,] — 0 as n — oo. U

5. The near-critical window in the strong disorder regime

In this section, we prove case (i) of Theorems 1.1 and 1.2 and of Corollary 1.3, where 8, =1 + 1/, with o, < /7.
This case constitutes the main part of this paper.

5.1. Change of probabilities

We introduce a first barrier by setting, for L > 0 and F € Cp(D([0, 1])),

Wi g, (F) =Y e VO F(V(z)),

|z|=n
W (F) = e PV OF(V@) Ly =L,
|z]l=n
so that for L large this two variables are equal with high probability. Moreover, recall that, for u > 0, Ry (u) =

R(L + u) and

DM'=" e VOR(V@)Lyes-L

|z|=n

and that, using the martingale (D,(IL)) neN, we defined the modified probability measure QW . We will work under this
measure to study the asymptotic behaviour of W), g, (F).

Proposition 5.1. Forall L > 0 and F € C;(D([0, 1])), we have the convergence

L
/2 Wi (F) 0

_ . (L)_ ..
o2 D’(qL) n—00 UzE[F(e)], in Q' -probability.
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This proposition will be proved in the following subsections, using a second moment argument similar to the one used
by Aidekon and Shi [3].

Proof of part (i) of Theorems 1.1 and 1.2. We consider F € C; (D([0, 1])) and we are going to show here that

p3bn/2

0
Wa.g,(F) —— C%E[F(e)]Doo, in P*-probability. 6.1
n—oo o

n

Using (2.5), it proves part (i) of Theorem 1.1 by taking F = 1. Moreover, noting that ., g, (F) = W, g, (F)/ Wy g, (1)
and Dy, > 0 P*-a.s., it proves part (i) of Theorem 1.2 in the case F € C; (D([0, 1])). The general case follows by
Lemma A.1. Thus, it is now sufficient to prove (5.1) and we can for this purpose assume that F' is nonnegative.

Let g, n > 0. We first fix L > 0 such that P*(inf,cT V (x) < —L) < 5. Combining that minjy|—, V (x) — oo P*-a.s.
as n — oo and that Ry (u) ~ cou as u — oo, we get that, on the event {inf,c1 V (x) > —L}, lim,_, D,(lL)
0 P*-a.s. Thus, considering the event

=coDoo >

Qp:=5N {in% Vi) > —L} N {¥n > 19,0 < co(1 — £) Doy < D < co(1 + £) Do },
xXe

we can fix ng € N such that P*(Q¢) > 1 — 25. We now introduce the event

n3Pn/2 Q cob
= | W ) # [ S Do (B[] — )1 — o0, 2 D (B[ Fi0)] + )+ | |.

n

Then, using that on €29 we have WrE,Lﬁ)n (F) = Wy p,(F), we get, for n > ny,

L
32 Wi (F)

2
a;

E[D{P1E,nq,] = Q" (E, N 0) < QP ( E[F(e)]

0
>—8>—>0,

pb o 62 ) nsoo
applying Proposition 5.1. Since D,(lL)]l E,n = 0, it follows that D,(lL)]l E,n9, — 0 in P-probability. Using again that,
on 0, limy_ 00 DS = coDog > 0 P*-a.s., we get that P*(E, N o) — 0. Recalling that P*(R) > 1 — 2, we showed
that limsup,,_, ., P*(E,) < 27 and, therefore, it proves (5.1). O

5.2. Proof of Proposition 5.1 and of part (1) of Corollary 1.3

The aim of this section is to break down the proof of Proposition 5.1 into the proof of several lemmas. Our goal is to
use a second moment argument, but the first moment of W(L) (F)/ D(L) under Q) does not have the right order and
the second moment is not even necessarily finite. Thus, we ﬁrst need to come down to another random variable Y, (F)
that is close to W( B (F) with high probability and that has first and second moments of the right order, by eliminating
some rare partlcles with a too strong weight in the expectations. The lemmas stated in this subsection will also allow
us to prove part (i) of Corollary 1.3.

Until the end of the paper, L is a fixed positive constant. We first add a second barrier between times |n/2] and n
at position (3/2)logn — K, by setting, for K > 0,

(L K) —BuV ()
W (F):= Z € ‘ F(V(Z))]lz(z)z—L,mianJSan V(z/-)Z%logn—K’

lz|=n

This first lemma shows that W(L) (F) and W(L ) (F) are close with high probability and will be proved in Section 5.4.

Note that this step is superﬂuous When logn << oc,, <& 4/n: since the particles contributing to W, g, are of order a,, it is
approximately the same difﬁculty for them to stay above the two barriers than only above the first (see Proposition 2.8)
and, thus, W( ﬂ) (F) an (L K) (F) have asymptotically the same first moment in that case.
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3logn + a;f

%logn—l-oz;

N (/2] "

Fig. 1. Representation of the trajectory of a particle in A, . It has to stay above the gray area and to pass through both thick segments.

Lemma 5.2. Forall L > 0and e, n > 0, it exists K > 0 such that, for each F € Cp(D([0, 1])),

n’ﬂl‘l
a; Dip

lim sup Q&)

n—o0

w32 (W (F) = W ()
( = >8||FII>§77-

We now consider a fixed K > 0. We will see in Lemma 5.4 that Wé%ﬁ}f{)(F ) has the right first moment, but we

still need to remove other particles for the second moment. Let (7 ),en and (e, )sen be sequences of positive real
numbers and (k,),en be a sequence of integers such that

| <o, Kap Lo < /n,
(logn)® < k, < /1,

when n — co. We add some controls on the trajectory of the particle’s lineage, by considering

Yu(F):= Y e MOF(V(@))lea,,

|z|=n

where we set A, :={|z| =n:Vj € [[0,n]], V(z;) € I, ;} (see Figure 1), with

[—L,o0) if0<j < |n/2] and j # ky,
P I AN ifj = k.
T 13/2) logn, 00) if [n/2] <j<n,

[((3/2)logn +a,,,(3/2)logn + o] if j=n.

Note that the second barrier is here simply at (3/2)logn: indeed, Lemma 5.4 shows that it does not change the first
moment (and we could even have taken (3/2)logn + C with any C > 0).

But, in order to compute the first moment of Y, (F), we will first need to take the conditional expectation given
Z&, and, thus, we want to show that F(V(z)) does not asymptotically depend on what happen before time k,,. For
this, we consider for each n € N* a slight modification F;, of function F such that

V(Z (=)t +k,) — V (2k,)

o/n—ky,

More formally, we set, for each x € D([0, 1]), F,,(x) := F([/n//n — k] - [x(—kn)t+kp)/n — Xk, /nls T € [0, 1]). The
following lemma, proved in Section 5.5, shows that we can replace F with F,. It does not play a crucial role, but
makes the calculations easier for the next lemmas.

F(V(2) = F( .1 €0, 1]).
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Lemma 5.3. Forall L, K > 0and F € C;(D([0, 1])), we have

. [W(“%F F|>} ( o2 )
(L) =0\ =%z~ )
Q D’(lL) n3Bn/2

asn— oQ.

Noting that, for F' nonnegative, Y, (F) < W(L’nK) (F), Lemma 5.3 combined with the following lemma shows that the
first moments under Q(L) of W(Lﬂ K (F), (L‘nk) (Fyn), Y, (F) and Y, (F,) (divided by D,(ZL)) have the same equivalent

as n — oo. It will be proved in Section 5.3.
Lemma 5.4. Forall L, K > 0 and F € Cp(D([0, 1])) nonnegative, we have

(L,K)

3Bu/2 (F) 0 n3bn/2 Y, (Fy,)
. n B n\L'n
lim sup E (L)[#} —E|F(e) <11m1nf E (L)|: ]
o a’% Q D,(1L) o2 [ ] 00 % Q D’(1L)

However, this is still not sufficient for controlling the second moment of Y, (F) and we need to introduce a new
random variable Y, (F). We consider the sequences

S _|-L if0sji<in2l o w i if0<j<n/2],
4; 310gn if [n/2] <j<n, T M= HYT ifnj2l<j<n.

Then, for some fixed sequence (o, ), that tends to infinity such that p, < a,zl, we define the following set, that will
allow us to control the offspring of the spine in the second moment calculation (see Aidékon [1] for the first use of
this method),

_ _,m _ym
B, = {|z| =n:Vje[0,n—1], Z e IVOI—a;] < ppe ¢ }’
YEQ(zj+1)

where 2 (x) is the set of brothers of x, and we set

Y/ (F):= Z e PVQF, (V(2))1ea,nB,-

|z|=n

The following lemma shows that this new random variable Y, (F) is close to Y, (F). Its proof relies on the peeling
lemma stated in Section 5.6 in a more general feature.

Lemma 5.5. Forall L, K > 0 and F € C,(D([0, 1)), we have

w [WalF) = YiF0I]_ (o
QW) DD =\ 382 )

asn— oQ.

By considering Y, (F,), we can now control the second moment properly, as stated in this last lemma, proved in
Section 5.7. This second moment is exactly the square of the first moment in Lemma 5.4.

Lemma 5.6. Forall L, K > 0and F € Cp(D([0, 1])) nonnegative, we have

(/22 Y ED\"T _ (8 ’
l;rrf;p( o2 ) EQ(L)[( D@ ) ]5 (EE[F(e)]) )
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Using these lemmas, we can now prove Proposition 5.1.

