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Abstract

We prove results for random walks in dynamic random environments which do not
require the strong uniform mixing assumptions present in the literature. We focus
on the “environment seen from the walker"-process and in particular its invariant
law. Under general conditions it exists and is mutually absolutely continuous to the
environment law. With stronger assumptions we obtain for example uniform control
on the density or a quenched CLT. The general conditions are made more explicit by
looking at hidden Markov models or Markov chains as environment and by providing
simple examples.
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1 Introduction and main results

1.1 Background and motivation

We study the asymptotic behaviour of a class of random walks (X;) on Z? whose
transition probabilities depend on another process, the random environment. Such
models play an important role in the understanding of disordered systems and serve
as natural generalisations of the classical simple random walk model for describing
transport processes in inhomogeneous media.

These types of random walks, which are called random walks in random environment,
can be split into two broad areas, static and dynamic environments. In static environ-
ments the environment is created initially and then stays fixed in time. In dynamic
environments the environment instead evolves over time. Note that a dynamic environ-
ment in Z? can always be reinterpreted as a static environment in Z%*! by turning time
into an additional space dimension.

A major interest in dynamic environments are their often complicated space-time
dependency structure. Typically, in order to show that the random walk is diffusive, one
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looks for some way to guarantee that the environment is “forgetful” and random walk
increments are sufficiently independent on large time scales.

One approach to this are various types of mixing assumptions on the environment.
By now, general results are known for Markovian environments which are uniformly
mixing with respect to the starting configuration (see Avena, den Hollander, and Redig
[3] and Redig and Vollering [25]). For this, the rate at which the dynamic environment
converges towards its equilibrium state plays an important role.

On the other hand, models where the dynamical environment has non-uniform mixing
properties serve as a major challenge and are still not well understood. Opposite to the
diffusive behaviour known for uniform mixing environments, it has been conjectured that
(X:) may be sub- or super-diffusive for certain non-uniform mixing environments, see
Avena and Thomann [2]. Though some particular examples yielding diffusive behaviour
have recently been studied by rigorous methods, e.g. Deuschel, Guo, and Ramirez [12],
Hildrio, den Hollander, Sidoravicius, dos Santos, and Teixeira [17], Huveneers and
Simenhaus [19] and Mountford and Vares [23], these results are model specific and/or
perturbative in nature. No general theory has so far been developed.

In this article we provide a new approach for determining limiting properties of
random walks in dynamic random environment, in particular about the invariant law of
the “environment as seen from the walker”-process. Under general mixing assumptions,
we prove the existence of an invariant measure mutually absolutely continuous with
respect to the random environment (Theorems 1.2 and 1.5). Our mixing assumptions are
considerably weaker than the uniform mixing conditions present in the literature (e.g.
cone mixing) and do not require the environment to be Markovian.

An important feature of our approach is that it can also be applied to dynamics with
non-uniform mixing properties. Examples include an environment given by Ornstein-
Uhlenbeck processes and the supercritical contact process.

Knowledge about the invariant measures for the “environment as seen from the
walker”-process yield limit laws for the random walk itself. One immediate application of
our approach is a strong law of large numbers for the random walk. Further applications
include a quenched CLT based on Dolgopyat, Keller, and Liverani [15], Theorem 1,
considerably relaxing its requirements.

Our key observation is an expansion of the “environment as seen from the walker”-
process (Theorem 3.1). This expansion enables us to separate the contribution of the
random environment to the law of the “environment as seen from the walker”-process
from that of the transition probabilities of the random walk.

We also show stability under perturbations of the environment or of the jump kernel
of the random walk. Under a strong uniform mixing assumption, we obtain uniform
control on the Radon-Nikodym derivative of the law of the “environment as seen from
the walker”-process with respect to the environment, irrespective of the choice of the
jump kernel of the random walker.

Outline

In the next two subsections we give a precise definition of our model and present our
main results, Theorem 1.2 and Theorem 1.5. Section 2 is devoted to examples and
applications thereof. In Section 3 we derive the aforementioned expansion, and present
results on stability and control on the Radon-Nikodym derivative. Proofs are postponed
until Section 4.
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1.2 The model

In this subsection we give a formal definition of our model. In short, (X;) is a random
walk in a translation invariant random field with a deterministic drift in a fixed coordinate
direction.

The environment

Let d € N and let Q := EZ""" where E is assumed to be a finite set. We assign to
the space () the standard product o-algebra F generated by the cylinder events. For
A C Z%+1, we denote by F, the sub-c-algebra generated by the cylinders of A. For the
forward half-space H := Z x Z>, we write F>( for Fy.

By M;(Q2) we denote the set of probability measures on (€2, F). We call n € Q the
environment and denote by P € M;(Q) its law. A particular class of environments
contained in our setup are path measures of a stochastic process (7;) whose state space
is Q) := E%". To emphasise this, for 1 € Q and (z,1) € Z% x 7, we often write 7,(z) for
the value of 7 at (x, t).

We assume throughout that P is measure preserving with respect to translations,
that is, for any z € Z¢, t € Z,

P(:) =P(0z), (1.1)

where 6, ; denotes the shift operator 6, :1(y) = ns++(y + x). Furthermore, we assume
that P is ergodic in the time direction, that is, all events B € F for which 0, 1B := {w €
Q: 0, 1w € B} = B are assumed to satisfy P(B) € {0,1}. Here, o € Z? denotes the
origin.

Remark 1.1. By considering the environment as a hidden Markov model, we present in
Subsection 2.2-2.4 an approach where E is allowed to be a general Polish space.

The random walk

The random walk (X;) is a process on 7. We assume w.1.0.g. that X, = o. The transition
probabilities of (X;) is assumed to depend on the state of the environment as seen from
the random walk. That is, given 7 € €2, then the evolution of (X;) is given by

Pn(XO = 0) =1
(1.2)
Py( X1 =y + 2| Xp =y) = allym, 2),
where a: Q x Z% — [0, 1] satisfies > .ezaa(n,z) = 1forall n € Q. The law of the random
walk, P, € M;((Z%)%=z°), where we have conditioned on the entire environment, is called
the quenched law. We denote its o-algebra by G. Further, for P € M;(2), we denote by
Pp € My (2 x (Z%)%=0) the joint law of (n, X), that is,

Pp(B x A) = / P,(A)dP(y), BeF,Acg. (1.3)
B

The marginal law of Pp on (Z%)%>0 is the annealed (or averaged) law of (X;).

We assume that the transition probabilities of (X;) only depend on the environment
within a finite region around its location. That is, there exist R € IN such that for all
A/

a(n, z) — a(o, z) = 0 whenever o = 5 on [~ R, R]* x {0}. (1.4)
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Further, define
R :={y € Z%: supa(n,y) > 0} (1.5)
neN
as the jump range of the random walker, which we assume to be finite and to contain o.
By possibly enlarging R we can guarantee that

sup {[lyll, : y € R} < R. (1.6)
yezZ4

Lastly, we say that (X;) is elliptic in the time direction if
a(n,0) >0, VneQ. (1.7)

If, after replacing o with y, (1.7) holds for all y € R, then we say that (X;) is elliptic.

The environment process

“The environment as seen from the walker”-process is of importance for understanding
the asymptotic behaviour of the random walk itself, but it is also of independent interest.
This process, which is given by

(E) == (0x,.4m), t € Zo, (1.8)

is called the environment process. Note that (nF%) is a Markov process on (2 under P,,
n € ), with initial distribution P.

1.3 Main results

In this subsection we present our main results about the asymptotic behaviour of
(X;) and (pF°f’). However, before stating our first theorem we need to introduce some
more notation.

Recall (1.5) and let

Ty = {(Vks Vkt1s70): % € Z4 % — 71 ER,—k <i< 0,90 =0}  (1.9)

be the set of all possible backwards trajectories from (o, 0) of length k. For v € I';, and
o € (), denote by

A:?(V,U) = ﬂ {9%7*1"’7 =o0; on [_Ra R]d X {0}}7 1<m< k7 (110)
i=—k

the event that an element € 2 equals ¢ in the R-neighbourhood along the path
(Yks - -+ sY—m)- AZL(7,0) is the event that the path of the environment observed by the
random walk equals o if the random walk moves along the path «. Given v € ', denote
by

ATP () = {AZ](v,0): 0 € Qand P(AZ}'(v,0)) > 0} (1.11)

the set of all possible observations along the path (v, ...,v—m). We write A_7 for the
set of events Uy~,, er, AZ; (7). If m =1 we simply write A_ .

Further, denote by C := {(z,t) € H: || z||; < (R+ 1)t} the forward cone with centre
at (0,0) and slope proportional to R + 1. For j € Z, denote by C(j) :==CnN 6, ;H and let

F3 = jen Fe(y) be the tail-o-algebra with respect to Fe.
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Theorem 1.2 (Existence of an ergodic measure for the environment process). Assume
that P € M;(Q) satisfies

lim sup sup |P(B|A)—-P(B)|=0. (1.12)
l— o0 BE-FC(L) A€A_ o

Then there exists PP € M, (Q) invariant under (nFT) satisfying PEF = P on F.
If (X;) is elliptic in the time direction and P is ergodic in the time direction, then
PEF js ergodic with respect to (nF¥). Moreover, for any Q < P on F2,

]PEP

-1

1

n Z Po(nF? € ) converges weakly towards ast — oo. (1.13)
s=0

Remark 1.3. There is a certain freedom in the ellipticity and the ergodicity assumptions
in Theorem 1.2. For instance, the statement still holds if, for some £ € IN, the walker has
a positive probability to return to o after k£ time steps, uniformly in the environment. The
definitions can also be modified to require ellipticity and ergodicity with respect other
directions (y, 1) € Z4*+!, with y € R (instead of in direction (0,1)). On the other hand,
both ellipticity and ergodicity in the time direction are natural assumptions if IP is the
path measure of some stochastic process.

Corollary 1.4 (Law of large numbers). Assume that P € M;(Q) is ergodic in the time
direction and satisfies (1.12), and that (X,) is elliptic in the time direction. Then there
exists v € R? such that lim;_,c 1 X; = v, Pp — a.s.

