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1 Introduction and results

We consider random walks in random environment obtained as random perturbations of long-range
random walks in deterministic environment. Namely, let S be a locally finite subset of RY, d > 1
and call X,, the discrete time Markov chain with state space S that jumps from a site x to another
site y with a probability p(x, y) that is proportional to ¢(|x — y|), where ¢ : (0,00) — (0,1] is a
positive bounded measurable function and |x| stands for the Euclidean norm of x € RY. We write P
for the law of X,,, so that for x # y €S:

e(ly —xI)
PXpp1 =yl Xp=x)=px,y) = ——F<—,
wg(x)
where wg(x) = Zze&z#x @(]z — x|). Note that the random walk X, is well defined as soon as
wg(x) € (0,00) for every x € S. In this case, wg = {wg(x), x € S} is a reversible measure:

ws(x)p(x,y) =ws(¥)p(y, x).

Since the random walk is irreducible due to the strict positivity of ¢, wg is the unique invariant
measure up to a multiplicative constant. We shall often speak of the random walk (S, ¢) when
we need to emphasize the dependence on the state space S and the function ¢. Typical special
cases of functions ¢ will be the polynomially decaying function ¢, ,(t) := 1A t=47% o > 0 and
the stretched exponential function ¢, g(t) := exp(—t#), B > 0. We investigate here the transience
and recurrence of the random walk X,,. We recall that X,, is said to be recurrent if for some x € S,
the walk started at X, = x returns to x infinitely many times with probability one. Because of
irreducibility if this happens at some x € S then it must happen at all x € S. X,, is said to be
transient if it is not recurrent. If we fix S = Z9, we obtain standard homogeneous lattice walks.
Transience and recurrence properties of these walks can be obtained by classical harmonic analysis,
as extensively discussed e.g. in Spitzer’s book [25] (see also Appendix [B). For instance, it is well
known that for dimension d > 3 both (Z¢, ¥ep) and (z4, ¥p,q) are transient for all § > 0 and a > 0
while for d = 1,2, (24, e ) is recurrent for all § > 0 and (z4, ¥p,q) is transient iff 0 < a < d.

We shall be interested in the case where S is a locally finite random subset of R¢, i.e. the realization
of a simple point process on R?. We denote by P the law of the point process. For this model to be
well defined for P-almost all S we shall require that, given the choice of :

P (wg(x) € (0,00), forall xeS)=1. (1.1)

If we look at the set S as a random perturbation of the regular lattice Z¢, the first natural question
is to find conditions on the law of the point process P and the function ¢ such that (S, ¢) is P-a.s.
transient (recurrent) iff (Zd, () is transient (recurrent). In this case we say that the random walks
(S, ) and (Z4, ) have a.s. the same type. A second question we shall address in this paper is
that of establishing almost sure bounds on finite volume effective resistances in the case of certain
recurrent random walks (S, ¢). Before going to a description of our main results we discuss the
main examples of point processes we have in mind. In what follows we shall use the notation S(A)
for the number of points of S in any given bounded Borel set A € R?. For any t > 0 and x € R? we

write
t t

d
Qx,t =x+ |:_§J§i| > Bx,t:{yERd: |J’_X| <t}:
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for the cube with side t and the open ball of radius t around x. To check that the models (S, ¢)
are well defined, i.e. (1.1)) is satisfied, in all the examples described below the following simple
criterion will be sufficient. We write ®,4, for the class of functions ¢ : (0,00) — (0,1] such that

f;o t4=1p(t)dt < co. Suppose the law of the point process P is such that

sup E[S(Q,1)] < o0. (1.2)

xezd

Then it is immediate to check that (S, ¢) satisfies (1.1)) for any ¢ € .

1.1 Examples

The main example we have in mind is the case when P is a homogeneous Poisson point process
(PPP) on RY. In this case we shall show that (S, ¢) and (Z%, ¢) have a.s. the same type, at least for
the standard choices ¢ = ¢, 4, . . Besides its intrinsic interest as random perturbation of lattice
walks we point out that the Poisson point process model arises naturally in statistical physics in the
study of the low-temperature conductivity of disordered systems. In this context, the (S, ¢, g) model
with 8 = 1 is a variant of the well known Mott variable-range hopping model, see [[12]] for more
details. The original variable-range hopping model comes with an environment of energy marks on
top of the Poisson point process that we neglect here since it does not interfere with the recurrence
or transience of the walk. It will be clear that, by elementary domination arguments, all the results
we state for homogeneous PPP actually apply to non-homogeneous PPP with an intensity function
that is uniformly bounded from above and away from zero.

Motivated by the variable-range hopping problem one could consider point fields obtained from a
crystal by dilution and spatial randomization. By crystal we mean any locally finite set I' € R¢ such
that, for a suitable basis vy, vy, ..., v4 of R?, one has

r-x=r Vx € G:={zv; +29V9+ - +34vq : 5, €Z Vi}. (1.3)

The spatially randomized and p—diluted crystal is obtained from I" by first translating I" by a random
vector V chosen with uniform distribution in the elementary cell

A={tyvi+tvy+--+tgvg : 0< t; <1 Vi,

and then erasing each point with probability 1 — p, independently from the others. One can check
that the above construction depends only on I' and not on the particular G and A chosen. In the
case of spatially randomized and p—diluted crystals, IP is a stationary point process, i.e. it is invariant
w.r.t. spatial translations. It is not hard to check that all the results we state for PPP hold for any
of these processes as well for the associated Palm distributions (see [[12] for a discussion on the
Palm distribution and its relation to Mott variable-range hopping). Therefore, we shall not explic-
itly mention in the sequel, to avoid lengthy repetitions, the application of our estimates to these
cases. We shall also comment on applications of our results to two other classes of point processes:
percolation clusters and determinantal point processes. We say that S is a percolation cluster when P
is the law of the infinite cluster in super—critical Bernoulli site—percolation on Z<. For simplicity we
shall restrict to site—percolation but nothing changes here if one considers bond-percolation instead.
The percolation cluster model has been extensively studied in the case of nearest-neighbor walks,
see, e.g., [[15; 5]. In particular, it is well known that the simple random walk on the percolation
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cluster has almost surely the same type as the simple random walk on Z?. Our results will allow to
prove that if S is the percolation cluster on Z? then (S, ¢) has a.s. the same type as (Z, ), at least
for the standard choices ¢ = ¢, 4, pe g- Determinantal point processes (DPP) on the other hand are
defined as follows, see [24} [4] for recent insightful reviews on DPP. Let .# be a locally trace class
self-adjoint operator on L%(R4,dx). If, in addition, .# satisfies 0 < # < 1 we can speak of the
DPP associated with J¢". Let P,[E denote the associated law and expectation. It is always possible to
associate with ¢ a kernel K(x, y) such that, for any bounded measurable set B C R?, one has

E[S(B)] =tr(# 1) = f K(x,x)dx < o0 (1.4
B

where S(B) is the number of points in the set B and 15 stands for multiplication by the indicator
function of the set B, see [[24]. Moreover, for any family of mutually disjoint subsets D;, D, ..., D} C
R< one has

k
E |:l_[S(Di):| :f Pr(xq,x9,..., x5 )dx1dxy...dxy, (1.5)
i=1 l_[iDi
where the k—correlation function p,, satisfies
pk(XI:XZ: .. .,Xk) = det (K(xiaxj))l <ij<k”

Roughly speaking, these processes are characterized by a tendency towards repulsion between
points, and if we consider a stationary DPP i.e. the case where the kernel satisfies K(x,y) =

K(0,y — x), then the repulsive character forces points to be more regularly spaced than in the

sin(t(x—y)) Our
n(x—y) °

results will imply for instance that for stationary DPP (S, ¢) and (Z<, o) have a.s. the same type if

@ = ¢pq (any a > 0) or ¢ = @, g with § <d.

Poissonian case. A standard example is the sine kernel in d = 1, where K(x,y) =

1.2 Random resistor networks

Our analysis of the transience and recurrence of the random walk X, will be based on the well
known resistor network representation of probabilistic quantities associated to reversible random
walks on graphs, an extensive discussion of which is found e.g. in the monographs [[9; 20]. For the
moment let us recall a few basic ingredients of the electrical network analogy. We think of (S, ¢)
as an undirected weighted graph with vertex set S and complete edge set {{x,y}, x # y}, every
edge {x, y} having weight ¢(|x — y|). The equivalent electrical network is obtained by connecting
each pair of nodes {x, y} by a resistor of magnitude r(x,y) := ¢(|]x — y|)7!, i.e. by a conductance
of magnitude ¢(|x — y|). We point out that other long-range reversible random walks have already
been studied (see for example [2[], [I3]], [17], [22]] and references therein), but since the resistor
networks associated to these random walks are locally finite and not complete as in our case, the
techniques and estimates required here are very different.

One can characterize the transience or recurrence of X,, in terms of the associated resistor network.
Let {S,}, > be an increasing sequence of subsets S, C S such that S = U, 1S, and let (S, ),
denote the network obtained by collapsing all sites in S\, = S\S,; into a single site z,, (this corresponds
to the network where all resistors between nodes in S; are replaced by infinitely conducting wires
but all other wires connecting S, with S;, and S,, with S are left unchanged). For x € S and n large
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enough such that x € S,,, let R,,(x) denote the effective resistance between the nodes x and z, in
the network (S, ¢),,. We recall that R,(x) equals the inverse of the effective conductance C,(x),
defined as the current flowing in the network when a unit voltage is applied across the nodes x
and z,. On the other hand it is well known that w¢(x)R,(x) equals the expected number of visits
to x before exiting the set S,, for our original random walk (S, ¢) started at x (see, e.g., (4.28) in
[13]]). The sequence R,(x) is non—decreasing and its limit R(x) is called the effective resistance of
the resistor network (S, ¢) between x and co. Then, wg(x)R(x) = lim,_,, ws(x)R,,(x) equals the
expected number of visits to x for the walk (S, ¢) started in x, and the walk (S, ¢) is recurrent iff
R, (x) — oo for some (and therefore any) x € S. In the light of this, we shall investigate the rate of
divergence of R, (x) for specific recurrent models. Lower bounds on R,(x) can be obtained by the
following variational characterization of the effective conductance C,(x):

: 1 )
Calx) = h;sin[%,l] 3 Z e(ly —zD)(h(y) —h(=z))". (1.6)
h(x)=0,h=1 on S¢ y§fzs

The infimum above is attained when h equals the electrical potential, set to be zero on x and 1
on S¢. From one derives Rayleigh’s monotonicity principle: the effective conductance C,(x)
decreases whenever ¢ is replaced by ¢’ satisfying ’(t) < ¢(t) for all t > 0. Upper bounds on
R, (x) can be obtained by means of fluxes. We recall that, given a point x € S and a subset B C S
not containing x, a unit flux from x to B is any antisymmetric function f : S X S — R such that

=1 ify=x,
din(y):=Zf(y,Z) = if y#xandy¢B,
z€S <0 ifyeB.