Proof of Proposition 5.1. We consider here the case ' > 0 and the general case follows by taking the positive and
negative parts of F. We first fix K > 0. Using Lemmas 5.4 and 5.5, we have

36n/2 Y/(F,
liminf " 5 ]EQ(L) [%}
ay D,

n—oo

0
> SE[FO), (52)

and so, by applying Bienaymé—Chebyshev inequality and Lemma 5.6, we get that

3602 v (F 0
nETXE) L 9 plpe)], in QW -probability. G
@2 pb) n—oo o2

Combining (5.3) with Lemmas 5.4, 5.3 and 5.5, we deduce that for all K > 0,

36,2 W LK) () )
e Y B[F©]. inQ®-probability. 54
o2 D,(1 ) n—o0o o

Now, for ¢, n > 0, by Lemma 5.2, we can choose K > 0 such that

3.2 |\WE (Fy —wER (R
limsupQ(L)(n 5 . T n. P > —) <n (5.5
n—oo oy D1(1 )
and, thus, we get, using the triangle inequality, (5.4) and (5.5),
.2 WE (F) g
limsup(@(L)< n—z% - SE[F(o)]| > 8) <.
n—00 oy Dr(l ) o
This concludes the proof of Proposition 5.1. O

We conclude this subsection by proving part (i) of Corollary 1.3, which is a consequence of the fact that considering
only particles in A, does not change the first moment asymptotic.

Proof of part (i) of Corollary 1.3. First note that it is sufficient to prove that, for all sequences (¢, ),en and (oe:[ YneN
such that 1 € @, < &, K ;7 < +/n, we have

vng, ([3/2)1ogn + e, , (3/2)logn + o, ]) —— 1,  in P*-probability. (5.6)
n—>oo
Indeed, if we assume that part (i) of Corollary 1.3 is false, then it exists ¢ > O such that for any k£ > 1, it exists
ni > ni_1 (with ng := 0) such that

P* (v, ([3/2)1ogni + k™ any, 3/2) logn + ke, ]) < 1—¢) > 1 —&. (5.7

Setting e, :=inf{k € N : ny > n}, we have e, — oo and e,, = k. Thus, with a;r ‘=epo, and o, = en_lozn, 5.7
implies the negation of (5.6). Therefore, we now want to prove (5.6).

The left-hand side of (5.6) is larger than Y, (1)/ W, g,, therefore, it is sufficient to show that Y, (1)/ W, g, — 1 in
P*-probability. Combining (5.3) with Lemma 5.5, we first have

n3b /2y, (1) 0

2 L ~2°
o’ D,(1) n—-oo o

in QY -probability, (5.8)
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and, in the same way as in the proof of part (i) of Theorems 1.1 and 1.2, where we showed (5.1) from Proposition 5.1,
it follows from (5.8) that

3Bn /2 Y, 1
z n(1) <ot ; * -
o2 D, noo o2’ in P*-probability. (5.9
Using (5.9) and (5.1) with F = 1, we get that ¥,,(1)/ Wy, g, — 1 in P*-probability and so (5.6) is proved. _

5.3. First moments of W (L K)(F) and Y, (Fy)

We start with the proof of Lemma 5.4 in this subsection, because this first moment calculation will be a kind of routine
at which we will refer for the proof of other lemmas. In this calculations, sums of general term (i + C)e ™'/ appear
regularly, with C € R a constant and y;,, — 0o as n — 0o. Therefore, we state the following result, proved by explicit
computation: if (yn JnenN and (¥, )nen are sequences with values in Ry U {oo} such that y,” < v, < )/n as n — 09,
then we have, for any constant C € R,

> G+ o~ y? and Y G+ O =0(y)). (5.10)
i€lyq .ya INN i¢lyn .va INN

Proof of Lemma 5.4. Recall that we consider F € Cp(D([0, 1])) nonnegative. We begin with the control of
Eqw W, 5 (F)/DP]. Note that Egu) (W, (F)/DiP1 = EIW, ;) (F))/R(L). Then, using the many-to-one
lemma, we get
(L K) _Sn n )
E[W (F)] [ /e F(S(” )]lénZ—L,minw/zJijgn V(Zj)Z%lOgn—K]'
We cut this expectation in two pieces depending on whether S, < 3 5 logn + o or S, > 3 5 logn + ", Let start with
the case S, > %logn + a;F: we have, by cutting the interval [, + K o0) in pieces of length 1,

—Su /o (n)
E[e " "F(S )]lgnsz,minw/zJEjS,,szglogan,Sn>%logn+a,T]

< Z ]E[ef(%l()gnfkri’i)/an”F”ILS

>—L,minj,2)<j<p Sj=3 logn—K,S,—(3 logn—K)E[i,i+l)]

i~ +K|
K fn o o (L + D20 +2)
[ l
c eilamp e T )T S)
<IFI-57m, > e T ; (5.11)

i>|of+K]

by using (2.8). Since |a;" + K] 3> a, it follows from (5.10) that the right-hand side of (5.11) is a o(a2/n3#/2). We
now control the term corresponding to the case S, < 3 5 logn + ", which is the dominant term in IE[W(L’K) (F)]. This

time, we cut the segment [0, «;F + K] in pieces of length h > 0, where h is any real number if S is nonlattrce and is
the span of the lattice if S is lattrce, and thus we get

—Sn/a (n)
E[e " "F(S )]lgnz—L,minL,l/gJSanszglogn—K,S,,gglogn—&-a,T]

((0‘:"’1{)/”\—1 e(K—ih)/an

(n)
= 137200 E[F(S " )1§,13—L,minwzjfj§,, §;>3 logn—K,Sn—(%logn—K)e[ih,(i-i-l)h)]
i=0
[(oF +K)/h1—1 —ih/a _
e n | 60~ R(L) .

i=0
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by using Proposition 2.8 in both lattice and nonlattice cases, with uniformity in i because h([(a;f + K)/h] —1) < /n.
Then, by applying (2.1) to R™, for & > 0, it exists M > 0 such that, for all u > 0, R™ (1) < ¢, (1 +&)(M + u) and
thus we get

[ +K)/h1-1

o
Z R_((i + l)h)e—ih/otn < an(l +¢) <i 414+ %)he_ih/“"

i=0 i=0
_ Oy 2
=(1+0(1))C0(1+8)h<7> , (5.13)
by applying (5.10). Coming back to (5.12), we get
3Bn/2
1 n _Sn n
hnnlsolép a2 E[e /e F(S(n))]]‘§nz—L,minLn/2J5/-5nsz%logn—K,Snfglogn—ﬁ—a,T]
T 660~ cy (1+¢) 6
< |=—RL)E[F(e)|h 21— — R(L)E[F(e)], 5.14
_20()[(@] ; 302()[(8)] (5.14)

by applying (2.5) to constants ¢, and 6. Combining (5.11) and (5.14), we conclude that

L.K
(LK 1 o?

B (LK) 2]
EQ(U[ lr;,(,L) :| - R(L)E[W"’ﬁn l= ;nw,:/z (E[F(e)] +o(D)),

and it shows the first part of Lemma 5.4.

We now want to prove the lower bound for ]EQ(L) [Y.(F,)/ D,(lL)] =E[Y,(F,)]/R(L). We use the branching property
at time k;, to get

E[Y,(F)] =E[ > ]lV(x)z—L,V(x)e[k,',/3,kn]w(V(x))i|’ (5.15)

|x|=kn

where we set, for all b € [k,]l/ 3, knl,

- b
v(b) :=Eh[ Y e ﬂ"V<Z)F(V<z>—ﬁ)1VOSiSnk,,,v<Zi>eln,i+kn]-

We note m :=n —k, and fix A € (0, 1/2), then we have |Am| < |n/2] — k, for n large enough because k;,, < n. Using
the many-to-one lemma, we get, for b € [k,l,/ 3, ku1,

|z|l=n—ky,

b
]lS —ilogne[of Ot+] S, >—L,min i S~>310gn
O'\/I’l_’l m— 75 nOn 1,0, Z— L, [Am]<j<m Oj=73

Y(b) > e K, [e—sm/“nF(s“") —

_ b —(Sm+b) /o, (m)
=e VE[e”®n "F(S )ﬂsm—(glogn—b)e[a;,a;],s >—(L+b),minumjsj§mSjZ%logn—b]'

=m=

Then, we cut the segment [« , ;] in pieces of length & > 0, where / is any real number if S; is nonlattice and is the

span of the lattice if S] is lattice, and we get that 1 (b) is larger than

, Loy /] =1 e—(i+Dh/a, -

— m

e > 372 E[F(S™)1
i=[a, /h]

F/h]—1
e_b Lan/J

~G+Dhse, [T 90" R(L D) .
Z oA/, 51 (E[F (@] +o(D)hR™ (ih),
i=loy /h]

Su—(3 logn—b)elih,(i+1)h),S,,=—(L+b),min s <j<m ;>3 logn—b]

>__
= 3/2a
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where the o(1) is uniform in b € [kl/3 kol and i € [[[e,, /K1, le,f /] — 111, by using Proposition 2.8, because we
have L + k, < /n and h(|e; /h] — 1) < /n. Thus, we get, using that R(L + b) ~ co(L + b) and R~ (ih) ~ ¢; ih
uniformly in b and i,

—b Lo, /h]—1
€ w00~ co(L+b . .
w(b)z—nman\/z . 70(,[3/2 ) E[F©]+o0) > e (HDMancrip
i=[ay /h]

21 o?
=(L +b)e b\/; n;; /2( [F()]+o(D),

uniformly in b € [k,l,/3, ky], where we used (2.5) twice and also (5.10). Coming back to (5.15), we get that E[Y,, (F},)]
is larger than

21 o —v
\/;Fnzﬁf/z( E[F(e)] + o(1)) [Z Ly oLy ekl o) (L TV X)e W]. (5.16)