Condition (1.12) is a considerably weaker mixing assumption than the cone mixing
condition introduced by Comets and Zeitouni [11] (see Condition .A; therein) and used
in Avena, den Hollander, and Redig [3] in the context of random walks in dynamic
random environment. For comparison, note that cone mixing is equivalent to taking the
supremum over events A € F.o := Fzer1\g in (1.12). That Condition (1.12) is strictly
weaker can already be seen in the case where P is i.i.d. with respect to space; see
Theorem 2.1. Further examples where Condition (1.12) improve on the classical cone
mixing condition are given in Section 2 and include dynamic random environments with
non-uniform mixing properties.

Under a slightly stronger mixing assumption on the environment we obtain more
information about P#?. For this, denote by A(l) := {z € H: || z||; > [}, | € N, where
| -1l, denotes the l; distance from (o,0), and let F<j, := (),cy Fa) be the tail-o-algebra
with respect to F>g.

Theorem 1.5 (Absolute continuity). Let ¢: IN — [0, 1] be such that

sup sup |P(B|A)—-P(B)| <o), (1.14)
BE]‘—A(Z) AcA_

with lim; o ¢(I) = 0. Then P*¥ = P on FZ (with P¥F as in Theorem 1.2) and

sup |P(B) —P¥P(B)| < ¢(1). (1.15)
BeFaw)

Furthermore, if (X;) in addition is elliptic, then P and P¥”

continuous on (£, F>o).

are mutually absolutely

Knowing that the environment process converges toward an ergodic measure, it is
well known how to apply martingale technics in order to deduce an annealed functional
central limit theorem. However, it may happen that the covariance matrix is trivial.
In Redig and Vollering [25] it was shown that the covariance matrix is non-trivial in a
rather general setting when the environment is given by a Markov process satisfying a
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certain uniform mixing assumption. It is an interesting question whether (X;) satisfies
an annealed functional central limit theorem with non-trivial covariance matrix under
the weaker mixing assumption of (1.12).

To obtain a quenched central limit theorem is a much harder problem and is only
known in a few cases for random walks in dynamic random environment, see e.g.
Bricmont and Kupiainen [9], Deuschel, Guo, and Ramirez [12], Dolgopyat and Liverani
[14] and Dolgopyat, Keller, and Liverani [15]. In [15], Theorem 1, a quenched central
limit theorem was proven under technical conditions on both the environment and the
environment process. One important condition there was that the environment process
has an invariant measure mutually continuous with respect to the invariant measure of
the environment. By Theorem 1.5 above this condition is fulfilled. Combining this result
with rate of convergence estimates obtained in [25], we conclude a quenched central
limit theorem for a large class of uniformly mixing environments.

Corollary 1.6 (Quenched central limit theorem). Assume that (7,) is a Markov chain on
EZ". For o,w € g let P, , be a coupling of (n;) started from o,w € )y respectively and
satisfying, for some ¢, C € (0, 00),

sup P (ni”(0) # 0> (0)) < Ce™, (1.16)

o,wEN

Furthermore, assume that (1) satisfies Conditions (A3)-(A4) in [15] and that (X;) is
elliptic. Then, there is a non-trivial d x d matrix > such that for P,-a.e. environment

history (1)
XN — Nv
VN

where pu € M;(€Qy) is the unique ergodic measure with respect to (n;).

converges weakly towards N'(0,%) P, —a.s., (1.17)

M)

Conditions (A3)-(A4) in [15] are mixing assumptions on the dynamic random environ-
ment (7). Condition (A3) is a (weak) mixing assumption on x, whereas Condition (A4)
ensures that (7;) is “local”. For the precise definitions we refer to [15], page 1681.

In [15], Theorem 2, the statement of Corollary 1.6 was proven in a perturbative
regime. Corollary 1.6 extends their result as there are no restrictions (other than
ellipticity) on the transition probabilities of the random walk. We expect that Corollary
1.6 can be further improved to a functional CLT assuming only a polynomial decay in
(1.16).

2 Examples and applications

In this section we present examples of environments which satisfy the conditions of
Theorem 1.2 and Theorem 1.5. Particular emphasis is put on environments associated to
a hidden Markov model for which we can improve on the necessary mixing assumptions.

2.1 Environments i.i.d. in space

The influence of the dimension on required mixing speeds is somewhat subtle. On the
one hand, the random walk observes only a local area, and, in the case of conservative
particle systems like the exclusion process, one can expect that in high dimensions
information about observed particles in the past diffuses away. On the other hand, the
higher dimension, the more sites the random walk can potentially visit in a fixed time.
Furthermore, a comparison with a contact process or directed percolation gives an
argument that information can spread easier in higher dimensions, hence observations
along the path of the random walk could have more influence on future observations if
the dimension increases.
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This problem becomes significantly easier when the environment is assumed to be
i.i.d. in space, thatis P = X P,, and P, € M;(E?) is the law of (1;(z))scz for any
r € 7.

Theorem 2.1. Assume that P = X

T€Z2

ccZd P, and that

sup |Po(B|A) —P,(B)| < oo, (2.1)
i>1 BeG>¢,A€G<0

where G>; (G<o) is the o-algebra of EZ generated by the values after time t (before time
0) with respect to P,. Then (1.14) holds.

Observe that (2.1) does not depend on the dimension. This is in contrast to the cone
mixing condition of Comets and Zeitouni [11], where an additional factor ¢¢ inside the
sum of (2.1) is required. In Subsection 2.3 we present a class of environments which
have arbitrary slow polynomial mixing, thus showing that Theorem 2.1 yields an essential
improvement.

2.2 Hidden Markov models

When P is the path measure of a stochastic process (7;) evolving on €, the results of
Subsection 1.3 can be improved. In this subsection we discuss in detail the case where
the random environment is governed by a hidden Markov model.

The environment (7;) is a hidden Markov model if it is given via a function of a Markov

chain (&). To be more precise, let E be a Polish space, Q) = EZ* with d > d, and Q = OZ.
Denote by }' the corresponding c-algebra. We assume that the Markov chain (&) is
defined on  with law IPg and is ergodlc with law g € Ml(QO) Here ¢ € )y denotes the
startlng configuration. Let & : QO — Qo = EZ’ be a translation invariant map and let

®(&;). We call (;) a hidden Markov model, which has  as the induced measure on
QO as invariant measure. We assume throughout that ¢ is of finite range, that is, the

function ®(-)(0) is F)-measurable for some A C Z finite.

Remark 2.2. When FE is finite, the canonical choice of & is the identity map. However,
our setup opens for more sophisticated choices. One example is the projection map.
For instance, if d > 1 and d = 1, one can consider the hidden Markov model given by
ne(x) = &(x,0,...,0). In other words, the random walk only observes the environment in
one coordinate.

Condition (1.14) in Theorem 1.5 is an infinite volume condition which can be hard
to verify by direct computation. The next result yields a sufficient condition which only
needs to be checked for single site events. For its statement, we first introduce the
concept of P € M;(Q) having finite speed of propagation.

Definition 2.3. We say that P € M;(Q)) has finite speed of propagation if the following
holds: for some o > 0, and for each A € F.o and A’ € Fp(ar1), where A(at,t) := {(z,s) €

H: ||z |]; > at,0 < s < t}, there is a coupling IAPAyA/ of P(- | A, A’) and P(- | A) such that

th sup IAPA,A/ (n: (0) # 17 (0)) < oo. (2.2)

t>1 A€F<0»Al€]:A(at,‘t)
Furthermore, any such coupling satisfies ]?’A,A/(-) = @9I,SA,01,SA/(9I,5') for all (z,s) €
74+, where w € 0, ;A if and only if 0_, _sw € A.
Finite speed of propagation is a natural assumption for many physical applications.

Note that, for many interacting particle systems there is a canonical coupling given by
the so-called graphical representation coupling.
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Corollary 2.4. Assume that (¢;) has finite speed of propagation and that

dth sup Poa (B(1)o(0) # B(£2)0(0)) < 0. (2.3)
t>1 A€AZL

Then (1.14) holds for (n;) = ®(&).
Remark 2.5. The measure ]/E\)Q,A denotes the coupling of P(-) and P(- | A).

Corollary 2.4 follows by a slightly more general statement, see Theorem 4.4. This
approach can also be used in cases where (&) does not have finite speed of propagation.
In such cases, (2.3) is sufficient for (1.12) to hold. Observe also that, by applying the
projection map introduced in Remark 2.2, the dimensionality dependence in Condition
(2.3) can be replaced by the dimensionality of the range of the random walk.

Markovian environment

If P is the path measure of a Markov chain (7;), we can weaken the mixing assumption.
In such cases, we consider « as a function from €y x Z?. Because the Markov property
allows us to look at the invariant measure of the environment process just at a time 0
instead of in the entire upper half-space H, we have the following mixing condition. Here
we denote by 72 the tail-o-algebra of F—¢ := Fza,(0}-

Theorem 2.6. Assume that (n;) is a Markov chain with ergodic invariant measure
€ Mi(Qo). Further, assume that the path measure P, € M(Q2) has finite speed of
propagation and that

th_l sup I@g,A (16 (0) # mg(0)) < 0. (2.4)
>1  A€ATL

Then there exists u“¥ € M, () invariant for the Markov chain (nEt) such that u*?
agrees with p on F. If in addition (X;) is elliptic, then Y and p are mutually
absolutely continuous and p”" is ergodic with respect to (nFr).

It is important to note that (2.4) (as well as (2.3)) does not require (7;) to be uniquely
ergodic. However, if for every o, € (), there is a coupling P, ¢ of P, and P, which
satisfies the finite speed of propagation property and

o0
D 47t sup Poe(nf(0) # 07 (0) < o0, (2.5)
t=1 0,£€Q0

then it follows, under the assumptions of Theorem 2.6, that (n7?) is uniquely ergodic.
Equation (2.5) should be compared with Assumption 1a in [25], that is;

/ tD supE, ¢p(nt(0),n2(0))dt < oo, (2.6)
0 uBs

where p: E x E — [0,1] is the distance function. Their assumption was used to show
(among others) the existence of " € M;(Qy) invariant and ergodic for the Markov
chain (nf"’), see Lemma 3.2 therein. Note in particular that Assumption (2.6) has (@
inside the integral, whereas (2.5) only requires t(d=1) inside the sum.