If B =0 then f is said to be a unit flux from x to co. The energy &(f) dissipated by the flux f is
defined as 1
_ = 2
8(f) =75 D, rna)f (r2). 1.7)

¥,2€8
y#z

To emphasize the dependence on S and ¢ we shall often call &(f) the (S, p)-energy. Finally, R, (x),
R(x) can be shown to satisfy the following variational principles:

R, (x)= inf{é"(f) : f unit flux from x to Sfl} , (1.8)
R(x)=1inf{&(f) : f unit flux from x to oo} . (1.9

In particular, one has the so called Royden-Lyons criterion [19] for reversible random walks: the
random walk X, is transient if and only if there exists a unit flux on the resistor network from some
point x € S to oo having finite energy. An immediate consequence of these facts is the following
comparison tool, which we shall often use in the sequel.

Lemma 1.1. Let P, P’ denote two point processes on R such that PP is stochastically dominated by P’
and let ¢, ¢’ : (0,00) — (0, 00) be such that ¢ < Cy’ for some constant C > 0. Suppose further that
is satisfied for both (S, ¢) and (S’,¢"), where S, S’ denote the random sets distributed according
to P and P, respectively. The following holds:

2584



1. if (S, p) is transient P-a.s., then (S, p’) is transient P'-a.s.

2. if (S, ¢’) is recurrent P'—a.s., then (S, ¢) is recurrent P-a.s.

Proof. The stochastic domination assumption is equivalent to the existence of a coupling of P and P/
such that, almost surely, S C S’ (see e.g. [[14] for more details). If (S, ) is transient then there exists
a flux f on S with finite (S, ¢ )-energy from some x € S to infinity. We can lift f to a fluxon S’ > S
(from the same x to infinity) by setting it equal to O across pairs x, y where either x or y (or both)
are not in S. This has finite (S’, ¢ )-energy, and since ¢ < C¢’ it will have finite (S’, ¢’)—energy. This
proves (1). The same argument proves (2) since if S C S’ were such that (S, ¢) is transient then
(S, ¢") would be transient and we would have a contradiction. O

1.3 General results

Recall the notation B, , for the open ball in RY centered at x with radius t and define the function
Y :(0,00) — [0,1] by
Y(t) := sup P(S(B,,) =0). (1.10)

xezd

Theorem 1.2. (i) Letd >3 and a >0, ord = 1,2 and 0 < a < d. Suppose that ¢ € ®; and

e(t) = cppq(t), (1.11)
Y)<Ct™ 7, Vt>0, (1.12)

for some positive constants ¢,C and y > 3d + a. Then, P-a.s. (S, ) is transient. (ii) Suppose that
d >3 and

f e (t)dt < o0, (1.13)
0

for some a,f3 > 0. Then there exists & = 6(a, ) > 0 such that (S, ) is a.s. transient whenever
p(t)=c et for some ¢ > 0. (iii) Set d > 1 and suppose that

sup E [S(Qx’l)z] <00. (1.14)

xezd

Then (S, ) is P-a.s. recurrent whenever (Z, @) is recurrent, where (, is given by

polx,¥):= max  ¢(lv—ul). (1.15)
U€Qy,1,vEQy 1

The proofs of these general statements are given in Section [2| It relies on rather elementary ar-
guments not far from the rough embedding method described in [20, Chapter 2]. In particular, to
prove (i) and (ii) we shall construct a flux on S from a point x € S to infinity and show that it
has finite (S, p)—energy under suitable assumptions. The flux will be constructed using comparison
with suitable long-range random walks on Z¢. Point (iii) of Theorem is obtained by exhibiting
a candidate for the electric potential in the network (S, ¢) that produces a vanishing conductance.
Again the construction is achieved using comparison with long-range random walks on Z.

Despite the simplicity of the argument, Theorem already captures non-trivial facts such as, e.g.,
the transience of the super—critical percolation cluster in dimension two with ¢ = ¢, ,, @ < 2. More
generally, combining (i) and (iii) of Theoremwe shall obtain the following corollary.
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Corollary 1.3. Fixd > 1. Let P be one of the following point processes: a homogeneous PPP; the infinite
cluster in super—critical Bernoulli site-percolation on Z%; a stationary DPP on RY. Then (S, ¥p,q) has

a.s. the same type as (Z4, ¥p.a), forall a > 0.

We note that for the transience results (i) and (ii) we only need to check the sufficient conditions
and on the function v(t). Remarks on how to prove bounds on *)(t) for various
processes are given in Subsection [2.2] Conditions (I.12) and (I.13) in Theorem are in general
far from being optimal. We shall give a bound that improves point (i) in the case d = 1, see
Proposition below. The limitations of Theorem become more important when ¢ is rapidly
decaying and d > 3. For instance, if P is the law of the infinite percolation cluster, then 1(t)
satisfies a bound of the form e , see Lemma below. Thus in this case point (ii) would only
allow to conclude that there exists a = a(p) > 0 such that, in d > 3, (S, ¢) is P-a.s. transient if
p(t) > Ce™ @ et However, the well known Grimmett-Kesten-Zhang theorem about the transience
of nearest—neighbor random walk on the infinite cluster in d > 3 ([[15]], see also [|5] for an alternative
proof) together with Lemma [1.1] immediately implies that (S, ¢) is a.s. transient for any ¢ € &,.
Similarly, one can use stochastic domination arguments to improve point (ii) in Theorem for
other processes. To this end we say that the process P dominates (after coarse-graining) super—
critical Bernoulli site—percolation if P is such that for some L € N the random field

—c td_l

o=(ox): xezZ?), ox):= x(SQrer)>1), (1.16)

stochastically dominates the i.i.d. Bernoulli field on Z? with some super—critical parameter p. Here
% () stands for the indicator function of an event. In particular, it is easily checked that any homo-
geneous PPP dominates super—critical Bernoulli site—percolation. For DPP defined on Z¢, stochastic
domination w.r.t. Bernoulli can be obtained under suitable hypotheses on the kernel K, see [21]].
We are not aware of analogous conditions in the continuum that would imply that DPP dominates
super—critical Bernoulli site—percolation. In the latter cases we have to content ourselves with point
(i) of Theorem (which implies point 3 in Corollary below). We summarize our conclusions
for ¢ = . g in the following

Corollary 1.4. 1. Let P be any of the processes considered in Corollary Then, for any 3 > 0,
(S, pep) is as. recurrent when d = 1,2. 2. Let P be the law of the infinite cluster in super—critical

Bernoulli site—percolation on Z% or a homogeneous PPP or any other process that dominates super—
critical Bernoulli site-percolation. Then, for any 3 >0, (S, ¢, ) is a.s. transient when d > 3. 3. Let P

be any stationary DPR Then, for any 8 € (0,d), (S, ¢ ) is P-a.s. transient when d > 3

We point out that, by the same proof, statement 2) above remains true if (S, ¢, g) is replaced by
(S, 9), ¢ € 24.

1.4 Bounds on finite volume effective resistances

When a network (S, ¢) is recurrent the effective resistances R,(x) associated with the finite sets
S, := SN[—n,n]?¢ diverge, see , and we may be interested in obtaining quantitative information
on their growth with n. We shall consider, in particular, the case of point processes in dimension
d =1, with ¢ = ¢, ,, @ € [1,00), and the case d = 2 with ¢ = ¢, ,, @ € [2,00). By Rayleigh’s
monotonicity principle, the bounds given below apply also to (S, ¢), whenever ¢ < Cy,,. In
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particular, they cover the stretched exponential case (S, ¢, g). We say that the point process P is
dominated by an i.i.d. field if the following condition holds: There exists L € N such that the random
field

Ny = (N :vez?), N :=SQu.),
is stochastically dominated by independent non-negative random variables {I',, v € Z?} with finite

expectation. For the results in dimension d = 1 we shall require the following exponential moment
condition on the dominating field I": There exists € > 0 such that

Elef™] < 0. (1.17)
For the results in dimension d = 2 it will be sufficient to require the existence of the fourth moment:
E[rf] <oo. (1.18)

It is immediate to check that any homogeneous PPP is dominated by an i.i.d. field in the sense
described above and the dominating field I" satisfies (1.17). Moreover, this continues to hold for
non-homogeneous Poisson process with a uniformly bounded intensity function. We refer the reader
to [21} [14] for examples of determinantal processes satisfying this domination property.

Theorem 1.5. Setd =1, ¢ = ¢, , and a > 1. Suppose that the point process IP is dominated by an
i.i.d. field satisfying (1.17). Then, for P-a.a. S the network (S, ¢) satisfies: given x € S there exists a
constant ¢ > 0 such that

logn ifa=1,

n%! fl<a<2,

R,(x)>c . (1.19)
n/logn ifa=2,,
n ifa>2,

for all n > 2 such that x €8S,

Theorem 1.6. Set d =2, ¢ = ¢, , and a > 2. Suppose that IP is dominated by an i.i.d. field satisfying
(1-18). Then, for P-a.a. S the network (S, ¢) satisfies: given x € S there exists a constant ¢ > 0 such
that

logn ifa>2,

Ry(x)>c {log(logn) fa=2, (1.20)

for all n > 2 such that x €S,

The proofs of Theorem [1.5|and Theorem [1.6|are given in Section (3| The first step is to reduce the
network (S, ¢) to a simpler network by using the domination assumption. In the proof of Theorem
the effective resistance of this simpler network is then estimated using the variational principle
with suitable trial functions. In the proof of Theorem [1.6]we are going to exploit a further re-
duction of the network that ultimately leads to a one-dimensional nearest-neighbor network where
effective resistances are easier to estimate. This construction uses an idea that already appeared in
[[18]. — see also [[7] and [1] for recent applications. The construction allows to go from long-range
to nearest-neighbor networks, as explained in Section [3] Theorem could be also proved using
the variational principle for suitable choices of the trial function, see the remarks in Section
It is worthy of note that the proofs of these results are constructive in the sense that they do not
rely on results already known for the corresponding (Z¢, ¢p,q) network. In particular, the method
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can be used to obtain quantitative lower bounds on R, (x) for the deterministic case S = Z¢, which
is indeed a special case of the theorems. In the latter case the lower bounds obtained here, as well
as suitable upper bounds, are probably well known but we were not able to find references to them
in the literature. In appendix B we show how to bound from above the effective resistance R,,(x) of
the network (Z4, p,o) by means of harmonic analysis. The resulting upper bounds match the lower
bounds of Theorems [1.5] and with exception of the case d = 1, a = 2, where our upper and
lower bounds differ by a factor /logn.