[x|=ky

Using the many-to-one lemma, the expectation in (5.16) is equal to

E[(Sk, + L)1 13 ]>E[(Sk + L)1 (5.17)

172

Siy =—L, Sk, €lkn Sk =—L. (S, +L)/oky' "€[C™ 1C]]

for all C > 0. We then choose a function x : Ry — R continuous and bounded such that, for all r € R,

ieppe-1,c/21 = X(0) < 1101 ¢y

and (5.17) is larger than

Sp 4+ L OR(L) [
kPR (2T 2 Ve = oky*(1+0(1)) D) [ e ar
1/2 ey = 1/2
ok, k 0

n

Cc/2 5
> OR(L)(1 +0(1))/ 2e 2 dr,
2¢-1

by applying (2.6). Coming back to (5.16), we get
n3Bn/2

liminf
n—oo

2 1 €2, e 6
E[Y,(Fy)] z,/—TE[F(e)]GGR(L)/ tPe™"?dt —— — R(L)E[F(¢)],
T O 2c-1 C—oo O

using that f;° 2e2dr = \/% Since EQ(L)[Y,I(F,,)/D,(,L)] = E[Y,(F,)]/R(L), it concludes the proof of Lem-
ma 5.4. O

5.4. Addition of the second barrier

In this section, we prove Lemma 5.2 with a method similar to the one used by Madaule [35] for his Lemma 4.9 (or
Lemma 3.3 of Aidékon [1]). The main difference is that we do not only consider particles that are at a distance of
order 1 from (3/2) logn, but we can nevertheless apply some of Madaule’s results.

Proof of Lemma 5.2. We fix L > 0 and &, > 0. For all F € C;(D([0, 1])) and K > 0, we have |W, ) (F) —

(L K)(F)l < 2||F|||W(L) W(L K)| where W(Lﬁ) = W(L) (1) and W(L K W(L K)(l) Therefore, it is sufficient
to show that we have

/2 | Wi — Wi
n
1imsupQ<L>< > n.p D > g) <, (5.18)
n—o00 (0 Dn

for K > 0 large enough.
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Using Proposition A.3 of Aidékon [1], we know that D,EL) converges in L' to Dgo‘ ) under P, so we can choose M >
0 large enough such that, foralln e N, (@(L)(D,(,L) >M)= E[D,(,L)]l 1/R(L) < n/4. Therefore, the probability
in (5.18) is smaller than

pP>m

Ly, 3B/2| D) (L,K) 2@ N L n L L _n
Q( )(n/f‘/ (Wop — Wy 5| > ea; DS ),15D5)5M>+Z+Q‘ ><D,g><z)

—E[p® n (L)
_E[Dn ]ln”’”/le,E,Lﬂ),,*W,ffé,f)beot,%fo),%SD,EL)SM] + 1 + R(L)E[D” :U.D’(ZL)<£]

3Bn/2 | i/ (L) (LK) 2N n.n
5MIE”<n/3/ |Wn’ﬁn—Wn,ﬁ” >8anz>+z+z,

because R(L) > 1. Thus, we now want to prove that, for some K > 0 large enough, we have

lim sup ]P(n3ﬁ"/2| W,fLﬂ)n — WéLﬂ’nK)| > 8/01,2,) <27,

n—o0

with n’ :=n/4M and &’ := en/4. Moreover, using (1.8), we can fix K’ > 0 such that P(minj;—, V (z) < %logn —
K’) < n’. Thus, our aim is now to show that we have

2
- (L) (L.K) o
lim sup]P’<|Wn’ﬁ" = Wb Lo o0 V2 3 logn—k' = S/nTZ/z) <. (5.19)

n—oo

for some K > K’ large enough.
Now, following Madaule’s [35] proof of his Lemma 4.9, we introduce the intervals J,(x) := [% logn — x —

1, %logn — x), for x € R, and the events, fori, ¢ € Nand [n/2] <k <n,

Eie@ = (V@2 ~LVEo= | min_ V() e h(K) V@) € h(K) +il,

and, denoting ay := Le"(HK)J for some fixed v € (0, 1),
Fl(2):= U Eixe) and Fl@):= |  Ei.
i>1,|n/2]<k<n—ay i>l,n—ap<k<n

Then, we have
(L) (LK) BV (2)
Wit = Wi Laing o vz diogn—ks < D 2 € P O @y +1p20)- (5.20)
>0 |z|=n
On the one hand, by Madaule’s [35] proof of his Lemma 4.9, we have the inequality
P(Z Lpay = 1) <cis(1+ag)(1+Lye **
|z|=n
and, therefore,
—BaV —(1-v)K
IE”(Z Z e P (Z)1F3<z> > o) < ZP(Z Lp2ey = 1) <cie(1 + Lye” =K, (5.21)
£>0 |z|=n >0 Nzl=n

On the other hand, by using the many-to-one lemma, we get, fori > 1, |n/2] <k <n —ay and £ > 0,

e : e—(i=1-K") /oy
E[ Z e PV 1Ei,k’l(z)] =E[e %/ 1p, ] < WIP(E,-J{,Z), (5.22)

|z|=n
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where we set

Eike={8,2~L.Sc= min_ S es,(K)=t.8,€n(K')+i}.
In/2)=j=n

We recall Equation (4.27) of Madaule [35]:

P(E; i) < 1 g g (L +E+D i ln/2] <k < 3n/4). (5-23)
i ko) < . '
' 17W(1+£+1) if 3n/4] <k <n.

Applying (5.23), we get

n—ap—1
(1+1L) _
> P(Eik) Scig—n (I L+ )<T+ ll/2>. (5.24)
k=|n/2]

Using (5.22), (5.24) and that P(E; x ¢) =0 for £ > % logn — K + L, we have

E [Z Z e~ PV(@ ﬂle (z)]

£>0 |z|=n

n—ap—1
XYY B YO 0|

020 i>1k=[n/2] “lz|=n

[3logn—K+L]

K'+1) /o, L+ L) logn 12 i/
S D S v D BLR Ll (529)
=0 i>1

We can bound the sum on i in (5.25) by (1 + E)(x (1 + o(1)) uniformly in £. Moreover, taking K large enough such
that e™X < 1/2, we have a; > ¢"“*X) /2 for all £ > 0. Thus, we get that (5.25) is smaller than

(1+L) ,((ogn)® — _ xp —vK )2 A
1+o(1 +e vK/2) = VK20 4+ L)(140(1)) =2,
cro(l +o(1)) 32 S\ T © c19¢€ ( )(1+o( ))n3ﬁn/2
and, thus, with the Markov inequality, we have
_ €19
<§ : § e ﬁW(f)ﬂFl(Z) > nmn) = e K21+ L)(1+0(D)). (5.26)

>0 |z|=n

Finally, (5.19) follows from (5.20), (5.21) and (5.26) by taking K large enough and it concludes the proof of
Lemma 5.2. 0

5.5. From F to F,

We prove here that considering F;, instead of F does not change significantly the first moment.

Proof of Lemma 5.3. To control the first moment of W(L K)(|F F.))/ D(L) under Eq), we follow the proof of

Lemma 5.4 for the upper bound of the first moment of W, ,f{‘ﬂnK) (F)/ D(L) but, instead of applying directly Proposi-
tion 2.8 as in (5.12), we use that

(n)
EUF - Fn|(S )ﬂgnsz,mianjf,-fn Sj=3logn—K,Sy—(3 logan)e[ih,(iJrl)h)]

w660~ R(L
:o<\/:a SR —((i+1>h)),



The near-critical Gibbs measure of the branching random walk 1649

uniformly in i € [0, h([(a;f + K)/h] — 1)], by using Proposition 2.8 combined with Lemmas A.3 and A.5, because
Fe CZ (D([0, 1])). The result follows with the same calculations as in the proof of Lemma 5.4. U

5.6. The peeling lemma

The aim of this subsection is to prove Lemma 5.5, which shows that introducing the event {z € B,,} does not change
the first moment. This proof is based on the so-called peeling lemma (see Shi [40]), which controls that the spine,
conditioned to have a specific trajectory, does not have too many and too low children. Such lemmas have been proved
in the case where the spine ends up at a distance of constant order from % logn (see [1, Lemma C.1], [35, Lemma 7.1]
and [40, Theorem 5.14]) and also when it ends up at a position of order /n (see [3, Lemma 4.7]). Here we have to
deal with the intermediate case where the spine end up far above % logn and far below /7.

In order to state the peeling lemma in a general setting, we introduce some notation. For b, u, v e Rand n € N, we
set

Abuv {|z| =n:V@ew+bv+b+1), V(@) >—u, min V()= v}.

[n/2]<j=<n
We consider
G | if0=i<in/2l e it if0<i<|n/2],
C v iflm/2) <i<n, T =Y i nj2) <i<n,

and the following set
RN} _
B,’l’ = {IZI =n:Vje[0,n—1], Z (1 + [V(y) _a;n)]Jr)e—[V()) a;”] < pe ¢ }
yEQ(Zj+])

We can now state our version of the peeling lemma, which covers the case where the spine ends up far below /n and
is therefore more general than the peeling lemmas in [1,35,40].

Lemma 5.7 (Peeling lemma). For all ¢ > 0, there exist p > 0 and ng € N such that, for all n > ng, b € Ry and
u,v € [0,n/8],

Rm)R™(b)

b,u, c

Q(wn € APV 1 (BP) )587’13/2 .