2.3 Polynomially mixing environments

As example of environments which fully utilise the polynomial mixing assumption of
Theorem 2.1 and Corollary 2.4, we consider layered environments. These were already
considered in [25] for the same purpose, but since we are in a different setting we use
the setting of hidden Markov models.
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The idea of layered environments is that, given a summable sequence (b,,) C (0, 1), for
each layer n, the process (& (-,n))ez-, is an uniform exponentially mixing Markov chain
on [—1, 1] with an exponential relaxation rate b,,, and independent layers. For simplicity,
in this example, we choose & (-,n) to be i.i.d. spin flips, that is, for each = € Z¢,

&(x,n), with probability 1 — b,;

(2.7)
Unif[—1,1],  with probability b,;

£t+1 (l‘, 77,) = {

independent for all x, n,t. In other words, at each time step the spin retains its old value
with probability 1 — b, and chooses uniformly on [—1, 1] with probability b,,.

In the context of the previous subsection we thus have F := [-1, 1]N. We further
choose d =d > 1, E = {0, 1} and set, for a summable sequence (a,) C (0, 1),
@(6)(3’,‘) = ]lz;’f:l ané(z,n)>0- (2.8)

The behaviour of this kind of processes is then determined by the two sequences (a,,)
and (b,). When a,, = £n~, b, = £n~” for some «, 3 > 1, we have the following bound
on the mixing of (n;).

Theorem 2.7. There are constants 0 < ¢; < ¢y < oo so that

—a+
B

et <sup | Pe(m(0) € ) = Po(ne(0) € ) |l <ot ™7 (logt) 7. (2.9)
§,0

Here || - || is the total variation distance between the two distributions. In particular, if
o> B+ 1, then (1.14) holds.

2.4 Independent Ornstein-Uhlenbeck processes

With the approach of environments as hidden Markov models, we can also allow
for unbounded state spaces where the environment does not mix uniformly, as long as
the random walk transition function is simple enough. Here we choose an underlying
environment of independent Ornstein-Uhlenbeck processes (£7);er for each site x € Z4,
and the jump rates depend only on the signs, that is,

ne(x) = sign(&§y) == 1 —2lerco, t€Z. (2.10)
To state the example more formally, we have £ = R and E = {-1,1}, and
d§f = =&7dt + dW, (2.11)

where (W{)er, * € Z%, are independent two-sided Brownian motions. The station-
ary measure of £ is a normal distribution, and f is the product measure of normal
distributions.

Theorem 2.8. Let (¢;):cr be an Ornstein-Uhlenbeck process and P the two-sided path
measure in stationarity. There are constants c,C' > 0 so that

H P, c-| A)— P& e ) HTV < Cect (2.12)

for allt > 0 and any A of the form A = {sign(_¢,) = ax,1 < k < n}, (¢x) increasing
sequence with t; = 0 and ay, € {—1, 1}, n arbitrary. In particular, (1.14) holds for (n;).

2.5 The contact process

As a second example of an environment with non-uniform space-time correlations and
which do not satisfy the cone mixing property of [11], we consider the contact process
d
(n:) on {0,1}%" with infection parameter \ € (0, c0).
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The contact process is one of the simplest interacting particle systems exhibiting
a phase transition. That is, there is a critical threshold A.(d) € (0,o0), depending on
the dimension d, such that the following holds: if A < A\.(d), then the contact process is
uniquely ergodic with the measure concentrating on the configuration where all sites
equal to 0 as invariant measure. On the other hand, for all A > A.(d), the contact process
is not uniquely ergodic. In particular, it has a non-trivial ergodic invariant measure,
denoted here by v, also known as the upper invariant measure. As a general reference,
and for a precise description of the contact process, we refer to Liggett [20].

Random walks on the contact process have recently been studied by den Hollander
and dos Santos [18] and Mountford and Vares [23], where the one-dimensional random
walk (i.e. on Z) was shown to behave diffusively for all A > A.(1). See also Bethuelsen
and Heydenreich [8] for some results in general dimensions.

The next theorem sheds new light on the behaviour of the environment process and
the random walk for this model on Z¢ with d > 2. In the theorem we make use of the
projection map, as introduced in Remark 2.2. That is, we assume d > 2 and denote by
(nt) = ¢((&)) the projection of (&;) onto the 1-dimensional lattice such that, for = € Z and
t € Z, we set n,(x) = &(x,0,...,0).

Theorem 2.9. Let d > 2 and let (&) be the contact process with parameter A > A.(d)

started from vy. Further, let (nF) be the environment process corresponding to the
process (n:) = ¢ ((§:)). Then (1.14) holds for (n;).

Theorem 2.9 can be extended to higher dimensional projections by following the
same approach. The proof strategy of Theorem 2.9 also applies to a larger class of
models which satisfy the so-called downward FKG property; see Theorem 4.5.

3 Understanding the environment process

3.1 Expansion of the environment process

In this subsection, we present a key observation for understanding the environment
process and for the proofs of Theorem 1.2 and Theorem 1.5.

Intuitively, the distribution of (n") should converge to an invariant measure, say
PFP ¢ M;(f), which describes asymptotic properties. To obtain P*" and show that
it is absolutely continuous with respect to P, we start by interpreting the law of nF%,
Pp(nFf € .), as an approximation. With this point of view, ¢t becomes the present time.
Going from ¢ to ¢ + 1 thus means that we look one step further into the past. To reinforce
this point of view, we denote by P~* := P;* € M;(Q x (Z%)%>-*) the joint law of the
environment P and random walk (X;):>_ so that Xy = o. That is, for k € IN,

P~*((n,X) € (B1,B2)) == Pp (nf'l. € B1, (Xis. — Xy) € Ba). (3.1)

For events B € F, we use the shorthand notation P~%(B) for the probability that
P~ ((n, X) € (B, (2%)*>-¥)).

Theorem 3.1 (Expansion of the environment process). For any k > 1 and B € F,

PrB) =Y > P(BAL)P(X_i.0=7AT}), (3.2)

YELR AT AT (7)

where P (X_j, _o=7|A7}) = Hi;l_k a(64,7%iv1 — i), and & € §) is any environment so
that A} (v,6) = A_}.
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Proof. We can rewrite P~*(B) as follows;

PrB) =" Y PHEB X_y0=7A4T})

V€L AT} e AT} ()

=> > [PMBIAI X k. .0="7)

V€L AT} e AT} ()

P X g 0= %A:;lq)} .
By definition,

P*X . 0=7A" ) =Po(Xo. k=7 —vkntt € AT})
=Pp(Xo,.k =7 = VoksO—r_,km € AT})
=P(X_g..0=7AZ PO, xn € AZ})

o

=P(X_p.o=7|ATL)P(AT}),

where the last equality holds since first the law of the environment is translation invariant.
Similarly;,

P *B|A Xy o0=7)=P[B|A}).
O

The sum in Expansion (3.2) represents all the possible pasts of the random walk
and the corresponding observed environments from time —k to —1. There are two key
features with this expansion.

First, it separates the contribution to (n”?) of the random walk from that of the
random environment. Indeed, the rightmost term in the sum, i.e. P (X_k7___70 =7 A:,lg),
can be calculated directly from the transition probabilities of (X;). On the other hand,
the leftmost term in the sum, i.e. P (B, A”}), only involves the random environment PP.

A second key feature of (3.2) is that it serves as a (formal) expression for the Radon-
Nikodym derivate of Pp(nFf € -) with respect to P. Indeed, (3.2) yields that for any
B e Fwith P(B) >0,

Pp(ny" € B)
: ]lf(B) - Z Z

YETR AT e AT ()

)P (X—k..0o=71AZ}). (3.3)

3.2 Stability

It is also of interest to compare the effect of changing the environment IP or the
transition probabilities a: Q x Z< — [0, 1] on the behaviour of the environment process.
Our next result gives sufficient conditions for the environment process to be stable
with respect to perturbations of both these parameters. This result follows as another
consequence of the expansion in Theorem 3.1.

To state the theorem precisely, denote by (P"),>1 a family of measures on M;(2)
and let (a,: 2 x Z% —[0,1]) _, be a collection of transition probabilities. Consider for

each n € N the corresponding environment process, (nfp(")), and let PPP(™) ¢ M, (Q)
be a measure invariant under (ntE P(")).

Theorem 3.2. Assume that the following holds.

a) €(n) = Sup,,s, SUP,cq yeza |Am (0, y) — an(n,y)| L 0 asn — oo.

b) P" = P € M;(Q2) weakly as n — cc.
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c) Pp» (ntEP(") €.) = PFP™ weakly as t — oo, uniformly in n.

Then both PPP(™) and Pp(nf") converge weakly towards P¥Y € M (Q). In particular,
PEP js invariant with respect to (nF?).

Condition c) in Theorem 3.2 is a strong uniform assumption. If the P™’s are path
measures of Markov chains (nt(”)), this condition can be replaced by the assumption that
the environment process (77°F), i.e., after taking n — oo, is uniquely ergodic. For this,
recall notation from Section 2.2 and let #7(™ € M;(Qp) be an invariant measure with

respect to (n-°F™).

Theorem 3.3. Let (1;) be a Markov chain and assume that the following holds.
a) €(n) = sup,,~,, SUP,cq yezd |m (1, y) — an(n,y)| | 0 asn — oo.
b) P! = P, € M,(Q) for every starting configuration o € Q.

c’) (nF?) is uniquely ergodic with invariant measure " € M ().

EP(n)

Then = uP? weakly.

Remark 3.4. Theorem 3.3 does only require that the limiting process (nZ") is uniquely

ergodic. In particular, the processes (nf P(n)) do not need to be uniquely ergodic. As an
example of the latter, one can consider the case where (nt(n)) is the contact process with

parameter A(n) | A and inf, cq an(n,0) T 1.

Theorem 3.3 gives a generalisation of Theorem 3.3 in [25]. There they showed conti-
nuity for the environment process with respect to changes of the transition probabilities
of the random walk, assuming that Assumption la therein to hold (which we also stated
in (2.6)). Theorem 3.3 yields a similar continuity result which in addition allow for
changes in the dynamics of the environment (17;). Moreover, unique ergodicity is a
weaker assumption than the mixing assumption given by (2.5), as we have already seen
in Subsection 2.1 and Subsection 2.2.