1.5 Constructive proofs of transience

While the transience criteria summarized in Corollary and Corollary [1.4] are based on known
results for the deterministic networks (Z<, ) obtained by classical harmonic analysis, it is possible
to give constructive proofs of these results by exhibiting explicit fluxes with finite energy on the
network under consideration. We discuss two results here in this direction. The first gives an
improvement over the criterion in Theorem part (i), in the case d = 1. This can be used, in
particular, to give a “flux-proof” of the well known fact that (Z, ¢, ,) is transient for a < 1. The
second result gives a constructive proof of transience of a deterministic network, which, in turn,
reasoning as in the proof of Theorem part (i), gives a flux—proof that (Z?2, ¥p,q) is transient for
a < 2. In order to state the one-dimensional result, it is convenient to number the points of S as
S = {x;}ier where x; < x;,1, x_1 <0< xpand Nc I or —N C I (we assume that |S| = oo, P-a.s.,
since otherwise the network is recurrent). For simplicity of notation we assume below that N C I,
P-a.s. The following result can be easily extended to the general case by considering separately
the conditional probabilities P(:|N c I) and P(:|N & I), and applying a symmetry argument in the
second case.

Proposition 1.7. Take d = 1 and a € (0,1). Suppose that the following holds for some positive
constants ¢, C:

w(t) = cpp (L), t>0, (1.21)
E(|x, —x[*T*) < C(n—k)He, Vn>k>0. (1.22)

Then P-a.s. (S, ) is transient. In particular, if P is a renewal point process such that
E(]x; — x0/*™) < 00, (1.23)
then P-a.s. (S, ) is transient.

Suppose that IP is a renewal point process and write

P(t) :=Plx; —xo 2 t).

Then l| certainly holds as soon as e.g. {IJ satisfies 1];(t) < Ct~(1+2+8) for some positive constants
C,e. We can check that this improves substantially over the requirement in Theorem part (i),
since if 1) is defined by (1.10), then we have, for all t > 1:

P(20) =P(SNByyyr e =0) <P(c = 1).

The next result concerns the deterministic two-dimensional network (S,, ¢;, o) defined as follows.
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Identify R? with the complex plane C, and define the set S, := U ,Cn, where
C,:= {nek:%i eC: kG{O,...,n}}. (1.24)
Theorem 1.8. The network (S, ;o) is transient for all a € (0, 2).

This theorem, together with the comparison techniques developed in the next section (see Lemma
below), allows to recover by a flux—proof the transience of (72, ¢p,q) for a € (0,2). The proofs
of Proposition[1.7|and Theorem [1.8]are given in Section 4.1

2 Recurrence and transience by comparison methods

Let S, be a given locally finite subset of RY and let (Sy, ¢,) be a random walk on S,. We assume
that wg (x) < oo for all x € S, and that ¢(t) > 0 for all ¢ > 0. Recall that in the resistor network
picture every node {x,y} is given the resistance ro(x,y) := @o(|x — y|)7!. To fix ideas we may
think of S; = Z? and either ¢, = ¥p.a OF 9o = Ye g- (So, Po) will play the role of the deterministic
background network.

Let P denote a simple point process on RY, i.e. a probability measure on the set  of locally finite
subsets S of RY, endowed with the o—algebra & generated by the counting maps N, : © — NU {0},
where N, (S) = S(A) is the number of points of S that belong to A and A is a bounded Borel subset
of RY. We shall use S to denote a generic random configuration of points distributed according to P.
We assume that P and ¢ are such that holds. Next, we introduce a map ¢ : Sy — S, from our
reference set S to the random set S. For any x € S, we write ¢(x) = ¢ (S, x) for the closest point in
S according to Euclidean distance. If the Euclidean distance from x to S is minimized by more than
one point in S then choose ¢(x) to be the lowest of these points according to lexicographic order.
This defines a measurable map 23 S — ¢ (S, x) € R? for every x € S,. For any point u € S define
the cell
Vyi={xeS8y: u=¢(x)}.

By construction {V,, u € S} determines a partition of the original vertex set S,. Clearly, some of
the V, may be empty, while some may be large (if S has large “holes” with respect to Sy). Let N(u)
denote the number of points (of Sy) in the cell V,,. We denote by [E the expectation with respect to
P.

Lemma 2.1. Suppose (S, @) is transient. If there exists C < oo such that, for all x # y in Sy,

E [N(pCIN((yNr(@(x), ¢(¥)] < Crolx,y), 2.1

then (S, ¢) is P-a.s. transient.

Proof. Without loss of generality we shall assume that 0 € Sy. Since (S, @) is transient, from
the Royden-Lyons criterion recalled in Subsection we know that there exists a unit flux f :
Sy X Sy — R from 0 € S, to oo with finite (S, ¢,)-energy. By the same criterion, in order to prove
the transience of (S, ¢) we only need to exhibit a unit flux from some point of S to oo with finite
(S, p)-energy. To this end, for any u,v € S we define

0w )= > Fl,¥).

x€V, y€V,
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If either V, or V, are empty we set 6(u,v) = 0. Note that the above sum is finite for all u,v € S,
P-a.s. Indeed condition implies that N(¢(x)) < oo for all x € Sy, P-a.s. Thus, 6 defines a unit
flux from ¢(0) to infinity on (S, ¢). Indeed, for every u,v € S we have 8(u,v) = —9(v,u) and for
every u # ¢(0) we have ), _c 6(u,v) = 0. Moreover,

Soem= > Y= S+ D fOy)=0+1=1.

VES X€Vg0) YESo xX€Vy0): YESo YESy
x#0

The energy of the flux 6 is given by

&(0):= %ZZ 0(u, v)*r(u,v). 2.2)

ues ves

From Schwarz’ inequality

0w, v)* NWN(M) D D7 Fx,¥)%.

x€V, yev,
It follows that

1
HOREDIIWICRIFACIONNCIHECICONTCHE 2.3)

X€ESy yESy

Since f has finite energy on (S, @) we see that condition (2.1)) implies E[&(6)] < oo. In particular,
this shows that P-a.s. there exists a unit flux 6 from some point u, € S to oo with finite (S, ¢)-
energy. (OTo produce an analogue of Lemma in the recurrent case we introduce the

set S =S US, and consider the network (S, ¢). From monotonicity of resistor networks, recurrence
of (S, ¢) is implied by recurrence of (S, ¢). We define the map ¢’ : S — Sp, from S to the reference
set Sy as the map ¢ introduced before, only with S, replaced by S and S replaced by So- Namely,
given x € S we define ¢’(x) as the closest point in S, according to Euclidean distance (when there
is more than one minimizing point, we take the lowest of these points according to lexicographic
order). Similarly, for any point x € Sy we define

Vv, ={ueS: x=¢'W}.

Thus {V/, x € Sy} determines a partition of S. Note that in this case all V/ are non-empty (V/
contains x € ). As an example, if S, = Z¢ and x € S, then ¢’(x) is the only point y in Z¢ such that
x€y+(-1/2,1/2]%, while V.=Sn(x+ (—%, %]d) for any x € 7.

Lemma 2.2. Suppose that (Sy, ¢o) is recurrent and that P-a.s. V. is finite for all x € Sy, If there exists
C < oo such that, for all x # y in Sy,

E[Z Z ‘P(lu_"D] < Copollx—yD, (2.4)

uevy veV}ﬁ
then (S, ¢) is P-a.s. recurrent.

Proof. Without loss of generality we shall assume that 0 € Sy. Set Sy, =Sy N [—n, n]4, collapse all
sites in S5, = Sy \ Sy, into a single site z,, and call c(S; ,) the effective conductance between 0 and
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Z,, i.e. the net current flowing in the network when a unit voltage is applied across 0 and z,,. Since
(So, o) is recurrent we know that c(S ) — 0, n — oo. Recall that c(S, ) satisfies

1
(Som) =5 D, wollx = YD) = a(3)), 25)
X,YESy

where 1, is the electric potential, i.e. the unique function on S that is harmonic in S, ,, takes the
value 1 at 0 and vanishes outside of S, ,. Given S € Q, set

< /
Sn - UXGSO’HVX .