Remark 5.8. We present here the peeling lemma in terms of probability measure QQ, because it simplifies somehow
the proof (for example, under Q, the reproduction law along the spine does not depend on the position), but it is a direct
consequence that, for all ¢ > 0, there exist p > 0 and no € N such that, for all n > ng, b € Ry and u, v € [0, nl/g],

Rw+v+b)R™(b)
n3/2 :

Q™ (w( € A"V (B)) <e
Before proving the peeling lemma, we first use it to show Lemma 5.5.

Proof of Lemma 5.5. We set ¥, :=Y,,(1) and Y, := Y, (1) and, since F is bounded, it is sufficient to show that

(Y, =Y, ] ol
EQ(L)_ Dy(,L) _—0 3BaT2 )

We first change probabilities from Q™) to Q: we have

RO R N AR 74 _
E n|_ E n|_ E V(wn)/on g . -
QW) I Dr(ll_) | R(L) Q|: W, R(L) Q[e wnEAnﬂBn] ( )
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Then, setting u = L and v = 3 logn and cutting the segment [, , ;] in pieces of length 1, we get that (5.27) is
smaller than

1 [ 11 [ 11

) Z efi/a"(@(u) eAzuvnBc < 3/2) Z e—i/an R ), (5.28)

i=lay ] i=lay, ]

using Lemma 5.7 uniformly in i, noting that B,, C BY" and p, — oo. Using then (2.2) and (5.10), we get that (5.28)
isa o(oz,zl /n>/%) and it concludes the proof of Lemma 5.5. (|

Proof of Lemma 5.7. By Lemma 2.4 and (2.2), it exists i > 0 such that, for all b € R4, u, v € [0, n1/7] and n € N*,
we have

. _ e 9
Q(wy € ALY 3i € [0, n]]: V(wy) <a™ +2" — 1) < R(w)R (b)(3n—3/2 + C7W>

e RW)R™ ()
ST o

for n large enough (independent of u, v and b). Thus, it is sufficient to show that

e Rw)R™(b)

Q(wn € A7 VBV € 10,01,V (wy) zal” 4260 — ) < S == (5.29)

for n large enough, b € R and u, v € [0, n'/8]. Therefore, we now prove (5.29). We first set, for 0 <i <n — 1,
_ N ™ _
By, = {IZI =n: Y (1+[V) —a™],)e VO=a"] < pebi }
yEQ(ziy1)

Since forall u,v e R, 1 + (u +v)L < (1 +uy)(1 +v4), we have

S 4+ [V —a®])e VO < (14 [V —a™],)e VO o w1,

veQ(zi41)

where we set, for x € T, by noting S the parent of x and A(x) :=V(x) — V(?),

O(x) := Z (14+ A(y)4)e 2.

yeQ(x)

Thus, we have, on event {w, ¢ B” .} N{V (w;) > ai(n) + zel(n) —ul

(n) X (n)
(1+ [V —a],)e V-4 10 ;) = pe=t” = pertVwn—a" 12

(n)

and, if we are moreover on event {w,, € Aﬁ’”’”} so that V(w;) > a; ", it implies that

oIV wi—a"1/2

> coppe— 1 2elV =173,

O(wit1) = pe M/ =
1+ [V ) — a4

where ¢ :=inf,>0 e“/6/(1 + u) > 0. Therefore, we get

Q(wn € ALY N (BY), Vi ell0,nll, Vw)) = al” +201 — 1) <> g, (5.30)
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where we set, for0 <i <n — 1,
. ~ y—aq®
gi = Q(wn € APV, Vj € [0, 11,V (w)) z af” + 26" = u, Owip1) > el ¥ =4"17)

and j := cagpe */2. From now, we choose p such that p > e.

We first consider the case 0 <i < [n/2]. Since a(n) —u, we have

qi = EQ[IZ(wi)z—u,@(wiH)>ﬁe[v(wi>+“]/3 Gi (V(wi+1))]f

where we set, for x € R,

Gi(x)i=Qu(V@umio) = =, V(wyim) —veb,b+ 1D, min_ V(w)=v)
n/2)—i—1<j<n—i—1

< IE”( i1 = U =X, S—ic1—(—x)€[b,b+ 1), L(n_i_1)/In2JiI§1j§n_i_l Si=v —x)

(1 +x +u)2(b +2)

o, U+xtwR (b
=21 I’l3/2 5

using successively Proposition 2.2(ii), (2.8) and (2.2). We thus get

<en T Op o 14V
9i = 21— 37 EQ[ Ly w2 —u.0 i = petv s (14 V wirn) + u)]

R™(b
<o (b)

= n3/2 Eq| V(wi)=—u,V (w;)+u<3log 2+ (14 V@) +u+ Awit)]
Y wi)= 5

R O (wi+1)
= 021WEQ[IV(wi)>—u,V(wi)+u<310g —(")("’;.'*” |:1 +3log, N + (A(wi+1))+ :

But under Q, (O (w;+1), A(w,+1)) is independent of (V(w;))o<;<; and has moreover the same law as (X +
X V(w1)), where X and X are defined in (1.4). Therefore, we get, by integrating first on (V (w;))o<j<i,

R™(b) S X+X
qi SCZlWEQ FF(X+X) 1+310g+T+V(W1)+ s (5.31)
where we set, for x > 0,
Fi(x) = Q(Z(wi) > —u, V(w;) +u < 3log i) = Lo<tog 1 P(S; = —u, Si < —u +3log, x),
0

by using Proposition 2.2(ii) and that p > 1. Then, applying (2.9), we have

ln/2]—1
C
3" Fi0) < 1mpes(1+3logy 0)(1+u) < 3C—6R(u)(1 +log, ¥y j
; 1
i=ky

using also (2.2). Coming back to (5.31) and noting that, since X + X > 0 > e, we have log, (X + i) > 1, this gives

n/21-1 R(uw)R~(b) - -
Y g =en— B[l g log (X + X)(log (X + %)+ V(w)y)] (5.32)
i=k,

and concludes the case 0 <i < |n/2].
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We now consider the case [n/2] <i <n, so al.(") = v. On event {w, € A", @(wit1) > pel @)=v1/3} we have

Vw) =V(w,) — (Vwy) —Vw)) elv+b— Vwy) — Vw)),v+b+1—(V(w,) — V(w))], Owiy1) >
p v petV W=V +hl/3 and, foralli +1 < j <n, V(w,) — V(w;) <b + 1. Moreover, we set

~(n) —u if0<j<|n/4],
a . =
! v if(n/4] <j<n,

and note that, on event {w, € Az’“’v, Vjel0,n], V(w;) > a;.") + 255") — u}, for n large enough, we have Vj €
[ln/4], [n/2] — 17, V(w;) > v =Ez§"), because 45.") > |n/4]"7 and u 4+ v < 2n'/3. Thus, we get

i <Q(Yj e [Lil V(w)) =a", Vw) = (v— (Vw,) = V(wp)) € b b+1],

Owjt1) > v pelV IV j e i 41, ), V(w,) — V(w)) <b+1). (5.33)
Under Q, (®(wj+1), (V(w,) — V(w)))i<j<n) is independent of (V(w;))o<j<i, so the right-hand side of (5.33) is
equal to

E@[Hi (V(wn) - V(wi))IL@(w,-H)>ﬁ\/§elv(“’i)_V(“’")+"J/3,Vje[[i+l,n]],V(wn)—V(wj)§b+l]’ (5.34)

where we set, for x € R,

H,-(x)::@(z(w,-)z—u, min V(wj)zv,V(wi)—(v—x)e[b,b—I—l])

ln/4]<j<i

§]P><§iz—u, min szv,S,-—ve[b—x,b—x+1])
lij2)<j<i

R(u)
<cp—s5(1+b—x),
<3 spU+b—x)

using successively Proposition 2.2(ii), (2.8) and (2.2) as before. On the event {® (w; 1) > ﬁe[v(wi)_v(“’")+”]/3}, using
that o > 1, we have b — (V(w,) — V(w;)) < 3log, ®(w;+1) and also V(w,) — V(w;y1) > b —3log, O (w;41) —
A(wj+1)+, therefore, (5.34) is smaller than

R(u)
cn—s7 o[ (1 +3log, ©Wit1))Low >4
X LV () V (wi 1) 2b—310g, OWis1)—Awis 1)+ Vjeli+ 1l V(wy)—V(w)<b+1]- (5.35)
Note then that, under Q, (®(w; 1), A(w;41)) is independent of (V(w,) — V(w;))i+1<j<n and has the same law as

(X + X, V(w)), so (5.35) is equal to

R(u) ~ ~
€37 37 Eq[(1+3log, (X + X)Ly 5. ;T (3log, (X + X) + V (wi)+)], (5.36)
where we set, for x > 0,

Ti(x) == Q(V(wn) = V(wit1) = b—x,Vj €lli +1,nll, V(wy) = V(w;) <b +1)
=P(S,_, , <(x+D=>G+1),8,_, ,=—>b+1),

n—i—1 — “n—i—1 =
by applying Proposition 2.2(ii) and then reversing time. Thus, using (2.9) and (2.2), we get

n—1 —

Y i =cg(+x+ DU +b+1) <451+ )R ().
C

i=1n/2] 1
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On event {X + X > P}, we have log,, (X + }?) > 1 so, coming back to (5.36), we get

Rw)R™ (b ~ -
Z gi <c MEQ[IO&F(X+X)]lx+)~(>ﬁ(log+(X+X)+V(w1)+)]. (5.37)
i=|n/2]

Finally, using (5.32), (5.37) and that Eg[V (w1)+|.%1] = )~(/X by Proposition 2.2(i), we get

n—1

> ai < (e +ca)

i=0

Rw)R = L =
7(“) ®) E[(X log% (X + X) + X log, (X + X)) 1y, 7. ;]- (5.38)

Using (1.3), we can choose p large enough such that the expectation in (5.38) is smaller than ¢/2(cpy + ¢24) and,
recalling (5.30), it proves (5.29) and concludes the proof of Lemma 5.7. O

5.7. Second moment of Y, (Fy)

For F € C(D([0, 11)), by decomposing along the spine, Y, (F) is equal to

Z Z Z e VYO F(V(2)Lea,np, +e Vi )F(V(wlsL)))ﬂwf,”eAmBn
i= OyeQ(wfi)l)lz‘_n 2zy

We cut this sum in two pieces, depending on whether the lineage of the considered particle z splits off from the spine’s
lineage before or after time k,:

kn—1

=2 3. ) e MOFV@)Leans,,

i— L =
i=0 yeg(wl_(+)l)\zl n,z>y

Ykl (Fy .= v/ (F) — Y10k (F).