3.3 Estimating the Radon-Nikodym derivative

We end this section with an alternative route for proving the existence of an invariant
measure for the environment process which is absolutely continuous with respect to the
underlying environment. An advantage of this approach is that it implies bounds on the
Radon-Nikodym derivative.

Theorem 3.5. Assume that, for some M; € (0, 00),
P(B | A)

sup  sup P(B)

BeF>o AzE.A:}

l‘ng, VIieEN. (3.4)

Then there is a PPP € M;(Q), invariant under (nFf), and PF¥ < P on (Q,F>o).
Moreover, the corresponding Radon-Nikodym derivative is bounded by M, in the L.-
norm. Furthermore, if for some M, € (0, 00),

P(B)

su su —_—
D | P(BTA)

BeFz0 AjeA”}

—1‘31\42, VieN. (3.5)

Then P < PF? and the corresponding Radon-Nikodym derivative is bounded by M, in
the L..-norm.

Remark 3.6. Mutually absolute continuity can also be shown without requiring (3.5) to
hold. In particular, if (3.4) holds and (X}) is elliptic in the time direction, it can be shown
that P < PFP. Under these assumptions it moreover follows that P?” is ergodic and

that (tfl Sy Pe(nft € -))t>1 converges weakly towards P¥7.
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Mixing assumptions of the type (3.4) and (3.5) are typically much stronger than
mixing assumptions as in Theorems 1.2 and 1.5. Nevertheless, we believe that Theorem
3.5 is applicable to a wide range of models and is not restricted to the uniform mixing
case. However, it seems difficult to verify (3.4) and (3.5) for concrete examples unless
strong mixing assumptions are made.

One class of examples to which Theorem 3.5 applies are Gibbs measures in the
high-temperature regime satisfying the Dobrushin-Shlosman strong mixing condition
(as considered in Rassoul-Agha [24] for RWRE models); see Theorem 1.1 (in particular,
Condition IIId) in Dobrushin and Shlosman [13]. Another class of environments are
certain monotone Gibbs measures for which Alexander [1] proved (see Theorems 3.3 and
3.4 therein) that weak mixing implies ratio mixing. In particular, the models considered
there satisfy (3.4) and (3.5) throughout the uniqueness regime. We also mention the
method of disagreement percolation, which is particularly useful for models with hard-
core constraints, see van den Berg and Maes [6].

In the case of dynamic random environments which in addition are reversible with
respect to time, typically, the methods described above for random fields can be adapted
to yield similar bounds. In Section 4.5 we introduce a new class of dynamic random
environments satisfying (3.4), allowing for non-reversible dynamics. We comment next
on the scope of this approach.

Our approach is by means of disagreement percolation and applies to discrete-time
finite-range Markov chain (7). In fact, we shall need more than subcriticality of the
ordinary disagreement process. For what we believe to be technical reasons, we will
introduce what we call the strong disagreement percolation coupling. This is a triple
(n,m7,&) where (nf,n7) is a coupling of P,y and P2, & (z) = 0 implies 7/ (z) = n7(z),
and n' and ¢ are independent. That is, the disagreement process ¢ and the process n!
are independent. This independence is a stronger assumption than regular disagreement
percolation and the strong disagreement percolation process is subcritical for models at
“very high-temperature”. We refer to Section 4.5 for a precise construction of the strong
disagreement percolation coupling and a proof of the following theorem.

Theorem 3.7 (Strong disagreement percolation). Suppose the strong disagreement

percolation process is subcritical. Then there exists 6 < 1 and C > 0 so that for any
B e .7::0,

+1
P(B|AZ) ) "
sup sup — -1 < CéH". (3.6)
A:ngrl)e'A:%kJrl)’A:Ilce'A:i BeF=o P (B | A*k‘)
A:iCA:bHU

Theorem 3.7 implies that the environment process (nf’) has a unique invariant
distribution, ¥ € M;(y). In particular, u*? is absolutely continuous with respect to
the (necessarily unique) invariant measure of (1), denoted by u € M1(Qp). As a further
consequence, we obtain uniform control on the Radon-Nikodym derivative.

Corollary 3.8 (Uniform control on the Radon-Nikodym derivative). Assume that the en-
vironment (1) has a strong disagreement percolation coupling which is subcritical.
Then pP? and j are mutually absolutely continuous. Moreover, there exists a con-

stant M € (0,00), depending only on the environment, such that H d‘(ip H < M and
o0

dp
duEP

<M.

Subcriticality of the strong disagreement coupling is a much stronger assumption
than the uniform mixing assumption in (2.5). For comparison with other coupling
methods, consider for concreteness the stochastic Ising model with inverse temperature
B > 0 (see e.g. [10] for a definition). This model satisfies (2.5) for all 8 < 3., where
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Bc is the critical inverse temperature. On the other hand, it has a subcritical strong
disagreement coupling whenever

1
5<ﬁlog(

2d—1) < B (3.7)

For comparison, this condition is better (with a factor 2) compared with the disagreement
percolation coupling introduced in [10] (see Equation (11) therein).

Remark 3.9. The estimate in (3.7) is valid for antiferromagnetic models and models
with a magnetic field, as also considered in [10]. In particular, the strong disagreement
percolation method is not restricted to monotone environments.

4 Proofs

In this section, we present the proofs of the theorems given in the previous sections.
In Subsection 4.1 we give the proofs of theorems in Section 1.3. Proofs of theorems
in Section 2 are given in Subsection 4.2. In the remaining subsections we present
proofs of theorems from Section 3. In particular, Subsection 4.5 introduces the strong
disagreement coupling and contains the proof Theorem 3.7.

4.1 Proof of main results

The main application of the expansion in Theorem 3.1 for the proofs of Theorems 1.2
and 1.5 is the following lemma.

Lemma 4.1. Let A C Z*t!. For B € F, and k € IN we have that
1Pp(nP? € B)—P(B)| < sup |P(B|A)—P(B)|. .1

AcA_

Proof. Let ! € IN and consider any B € Fj. From Theorem 3.1 we have that for every
keNN,

|Pp (" € B) —P(B)]
=Y > P(BAL)P(X k.o=7]AZ)-P(B)|

Y€l AT, € AT, ()

=Y Y P(BIA)P (X o=7.40}) - P(B)]
V€L AL e AT} ()

< Z Z ’]P (B| A:,li) —P(B) |IP_k (X_k,0 = %A:llc)
YER AT eAT} ()

< sup |IP(B | A) — P (B) |,
A

c€A_»

where in the second last and the last inequality we used the fact that

Z Z P*(X_ g 0=7A(7.0) =1

V€T AT1 e AT ()
O

Proof of Theorem 1.2. Consider a sequence (t;) and a sequence of measures given
by Q; = i ! Pp(nPT € -) that converges weakly to @ € M;(Q). By standard
compactness arguments such a sequence exists and, moreover, any such limiting measure
Q is invariant for (nF?). A proof of the last claim is e.g. given in [24]; see page 1457 in

the proof of Theorem 3 therein.
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Since (1.12) is assumed to hold, it follows by Lemma 4.1 that for any € IN and
B e Feqy,
|Qk(B) — P(B)] < ¢(1), (4.2)

for some ¢: IN — [0, 1] such that lim; .o, ¢(I) = 0. As this estimate is uniform in k, we
claim that (4.2) also holds when Q. is replaced by Q. To see this, consider the space of
measures measurable with respect to (2, F¢(;)). The ball of radius ¢(/) around PP (in the
total variation sense) is compact in the topology of weak convergence by the Banach-
Alaoglu-Theorem. Here we use that the space is compact, the dual of the continuous
bounded functions are finite signed measures equipped with the total variation norm, and
the weak convergence of measures is the weak-* convergence in this functional-analytic
setting. Since the ball is compact it is closed, and any limit point Q of the sequence Q.
is also inside the ball. Hence |Q(B) — IP(B)| < ¢(l) for any B € F¢(;) and consequently,
since lim;_, ¢(l) = 0, we have Q = P on F.

We continue with the proof that Q is ergodic with respect to (n), by following the
proof of Theorem 2ii) in [24]. Denote by Z C F the o-algebra consisting of those events
invariant under the evolution of (pF°?). Further, let f be any local bounded function on
and define g = Eq (f | Z). Birkhoffs ergodic theorem implies that,

P, (nhi%o nt Z:lf(nfip) = 9(77)> =1, forQa.e.ne

Using that @Q is invariant and that g is harmonic, we have

Z/ a(n,z)(g(n) — g(0..1m))°Q(dn)
|z|<R
- / P (Q(dn) — 2 / o) Y aln, 2)g(0e1m)Q(dn)
lz|<R
/ S o 2) (900 17)2Qd)
|z|<R
=0.

In particular, since (X;) is elliptic in the time direction, g = g0 6,1, Q-a.s.

Next, for each ¢t € IN, denote by B, C {X; =oforalli € {0,...,t}} the event that the
random walk does not move in the time-interval [0, ¢, irrespectively of the environment.
Since (X;) is elliptic in the time direction, B; has strictly positive probability and can be
taken independently of the environment. Further, define

g(n) = hﬂsolin B /B{ _177; f(n . 4.3)

Then, because of (4.1), we know that g = g, Q-a.s. Further, using the above mentioned
independence property, and by possibly taking ¢ large, we note that g is C(k)-measurable
for any k£ € IN. Consequently, the same holds for g, and hence g is 7 -measurable.
Furthermore, since Q = IP on FY, this implies that (4.1) holds P-a.s., and that g = gof, 1,
PP-a.s. As P is ergodic with respect to 6, 1, it moreover follows that g is constant IP-a.s.,
and hence also Q-a.s. Since f was an arbitrary local bounded function, we conclude from
this that Z is trivial and thus that Q is ergodic with respect to (n77).