Note that S, is an increasing sequence of finite sets, covering all S. Collapse all sites in (S,)° into
a single site z,, and call c(S ) the effective conductance between 0 and z,, (by construction 0 € S ).
From the Dirichlet principle (1.6) we have

c(Sp) < Zcpﬂu—vn(g(u) g2,

u ves

for any g : S — [0,1] such that g(0)=1and g=0o0n (§n)°. Choosing g(u) = ¢, (¢’(u)) we obtain
c(Sn) < Z (W) = D D e(u—vl).

x ,YES uev; vevy

From the assumption (2.4) and the recurrence of (Sy, py) implying that (2.5) goes to zero, we
deduce that E[c(S,))] — 0, n — oco. Since ¢(S,,) is monotone decreasing we deduce that ¢(S,,) — 0,
P-a.s. This implies the P-a.s. recurrence of (S, ¢) and the claim follows. O

2.1 Proof of Theorem

We first prove part (i) of the theorem, by applying the general statement derived in Lemma in
the case S, = Z9 and ¢, = ¥p,a- Since (So, ¢y ) is transient whenever d > 3, or d = 1,2 and
0 < a < d (the classical proof of these facts through harmonic analysis is recalled in Appendix B,
we only need to verify condition . For the moment we only suppose that 1(t) < C't™" for
some y > 0. Let us fix p,q > 1 s.t. 1/p+1/q = 1. Using Holder’s inequality and then Schwarz’
inequality (or simply using Holder inequality with the triple (1/2q,1/2q,1/p)), we obtain

E [N(@GDIN(o(y)r(¢(x), ¢(y))] (2.6)
<E [N(¢(x))*]™ N [N ] E [r($(x), ()P ]7
for any x # y in Z¢. By assumption we know that

r(@(x), p () <crpa(p(x), p(1P :=c (1VIp(x) = ¢(y)P). 2.7)

We shall use ¢y, ¢c,,... to denote constants independent of x and y below. From Jensen’s inequality
p(x) = P < p (| () = xPHD 4 xx — y[PLFD) 4 () — y[PLAF0))
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From (2.7) and the fact that |x — y| > 1 we derive that

E [r(¢(x), ¢(3))P] <cpsup B [1$(z) =27 ] +cplx — y [P, (2.8)

ze74

Now we observe that [¢(z) — z| > t if and only if B, , NS = (). Hence we can estimate

(e 0] o0

d _1 __r
E [|¢(2) — | +“)] <1+ | (tp(d+a>) dt<1+C t e de < cg,
1

1

provided that y > p(d + a). Therefore, using |x — y| > 1, from we see that for any x # y in
74:
1
E[r(¢(x), ¢()P]? <cqrpalx,y). 2.9
Next, we estimate the expectation E [N (qb(x))zq] from above, uniformly in x € Z¢. To this end we

shall need the following simple geometric lemma.

Lemma 2.3. Let E(x,t) be the event that S N B(x,t) # 0 and S N B(x &+ 3Vd te;,t) # 0, where
fe; 1 1 <i < d} is the canonical basis of RY. Then, on the event E(x,t) we have ¢(x) € B(x,t), i.e.
lp(x) — x| <t, and z & Vy(y) for all z € R? such that |z — x| > 9dVd t

Assuming for a moment the validity of Lemma [2.3|the proof continues as follows. From Lemma
we see that, for a suitable constant cs, the event N(¢(x)) > cstd implies that at least one of the
2d+1 balls B(x, t), B(x£3+v/dte;, t) must have empty intersection with S. Since B(x=+|3vVdt|e;, t
1) € B(x £3Vdte;, t) for t > 1, we conclude that

P [N(p(x)>cst!] <@d+Dyp(t-1), t>1.

1

-

Taking cg such that c ¢ = 2, it follows that

6"
E [N(¢(x)*] = f PN (@ () > )de
0
<cg+(2d + 1)f P (cs_;thld - 1) dt < c6+c7J e <cg, (2.10)
Ce 1

as soon as y > 2qd. Due to (2.6), (2.9) and (2.10), the hypothesis (2.1) of Lemma is satisfied
when 1 (t) < Ct77 for all t > 1, where y is a constant satisfying

2pd
y>p(d+a), Y>2qd=pTl

We observe that the functions (1,00)  p — p(d + a) and (1,00) > p — 2d are respectively

p—1
3d+a

increasing and decreasing and intersect in only one point p, = . Hence, optimizing over p, it is

enough to require that

y > 1nfmax{p(d—|—a) } p(d+a)=3d+a.
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This concludes the proof of Theorem [1.2] (i). Proof of lemma The first claim is trivial since

SNB(x,t) # 0 implies ¢(x) € B(x,t). In order to prove the second one we proceed as follows.
For simplicity of notation we set m := 3v/d and k := 9d. Let us take z € R? with |z — x| > kvd t.
Without loss of generality, we can suppose that x = 0, z; > 0 and 2; > || for all i = 2,3,...,d.
Note that this implies that kv/d t < |z| < v/dz,, hence z; > kt. Since
min |z—u|=|z|—t
ueB(0,t)
max |z —u| < |z —mte;|+ ¢,

ueB(mteq,t)

if we prove that
|z| — |z — mteq| > 2t, (2.11)

we are sure that the distance from g to each point in S N B(0, t) is larger than the distance from z
to each point of S N B(mtey, t). Hence it cannot be that z € V(). In order to prove (2.11)), we first

observe that the map (0,00) 2 x — /x +a — vx + b € (0,00) is decreasing for a > b. Hence we
obtain that

|z| — |z — mteq| = \/Ezl — \/(z1 —mt)?+(d — 1)zf.

Therefore, setting x := z;/t, we only need to prove that

\/Ex—\/(x—m)2+(d—1)x2>2, Vx > k.

By the mean value theorem applied to the function f(x) = v/x

1
dx —vV(x—m)2+(d—-1)x2> dx?—(x—m)?—(d-1)x?) =
Vx -/ Pt (d =1 > e (dx® = (e = m)f = (d = 1))
2xm — m? m  m?
- - =2,
2vdx vd k
This completes the proof of (2.11). O

Proof of Theorem Part (ii). We use the same approach as in Part (i) above. We start again our
estimate from (2.6). Moreover, as in the proof of (2.10) it is clear that hypothesis (1.13) implies
E[N(¢(x))??] < oo for any q > 1, uniformly in x € Z9¢. Therefore it remains to check that

ro(x, ) == E [r(¢(x), ()7 , 2.12)

defines a transient resistor network on Z¢, for any d > 3, under the assumption that

r(p(x), (1)) < C PleI=eNI

For any # > 0 we can find a constant ¢; = ¢;(f3) such that

r(@(x), d(y) < Cexp(6¢; [1pGx)—xIP +1x —yIP +16() - ¥IF]).

Therefore, using Schwarz’ inequality we have

E [r(¢(x), p(y))F]?

< cyexp (5 Colx —ylﬁ) E [exp (5 Colp(x) — xlﬁ)] : E [GXP (5 ol (y) —y|ﬁ)] : .
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Fory >0

E [exp (y|¢>(x)—x|ﬁ” < 1+J P ((%logt)ﬁ) dt
1

o0
=14+7yp J w(s)eysﬁ sP=1ds,
0

where, using (1.13)), the last integral is finite for y < a. Taking y = & ¢, and & sufficiently smal we
arrive at the conclusion that uniformly in x,

E [r(¢(x), (P17 < csexp (ealx = y1P) =: Folx, ).

Clearly, 7o(x,y) defines a transient resistor network on Z¢ and the same claim for ro(x,y) follows
from monotonicity. This ends the proof of Part (ii) of Theorem 1.2 O

Proof of Theorem Part (iii). Here we use the criterion given in Lemma with Sy = Z4. With
this choice of S, we have that V] C {x}U(SNQ, ), x € 7. Recalling definition lb we see that
for all x # y in Z4,

E | wlu—vD| <ol y)E[(1+8(Qu))(1+5(Qy,1))] -

/ /
uevy veVy

Using Schwarz’ inequality and condition (1.14) the last expression is bounded above by ¢, ¢q(x, ¥).
This implies condition (2.4) and therefore the a.s. recurrence of (S, ). O

2.2 Proof of Corollary|[1.3|

We start with some estimates on the function v(t). Observe that, for Poisson point processes PPP(A),

one has ¥Y(t) = e=*t". A similar estimate holds for a stationary DPP. More generally, for DPP we
shall use the following facts.

Lemma 2.4. Let P be a determinantal point process on RY with kernel K. Then the function 1(t)

defined in equals
()= sup [ J(1-2(B(x, 1)), (2.13)

xezZd ™ ;

where A;(B) denote the eigenvalues of # 15 for any bounded Borel set B € RY. In particular, condition

1.12) is satisfied if
exp{—J K(u,u)du} <Ct™7, t>0,xeZ?, (2.14)
B(x,t)

for some constants C > 0 and y > 3d + a. If P is a stationary DPP then Y (t) < g0t

6 > 0. Finally, condition (1.14) reads

sup {3 2:Q0x, 1)+ D D 4(Qx, 1)2,(QCx, 1)} < 00. (2.15)
xezd ~

ij:j#i

, t >0, for some

In particular, condition always holds if P is a stationary DPP
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Proof. It is known (see [4] and [24]) that, for each bounded Borel set B ¢ R?, the number of
points S(B) has the same law as the sum Zi B;, B;’s being independent Bernoulli random variables
with parameters A;(B). This implies identity . Since 1 —x < e™¥, x > 0, we can bound
the r.h.s. of by [ 1,6 %® = ¢~T"(*1s), This identity and imply (2.14). If the DPP is
stationary then K(u,u) = K(0) > 0 and therefore 1(t) < e X(© e Finally, ll follows from the
identity E[S(Q(x,1))*] = X2 4;(Q(x, 1) + Y., Zj:#i 2:(Q(x,1))2;(Q(x, 1)), again a consequence
of the fact that S(Q(x, 1)) is the sum of independent Bernoulli random variables with parameters
2;(Q(x,1)). Since the sum of the A,(Q(x,1))’s is finite, E[S(Q(x,1))?] < oo for any x € Z<. If the
DPP is stationary it is uniformly finite. [JThe next lemma allows to estimate 1(t) in the case of

percolation clusters.

Lemma 2.5. Let P be the law of the infinite cluster in super—critical Bernoulli site (or bond) percolation
in 74, d > 2. Then there exist constants k, 8 > 0 such that

-1..d-1 d-1
e o gw(n)gke““ , neN.

Proof. The lower bound follows easily by considering the event that e.g. the cube centered at the
origin with side n has all the boundary sites (or bonds) unoccupied. To prove the upper bound one
can proceed as follows. Let K,,(y), ¥ > 0, denote the event that there exists an open cluster C inside
the box B(n) = [—n,n]?¢ N Z¢ such that |C| > Ynd. Known estimates (see e.g. Lemma (11.22) in
Grimmett’s book [[16] for the case d = 2 and Theorem 1.2 of Pisztora’s [23]] for d > 3) imply that
there exist constants k;, 51,y > 0 such that

d-1

P(K,(y)°) < ke 017, (2.16)

On the other hand, let C, denote the open cluster at x € Z¢ and write 6., for the infinite open
cluster. From [[16, Theorem (8.65)] we have that there exist constants k,, 5, such that for any

x € Z% and for any y > 0:
d-1

P(yn? < |C,| < 00) < kge 027", (2.17)
Now we can combine (2.16) and (2.17) to prove the desired estimate. For any n we write
P(B(n) N6 =0) < P(B(n) N 6o =0; Kn(y)) +P(Kn(y)).
The last term in this expression is bounded using (2.16)). The first term is bounded by

PAx €B(n) : yn! <[C ] <00)< D Blyn? <[C.| < 00).
x€B(n)

Using ll we arrive at P(B(n) N 6, =0) < k e=9"""" for suitable constants k,6 > 0. COWe

are now ready to finish the proof of Corollary It is clear from the previous lemmas that in all
cases we have both conditions (1.12) and (1.14). Moreover it is easily verified that (Z¢, p,) and
(z4, ¢p,q) have the same type, when ¢, is defined by |i with ¢ = ¢, ,. This ends the proof of

Corollary
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2.3 Proof of Corollary[1.4]

It is easily verified that (Z4, ¢,) and (Z4, ¢ p) have the same type, when @, is defined by ll
with ¢ = ¢, g. Therefore the statement about recurrence follows immediately from Theorem [1.2]
Part (iii) and the fact that in all cases (1.14])) is satisfied (see the previous Subsection).