We define in the same way D(L) 10k and D(L) (ks Then, by Aidékon and Shi [3, Lemma 4.7], since (log n)l «
ky, < \/n, we have
inf Q) (Dt < =2 (wiH) = u) — 1. (5.39)

1/3 n—00
LlG[k,l/ Jkn]

Proof of Lemma 5.6. First note that, using Proposition 2.3(i),

Y,; (F,) L L e~ V@/an
=Y QP (wH =21.70) ————Fu(V(@))1L:ea,ns,
D,(,L) ZIXZ:n ( n n)R (V( )) ( ) z€A,N
—V(w, ") /an
=E (L)|:4F A% 1 (L) ’ﬁi|
Ly OO D atenas,

and, thus, we have

w0
Y, (F)\ Y, (Fy) eV (wn)/on [0.kn) | molkn.n]
E (L)|:<—" =Egw Fo(Vw®N1 o) =E " +E"",
© D ° DY Rp(vwP)) (V™) €A o o

by splitting ¥, (F,) = /[0 k")(Fn) + Y,/,[k”’"](Fn). The first part will give the right order and constant and the second

part will be neghglble Recall that F is assumed to be nonnegative.
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We begin by bounding E4 (L) Using D,(,L) > D,(,L)’[O’k") and ﬂw,SL)eB,, <1, we get

Y10k (o= Vi) /o

Eg{fi') <Egw |:

Fu(V(w ))ﬂw,ﬁ“eAn}

D(L) [0,kn) Ry (V(w(L)))

Y (Fy) 0
:EQ(L) [W([J(V(U}k’l ))]lV(w(L))E[klﬁ ]:|, (540)
n

where we set, for b € [k,iﬂ, k,] and withm :=n — k,,,

—V(wy )/t b
o) =E | ———F V(w(L)) — 1., . (L)
Q R (V(w(L))) m 0‘\/% Vnggn—k,l,V(wl. )Eln,i+kn

E[e*(Serb)/Oln F(S(m))]l

< . —
= R.(b) S,y =—(LAb),min s < j<m S;=3 logn—b, S —(3 logn—b)elay ,oz;,"]]’

for some fixed A € (1/2, 1) and n large enough, by applying Proposition 2.3(ii). Then, proceeding in the same way as
for the lower bound of v (b) in the proof of Lemma 5.4 (but with a sum on i from |a,, /h] to [a;F/h] — 1), we get
the upper bound

2

0 o
@) < R—(b)(L +b) =3 3P /2( [F(e)] + 0(1)) o2 W(E[F(e)] + 0(1)), (5.41)

uniformly in b € [k,i/ 3, ky1, using (2.1) and (2.5) for the last equality. Coming back to (5.40), we showed that

2 /10, ky)
[0, kn) 0 o Y, (Fu)
Eqi) < = 3,3,1/2( [F(e)]+0(1))IEQ(L>[7D2L)’[O’k”) 1V(w£L>)E[ 15,01 (5.42)

and thus we now want to bound the expectation in (5.42). We proceed in a way similar to the proof of Lemma 4.5 of
Aidekon and Shi [3], by introducing the event {D,(lL)’[k”’"] <n72):

0,ky

5 Y )(m]l

QB | D0k L <2
n

Y FD o [k 02 (L)
g [ B B 0 ot 22 uf2) =
n

Y/[O,kn)(Fn) (L) (L) [k ] ) (L)

n s 1Kn\n - —

> E@(L)[ 05 ]lv(wIEL))e[k1/x . ]} e[legk ]Q (D} <nV(wy’) =u).
n

Thus, applying (5.39), we get that the expectation in (5.42) is smaller than

Y/[(),kn) (F,)
(1 + 0(1))EQ(L) [;(T[OJC:)HD;L)'UC”'"]SHZ}
n

YM (F,) L) _ 74
< (1 + 0(1)) (EQ(L) [WED,(PZH_”“,DﬁL)‘[k”’"]Sn_2j| + ||F||Q( )(Dr(l b <n” ))
n

Y,;[O’k”)(Fn) i| . |: 1 i|>
<(I+o(1 E — [+ ||F I*E, 5.43
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using that Y,:[O’k”)(F,,) / D,(,L)’[O’k") < ||F|| and applying the Markov inequality for the second term. Using that
Y,ilo’k”) < Y,; < Wéfé’f{), and then Lemmas 5.4 and 5.3, we get that (5.43) is smaller than

2 —7/4 o2

0 o n 0 .
(1 +0(1))((]E[F(e)] +0(1));m + ||F||m> = (E[F(0)] +0(1));m,

because 38, /2 < 7/4 for n large enough. Thus, coming back to (5.42), we proved that
[0,ks) 0 o \’
skn n
Equ < <(E[F(e)] —I—o(l));m) . (5.44)

We now want to show that ]E([S’ZL:'] 0((0{2/n3/3"/2)2) and, by bounding F < || F||, it is sufficient to deal with the

case F = 1. Using that D{""1%%) < D{" 1_.p <1 and breaking down ¥,

]E([SZ’L)] is smaller than

(1) along the spine, we first have that

1 - V(wn )/an

E (L)[ L e PV eAni|
Z Q (L) Ok,l)R Vw (L))) wiP eA,NB, Z Z z

i=ky yeQ(w(L> |z|=n,z>y

1 —V(w,(f))/an
+ EQ(L) |:D(L) [0,kx) R (V(w(L))) ﬂwr(zL)eAntn

e—ﬂnww;“)]. (5.45)

Noting that, on the event {z € A, }, we have e PV(@ < e=V(@y=3/20n  the first term in (5.45) is smaller than

L
o=V i) /oy

E (L)|: 1 _V(Z)n_3/2a"]
Z Q (L) [0.kn) p L(V(w L))) wsH eA,NB, Z Z

—kn

yeQ)) Rl=mz=y
3/2a, X 1 eV, -
— Qp vy
=n Z ]E@(L)[D(L) 05 2 (v (0D 1, ®Wea,nB, Z © :| (5.46)
i—k (V(w, ) (L)
n yea(w; )

by conditioning with respect to %, := U(V(w(L)) V(iy),ye Q(w(L)) i € N) and noting that, given ¥, D,(,L)’lo’k”)

i+17°
(L)

is independent of (V(2), |z] =n,z >,y € Q(w;}})). Noting that we are on the event {w(L) € By}, (5.46) is smaller

than

o= Vi) /ey

('l) (n)
=320 ¢
Z Eqw [D(L) [0,k» 1,®Wea,np,Pn® :|
n

) RL(V(wiP))

_kn
ln/21-1 n=1 _qu—pl/7 —V(w(“)/a
L— t c 1 n n
—— | Epw) 1 o
3/2an( Z € Z 3/2 ) Qe [ (L),[0,/n) (D)~ wiPea,
i=ky, i=|n/2] n D R (V(w ))

1 o=V i) /ey
} (5.47)

L Pn
<5 = (1 +o(1))E (L)[ 1 w ,
n3ﬁn/2( ) Q D(L) [0,kn) Ry (V(w(L))) wy €Ay,

because k,iﬂ >> logn and therefore the sum for i € [[k,, |[n/2] — 1] is a o(n=3/%). For the second term in (5.45), we
use that, on the event {w,(lL) €A}, e_ﬂ"V(w'(lL)) <n3F/2 and, thus, combining with (5.47), we get

1 o=V i) /e, }

[ky,n] L
EQ(L) =cse 123 /2( + 0(1))EQ(L> |:D(L) [0.k,) R, (V(w(L)))]lwf,“eA,,
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1 L
=625eL 36 /2( +0(]))EQ(L) [Ww(v(“}lﬁn)))ﬂww(“)e[ 13 ko ]],

where the function ¢ has been defined previously in the proof. Using (5.41) again, we get

2
[kn.n] _ Pn o 1
E@(L) < coget 372 3P /2( + 0(1))EQ(L) [71)(” 0% V(w]EL))E[klﬂ ]:|. (5.48)

Dr(lL)’[kn ]

Proceeding in the same way as before by using (5.39) to introduce the event { < n~?}, the expectation in

(5.48) is smaller than

1
(1 +0(1))EQ<L> [7@) 0 Lt tinnl 2]
Dn k) s

1 _
S (1 + 0(1 )) (]EQ(L) [W ILDY(IL)>n7/4’Dr(lL),[kn,nJ<n2] + Q(L) (DELL) <n 7/4)) . (549)
n

As for (5.43), (5.49) is equal to (1 + o(1))/R(L) and, coming back to (5.48), we get

L 2 2 \2
[kn,n] c Pn o, o,
Eqiiy’ = a1 gDy st i 1 H0() = <<n3ﬂn/2) )

because p, < 2. This concludes the proof of Lemma 5.6. U

Appendix A: Convergence of random measures

In this section, we present some results concerning convergence of random or deterministic probability measures on
a polish space S or more specifically on D([0, 1]). Some of these results are classical, but we state them here with
uniformity in some parameter 6 € ©.