To conclude the proof we also note that (1.13) holds. Indeed, since Q was an arbitrary
(sub) sequence of (Qy), all the estimates above are valid for any such limiting measure.
In particular, each of these limiting measures equal P on 73, and consequently, they
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are all ergodic and equal on Z. Thus, they are the same, and we conclude that (1.13)
holds with respect to P, where we call the limiting measure PZ. Initialising (nF%) with
any other probability measure, absolute continuous with respect to P on F5°, the exact
same argument as outlined above applies, from which we conclude (1.13) and the proof
of Theorem 1.2. O

Proof of Corollary 1.4. The claim is an (almost direct) application of ergodicity and that
P = PE” on FZ°. Indeed, let D(n) := Y, ;. za(n, z) be the local drift of the random
walker in environment 7. A direct consequence of Theorem 1.2 is that

Pprr < lim n~" " D(0x, n) = v) =1, (4.4)

n— oo
k=1

where v = [ D(n)Pper(dn). By using that P = P¥F on 7, it follows that this also holds
with respect to Pp. Now, note that M,, = X,, — ZZ;IO D(0x, k1) is a martingale with
bounded increments under P,. Therefore P, (lim, n~IM, = 0) = 1 which together

with (4.4) implies the law of large numbers. O

We next turn to the proof of Theorem 1.5. The following lemma is essentially copied
from [7].
Lemma 4.2. Assume PF? is invariant with respect to (nF") and that P*" and P
restricted to (2, F>o) are not singular. Assume (X;) is elliptic. Then there exists
PEP € M;(Q), invariant for (nF') and mutually absolutely continuous to P on (€2, F>).

Proof of Lemma 4.2. Consider the (unique) Lebesgue decomposition of P”” with respect
to P restricted to (2, F>¢). That is, let

PEP(B) = aPPP(B) + (1 — a)PPP(B), VB € Fso, (4.5)

where PEP <« P and PEP LP on (9, F>¢). By assumption, we know that o > 0. If
a =1, the statement is immediate. Thus, assume « € (0,1). In a first step, observe that
(0y,1 0o PEFP) . =0, 1 o PEP for every y € R. This follows from translation invariance of P
which implies that taking the continuous part with respect to PP is the same as taking the
continuous part with respect to 6, ; o IP. The same is true for the singular part PEP,

Note that, since F is finite and (X;) is finite range, we have that ellipticity in fact
implies uniform ellipticity. That is, there is an ¢ > 0 such that

inf inf a(n,y) > e > 0. 4.6
2k JEhemy) = o

In particular, by invariance of P¥F,

PEP =3 " a(,y)0y1 0 PEF > €Y 0,1 0 PEF 4.7)
YyER YyER

and therefore 6,1 o P¥” < PF” for every y € R. By using first ellipticity and then
(0y,1 0 PEP). =6, , 0o PEP we have

PP = [ 3 al.9)bya 0P| =3 al.y) (6,00 "),
yER yeER (4.8)

c
= Z a(y)0y1 o PET,

YyER
which means that PZ? is invariant for (nZ?).
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Let f = ={n € Q: f(n) > 0}. As a consequence of (4.8) we have
() >€> f(Byam), (4.9)
yeER

and, in particular, n € B implies 0, 117 € B, y € R. In particular, B is invariant under 6, 1,
and by ergodicity of P this is a 0 — 1 event. Since by assumption « > 0 we have P(B) =1
and therefore P < PEF on (2, F). O

Lemma 4.3. Let A C Z**! finite and fix o € E**. Let P(- | 0) and P~*(- | o) be the
regular conditional probabilities of P and P~ on E® given o. Then, for B € F, and
k>1,

"Blo)y=> Y P(BAL|o)P(Xk.0=7]AT}). (4.10)
Ve A= € AT L (7)

Proof. The proof is mostly as for the unconditional expansion. Additionally we use the
following equalities:

..... 0="70 ) P]P(ef’y_k,kB | efw_k,kA:liaaf‘y_k,ko—)
=P(B| A7}, 0)

and

P X .. 0=7A4]0)
=Pp(nE" € A", Xo,.k =7 — Y-k | Ox, 10)
=P(Xo,.k =77k | AP0, ,nEAL [0, ,0)
=P(Xo,.x=7—7-k| AP(ne AZ; | o).

Take also note that summation should only include events A:,lC which have positive
probability with respect to the conditional law given o. O

Proof of Theorem 1.5. By applying the same line of reasoning as in the proof of Theorem
1.2, it easy to see that (1.15) holds as a consequence of (1.14) and Lemma 4.1. In
particular, there is a measure Q invariant under (an ) such that (1.15) holds, and
consequently Q = IP on F<}. We focus on the proof that Q and P are mutually absolutely
continuous under the additional assumption that (X;) is elliptic.

Since (1.15) holds, there is an [ € IN such that supger, |Q(B) —P(B)] < 1. In
particular, P and Q are not singular on ;. In order to conclude that Q and IP are not
singular on F>, we make use of Lemma 4.3 and the assumption that |E| < co. Indeed,
for any o € EA) we have by Lemma 4.3 that P~*(- | 0) < P(- | o). Further, since FE is
finite any local function is continuous and hence we also have Q(- | 0) < P(- | o). And
since Q is non-singular on A(l) with respect to P it has non-trivial continuous part and
corresponding density on A(l). Thus, we now also have shown that conditioned on A()
the measure Q has a density inside H \ A(l). It hence follows that Q is not singular with
respect to IP on H. As a consequence of Lemma 4.2 and that Q and P are not singular on
H we conclude that, when (X;) is elliptic, there is a measure PXY € M;(Q) invariant
under (nFF) such that PP¥ and P are mutually absolutely continuous on Fs. O

Proof of Corollary 1.6. Corollary 1.6 is an application of Theorem 1 in [15]. In order to
fulfil the requirements of their theorem six conditions needs to be satisfied, i.e. (A0)-(A5)
therein. Our main contribution is that Condition (A1) is satisfied when (1.16) holds. This
follows as a direct consequence of Theorem 1.5 (see also Theorem 2.6). Furthermore,
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that Conditions (A0) holds under (1.16) follows partly by the mixing assumptions on pu.
Moreover, that also 4*” and y are mixing is a consequence of Theorem 3.4 in [25] which
yields exponential rate of convergence for environment process under the assumption
that (1.16) holds. By the same reasoning, Theorem 3.4 in [25] also implies that Condition
(A2) holds true. Lastly, we note that Conditions (A3) and (A4) are true by assumption
and Condition (A5) is satisfied since (X;) is elliptic. O

4.2 Proof of examples
4.2.1 Proof of Theorem 2.1

Proof. For k € IN, let v € T, and consider A € A, (7). Since A consists of a fixed
observation of the environment along the path v we can write A =, cza Az, where A,
is the observation on the line {(z,s): s € Z} Without change of notation we also treat
A, as an event on the space E%. Denote by ]P the opt1ma1 couphng (in the sense of total
variation distance) of P,(- | A4,) and P,(-), and by P= Xoeza P,. The product structure
of P plus the fact that A is given by the intersection of the events A, gives us that Pisa
coupling of P(- | A) and P(-).
Forl € N, let B € F,(;). We have that

P(B[A) -

| /\

ns(z) # 12(x))
x,5) € A(l) and ng (z) # 13 (2))

IN
'%)

\ A

Z sup | O(B|Ax) _IP(B)|

0 (2,t)€v+[—R,R)4x {0} PEI=0va-lzD)

P (3(x
bl
§

The last line follows from the fact that n'(z) and n?(x) can only differ if the site x is part
of the observation A, since otherwise A, = E%. Condition (2.1) thus ensures that the
sum in the last line is finite. In particular, the sum converges to 0 as [ — co. This shows
that IP satisfies (1.14). O

4.2.2 Proof of Corollary 2.4

Corollary 2.4 follows by a slightly stronger statement, which we state and prove first.

Theorem 4.4. Assume that P € M;(f2) has finite speed of propagation and that

th sup ]139714/ (n6(0) # 1g(0)) < . (4.11)
t>1 AeATt

Then P satisfies the conditions of Theorem 1.5.
Proof of Theorem 4.4. Let [ € IN and consider B € F, ). By Theorem 1.5, it is sufficient

to obtain uniform estimates of the form |P(B | A) — P(B)| < ¢(1), where A € A_,, and
where ¢(l) approaches 0 as | — oo. For this, we first note that

[P (B | A) — P (B)| < Pag (n)(x) # ni () for some (z,1) € A(1))
< > P (nf(z) # 7 (2))

(z,t)eA(I)

Thus, it suffices to control P g (n}(x) # 1?(z)) for each (z,t) € A(l). For this, fix
(z,t) € A(l) such that || (z,¢) ||, > as for some s > 0. Further, let A’ € A~ be such that
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A’'NA = A, and denote by ]’PAVA/VQ a measure on 2 x Q x  such that

Paaam' € .n*e Q) =Paaln' € n’c);

Paaaont e QnPe)=Pson'c-n’e);

Paaa@n?e nde)= I@A/’Q(n2 c-ne).
We then have that

Paq (0 () # n}(2)) =Paa o0} (@) #nd(z))

<P a0(ni(z) # 17 (x) or 7 (z) # 7} ()

<Paa ot (z) # (96)) + IPA an0(n; (x) # 0} (z))
=Paa (0} (@) # 1} (@) + Paq (0} (@) # 13 (2))

Furthermore, it holds that

Paar (nf(x) # nf (@) + Paar (nf (@) £ 117 ()

< sup Paa (ni(o) #n2(0)) + sup  Pgav (n(0) # ni(o)),
AE€F<0,A’EF\(as,s) ATe AT

since the finite speed of propagation coupling is invariant with respect to translations of
the conditioning and the argument. Thus, by the analysis above, we obtain that

PB|A-PB)I<| > sup Paa (n}(0) # n2(0))
(z,0)en(l) AEF<0 A€ A (as.q)

I (z,t) [y =as

+ Z sup ]/ISA/,Q (no(z) #ng(z)) | - (4.12)
(z,t)eA(l) AVEAZL
I (z,t) [l =as

To conclude the proof, we note that the number of site in H at distance as from the origin
is of order s?. Thus, due to (2.2) the first sum on the r.h.s. of (4.12) converges towards
0 as ! approaches oco. Similarly, by applying (4.11), also the second sum on the r.h.s. of
(4.12) converges towards 0 as [ approaches co. From this we conclude the proof. O

Proof of Corollary 2.4. The proof of Corollary 2.4 follows along the lines of the proof of
Theorem 4.4, by making use of the finite speed of propagation property and (2.3). First
note that, forany B € ;) and A € A,

[P(B|A)-P(B) = [P(a¢) € B|¢ € ®'a) - P(a() € B)|
< P-4 (7} (2) # 17 (x) for some (z,1) € A(1))

~

< Poo-1a (n(x) # 07 ().
(z,t)eA(l)

Thus, it suffices control Py, o1 4 (1} (x) # n?(x)) for each (z,t) € A(l). and to show that
the latter term above approaches 0 as I — oco. For this, since ® is assumed to be finite
range, we note that the finite speed of propagation property (¢;) transfers to events of
the form &' A. Thus, by considering a coupling ]~P¢ 14,6-147,0, Similar to the coupling
in the proof of Theorem 4.4, and where A’ € A~ and A’ N A = A. Further, by applying
the estimates (2.2) and (2.3), we may proceed by the same line of reasoning as in the
proof of Theorem 4.4, from which we conclude the proof. O
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4.2.3 Proof of Theorem 2.6

Proof of Theorem 2.6. Denote by pF any limiting measure of the Cesaro means 2% :=
LS Pu(mfP € ) € Mi() (by possibly taking subsequential limits) and note that
pPF is invariant with respect to (nF).