To prove the second statement we recall that our domination assumption and Strassen’s theo-
rem imply that on a suitable probability space (£2,2?) one can define the random field (o,,05) €
{0, 1}Zd x {0, 1}Zd such that o; has the same law as the infinite cluster in a super—critical Bernoulli
site—percolation on Z¢, o, has the same law as the random field o defined in (1.16) and o, < o5,
P-as., ie. 01(x) < oy(x) for all x € Z4, P-a.s. With each o, we associate the nearest-neighbor
resistor network .4, with nodes {x € Z? : o,(x) = 1} such that nearest-neighbor nodes are con-
nected by a conductance of value ¢, = cy(L) > 0 to be determined below. We know from [[15] that
M is transient a.s. Now, for each cube Q, ; intersecting S we fix a point X € Q, ; NS (say the low-
est one according to lexicographic order). If we keep all points X’s belonging to the infinite cluster
in 0, and neglect all other points of S we obtain a subnetwork (S, @) of (S, ¢). If ¢, is sufficiently
small we have ¢(y,2) > ¢y forall y,z € S such that y € Q. 1, 2 € Qpy, 1, X1,X2 € 78, |x;—xo| = 1.
Reasoning as in the proof of Lemma then immediately implies the a.s. transience of (S, ¢). Note
that this actually works for any ¢ € ;.

To prove the third statement we observe that, for stationary DPB (t) < e_‘Std, see Lemma
Therefore the claim follows from Theorem[1.2] Part (ii).

3 Lower bounds on the effective resistance

Assume that P is dominated by an i.i.d. field T as stated before Theorem and suppose the
domination property holds with some fixed L € N. We shall write Q, for the cube Q,; ;. To prove
Theorem and Theorem We only need to show that, given v, € Z¢, for P-a.a. S there exists
a positive constant ¢ such that, for all x € SNQ,, 1 ;, the lower bounds (I.19) and (1.20) on R,(x)
hold. We restrict to vy = 0, since the general case can be treated similarly.

We start by making a first reduction of the network, which uses the stochastic domination assump-
tion. This procedure works in any dimension d. First, we note that it is sufficient to prove the
bounds in the two theorems for the quantity R,(x), defined as the effective resistance from x to
Qf),ZLn, instead of R, (x), which is the effective resistance from x to QE),Zn' In particular, there is no
loss of generality in taking L = 1, in which case R,(x) = R,(x). The next observation is that, by
monotonicity, R,,(x) is larger than the same quantity computed in the network obtained by collaps-
ing into a single node v all points in each cube Q,, v € Z<. We now have a network with nodes on
the points of Z¢ (although some of them may be empty). Note that across two nodes u, v we have
NN, wires each with a resistance bounded from below by

Puy :=¢€ lu— V|d+a

for a suitable (non-random) constant ¢ > 0. Moreover, using the stochastic domination assumption
we know that N, < T, for all u € Z¢, and we can further lower the resistance by considering the
network where each pair of nodes u,v is connected by I',I", wires each with the resistance p, ,.
Moreover, we can further lower the resistance by adding a point to the origin. Hence, from now
on, we understand that T, is replaced by I', + 1 if u = 0. We call (T, p) this new network. Thus
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the results will follow once we prove that, for (T, o), the effective resistance from 0 to Qg ,, = {u €

7% : ||lul|o, > n} satisfies the desired bounds. From now on we consider the cases d = 1 and d = 2
separately.

3.1 Proof of Theorem [1.5]

Set d = 1. We further reduce the network (T, p) introduced above by collapsing into a single node
v eaclg Bair {v,—v}. ThisNgives a network on {0, 1, 2,... } where across each pair 0 < i < j there are
now I';T"; wires, where I'; :==T; +T'_; (i # 0) and I'y := Iy (recall that by I'y we now mean the
original I'y plus 1). Each of these wires has a resistance at least p; ; and thus we further reduce the
network by assigning each wire the same resistance p; ;. We shall call (T', p) this new network and
R,,(0) its effective resistance from 0 to Qg 2, An application of the variational formula II to the
network (T, p) yields the upper bound

~ ~ 1 H S -~
R0 =G0 < >, > BTG -7 - £, (3.1)
n i=0 j=i+1

for any sequence {f;}; > o such that f; = f(i), f being a non-decreasing function on [0, c0) taking
the value O at the origin only. Next, we choose f as

x t 2 -1
f(x):= f g.(t)dt, g, (t):= (1 +J (1 A sfm) ds) . (3.2)
0 0

Note that f satisfies the differential equation

t 2
f/(t)? (1 +f (1 A %) ds) = f'(t). (3.3)
0

Moreover, f is increasing on [0,00), f(0) =0 and f; = f (k) behaves as

logk ifa=1,

s ka1 ifl<a<2, 5.4
7 ) k/logk ifa=2, '
k ifa>2.

Here f;. ~ a; means that there is a constant C > 1 such that C!a; < f; < Caqy, for all k > C. Since
g, is non—-increasing we have the concavity bounds

fi—fi<g(D(G—-1), j=zi=0. (3.5)

Let us first prove the theorem for the easier case a > 2. We point out that here we do not need

e .. . e X i . Nl—aT
condition |l and a finite first moment condition suffices. Indeed, set &; := >_ j>i( j—1)7T;.
These random variables are identically distributed and have finite first moment since a > 2. Note
that T'; and &; are independent so that E[T’; §;] < co. From the ergodic theorem it follows that there
exists a constant C such that P-a.s.

n
Zri & <Cn,
i=0
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for all n sufficiently large. Due to (3.1), we conclude that EH(O) <n? Z?:o fi £, < Cn7! and the
desired bound EH(O) > cn follows. The case 1 < a < 2 requires more work. Thanks to our choice
of f, we shall prove the following deterministic estimate.

Lemma 3.1. There exists a constant C < oo such that for any a > 1
o0
Xp= Y (=077 - f)* < Cgu(i), i€N. (3.6)
j=it1
Let us assume the validity of Lemma [3.1|for the moment and define the random variables
00
i = Z T -7 - £
j=it1

Let us show that P-a.s. &; satisfies the same bound as X; in Lemma Set A(A) := logE[eM].
From assumption we know A(A) < oo for all A < ¢ for some € > 0. Moreover, A(1) is convex
and A(A) < ¢ A for some constant c, for all A < e. Therefore, using Lemma [3.1] we have, for some
new constant C:

Ele%] =] [exp [A(aiG = 077Cf = £))]

j>i
<[ Texp[ea =070 - £)°]
j>i
=exp[ca; X;] < exp[Ca; g,(i)], 3.7

provided the numbers a; > 0 satisfy a;(j — i)~ ~*(f; — f;)* < € for all j > i > 0. Note that the last
requirement is satisfied by the choice a; := £/g,(i)? since, using (3.5)):

a;(j =77~ £ <@ — 1) ga (D) < a; 84 (1),
for j > i, a > 1. This will be our choice of a; for 1 < a < 2. From (3.7) we have
P(E; > 2c1 6" ga(1)) < exp(—2a;c16 7" g, ())E[e%*'] (3.8)
< exp(—2c1 67" a; 4(i)) exp (C o go(D)) < e~ ¥8:07

if ¢, is large enough. Clearly, g,(i) < C(logi)™! for 1 < a < 2 and i large enough. Therefore, if c;
is sufficiently large, the left hand side in is summable in i € N and the Borel Cantelli lemma
implies that P-a.s. we have &; < ¢, g,(i), ¢; 1= 2c,7 1, for all i > iy, where iy is an a.s. finite random
number. Next, we write

i i Fifj (] - i)_l_a(fj _fi)z < Zo’l:igi + Czifi ga(l) . (3.9)
=0 j=i+1 i=0 i=1

The first term is an a.s. finite random number. The second term is estimated as follows. First, note
that

Z 8a(D < fr, (3.10)
i=1
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since by concavity
n—1 n—1 n
o= =)= D g+ 1) = ga(i).
j=0 j=0 j=1

Then we estimate
]P)(Z Fl ga(l) > 263 fn < 2C3fn l—[E[e lga(l) 2C3fn 62?:1 A(ga(l)) .