A.l. General space

Let (S, d), (S1,d1) and (52, d>) be Polish spaces. We consider some set ®. In the sequel, for each 6 € ©, (MZ)HEN will
denote a sequence of random probability measures on S and (E,f),,eN a sequence of deterministic probability measures
on S. Moreover, i and & will be probability measures on S, that are deterministic and do not depend on 6.

Lemma A.1. Assume that for all Lipschitz F € Cp(S) and & > 0, P(WZ(F) — u(F)| =€) — 0asn— oo uniformly
in 0 € ©. Then, the same convergence holds for all F € Cp(S).

Note that in the case where we consider a deterministic sequence (’g‘ne )neN, it simply means that f;‘f (F) — &(F)
uniformly in 6 € ©. It is necessary that the limit does not depend on 6.

Proof. We follow the proof of Portmanteau Theorem in Billingsley [13, Theorem 2.1]. Thus, we first consider a
closed set A and ¢ > 0 and we want to show that

lim sup ]P’(/LH(A) > u(A) + 8) 0. (A1)

n—)OOGe

We consider, for each 1 > 0, the function F": x — 1 — (1 Ap~'d(x, A)) € [0, 1] that is Lipschitz and such that F" |
14. Thus, by dominated convergence, we have u(F7) — w(A) as n — 0. We fix 1 such that u(F7) < u(A) + (¢/2).
Since ,uZ(F”) > MZ(A), we get

sup P(1)(A) = ju(A) +¢) < supP<“3(F") = p(F") + §> o
) 0o o
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by using the assumption of the lemma. From (A.1), we get that, for all set A such that u(dA) =0 P-a.s. and all ¢ > 0,

lim sup P(|uf(A) — n(A)| > ¢) =0. (A.2)
n—oo Hec®
We now consider F € Cp(S) and we can assume that F is nonnegative. We fix ¢ > 0 and set M := || F||. Firstly, we

have

/OME[M(B{F>t})]dt5/OM [u((F =1})]d U/ 1= tdtdﬂ(x)]

and, therefore, for almost every ¢ € [0, M] (in the sense of the Lebesgue measure), P-a.s., w(3{F > t}) = 0. Thus, for
all N e N, we can fix a subdivision 0 =#y < t] < --- <ty = M suchthatforall0 <k <N —1, ty4+1 —tx <2M/N and
forall 1 <k <N — 1, u(0{F > t;}) =0 P-a.s. Since u(F) = fOMM(F > t)dt and ¢ — p(F > t) is nonincreasing,
we have

N-1
Z(tk—tk DA(F > 1) < p(F) < ) (k1 = t)p(F > 1) (A3)
k=1 k=0

and the same holds for ug instead of w, for all n € N and 6 € ©. Since, in (A.3), the left-hand side and right-hand
side of (A.3) tend to w(F) as N — oo, we can choose N large enough such that they are at most at distance /2 from
w(F). Then, using (A.3) for /Lf’,, it follows that

N—-1
sup P(|up (F) — u(F)| = €) < sup (P(Zm] — 1) (1 (F > 1) = w(F > 1)) = 2)

(S0 0e® k=1
N-1 .
+P<Z(tk+l — 1) (u (F > 1) — (F > 1)) < _Z>>’
k=1

by noting that, in the sums, the term for k = N is zero, since ty = M = || F||, and the term for k = 0 is smaller than
2t1 <4M/N < ¢e/4,if we choose N large enough. Then, we have

N-1
0 _ eN
2161;319(|un(F) w(F)| =) <216113 ; <|Mn(F>tk) w(F > t)| = SN — 1)> —0,

by using (A.2), because forall 1 <k <N — 1, u(3{F > tx}) =0 P-as. O

Lemma A.2. We consider the product space S := S1 x S». Assume that, for all G| € Cp(S1) and G2 € Cp(S2),
E,?(Gl * Gr) = E(G1xGy) as n — oo uniformly in 0 € ®, where Gy x G2 (x,y) € S+ G1(x)G2(y). Then, for all
F €Cp(S), E9(F) — &(F) uniformly in 6 € ©.

Proof. Using Lemma A.1, it is sufficient to consider F € C;(S). Let & > 0. Since F is uniformly continuous, it
exists 1 > 0 such that for any x, y € S that verify d(x, y) <n, we have |F(x) — F(y)| < e. Since S, is separable
for the metric d, it exists (y;)ieN € S2N such that |, B2(yi, 1/2) = S2, where By (y, r) denotes the open ball of
radius r centred at y in S. Now we consider a compact set K C S such that £(K) > 1 — ¢ and K’ the image of
K under the canonical projection § — S,. Since K’ is a compact set of S, we can extract a finite cover K’ C
U,N: o B(yi,n/2). Using again the compacity of K, there exist nonnegative Lipschitz functions xo, ..., xy € C»(S2)
such that, forall 0 <i < N, supp x; C B(yi,n/2), xo+---+ xy <1and xo+---+ xy = 1 on K’. Finally, we set
x:=1x(xo+---+ xn), so that x is a Lipschitz continuous function from S — [0, 1] and x =1 on K.
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We can now construct some functions of the form G| » G; to approach F. For 0 <i < N, we set G’i xeS—
F(x,y;)and G;: y € S» = xi(y). By the triangle inequality, we have that |$,?(F) — &(F)| is smaller than

N N
g:,f(F—ZGq*Gg> 5<F—ZG§*G§)
i=0 i=0

The second term in (A.4) tends to 0 as n — oo uniformly in 6 € ® by the assumption of the lemma. On the other
hand, we have

N
+ > |E8(G * Gh) — (G« Gh)| +
=0

. (A.4)

N

F-Y GG
i=0

N
XF =Y Gi*G}
i=0

< IFIT =)+ < IFICT =) +ex,

because of the choice of 1. Thus, we get that the first and third terms of (A.4) are smaller than 2¢ + || F|| (S,? (1 -

x)+ & —x)). Since 1 — x =1x( — xo—---— xn), we can use again the assumption of the lemma to get
that Eff(l — x) = &(1 — x) as n — oo uniformly in 8 € ®. Noting that 1 — x < 1gc and £(K€) < g, it proves
Lemma A.2. ([l

A.2. Weak convergence in D([0, 1])

We keep here the notation of the previous subsection, but we take S = D([0, 1]). Recall the definition of the Skorokhod
distance d on D([0, 1]): for x, y € D([0, 1]),

d(x.y) = inf (1A = idloo V 1x = y 0 Allc),

where we set A :={A: [0, 1] — [0, 1]|1(0) =0, (1) = 1, A continuous and increasing}, and that, equipped with this
distance, D([0, 1]) is a polish space (see Billingsley [13]).

Lemma A.3. Assume that, for all F € C,(D([0, 1])), we have é,f(F) — &(F) as n — oo uniformly in 6 € ®. We
consider F € C(D([0, 11)), (un)nen € RN, ()nen € D0, IDN and (hp)nen € AN such that u, — 1, v llco —
0and |1y, —id]lec — 0. We set Fy,: x € D([0, 1]) = F (v, + u,(x o Ap)). Then, we have Sg(an — F|) = 0 uniformly
inf e 0.

Proof. For x € D([0, 1]), we first have

d(-xa Vp +up(x O)&n)) < vnlleo +d(x, x 0 Ay) +d(x 0 Ap, Up(x O)\n))
< lvalloo + 12n —idlloo + |un — 1[lIX|lcc- (A.5)

Now, we consider ¢ > 0 and we fix K > 0 such that £({||x||cc > K}) < ¢ and some Lipschitz function x : D([0, 1]) —
[0, 1] such that 1}, <k < x(x) < Ly <k +1 for all x € D([0, 1]) (this is possible since ||—|~ is Lipschitz on
D([0, 1])). Thus, we have

& (1Fu = FI) < 1Fall§) (1= ) + 8] (x|Fa = FI) + | FII&; (1 = 0. (A.6)
On the one hand, for x € D([0, 1]), we have, using x (x) < Ljx|,<k+1 and (A.5),

XO|Fa(x) = FO)[ < 0F (Ivnlloo + 14n = idlloo + Jun — 1(K + 1)),
so we get |$,f(x(F,, — )| < x(F, — F)]| - 0 as n - oo uniformly in 6 € ®. On the other hand, by using the

assumption of the lemma with the function 1 — x, the first and third terms in the right-hand side of (A.6) tend towards
2||F||&(1 — x) uniformly in 6 € ©. Since £(1 — x) < &, it concludes the proof of Lemma A.3. |
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Remark A.4. In Lemma A.3, if the limit measure & o depends on 6 € ©, then the result is still true under the additional
assumption that supgcq & ({[X]loc = K}) — 0 as K — o0, so that in the proof K and x could be chosen independently
of 9.

Lemma A.S. Assume that & ({x(0) = 0}) = 1 and that, for all F € C;(D([0, 1])), we have g,?(F) —E(F)asn— o0
uniformly in 6 € ©. We consider F € Cp,(D([0, 1])) and (ky)nen such that k, — 0. We set F,: x € D([0, 1]) >
F (X, +(1=k,)t — Xip» t €10, 11). Then, we have S,?(|Fn — F|) = 0 uniformly in 0 € ©.