We first show that 7 agrees with ;1 on 7). Let I € IN and consider any B € Fy,
with Ag(1) := {(z,0): || (z,0)||; > }. Similar to the proof of Theorem 4.4, it follows that,
forany A € A_,

PB4 -PBI<| 3 sup Paar (14(0) # 12 (0))
€A (1) A€F<0,A’€EFA(as,s)

+ Z sup Parg (n0(0) # 115 (0))
:L‘GAO(Z) A//eAzie

Since P has finite speed of propagation, the first term converges to 0 as [ approaches oco.
For the second term, note that the number of sites in Z® at distance ¢ from the origin is
of order t4~!. Thus, by (2.4), also the second term converges to 0 as [ — co. This yields
that ¥ agrees with  on 725, and that 4** and p are non-singular on (€2, F, ;) for all
[ € IN sufficiently large.

Next, assume in addition that (X;) is elliptic. By Lemma 4.3 and an argument as
in the proof of Theorem 1.5, we conclude that y and " are non-singular on (£, F—g).
From this, we conclude that there is probability measure ", invariant under ; and
such that y and 2”% are mutually absolutely continuous. This follows analogous to
the proof of Theorem 1.5 by making use of (a slight adaptation of) Lemma 4.2 and the
assumption that (X;) is elliptic. Consequently, the path measure of (p) initialised from
AFT, denoted by PPP € M;(Q, F), is mutually absolutely continuous to P on (2, F>o).
Thus, since ellipticity implies ellipticity in the time direction, and since p is ergodic
under (7;) we conclude that 4”7 is ergodic under ("), as follows similar to the proof
of ergodicity in Theorem 1.2. O

4.2.4 Proof of Theorem 2.7

We next prove that the environments constructed in Subsection 2.3 have arbitrary slow
polynomial mixing.

Proof of Theorem 2.7. First we will show the upper bound, by choosing a particular
coupling. The natural coupling of P¢ and P, is that ¢/ (z,n) and &Z(z,n) share the
resampling events of probability b,, so that after the first resampling, the spins are
identical. Note that this coupling can naturally be extended to an arbitrary number of
initial configurations. If we denote by &7 the configuration at time ¢ when started in o,
we have under this coupling

& H(@n) <€ () <& (@)
and hence n; *(z) < n?(z) < n () for all ¢, z,n, 0. In particular it follows that
Pe.o (17 (0) # 17 (0)) < Py (1 (0) = 1) = Py 1.(57(0) = 1).
Let R, := {n € N: £}(0,n) = £2(0,n)}. We have

Piy(m(0)=1)=P1_1 | > a&f(0.n)>F Y an |, (4.13)
neR; neRg
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and hence,

Pe,o (1;(0) # 77 (0)) < E L fr(@)de (4.14)
neRr§ n
R 1
=K an fr,( Z anx)dx,
neRg -1 neRg

where fr is the density of } 5 a,Y, and (Y,), are i.i.d. uniform [-1, 1] distributed. A
simple convolution of the individual densities shows that fr < min,cr(2a,)”

< L hence the
above is bounded by
. _ . B B N |
E (rILreuRnt ap) Z an | = Z P(min R; = k)a (Z an> E (Z ]lneR;an>
neRg keN n<k n>k
=3 (H (1—1by,) )( —(1—by)") (Zan> (Zan(l—bn)t>. (4.15)
keIN \n<k n<k n>k
To obtain polynomial decay, we choose a, = 2n~® and b, = in~". Then we can find
some constant C' > 0 so that
Z(H(l—bn)t> (1—(1—0b)") (Zan> <C
keN \n<k n<k

With this and 1 — b,, < e b

’

415)<C Y an(l=by) < Y ane D ane !

1 1

neN n<(t/ log )P n>(t/ log t2) B
T

1 1

n<(t/logt2)3 n>(t/logt?) P

<ot F 5 (logt) (4.16)

For a lower bound, we use (4.13) plus the fact that (4.14) is an equality for £ = +1
and ¢ = —1, so that we have

sup | Pe((0) € )~ Bal(0) € )y =B Y an [ (3 el

neR§ neR§

The density fr has a unique local maximum at 0 and its support is [~ @n, ), cp On
so that we can lower bound the integral by replacing fr, with (2> _» )t

(416) 2 IEl,fl( Z an)_l Z Qp Z (Z an)_l Z an(l - bn)t

neRy neRS nelN nelN

1 —a
> (Z an)_l Z a7z(1_§t_ ) >t +1 0

nelN n>t—#8

4.2.5 Proof of Theorem 2.8

We continue with the proof of Theorem 2.8 and study random walks on an Ornstein-
Uhlenbeck process.
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Proof of Theorem 2.8. Fix n, a sequence t; and a € {—1,1}". Define the additional
events A; = {sign(¢_;,) =1,1 <k <n}and A = {sign(&) = 1,¢ < 0}.
We will use the following sequence of stochastic domination:

Here P(¢y € - | A) is the limit of P(& € - | sign(&s) = 1,—T < s < 0) as T — oo, which
exists and has Lebesgue-density xeXp(—%xQ) on [0,00) (see [22]). The argument for the
stochastic domination in (4.17) is based on the following fact: Let Y! and Y2 be two
diffusions given by dY;’ = bi(Y,!)dt + odW,. If b; < b? and L(Y) < L(Y?), then

LYH < LY?  vix>o. (4.18)

To apply this to the first stochastic domination in (4.17) holds, let —t; is the biggest
time point with a; = —1. Clearly P({_y, € -|A) < P(¢_4, € -|A1). Furthermore, after —¢;
the events A and A; agree past —t;, that means that after ¢, we condition on the same
event. This conditioning changes the drift to some new and time-inhomogeneous drift,
for which only the initial law varies, and by (4.18) we obtain the stochastic domination.

For the second stochastic domination, we use (4.18) and the fact that conditioning
the Ornstein-Uhlenbeck process on A further increases the drift compared to condition
on A; (with the convention that the drift is +oco for x < 0 when conditioning on A).

An analogous bound to (4.17) holds in the other direction when we condition the
process to be negative, and P(§ € -|4) = P(—¢, € -|A). Together this implies

P(l&|e-[A)xP(&e-|A). (4.19)

A bound on the total variation is then given by a coupling:
|| P& € - ‘ A) - IP(ft € ) ”TV < /]Pw,y(T > t)ﬂ'A(dx,dy),

where I?’zy is a coupling of two OU-processes &} and &2 starting in « and y and 74 is any
coupling of P(&, € - | A) with a normal distribution, and 7 is the coupling time.

We take I?’%y to be the coupling where the driving Brownian motions are perfectly
negatively correlated until the processes are coupled. Then the difference D, is an
OU-process satisfying

th = *Dtdt + 2de and DO =T —Y.

The coupling time 7 is 7y, the first hitting time of 0 of D;. Note that the coupling time
increases if |z — y | increases, in particular when we replace |z — y| by |z | + |y |. With
this fact, choosing 74 to be the independent coupling, and (4.19) we get

22 2
2

V2r

To conclude the proof we use the fact that that P, , (7o > r + log(z + y)) is exponentially
small in r.

The claim that this example satisfies the conditions of Theorem 1.5 is now a simple
computation by telescoping over all sites in B and using the fact that the last time a site
x € Z4 could be observed is —|z|/R, where R is the interaction range of the jump kernel
Q. O

/IAP,;U(T > t)wa(de, dy) < / / Poyy(mo > t)ze™ e T dxdy.
o Jo
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4.2.6 Proof of Theorem 2.9

In this subsection we present the proof of Theorem 2.9. Before doing so, we first
introduce some definitions and prove a general theorem, Theorem 4.5, from which
Theorem 2.9 follows.

Let E = {0,1} and associate to the space ) the partial ordering such that £ < 7 if
and only if £(x) < n(z) for all » € Z4*+!. An event B € F is said to be increasing if ¢ <7
implies 15(£) < 15(n). If £ < nimplies 15(¢) > 15(n) then B is called decreasing. For
P, Q € M;(Q2), we say that P stochastically dominates Q if Q(B) < IP(B) forall B € F
increasing. Furthermore, a measure P € M;(Q) is positively associated if it satisfies
P(B; N By) > P(By)P(B;) for any two increasing events By, By € F. Following [21], we
say that P is downward FKG if, for every finite A C Z?*!, the measure P(- | =0 on A)
is positively associated.

Theorem 4.5. Let P € M;(Q)) be downward FKG and assume that there exists ¢: IN —
[0,1] such that for all (z,s) € A(l) and all v € Uy, Tk,

P (ns(z) =1|n=0alongy) > P (n9(0) = 1) — ¢(1), (4.20)
P(ns(z) =1|n=1along ) < P(no(o) = 1) + &(1). (4.21)

If Yo, 1%(l) < oo, then the conditions of Theorem 1.5 are satisfied.

Remark 4.6. In the above theorem, and throughout this section, we write “n = ¢ along
7", where i € {0,1} and v € T' := [, I'x, for the event that {ns(z) = iV (z,s) €
+[=R, R]* x {0}}.