If i is large enough (so that g,(i) < &) we can estimate A(g,(i)) < ¢ g,(i). Using (3.10) we then
have, for c5 large enough

n
PO T ga(i) > 2¢3 f,) <e™n.
i=1

Since f, > logn for all @ > 1 we see that, if c3 is sufficiently large, the Borel Cantelli lemma
implies that the second term in ( is P-a.s. bounded by 2c¢; f,, for all n > ng for some a.s. finite
random number n,. Recalling (3.1] - we see that there exists an a.s. positive constant ¢ > 0 such that

R,(0) = c f,. The proof of Theorem E is thus complete once we prove the deterministic estimate
in Lemma 3.11

Proof of Lemma We only need to consider the cases a € [1,2]. We write

2i _£)2 L £)2
xo 30 BTIE Gm a1

= (] _ l')1+a = (] _ i)1+a

We can estimate the first term of the right—hand side by using the concavity of f and equation (3.3)):

) Lok
Z ((:]fj jfl-i)—a = gi(i)z kl+a < Cga(i) (3.12)
k=1

j=it1

for some positive constant C. As far as the second term is concerned, first observe that
(f; — fi)/(j — 1) is non-increasing in j (by the concavity of f) and so is the general term of the
series. As a consequence

2 +00 _ )2
s G U= £ <f G- f@7, (3.13)
2

X .
= (] _ l)l-l—a ; (X _ l)1+a

In the case a = 1 we get, for any i > 1,
( )? too g 1+x)2
S [ (i) axs
j>2i(]—) of x—1 14i
1" 1 b'e lnt
- X 11'1—. 2ga(l) dt. (314)
L)y ?—1 {

Z(f] 1 it T £2(x)

)1+a < x1lta

In the case a > 1 we have,

dx, (3.15)

= U 2i
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so that, for 1 < a < 2, there are two positive constants C and C’ such that

2 400 2a—-2 1+a 2
X 27T%C
E (f] 1) < 21+aJ C?——dx < 2—a (20)*72 < C'gy (i) (3.16)
2

= (] )1+a ; x1+a

and, for a = 2, there are two positive constants C and C’ such that

2 +o00 2 2
Z Ui l)flz < SJ C_ax < 5¢ - < C'g, (D). (3.17)
2

= U- i xlog®x log2i

3.2 Proof of Theorem

To prove Theorem we shall make a series of network reductions that allow us to arrive at
a nearest-neighbor, one-dimensional problem. We start from the network (T, o) defined at the
beginning of this section. We write F, = {u € Z? : ||ju||,, = a}, a € N. The next reduction is obtained
by collapsing all nodes u € F, into a single node for each a € N. Once all nodes in each F, are
identified we are left with a one-dimensional network with nodes a € {0,1,...}. Between nodes a
and b we have a total of ZueFa I Yo r, v Wires, with a wire of resistance p, , for each u € F, and
v € Fp,. Finally, we perform a last reduction that brings us to a nearest-neighbor one-dimensional
network. To this end we consider a single wire with resistance p, , between node a and node b,
with a < b — 1. This wire is equivalent to a series of (b —a) wires, each with resistance p,, , /(b —a).
That is we can add (b — a — 1) fictitious points to our network in such a way that the effective
resistance does not change. Moreover the effective resistance decreases if each added point in the
series is attached to its corresponding node a+i,i =1,...,b —a — 1, in the network. If we repeat
this procedure for each wire across every pair of nodes a < b — 1 then we obtain a nearest-neighbor
network where there are infinitely many wires in parallel across any two consecutive nodes. In this
new network, across the pair i — 1,7 we have a resistance R;_, ; such that

¢ =R ;=2 > > > (b-a)T,I,p,.- (3.18)
a<i b >iu€F, veF,
Moreover, the reductions described above show that

n+1

R,(x) > ZRi—l,i .
i=1

Therefore Theorem now follows from the estimates on R;_; ; given in the next lemma.

Lemma 3.2. There exists a positive constant ¢ such that P-almost surely, for i sufficiently large

it if a>2,

Rijt12¢y, ... .4 . 3.19
s (ilogi)™! if a=2 (3.19)
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Proof. We first show that E(¢;) < Cw;, where w; =i if a > 2 and w; = ilogi if @ = 2, where E
denotes expectation w.r.t. the field {I",, u € Z?}.

Thanks to Lemma given in the Appendix, from (3.18]) we have

E(p)<c; Y. Y alb—a)™. (3.20)

a<ib>i
Next we estimate ), > (b—a)* <cy(i— a)'~%, so that, using the Riemann integral, we obtain

E(¢;) < czza(i —a)l %= cziz_az% (1 - %) o

a<i a<i
1

1_T
< 63i3“"f yA—-y) %y < c3i3‘“f y' Ty <.
0 1/i

Hence, for C large we can estimate
P(¢; > 2Cw) <P(¢; —E(¢) > Co) < Co) E[ (9, -E(9))*], @21

where we use P to denote the law of the variables {I",}. The proof then follows from the Borel-
Cantelli Lemma and the following estimate to be established below: There exists C < oo such that,
foralli e N,

E [(dn _E(¢i))4] <Cit. (3.22)
To prove (3.22) we write
E[ (¢ - E@))*] = PHPWRCEECTS (3.23)
u~av~b
where the sums are over a = (ay,...,a4), b = (by,...,bs) such that a, < i < by, u ~ a stands for
the set of u = (uy,...,uy) such that u; € F,, , and we have defined, for u~ a, v~ b:
4 4
o(u,v) = [ [(bx - a)puy» Gv)=]](r,T) —EIr,T,]).
k=1 k=1

From the independence assumption on the field {T',} we know that G(u,v) = O unless for every
k=1,...,4 there exists a k' = 1,...,4 with k # k" and {u, v} N {up/, vie'} # 0. Moreover, when
this condition is satisfied using we can easily bound G(u,v) from above by constant C. By
symmetry we may then estimate

ZZ ZZ ®(u,v) G(u,v)

a b u~avy~b

CZZZZ‘I’(“ V) (V3K #k = {ug, vid 0 {wge, v} #0)

u~avy~b
BCZZuZaZjé(u ,V) [)( (uy =uy; us=uy) +
por fomy.
+X(u1:u2;v3=v4)+x(v1:v2;v3:1/4)]. (3.24)
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We claim that each of the three terms in the summation above is of order i% as i grows. This will
prove the desired estimate (3.22). The first term in (3.24])) satisfies

DD ey (u = uy; uy =uy) <AGY, (3.25)
a b u~av~b

where

A(i) :ZZ Z Z (bl—al)(bz—al) Z Z Z Puyv; Puy,v, -

a1<iby, Ziby >i Uy EFy, V1E€Fy, Vo€Fy,
Similarly the third term in (3.24) is bounded above by B(i)?, with

B(i) := Z Z Z (bl - al)(bl - az) Z Z Z Puy,v; Puy,v; -

a;<iag<ib; >i u1€F,, uz€F,, v1€Fy,

Finally, the middle term in (3.24) is less than or equal to the product A(i)B(i). Therefore, to prove
(3.22) it suffices to show that A(i) < Ci and B(i) < Ci. Using Lemma|A.T|we see that

Z Z Z Puyvr Pury, < Cay (by —ay) 174 (by—ay)™17%,

u1E€F,, v1€Fp, v2€F},

This bound yields
AD<C D ay(i—a) 2,

a;<i

for some new constant C, where we have used the fact that

D by—a) " <Cli—ap)' ™.

by >i
Using the Riemann integral we obtain

1-1/i
Z a;(i—a))? 2 <cC i4_2aJ x(1—x)*"2*dx
0

a;<i

1
<C i4—2af x272%dx < (2a—3)Ci.
1/i
This proves that A(i) = O(i). Similarly, from Lemma[A.1]we see that
D D D PumPun <Cbylaray(by—ap) T (by —ap) O

Uy €Fq, up€F,, v1€Fy,

Therefore
2
B(i)<C Z bl_l Z a;(by —a;)™®
by >i a;<i
<C'i2 Y byMby — i1 <,
by >i
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where we have used the estimate
Dlaby—a) <i Y (b —a) < Ci(by—i+ 1),
a; <i a; <i

and the fact that, for a > 2, we have

o0

Dbt —i+ 1< Y Kk r =i

by >i k=1
O
We remark that a proof of Theorem 1.6/ could be obtained by application of the variational principle
(1.6) as in the proof of Theorem[1.5] To see this one can start from the network (T, p) introduced

at the beginning of this section and choose a trial function that is constant in each F,. Then, for any
non-decreasing sequence (fy, f1,...) such that f, = 0 and f; > 0 eventually, one has R,(x) > A,(f)

where A
An(f):fn_ZZ Z (fb_fa)zzruzrv|v_u|_2_a- (326)

a=0b=a+1 u€kF, veF,

One then choose f; = log(1 + k) for a > 2 and f; = log(log(e + k)) for a = 2 and the desired
conclusions will follow from suitable control of the fluctuations of the random sum appearing in
(3.26). Here the analysis is slightly more involved than that in the proof of Theorem and it
requires estimates as in above. Moreover, one needs a fifth moment assumption with this
approach instead of the fourth moment condition (1.18). Under this assumption, and using Lemma
it is possible to show that there a.s. exists a constant ¢ such that

ZFuZFv|v—u|_2_a<ca(b—a)_1_“, a<b. (3.27)

u€F, VEF)

Once this estimate is available the proof follows from simple calculations.

4 Proof of Proposition [1.7|and Theorem (1.8

4.1 Proof of Proposition|[1.7

The proof of Proposition[1.7]is based on the following technical lemma related to renewal theory:

Lemma 4.1. Given & > 1, define the probability kernel
G =c(8)k® keN, 4.1
(c(6) being the normalizing constant 1/ Zk >1 k=%) and define recursively the sequence f (n) as
fO)=1,
f) =Y f(k)gnr,  neEN.

If1<6 <2, then
r2-o)

lim n®~ % f(n) =
nfoo
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Proof. Let {X;}; > be a family of IID random variables with P(X; = k) = qi, k € N. Observe now
that P(X; > k) = Z;’ik qs ~ ck'7® since & > 1. In particular, if 1 < § < 2 we can use Theorem B of
[10] and get with u(n) instead f(n), where u(n) is defined as follows: Consider the random
walk S, on the set NU {0}, starting at 0, S, = 0, and defined as S, =X; + Xy, +---+ X, forn > 1.
Given n € N define u(n) as

u(n):zEH{m}O : szn}H ziP(Sm—
m=0

Trivially u(0) = 1, while the Markov property of the random walk S,, gives for n > 1 that

oo n—1 oo n—1 n—1
u(n) =Y D P(Su-1 =k Sp=m)= D> > P(Sp1 = k)i = Y ,ulk)qu -
m=1k=0 m=1k=0 k=0

Hence, f(n) and u(n) satisfy the same system of recursive identities and coincide for n = 0, thus
implying that f(n) = u(n) for each n € N. O
We have now all the tools in order to prove Proposition [1.7}

Proof of Proposition We shall exhibit a finite energy unit flux f(-,-) from x, to infinity in the
network (S, ¢). To this end we define f(:,-) as follows

Fqr— if0<i<k,
flxipx) =9 —flxex) ifO<k<i, (4.3)
0 otherwise,

where f(m),q,, are defined as in the previous lemma for some 6 € (1,2) that will be fixed below.
Since ¢ > Cop,, 4, the energy &(f) dissipated by the flux f(-,-) is

g(f)_i i f(xn,Xk) Z Z pa(ka X )(frnQr— n) (4.4

n=0 k=n+1 “0(|X —xl) n=0 k=n+1
where r,, ,(x,y) :=1/pp, «(Ix — ¥|). Hence, due to the previous lemma we obtain that
o o
EFI<C Y. Dl x,)A+ )24k —n) 2.
n=0 k=n+1