Proof. The function ¢, : t € [0, 1]+ k,, + (1 — k)t is not bijective from [0, 1] to [0, 1], so we consider a function
An € A such that A, () =k, + (1 — k)t for t > k,, and that is linear on [0, k,,]. Then, for x € D([0, 1]), we have

d(x,x o, _xl(,,) <Ay —dlleo V IX 0 Ay —x 00, _-xl(,l”OO < kn V3[1(1)13X] |x]. (A7)
sKn

Let ¢ > 0. Since £({x(0) = 0}) =1, it exists § > 0 such that £({maxg s |x| > ¢}) <e. Let x: D([0, 1]) — [0, 1] be
a Lipschitz function such that Lmaxg s Ix]<e < x(x) < Lmaxgo 5 x| <2e for all x € D([0, 1]). Thus, we have, using the
triangle inequality and then (A.7),

EN(IFy — FI) < IFIEY (1 — ) + £ (x| Fn — FI) + I FIIEL (1 — %)
<2|FIEJ(1 — x) + wF(ky V 68),

for n large enough such that «,, < § (so independent of ). Finally, using the assumption of the lemma with the function
1 — x and recalling that £(1 — x) < ¢, it concludes the proof. ([l

Appendix B: Proofs of the preliminary results concerning random walk

In this section, we prove the results stated in Section 2. Section B.1 is devoted to the proof of Proposition 2.6 and
Corollary 2.7. Sections B.2 and B.3 contain preliminary results for the proof of Proposition 2.8 in Section B.4.

B.1. Convergence towards the 3-dimensional Bessel process and the Brownian meander

We first recall a known invariance principle for the random walk conditioned to stay nonnegative for all time. For all
neN,u R, and B € .%,, we set

PF(B) := Eu[R(Sp)1p1s >0]- (B.1)

R(u)

It defines a probability measure P, that is called the law of the random walk started at u € R and conditioned to
stay nonnegative for all time. Then we have the following invariance principle, by Theorem 1.1 of Caravenna and

Chaumont [15]: for any b € R, and (b,),en such that b, /o \/n — b as n — oo and for any F € C,(D([0, 1])),

Ejy [F(S™)] — Es[F(R)]. (B.2)

—> 00

where R denotes the 3-dimensional Bessel process on [0, 1].
Proposition 2.6 follows from (B.2) and from the following link between the 3-dimensional Bessel process and the
Brownian meander (see Imhof [29]): for all F € C,(D([0, 1])), we have

1
E[F(M)] = @E[mF(R)}. (B.3)
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Proof of Proposition 2.6. We can assume that F' is nonnegative. For K > 0, we consider x : Ry — [0, 1] continuous
such that Ljx—1 gy < X < Lj2x)-1 2k]- On the one hand, we have

. Sy OR(u) o )
E, [F(s< >)<1 — X<Gﬁ>)1§n>0} <|F| NG <f0 (1—x(®)re™/*drt +0(1)>, (B.4)
uniformly in u € [0, y,], using (2.6). On the other hand, we have
(n) + (n)
[ (2 o] =i (25 )

where we set, for z € Ry, hu(z) := /nx(z)/R(zo/n). Using (2.1) and x < Njk)-1,¢), We have
limsup,,_, o supcr, |ha(z) — h(z)| =0, with h(z) := x(2)/cooz. Thus, we get, uniformly in u because h, and h
do not depend on u,

(] ()]0

Moreover, using (B.2), (B.3) and (2.5), we have

lim sup
n—od

o, (S (’”} [ww» }_
E/ [h<0f> (S")|—2E COGR(I)F(R(t),te[O, 1) | = 0E[x (M) F(M)],

uniformly in u € [0, y,,]. Coming back to (B.4) and (B.5) and using that the density of M(1) is 7 > te_’2/21,>0, we
showed that

g, [F(S")1s5,50] - E[FM)]

limsup sup ORG)
u

n—=>00 uel0,y,]

o0 2
2P [ (1= xw)e P
0

which tends to 0 as K — 00, so it concludes the proof. ]

Proof of Corollary 2.7. By Lemma A.2 of Madaule [34] (that holds under the assumption of this corollary, see
Remark 3.1), it exists c8(L, C) > 0 such that for all n large enough and K > 0,

L,C
c28( )e,C[(/z'

Jn

We consider some ¢ > 0 and fix K large enough such that cyg(L, C)e CK/2 < ¢0R(L)/||F| and also
E[e€o MM 1 1)1 < &/| F||. Considering a continuous function x : R — [0, 1] such that T,<x < x (x) < Ty<g41
and using the triangle inequality, we get

E[eCS/VM g o 1 sk yal < (B.6)

ﬁ n n o
‘eR(L)E[eCS”MF(S( )is,=-1] —E[e M(I)F(M)]'

[ n n Sn o
e ok R Gy o B S R ®7)

Then, note that in Proposition 2.6, we can replace ]EM[F(S(”))ILLEO] by E[F(S<”))]l§n2_u]: indeed, it works when
F e Cj(D([0, 1])) and we extend to F € Cp(D([0, 1])) by Lemma A.1. Thus, applying Proposition 2.6 with the
function x € D([0, 1]) = e€°*1 F(x)y (ox1) which belongs to C,(D([0, 1])) we get that the right-hand of (B.7) tends
to 2¢ as n — oo and it concludes the proof of Corollary 2.7. O
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B.2. Local limit theorems

We first recall the classical Stone’s [41] local limit theorem: letting # > 0 be any real number if S; is nonlattice and
be the span of the lattice if S is lattice, we have

h 202 1
P(S, €[b,b+h))= ——e 07/207 4 <—> B.8
( [ ) . Tme 0 NG (B.8)

as n — oo, uniformly in b € R. Thus we have the following uniform bound: it exists cp9 > O such that, for all n > 1
and b € R,

€29
P(S, elb,b+1) < NG (B.9)

Now we state a local limit theorem for the random walk staying above a barrier, in the case where the starting point is
at distance of order /n from the barrier and the endpoint at distance o(/n).

Lemma B.1. Ler (yy)nen be a sequence of positive numbers such that y, < /n asn — 0o. We set f:t € R~
te_tz/zjltz().
(i) If the law of Sy is nonlattice, then, for all h > 0,
P(S, €lu—b,u—b+h),S, >—b) O (0 /u+hR_(t)dt+ R @)
u - b ’/l - 9 —_— - = - = 0 - 9
§ " on” \o/n) J, n

as n — oo, uniformly in b € R and in u € [0, y,].
(i) If the law of S1 is (h, a)-lattice, then,

PSn=u—0b,5,2-b)= 8—_f<L>hR_(u) +0<R‘n(u))’
n

on o

v

as n — o0, uniformlyinb € R and u € [0, y,]1 N (b + an + hZ).

Proof. First note that, for each D > 0, by Propositions 11, 18 and 24 of Doney [26], both estimates of Lemma B.1
holds uniformly in b € [D~'/n, D/n] and u € [0, y,).* Noting also that f tends to 0 at O and at infinity, it is
sufficient to prove that, for each # > 0 and ¢ > 0, there exist D and n large enough such that P(S, € [u —b,u — b +
h),S,>—b) <eR (u)/n forall b ¢ [D~'\/n, D/n] and u € R, . Reversing time, we can equivalently prove that
PS,elb—u,b—u+h),S,>—u) <eRu)/n.

For b € [0, D’I\/ﬁ], using (2.7) and (2.2), we get P(S, € [b —u,b —u + h),S, > —u) < c3o0Rw)(1 +
D=1 /n)/n??. For D and n large enough and independent of u, this is smaller than & R (u)/n.

For b > D./n, we cancel the lower barrier between times |n/2] + 1 and n so that we get

Sinjo) +u
P(Sn € [b—u,b—u+h),§n > —M) S]E|:]]-SL"/2JZ_Mh<W , (BlO)

where we set forx > 0, A(x) :=P(S,—[n/2) +x0|n/2] 12 e b, b+h)). Using (B.8), we have, uniformly in b > D./n
and x e Ry,

31 (xo [n/2]'/? — b)? 1 31 1
o= Gon( -SSRy ) +ol G5) < S o 7).

4Doney states his results in terms of the renewal function for the first weak increasing ladder height process of S and of P(minj <<, Sp > 0). Our
formulation follows from Remark 4.6 of Caravenna and Chaumont [16] (although they work only in the lattice and absolutely continuous cases,
this remark does not rely on these assumptions).
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where gp: Ry — [0, 1], obtained by taking the supremum on b > D./n, is continuous and converges simply to 0 as
D — oo. Thus, using (2.6) and (2.4), we get that (B.10) is smaller than

c31 OR(u) (/"O "y c3Ru) 1
— gp(t)te dt+o(1) )+ ol —= ), (B.11)
Vi o n \Jo vno o \Jn
uniformly in b > D./n and u € [0, y,,]. By the dominated convergence theorem, the integral in (B.11) tends to 0 as
D — oo and, thus, (B.10) is smaller than e R(#)/n for D and n large enough and independent of u. (Il

B.3. Convergence towards the Bessel bridge

In this subsection, we are going to prove the following generalization of Lemma 2.4 of Chen, Madaule and
Mallein [22]. It proves that conditioned by the event of Lemma B.1 the trajectory S” converges to the Bessel bridge.
This is a first step in the proof of Proposition 2.8.

Lemma B.2. Let (y,)neN be a sequence of positive numbers such that y, < /n asn — oo. We set f:t € R—
te_’z/z]ltzo and we denote by pg o the 3-dimensional Bessel bridge of length 1 from b € R4 to 0.