Proof of Theorem 4.5. Let B € F. For any k € IN, we have similar to the proof of Lemma
4.1 that

|Pp (ni" € B) — P (B)|
< X [|IP(B|A_;1€)—IP(BIT]EOalongM

Y€l A= e AT ()
P (B)— P(B|y=0along w>|]IP-’f (Xoko— 7 ALY

We next show that, under (4.20) and (4.21),

sup [P(B|AZ;)—P(B|n=0along~)| =0, asl— oc.
BeA(l)

Fix v € I, and A", € A",(y). Since P is downward FKG, it is the case that
P(- | » = 0 along v) is stochastically dominated by P(- | A~,). Hence, by Strassens
Theorem, there exists a coupling ]13071 of P(- | n = 0 along v) and P(- | A~} ) such that
Py (7" < 7?) = 1. We moreover have that, for all B € Fy, [ € N,

IP(B|n=0along ) —P(B|AZ})|
SI/E;O,I (771 #n° on A(l))
< Y Boy () £ 2(@)

(z,s)€A(l)
= > Poi(nt@) = 0.2@) = 1)
(z,s)€A(l)
= > (Poalni(@) = 0) ~ Po(n3(w) = 0)) .
(z,8)EA()
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Furthermore, since P is downward FKG, we know that

Po. (ni(z) = 0) — Pos (n?(z) = 0)
=P (ns(z) =0 |n=0alongv) — P (ns(z) =0] AZ})
<P (ns(x) = 0[n=0along ) —P(ns(z) = 0|7 =1along v)

As a consequence, by using (4.20) and (4.21), we obtain by the derivations above that

sup |P(B|n=0alongy)—P(B|ATL)|<CY tlp(t), (4.22)
BeFau) t>1

for some constant C' € (0, 00). By a word by word adaptation of this argument, replacing
P (B | AZ;) by P (B), it can similarly be shown that

sup |P(B)—P (B |n=0alongy)| <C> tle(t). (4.23)
BeA(l) =1

Substituting the estimates from (4.22) and (4.23) into the first inequality of this proof,
and using that lim;_,oc -, t%¢(t) = 0, we obtain that the conditions of Theorem 1.5 are
satisfied. O

We continue with the proof of Theorem 2.9.

Proof of Theorem 2.9. Let (&;) be the contact process on Z? with d > 1 and A > \.(d).
This process is known to satisfy the downward FKG property, as shown by [5], Theorem
3.3 (see also Lemma 2.1 in [4]). Thus, for the proof of Theorem 2.9, it is sufficient to show
that (4.20) and (4.21) holds. In fact, it is sufficient to show that the estimates of Theorem
4.5 hold for sites (o, s) with s € Z>(. To see this, recall the graphical representation of
the contact process (see p. 32-34 in [20]). Since the spread of information is bounded
by a Poisson process with rate 2d), it is evident that the finite speed of propagation
property holds, and thus that Corollary 2.4 applies.

That (4.21) holds for the contact process is now a simple application of the graphical
representation and the fact that the contact process started from all sites equal to 1
converges exponentially fast towards the upper invariant measure. See [20], Theorem
1.2.30, and the remark directly after for estimates of the latter. In particular, (4.21)
holds with ¢() exponentially decaying in /. Note that, this estimate holds for (&;), that is,
without applying the projection map.

In order to conclude a similar estimate for (4.20), on the other hand, we restrict to
the projection of (£;) onto the one dimensional lattice. In this case, (4.20), again with
¢(l) exponentially decaying in [, is a direct application of [4], Theorem 1.7. Thus, by
Theorem 4.5, we conclude that the conditions of Theorem 1.5 are satisfied. O

Remark 4.7. The statement of Theorem 2.9 can be extended to projection maps from
7" to 74 = 77! x{0} for any d > 2 and A > A.(d). Indeed, Theorem 1.7 in [4] still
holds in this generality.

4.3 Proof of Theorem 3.2 and Theorem 3.3
Proof of Theorem 3.2. We first show continuity with respect to (IPE P (”)). Let e > 0, and
let m < n with n, m € IN. For A C Z¢+! finite and B € F we have that, for every ¢t € IN,
|]PEP(m)(B) _ pEP(®) (B)‘ < ‘IPEP(W)(B) — Pp, (ntEP(m) c B)|
+[PEPM(B) - Py, (n/ "™ € B)|

+Pp, (7™ € B) — Pp, (77" € B).

EJP 21 (2016), paper 71. http://www.imstat.org/ejp/
Page 24/32


http://dx.doi.org/10.1214/16-EJP10
http://www.imstat.org/ejp/

Absolute continuity and weak uniform mixing of RWDRE

By Assumption c) we can fix ¢ such that the sum of the first two terms is less than ¢/2. By
the uniformity assumption, this bound holds irrespectively of m and n. It thus remains to
show that also the third term can be made smaller than €/2 by possibly taking m large.
To this end, we use the expansion in (3.2), and note that

Pe, (n7""™ € B)

= Y Pu(BA)P. (X o=7]AT})
vET:
AT;eATI(v)

= Z (]Pn(Ba A:%) + 61,m(t)) (Pn(X—t,...,O =7 | A:%) + 52,m(t)) B
YET:
AT;eAT ()

where, due to a) and b), the error terms 6y ,,,(¢) and Js ,,,(¢t) approaches 0 as m — co. In
particular, again since

P, ("™ € B) = Z P, (B,AZ;) Pu (Xt 0 =71 A4Z;),
yel'y
AZ{EATL ()

by taking m large enough we can guarantee that

1Pe, (177" € B) — Pp, (/"™ € B)| < ¢/2.

Since this bound holds for all n > m it follows that (P”7("™)(B)) is a Cauchy sequence
and hence converges to a limit. Moreover, since B and A were arbitrary, this is true for
any local local event B € F. This implies that PZ¥("™) converges weakly to P”” for some
PEP ¢ M1(Q)

We next proceed with the proof of Pp(nff.) = PFF, where PEY is the limiting
measure above. Let ¢ > 0 and B € F local. For any n € IN, we have that

IPEP(B) — Pe(nf” € B)| < [PP(B) — PEF™(B)]

+[PEPC)(B) — Pp, (37" € B)|

EP(n
+1Pp, (7™ € B) — Po(nF? € B)|.

Fix t such that the second term is smaller than ¢/3. This we can do by applying Assump-
tion c¢). Next, by taking n large the first term can be made smaller then ¢/3 as well
since PFP(") — PEP as we have shown above. For the third term we can proceed
as in for the proof of PEF(") — PEP ahove. Indeed, since ¢ is fixed, we can use that
P, = P and that ¢(n) | 0 together with the finite range assumption of the random
walk. Hence we may take n so large that also the third term is less that €/3. Since € > 0
was taken arbitrary, this shows that Pp(nf? € B) — PEP(B) ast — co. Since B € F
was an arbitrary local event, we conclude that Pp(nf? € -) converges weakly towards
PEP(.). As a necessary consequence, it also follows that by standard arguments that

P#? is invariant with respect to (n”7). O

Proof of Theorem 3.3. Let P, be the path measure of (1;) when started from o € Q4 and
assume that (n") is uniquely ergodic with invariant measure p** € M;(Q2). We have
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that, for any B € Fj, A C Z? x {0} finite, and any ¢t € IN,

t
WEP(B) — ,JEPW(B)‘ — it Z [PMEP(n,EP € B) = Pouren (f 7™ € B)] ’

IN

1 Z [P er(NEP € B) = Pysron (07" € B)] | (4.24)

+ ¢t Z { EP(n) Pe B) P W EP(n) (?7 BP(n) S B)} ‘ .

Since (nF") is uniquely ergodic, it follows by classical arguments that

t
> [Po(nf" € B) - Pu(i” € B)]‘ -0
k=1

sup
o,wEeN

as t approaches oo (see e.g. Theorem 4.10 in [16]). Hence, by taking ¢ large we can
assure that the first term of the r.h.s. of (4.24) is less than ¢/2. Next, for the second term,
we have that, for any fixed ¢ > 0,

t
t1 Z ‘PHEP(TL) (T}kEP € B)— PMEP(n) (T]fp(n) € B)| » 0asn — oo.
=1

This follows similarly as in the proof of Theorem 3.2. Indeed, for each k € {1,...,t}, we
have that

PHEP(n) (nkEP € B)
= Z P erm (B,AZ}) Py (X—p..0o=7|AZ})

YETK
-1 -1
AT AT ()

— Z (PHEP(B7A:%) iél,n(t))

RIS
AT EATL(Y)

(P(X_p0 =7 AZ}) £ 620(1)),
where both the error terms ¢; ,,(t) and 02 ,,(t) approaches 0 as n — co. Thus, by taking n
sufficiently large we can assure that the second term on the r.h.s. of (4.24) is less than

¢/2. From this we conclude that |p¥(B) — u#("(B)| < € for all n large. Since B and A
were arbitrary chosen, we hence conclude the proof. O

4.4 Proof of Theorem 3.5

Proof of Theorem 3.5. The main part of the proof goes along the same lines as the proof
of Theorem 1.2. The main difference is an estimate which is similar to Lemma 4.1 and
which we present next. Let B € F>y. We have that, for any k € IN,

|Pp (ni" € B) —P(B)|

=[S Y P(BA)P(Xop.o=7]ATL) ~P(B)|

Y€k A= €A™} ()

<> 3 [PBIAL)-PB) P (X 0=7.4T0),

YELK A= €A™ (7)
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where in the last equality we used the fact that,

YooY PF(Xep.o=mATi(n0) =1

Y€l AT, €AZL(7)
Consequently, by the bound in (3.4), we conclude that, for any £ € IN,
|Pp (nt" € B) =P (B)| < MiP(B), VB € Fo. (4.25)

dPe(ni" e )l rs,

In particular, Pp (nf* € -) < P on F>( and aP() < M.

750
Let Q € M(Q) be a limiting measure of the sequence (t‘l Sy Pe(nPt € -)) ,
t>0

by possibly taking sub-sequential limits. Then, by means of weak convergence, since
the space of M;-bounded functions on a compact space form a compact space, and the

limit of bounded measurable functions is measurable, (4.25) immediately transfers to Q.

d
Consequently, we have Q < P on F>( and (;lfl‘% < M. This concludes the first part.
- >0

Next, assume that (3.5) holds from which it follows that, for every B ¢ F>o0,
|P(B) —P(B | Ay)| < MoP(B | Ay), VA, € AT, k€N,
Similarly to how we obtained (4.25), we hence conclude that, for any £ € IN,
|Pe (nF” € B) — P (B)| < MaPp (nf¥ € B), VB e Fso.