In order to prove that the energy &(f) is finite P-a.s., it is enough to show that E(&(f)) is finite
for some & € (1,2). To this end we observe that, due to assumption (1.22) and since r, ,(xy, X,,) =
1V (x,, — x;)'™*, for suitable constants cq, ¢y,

E(&(f) < i(l + n)%‘—‘*i [1+E(lxy = xol"*) Ju™®
n=0

u=1
- 25-4) (N 14a—25
<oy (n;(l +n) ) (u; u't ) . (4.5)
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Hence, the mean energy is finite if 26 —4 < —1 and 1+ a—26 < —1. In particular, for each a € (0,1)
one can fix § € (1,2) satisfying the conditions above. This concludes the proof of the transience of
(S, ¢) for P-a.a. S. It remains to verify assumption whenever P is a renewal point process
such that E((x; — x¢)!™*) < 0o. To this end we observe that, by convexity,

1 u-1 1+a
e e CDCEES) 1+a( Z(xkﬂ X))
k=0

Since by the renewal property (xj41 — X )k > o is a sequence of i.i.d. random variables, the mean of
the last expression equals u* ™ *E((x; — x¢)'*%) = cul**. Therefore, (1.22) is satisfied. O

4.2 Proof of Theorem

We recall that S, = U, > (C,, where
C,:= {nek%i eC: kG{O,...,n}} (4.6)

and C is identified with R2. In order to introduce more symmetries we consider a family of “rota-
tions” of the C,’s: given a sequence 6 = (6,),>( of independent random variables with uniform

i
law on (— n+1, nH)we define |
cf=elfc, 4.7)
and for x in C,, we use the notation _
x? =ty e Cf (4.8)

We will construct a unit flow £ from 0 to infinity on Sf = Uan and will make an average over
6 to build a new flow f on S. In order to describe the flow ¢, we consider the probability kernel
qr = c(8)k™%, & € (1,2), introduced in Lemma The value of & will be chosen at the end. We
build f¢ driving a fraction g,,_,, of the total flow arriving in a site x% € Cr?l to each Cf with n > m,
in such a way that, for each site y € C,f , the flow received from x? is proportional to c,op’a(xe, y9.
We have then, foralln >m, x € C,, and y € C,

6 .0
(X7, ¥7) 4 o
FOC YO = qpem— g f 1 (x?) 4.9)
n—m ZT?(XQ)
with
Z0x%):= " gpax?,y%) (4.10)
yety
and f9(-) defined recursively as
9= 05" 1006 %fy:o’ (4.11)
Zm<n2xec dn-m Ze(xe) f (X ) lf_'yECn, n>0.
Note that the quantity
= > 6% (4.12)

y€Cy,
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is independent of 6 and it is defined recursively by

fo=1
fn = Zm<nqn—mfm) n>0.
By Lemma[4.1]and the condition & € (1,2) we have
fa~en®2, n>1. (4.13)

We can now define our flow f on (S,, ¢, o). For all m < n, x € C;, and y € C,, we set

Fley)=E[F(,yN], (4.14)
where the expectation is w.r.t. 6. Taking the conditional expectation in (4.9) we get
«(x%,y%)
E £G5B 00 = dum g E [ 006 | - 4.15)
Z9(x%)

By radial symmetry the last factor does not depends on x or 6,, and taking the conditional expecta-
tion in (4.12)) we get

fm
E[£oa0)|o }: . 16
[£o06n | = (416)
Recallin (4.14) and taking the expectation of both sides of (4.15), we see that
0 .6
e(x"y )| fm
,Y) =q_mE . 4.17

By means of this formula it is simple to estimate the energy &(f) dissipated by the flux f (-, ) in the
network. Indeed, we can write

f2(x,y)
n;lx;m y; Ppa(x,¥)

., epa ¥ ] f2
I e

m<nxeC,, yeC, (’OP’a(X’y)

&(f)

Now we observe that
|x—x9| <, Vx eC, (4.18)

thus implying that one can find a > 1 such that, for all x # y in S,,

a  pa(,¥) < @p(x?,¥?) <agy o (x, ) (4.19)
As a consequence, setting
Zy(x) = pa(x,) (4.20)
YeECy
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we get

a*ql_, Ppalry)  f2
éa(f) < n;lxezcm .);n (pp’a(x, y) Z’%(X) (m + 1)2 (4-21)
e, f2
- r;x; Z,(x) (m+1)* (4.22)

By Lemma there exists a constant ¢ > 0 such that, for all x € C,, and n > m,

c

ZH(X) > m . (423)
Hence, we can estimate &(f) from above as
S 3
E(f)<c) k' q; = (4.24)
k>0 m>=0 m+1

By (4.13) this is a finite upper bound when

1+a—-26 <-1 26 >2+a
20—4—-1< -1 26 <4

We can choose § € (1,2) to have these relations satisfied as soon as a < 2. This implies the
transience of (S, ¢ o) O

A Some deterministic bounds

We consider here the following subsets of R2:
C,= {nek%ﬂi eC: ke {0,...,n}}
D, = {z €Z%: ||2]le = n}
where n € N and the complex plane C is identified with R2.
Lemma A.1. Set the sequence (E,), > to be equal to (C,), > o or (D), >0, and define

Z(x)= Y. L (A1)

— y|2+
A At e

for any m,n € N with m # n and for any x € E,,,. Then, there exists a constant a > 1 depending only
on a such that

a! a

e S 4 S /s if m<n, A2
(n— m)1+a n( ) (n— m)1+a f (A.2)
N e i (A.3)

<X X)X 5 Iy m>n. .
m(m _ n)l—i—a n m(m _ n)1+a
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Proof. We start with the proof of (A.2)) in the case E, = C,. Given r > 0, we set 6, = {z € R? :
|z| = r}. Since the points of C, are regularly distributed along the circle %, and since their number
is asymptotically proportional to the perimeter of %4, it is enough to find a > 1 such that

a! ()i |dz| < a (A4
(r— e ST Y TP S xe '

for all r > 0 and for all x in the open ball B(0,r) centered at 0 with radius r. Without loss of
generality we can assume x € R,. Then, by the change of variable z — z/(r — x), we obtain that

I(s—1)
(r _ x)1+a ’
In order to conclude, we only need to show that there exists a positive constant ¢ such that
¢! <I,(s—1) <cforalls > 1. We observe that

I.(x)= s==r/(r—x)>1.

g(s):=15(s—1)=f 40 ;=
—n [s24+(s—1)*>—2s(s —1)cos O] +3

S dy
J o (A.5)
—s [1+25(s—1)(1—cos%)] 2

The last equality follows from the change of variable § — y :=s6. Since g is a continuous positive
function converging to 27 as s | 1, all we have to do is to prove that

0< lierinfg(s) < limsup g(s) < +0. (A.6)
§—-T00

s—+00

Since there exists ¢ > 0 such that cos8 < 1 —c6? for all § € [—m, ], whenever s > 2 the denomi-
nator in the r.h.s. of is bounded from below by [1 + cy?]'+*/2, Hence, g(s) is the integral on
the real line of a function dominated by the integrable function y — [1 4 cy2]~(1+%/2) as soon as
s > 2. This allows to apply the Dominated Convergence Theorem, thus implying that

+0o0 dy

lim g(s) = f . €(0,00). (A7)
s—+00 oo [1 +y2] 2

This shows and concludes the proof of (A.2)) in the case E, = C,,.

We now prove (A.2) in the case E,, = D,,. As before it is enough to find a > 1 such that, for all r > 0
and x € B,(0,7) :=={z€R? : ||z, <1},

a—l

(r = lIxllo)

a

<J () < s
' (r = lxllo)+e

(A.8)
where

. |dz| 2
J(x):= W, 2, ={z€R”:|lz]ls =T1}.
1%

|z —
.

Since all the norms are equivalent, we just have to prove for some a > 1 with

J.(x) } |dz]
XN)i=¢ —m——
' 9. Iz — x|%fe
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instead of J,(x). At this point it is possible to compute explicitly J,(x) to check . We proceed in
the following way. We call 9,.(x) the union of the orthogonal projections of the square x + 2, _jy
on the four straight lines that contain the four edges of the square 2,. In other words 2,(x) is the
set of the points in 9, that share at least one coordinate with at least one point in x + 2,_jy . We

have
J.(x) J dz| +f ldz| (A.9)
X)= —_— —_—. .
' 2,09, (x) Iz — x5 9,\9,(x) llz — x|IZF

Estimating from below the first term in the rh.s. of (A.9), we get the lower bound J,(x) > 2/(r —
llx]|) T%. On the other hand leads to

r=llxlloo+r

J.(x) < 4 2 +2 y 1
x ~ T o, ~
' (r— ||X||oo)1+a r=l1xlls y*te

1
(r— ||X||oo)1+a r=lIxlle y2+a (r— ||x||oo)1+a .

and this concludes the proof of (A.2)) for E,, = D,,.