(i) If the law of Sy is nonlattice, then, for all h > 0 and F € C; (D([0, 1])),

@ 0 u+h B | R~ (u)
Epo il F (8" ) Ls,etuusn.s,z0] = — / R (r)drf(b)E[F(pb,o)Ho( )

=n= n

as n — oo, uniformly in b € R and in u € [0, y,].
(i) Ifthe law of Sy is (h, a)-lattice, then, for all F € C;(D([0, 1])),

n

0~ R
Epo il F(8")1s,=u.5,20] = = hR™ W) S BIE[F (p4,)] + o( (u))s

as n — 0o, uniformly in b € R and u € [0, y,]1 N (bo «/n + an + hZ).

Proof. We will treat only the nonlattice case, because the proof in the lattice case is exactly the same, with R~ (u)
instead of f Mu+h R (¢)dt. Moreover, since F is bounded, f(b) — 0 as b — oo and Lemma B.1 deals with the case
F =1, it is sufficient to show that, for each K > 0, the estimate holds uniformly in » € [0, K] instead of b € R,..

We first assume that Vx € D([0, 1]), F(x) = F'(x;,1 € [0, 1 — ¢]) for some F’ € C; (D([0, 1 — €])). Thus, F(S™)
is .%,,-measurable with m := [(1 — ¢)n] and we have

S,
Ehgﬁ[F(S(n)):ﬂ-Sne[u,u—i-h),anO] = Ebaﬁ[F(S(n))g<U:;ﬁ>]l§mZO]s (B.12)

where we set, for z € R,

09— z u+h 7 R*(u)
g(z)::PZG«/ﬁ(Qnsz’S"—me[”’u_’_h)):Ef(ﬁ)/l; K (t)dt'f‘()( n >’

uniformly in u € [0, y,,] and z € R, using Lemma B.1. Therefore, (B.12) is equal to

o R™(t)dtE F(S™ Sm_\q E F(S™)1 R
el § (1) drEy, | F(S™) f ofen ) =0 +Epo [ F(8™) 15,200 n )
uniformly in u € [0, y,,] and b € [0, K]. Thus, it is now sufficient to prove that
Sm 1
Eboﬁ[F (8™)f (0 8n>1§mzo} —— ef (D)E[F(py0)]. (B.13)
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uniformly in b € [0, K]. On the one hand, by Equation (2.30) of Chen, Madaule and Mallein [22], we have

ef WE[F(pLo)] = %Eb[F’(R(s), se0,1—g])e RU-7/2], (B.14)
On the other hand, recalling (B.1), we get
E F(S™)f Sm_\1 =E" _|F(S™)n" S (B.15)
bo J/n o Jen S$z0 | = Lpo sm &b NG ’ :

where we set, for z € R,

@) :f(—> R(bo /n) zie_zz/zgR(baf)
eV IN\VE) Reo )~ e RGoyi)’

Since e/ —5 0 as 7z — oo and using (2.1), it is clear that

2
sup /2

bel0,K],zeR4

—0, (B.16)

n—oo

b
hg,b(Z) - %e

so we get, combining (B.14), (B.15) and (B.16),

Baoyi| F8") (52 J1s,00] — e [ F (o)

limsup sup
n—>oo pel0,K]

<limsup sup [F(S®)eSn/27 ] — B, [F'(R(s), s €0, 1 — e])e” RU=%/2] .

—|IE+
n—>00 be[0,K] VE POV

which is equal to 0 by applying (B.2). It proves (B.13) and so it concludes the case where F(x) = F'(x;,t € [0, 1 —¢])
for some F’ € Cjl (D([0, 1 — €])).

We now want to extend the result to the case F' € C;/(D(([0, 1])). For & > 0 and x € D([0, 1]), we define ¢, (x) €
D([0, 11) by @¢(x)][0,1—¢) = X[0,1—¢) and @¢(x)|[1—¢,1] = 0, so that F o ¢, satisfies the assumption of the particular
case that is already proved. Thus, it is now sufficient to show that, for each 5 > 0, it exists &€ > 0 such that

R
lim sup sup Epy yal|F(8™) = F 0 9:(S™) 15, efuutn.s,=0] <1 (u), (B.17)
n—>00 uel0,y,],he[0,K] n

sup f(D)E[|F(pp,0) — F 0 ¢:(04,0)|] < n- (B.18)
bel0, K]

We first prove (B.18): we have

EHF(P;,O) —FO%(P};,O)H E[‘“F(Hpbo ‘/’8(1011,0) “oo)]

IE[ ( sup pgso(t))]::Eb,g.

te[l—e,1]

Since the function b = E; . is nondecreasing and f < 1, the left-hand side of (B.18) is smaller than Ex . and,
thus, it tends to 0 as ¢ — 0 by dominated convergence, because wr is bounded. Now, we prove (B.17): using that
d(S™, Ve (S™)) < maxg<k<en Sn—k/0 +/n and reversing time, we get that the expectation in (B.17) is smaller than

Elop( sup XY R (B.19)
O<k<en 0NN n—bo/ne(—u—h,—ul.S, z—u=
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Conditioning with respect to .%|,/2) and applying (B.9), we get that (B.19) is smaller than

1+h S, +u+h
P E[wF< up = . >]lsf/213_“_h]

(n— n/2])1/? O<k<en OA/M
c29(1+h)9_R_(u+h)( |: ( 1 >:| )
= E — M +o(1) ), B.20
Vnj/2 Jn/2 d \/ites[gga] ' ol) (B.20)

uniformly in u € [0, y,,] and b € [0, K], by using Lemma 2.6 to get the last equality. The expectation in the right-hand
side of (B.20) does not depend on n, b and u and tends to 0 as ¢ — 0 by dominated convergence, so it shows (B.17)
and concludes the proof. g

B.4. Convergence towards the Brownian excursion

We prove here Proposition 2.8, in a similar way as Lemma 2.5 of Chen, Madaule and Mallein [22], but directly
with a first barrier that can be different of 0. Following [22], we fix some XA € (0, 1) and, for G{: D([0, A]) — R,
G>:D(0,1 —A]) > R and x € D([0, 1]), we set

G *Gy(x) = Gl(xs, s €0, )»])Gz(xHS, sel0,1— A]).
Then, by [22, Lemma 2.3], we have, for each G € C;(D([0, 1])) and G, € Cp(D([0, 1 — A])),

2 1 -M 2 _ _
E[Gl*Gz(e)]=\/;mE[M(k)e W21 Gy (M)Ga (Pl o) (B.21)

where ¢ is the normalized Brownian excursion, M is the Brownian meander of length A and (p Zl 6)‘ )zeR, is a family
of Bessel bridges of length 1 — A from z to 0, independent of M.

Proof of Proposition 2.8. Using Lemma A.2, it is sufficient to consider the case where F = G| x G for some G| €
Cp(D([0, A])) and G2 € Cpy (D([0, 1 — A])). The proof will be only treated in the lattice case: in the nonlattice case,

the reasoning is exactly the same with |, : +h R~ (¢)dt instead of hR™ (b). We set m := |An] and take the conditional
expectation according to .%,, to get that

S S
E[F(S™)1s,,, = —umin zizn Sizv, Se=v-+b] = E[Gl (0% 5 < A)¢(—U\’;ﬁ>nsm>_u] (B.22)
where we set ¢(z7) := Ezgﬁ[Gz(SL(s+A)nJ—m/0\/ﬁ, s <1 —=M1s  >uvs,=v+bl, for each z € R such that v + b +
z04/n € a(n —m) + hZ. Then, since G is uniformly continuous, using Lemma B.2 combined with Lemma A3 we
get that ¢(z) is equal to

: —(b
hR_(b)f<\/lz__A>IE[Gz(«/1 —0) o8/ =), s = 1-2)] +0(R n( ))’

uniformly in v € [—¥y, ¥u], b € [0, ] N (—=v +an + hZ) and z € R such that v + b + zoy/n € a(n — m) + hZ (note
that if z < 0, the fact that the Bessel bridge is not well-defined is not a problem, because f (z/+/1 — A) = 0 so the first
term is zero). Since the last expectation is equal to E[Gg(,o; 6)‘)] by scaling properties of the Bessel bridge, (B.22) is

o(l—Mn

5Here the limit measure is the law of pzl BA that depends on the parameter (b, v, z). Thus, using Remark A.4, we should prove that ]P’(II,OZ1 6)‘ oo >

K) — 0 as K — oo uniformly in z € R, but it is obviously false. However, since f(z/+/1 — 1) — 0 as z — o0, it is sufficient to have, for each
M >0, P(||P716M|oo > K) — 0 as K — oo uniformly in z € [0, M] and this is clearly true.
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equal to
0~ — Sl_an Sm 1—x
—hR E A - 1s >_y
c—mn [Gl(a\/ﬁ’sf )f<\/1—xaﬁ>G2(pSm/“ﬁ’0) Sn=
S\sn R=(b
+E[G1(ﬁ,s 5/\>115m2_u}0( n( ))’ B.23)

where (pZIEA)ZER . 1s independent of (Sy,),en. Then, since the function z € R — E[Gz(,ozla}‘)] is continuous, using
Lemma 2.6 combined with Lemma A.3, we get that (B.23) is equal to

6~ OR M R™(b)R
hR_(b)ﬂ<E[G1(M)f<#>Gz(p}Q?MO)} +o(1)) + o(%)

o(1—=M)n Jm VT =1
where M is the Brownian meander of length X, independent of (,oz1 (_)A )zeR, - Finally, recalling the definition of f and
using (B.21), it concludes the proof of Proposition 2.8. ([
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