To prove (A.3) we first look at the case E, = C,. Once again it is enough to find a > 1 such that, for
all x e R? and r < |x|,
alr ar

Ix|(lx| = r)i*e glr(x)éw. (A.11)

Since I,(x) depends on r and |x| only, we have

I(x)= L I.(2)|dz| = L f |d—y|2 |dz|. (A.12)
27| x| G 27| x]| Gy \J% |z — y|*+e

Integrating first in z, using (A.4)), then integrating in y, we get (A.11)). Finally, to prove (A.3) in the
case E, = D,, it is enough to find a > 1 such that, for all x € R? and r < ||x||o,,

alr ar

<Jp(x) < . (A.13)
I/l oo (llx]loo — F)F® =77 [ Il oo (Il | oo — 7)1 F

As before, we define 2,(x) as the union of the orthogonal projections of the square x + 2,_j, _ on
the four straight lines that contain the four edges of the square 2,. Note that 2,(x) is not anymore
a subset of 2, but we still have

7.(0) f |dz| +J |dz| A1)
x)= 7 S ol B .
r 9,09,00 1B =X Jg\g, 00 Iz = XIS
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This implies

. [1x|lgo=T+T
2min(r, ||x]|s, — 1 o d
o < PR o [T
(lxlloo — 1) [E2 I —
_ 2min (7 |Ixlle — 1) 8 |: 1 1 ]
(lxlloo — )+ T+a [ (xllo—r)tFe ixliide

2min (7, ||x]le — 7)

(llxlloe = r)>*e
N 8(1+a)™" [1 B (1 o )Ha}
(llxlloo = )+ 1l

The convexity of y — (1 — y)!T* gives

r r 1+a r
1-(1+a) <(1— ) <1- (A.15)
Il Il o [l oo
and observing that
2r(||x|leo — T
min (7, ||x]le, —7) < M (A.16)
Il oo
we get
12r
Jr(x) < (A.17)

[l lloo (¢l — )

As far as the lower bound is concerned we distinguish two cases. If 2,.(x) does not contain any
vertex of the square 2, then we can estimate J,.(x) from below with the first term in the right-hand

side of (A.14):
1 r

>
=
(elloo = )M ™ llxlloo (I oo — 1)+

If 2,(x) does contain some vertex of 9, we estimate J,.(x) with the second term in the right-hand

side of (A.14). Recalling (A.15):

100> flxnoo dy (1+a)? |:1_ (1_ r )1+a:| . | (1+a) r
|

¥ (lIxllo — r)te llxlloo oo (I lo — )1

Jr(x) 2 (A.18)

X lloo—r

B The random walk (Z¢, Pp.a)

In this Appendix, we study by harmonic analysis the random walk on Z¢ with polynomially decaying
jump rates. Without loss of generality, we slightly modify the function ¢, , as ¢, o(r) = (14rdte)=1,
Hence, we consider jump probabilities

plx,y)=p(y —x), p(x)=c(1+|x|***)7, (B.1)

for ¢ > 0 such that D, _,a p(x) = 1. The associated homogeneous random walk on 7% is denoted
X = {Xk) k S N}
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B.1 Recurrence and transience

It is known that X is transient if d > 3 for any a > 0 and in d = 1,2 it is transient if and only if
0 < a < d. Let us briefly recall how this can be derived by simple harmonic analysis. From [25]] [
Section 8, T1] the random walk is transient if d > 3 for any a > 0, and it is recurrent in d = 1 for
a > 1andin d = 2 for a > 2. Other cases are not covered by this theorem but one can use the
following facts. Define the characteristic function

$(0)= Y plx)e*?.
xezd

Note that ¢(8) is real, —1 < ¢(0) < 1, and ¢(0) < 1 for all 6 # 0. By the integrability criterion
given in [25]][Section 8, P1], X is transient if and only if

1
li —F—do . B.2
Sﬁf[_m)d g0 < .
If a € (0,2) we have, for any d > 1:
1-¢(0)
im ——— =k, , €(0,00). (B.3)
ll-0 |6]* da € (0,0)

The limit (B.3]) is proved in [25][ Section 8, E2] in the case d = 1 but it can be generalized to any
d > 1. Indeed, writing 0 = €6, |0| =1:
1-¢(0)
16]*

1 —cos(ex - 6)

(e + |ex|)dte ’ (B.4)

=& > (1+IxDp(x)

xezd
and when ¢ — 0, using (1 + |x|)4**p(x) = ¢, we have convergence to the integral

1—cos(x-9)
cJ fOdx,  fx)=
R |X| +a

where 0 is a unit vector (the integral does not depend on the choice of 8). This integral is positive
and finite for a € (0,2) and follows. Using the integrability criterion (B.2) implies that
for d = 1 the RW is transient if and only if a € (0, 1), while for d = 2 the RW is transient for any
a € (0,2). The only case remaining is d = 2,a = 2. This, apparently, is not covered explicitly in
[25]. However, one can modify the argument above to obtain that for any d > 1, a = 2:

fm — $(6)
161-06]*1og(160]71)
Thus, using again the integrability criterion (B.2]), we see that the case with ¢ = 2 and d = 2 is
recurrent. To prove one can write, reasoning as in (B.4): For any § > 0

= K42 €(0,00). (B.5)

1—-¢(9) ced Z 1—cos(ex - 0)

= -1
16121og(|0]~1) ~ log(e~1) (¢ + |ex])i+2 +0 (1/103(5 ))

xeZ4:1 < x| <e716
c x% dx

~ 2log(e™ 1) e <lxl <5 |xc|d+2

+0 (1/log(£_1)) ,

where x; is the first coordinate of the vector x = (x;,...,x). The integral appearing in the first
. o _ _ . .
term above is, apart from a constant factor, f o T ldr = log(e™!) + const. This proves the claim

(B.5).

2611



B.2 Effective resistance estimates

Let R, := R, (0) be the effective resistance associated to the box {x € Z%, |x||ls, < n}. As already
discussed in the introduction, %Rn (where ¢ > 0 is the constant in Il equals the expected number

of visits to the origin before visiting the set {x € Z¢, ||x||, > n} for the random walk X with X, = 0.
We are going to give upper bounds on R, in the recurrent cases d = 1,2, @ > min{d,2}. By
comparison with the simple nearest-neighbor random walk we have that (for any a) R,, < Clogn
ifd =2and R, < Cn if d = 1. Due to Theorems and this estimate is of the correct order
whenever p(x) has finite second moment (a > 2). The remaining cases are treated as follows. We
claim that for some constant C

R, <C s (B.6)
ne [—ﬁ,n)d n~¢ + (1 - d)(@)) ' .

The proof of is given later. Assuming (B.6), we obtain the following bounds:

logn d=1,a=1
n%1! d=1,ae(1,2)

R,<C (B.7)
n/+y/logn d=1,a=2

loglogn d=2,a=2.

With the only exception of the case d = 1,a = 2, the upper bounds above and the lower bounds of
Theorems[1.5land [1.6 are of the same order.

The bounds above are easily obtained as follows. For a € [1,2), d = 1, using the bound 1 —
$(0) = A|6]%, cf. (B.3), we see that the first two estimates in follow by decomposing the
integral in in the regions |6] < n~!, |8| > n~! and then using obvious estimates. For a = 2,
we decompose the integral in in the regions |0] < ¢, |0| > ¢, € := 1/10. Since 1 — ¢(0)
vanishes only for 8 = 0, the integral over the region |0| > ¢ is of order 1, while we can use the
bound 1 —¢(0) > A|0]*1log(]0]|~!) over the region |0] < &, cf. . Hence, we see that for some C

do
R, <C . (B.8)
" J[) (n"2+102log(16] 1))

Then, ifd =1 yields

R <2cf(n e do +2cf€ 49
S n—2 (ny/logm-1 07108(671)"

n

1/logn'

The first integral gives 2C With the change of variables y = 1/6 the second integral becomes

J~nw/logn dy
1 logy

This gives an upper bound O(n/4/logn). (Indeed, for ¢ = 1/10 we have, for every y > ¢!,
d

(logy)™ < 2[(logy)™t — (logy)™2] = 26102)/, and this implies the claim). Therefore
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R, < Cn/4/logn in the case d = 1,a = 2. Reasoning as above, if d = 2 and a = 2 we have,

for some C:
R.<C 0do
"), (R4 6%1og(07)

We divide the integral as before and obtain

60do -{-Cfg do
(n/Togm)-1 Blog(6~1)"

The first integral is small and can be neglected. The second integral is the same as

R, <

(n4/logn)~?
cn? f
0

< Cloglogn.

I
n4/logn dy
o1 ylogy

This proves that R,, < Cloglogn.

B.3 Proof of claim

To prove we introduce the truncated kernel

c

Qulx,y) =P (X; =y; X1 —x|<cyn) = T4y —x|ita Ly-xI<eint

where ¢ > 0 is defined in (B.1) and c¢; > 0 is another constant. Clearly, for all sufficiently large c;

<c ZQ’;(O, 0),
k=0

where Q’fl(O, 0) is the probability of returning to the origin after k steps without ever taking a jump
of size larger than c; n. Note that for any x

u, == ZQn(x’y):PO(lelgcln)zl_}/n’ Yn = Z p(x)Nn_a'

yezd [x|>c;n

Let Q,,(x, y) denote the kernel of the RW on Z¢ with transition p(x) conditioned to take only jumps
of size less than c;n, so that Q,(x,y) = u;lQn(x,y). Set

Pul0)= D 2,00, §,(0)= " Q0,0

xezd xezd

$,(0) = u,p(0) is real and e can be replaced by cos(8 - x) in the above definitions. We can

write
k B koo 1 do
ZQ (0,0) = 2(2 )df M)dcbn(e) de_(zn)df L Ta®

where we use the fact that |¢,(0)| < u, <1 for any n. Moreover

1- d)n(@) =1—-u,+ un(l - dsn(g)) =Y, t un(l - dgn(e)) .
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Therefore it is sufficient to prove that

(1 ¢,(6)) > 6 (1—(6)), (B.9)

for some constant § > 0. Let B(t) denote the Euclidean ball of radius t > 0. Suppose 6 = yn~16
for some y > 0 and a unit vector 6. Then,

~ 1—cos(y(x/n)-6)
up(1—9,(0)) 2 ezinB(en) (T4 (x /e e

1-¢(6) 1—cos(y(x/n)-0)
i et (T ox e

(B.10)

Reasoning as in the proofs of (B.3)) and (B.5) we see that, for all a € (0, 2], the expression (B.10) is
bounded away from O for y € (0, C], for n large enough. Indeed, if a € (0, 2) we have convergence,
asn — oo to i
1—cos(yx-6)
Iy dx

|x|d+a

1—cos(yx-0) ’
fRd |x|d+a dX

On the other hand, for a = 2, from the proof of (B.5) we see that (B.10) converges to 1. Therefore,
in all cases holds for any || < Cn™!, for all n sufficiently large. Next, we consider the case
|6] > Cn~!. For this range of 8 we know that

1-¢(6) > 201" 2 AC*n™",
for some A > 0. Note that this holds also in the case a = 2 according to (B.5). From

$(0) —u,$n(0)= D, p(x)cos(6-x),

x:|x|>c;n
we obtain ¢(0) > u,,$,(0) — v,. Therefore, for |6 > Cn!

up(1=$n(6)) =6 (1= () > — 2y, +(1-6)(1— $(6))
> =2y, +(1-06)AC*n™.

Taking C large enough and using y, = O(n™%*) shows that holds. This ends the proof of .
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