From this estimate, and using the same argument as for the proof of the first part, we

dP
hence conclude that P <« @) and that dQ‘I% < Ms. O
>0

4.5 Strong disagreement percolation

4.5.1 Basic disagreement percolation

For simplicity we assume that £ = {0,1} and that the environment (7;) is a translation
invariant nearest neighbour probabilistic cellular automaton (PCA). Further, let ¢;(7) :=
P, (m (o) = i),i = 0, 1. By the nearest neighbour property, ¢;(n) = ¢; (&) if n(z) = {(x) for
all |z| < 1.

The evolution of the PCA can be constructed by a sequence (U;(z)),ecz¢ > of i.i.d.
[0, 1]-uniform variables in an iterative way: given n, ni41(x) := Ly, (z)<c1 (02m). T € Z°.
Here 0, is the shift on Z¢, that is, for n € Qy we have (0.7)(y) = n(y + z), y € Z¢

This construction allows for coupling of IP,: and IP,:, the graphical construction
coupling, by using the same set of [0, 1]-uniform i.i.d. variables (U;(z)). The starting point
of disagreement percolation is the observation that the value of 7. ;1(x) is sometimes
independent of 7;, namely if either U;11(x) < c- := inf,cqc1(n) or Uiy (z) > cy =
SUp,cq c1(n). This allows the environment to forget information, which can be encoded
in the coupling. The disagreement percolation is then the triple (n},7?,&:)t>0, where
ni is constructed from the initial configuration n' and the (U;(x)), and &, is given by
éo(x) = Lot (z)#n2 () @nd for ¢ > 0;
6(@) = {17 Uile) € le-yey] and 3y, |y — | S 1: 6 (v) = 1 (4.26)

0, otherwise.

The name disagreement percolation comes from the fact that & (z) = 0 implies 7} (z) =
n?(z) and (&) is a directed site percolation process with percolation parameter p =
¢y — c_. We denote the law of this so constructed triple (n}, 17, &)i>0 by Py 2.
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Definition 4.8. If p = ¢y — ¢c_ < p., where p. is the critical value of directed site
percolation in Z%, then we say that the disagreement percolation P is subcritical.

Remark 4.9. This coupling can be improved by looking at more information. For
example the site percolation model does not use the total number of neighbours which
satisfy £;_1(y) = 1, only that the indicator that this number is positive. By taking this
information into account when deciding based on whether &;(x) should be 1 or 0 the
range of PCA where the disagreement percolation is subcritical can be extended.

Remark 4.10. If the disagreement percolation coupling is subcritical, then necessarily
there is a uniquely ergodic measure for the process (7;), as follows by standard coupling
arguments and comparison with subcritical directed site percolation.

4.5.2 Disagreement percolation and backward cones

The disagreement percolation we introduced in the previous subsection is a way to
control the influence of the initial configuration on the future, by giving an upper bound
on the space-time points which depend on differences in the initial configurations. In
the context of this article we want something slightly different, namely to control the
influence of a backwards cone. With this in mind we construct a different version of the
disagreement percolation coupling.

Denote by IP,; > the law of (7;):cz under the stationary law p and by (Ui(7))tez, ez
the i.i.d. uniform [0, 1] variables of the corresponding graphical construction. Denote
by Cp := {(x,t) € Z? x {...,—1,0} : | 2| < |t|} the infinite backward cone with tip at (0, 0)
and by Cp := o (n(x) : (z,t) € Cp) = o(Ug(x) : (x,t) € Cp) the o-algebra generated by the
sites which lie in the cone C,.

Let A, B € C,. We now construct the disagreement percolation process (1}, 2, &t)tez
with law P4 5, where 7! has law P, >°(-|A) and »* has law P,,>°(-|B). The idea is almost
the same as in Subsection 4.5.1, the only difference is on the cone C;. On C}, we
draw (1} (2))(z,)ec, from P, >°(-|A), independently (17(z))(z,»ec, from P,>(:|B), and
set &;(x) = 1 for (x,t) € Cy. Outside Cy, (n},n?, &) evolves like the basic disagreement
percolation coupling by using the same (Ut(z))(x,1)cc- As the evolution outside Cj is the
same as the basic disagreement percolation, the definition of subcriticality remains the
same.

Lemma 4.11. Suppose the disagreement percolation is subcritical. Then the environ-
ment satisfies (1.14).

Proof. Let A € Cy, be arbitrary and let P 4 be the disagreement percolation coupling of
P >°(|A) and P,;>°. We then have for any B € Fy(, [ > 1,

| P> (B|A) — P,;=(B) | < Pa(3(x,t) € A(l): &(2) = 1), (4.27)

which is exponentially small in / and independent of the choice of B and A. O

4.5.3 Strong disagreement percolation

We say that (n},n?, &) is a strong disagreement percolation coupling if &;(z) = 0 implies
nt(z) = n?(x) and n* and ¢ are independent. This independence is a stronger assumption
than regular disagreement percolation.

Lemma 4.12. Suppose p* := max((cy —c_)/cq,(cx —c_)/(1 —c_)) < p.. Then there
exist strong versions of the disagreement percolation couplings in Sections 4.5.1 and
4.5.2.
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Proof. The basic concept of the construction is similar to the regular disagreement
percolation. The difference is that we no longer use a single U;(z) to build the pro-
cesses (0 (x),n?(x),&(x)) from (nt_;,n?_1,&—1). Instead we take three [0, 1]-uniform i.i.d
random variables (U;(z)!, U;(x)?, U;(x)?). We then set

1 (2) = Lyt (a)<er (0_m?_ )

§e(z) = Lys(zy<p L3y, y—o |<1:€0-1 ()=1>

n(x),  &(x) =05 (4.28)
2 * 1
n(x) = {1, Uf () < Cl(e_wmfl)_(lﬂ;p Jer0oamis) ang &i(z) = 1
0, otherwise.

2 N (1—p"Ver (0 p] ]
(O—amp_1) (1p*10 Ye1(0—amy_y) e [O, 1]' and a direct compu-

tation shows that the probability that 77 (z) = 1 is ¢1(0_.n?_;). 0

The choice of p* guarantees that =

4.5.4 Proof of Theorem 3.7 and Corollary 3.8
Proof of Theorem 3.7. The proof is based on a coupling argument. Let
Cpi={(x,t)€Zx {., k=1, =k} : |z —y_p| < |t —k|} (4.29)

be the infinite backwards cone with tip at (-, —k). We construct iteratively the random
variables (n;(z)b™, n(2)?>™, & (2)™) € Ex E x{0,1}, (z,t) € C__1+m, and H™ € N, and
denote their law by P™. We start with 7, ()0 and 7, (x)>°, & (2)° chosen independently
from ;> (-) and ;> (- | AZ;Z}) restricted to the cone C_j_1,, and set {)(z) = 1 for
(v,t) € C_j_1, and H® = 0.

Given I~Pm, let P™* be the extension of P™ to the cone C_k+m based on the strong
disagreement percolation coupling, that is

(™ (), 07" (2), E7(2)) (.00 p i\ 11 (4.30)

are distributed according to the evolution described in (4.28). N

The general strategy is as follows: We want to condition the measure P™* on the
event {nl™ € AKT™ p2m ¢ A=FT™Y Observe that, on € gy (Y—k+m) = 0, the events
nt™ e AZ{T™ and n*™ € AZ; 1™ are equivalent. This is the good case. The bad case is
when £_;(v_r) = 1. In this event, we simply restart the coupling procedure by coupling

P, (| A:Z_l) and P, (- | A:’,j) independently. The role of H™ is to keep track of the
number of iterations since the last time we had to reset and try again.
Define

qm(h) ::ﬁi’my* ( Tk+’rn(’y—k+m) = O | Wl’m € A:£+7n7 Hm = h)
AP (€M (Vmkgm) = 0 | >™ € AT H™ = h);

Qb =P (€% (i) = 0| 1™ € A7) 37 g, (1)
h>0

an =P (ka+7rL(7—k+m) =0 | 7727m € A:Zi—gn) - qu(h)'
h>0

Let B', B2, D € 0(C_j4m). We now define P+! based on P™ by
Pt (ptmit e plop?mtt e B2 emtt e D H™ T = h+1)
= g (R)P™ ('™ € B > € B2,¢m € D, H™ = h |
N e AT ™ € AT €% pn (V=) = 0)
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and
I’?m-&-l (nl,nz+1 c Bl,T]2’m+1 c BQ7£m+1 c D,Hm+1 _ 0)
= [IPm’* (nl,m c B! | ,ﬁle € A:’lz+m7§@k+m(7ik+m) — 0) Q}n
= 1
+ P (h e BLE L (Yopgm) = 1 gt € ATETT } ———
( " | ¥ ) 1—- tho gm(h)

B (P e Bl € AT (i) = 0) Q2

+ P (7727m € Bzngker('Ykarm) =1 | 7727m S A:];z+m)} 11 on C_k+m€D-

A direct computation shows that we have P! (plm+! ¢ Bl) = P (B! | AZy*™) and
Pt (p2mtl ¢ B2) = P;;>°(B?| AZ}*™), assuming that P™ satisfies the corresponding
properties. Therefore P* extended to all space-time points using the strong disagreement
percolation construction (4.28) is a coupling of P;,*(-|AZ}) and P;;>°(:|AZ;_,). We call
this coupling P* and drop the super-index k£ from the random variables. By construction
of the coupling,

I?*(|H = h) = I/@A h A:]];j:q ( | 771 € A:}laf—i(’}/—i) =0,1=1, ah)

e

—k )

where P Al=h g=1-h is the strong disagreement percolation coupling starting from the
T AT

cone C_1_j,. In particular, ' and ¢ are independent. Denote by G := {{(z) =0V = € Z%}
the good event that the disagreement process has become extinct by time 0. We have

PUUB AL BB BG) P BEBG) g
P (B]AZ)  — Pr(nieB) P (g € B)

Reversing the roles of 7' and 72, we also have

P (k) (B|AZ,_)) < B (@)
Pt (BAZL) T '

Since INP(GC\H = h) is exponentially small in h, we have completed the proof once we show
that P* (H < h) is exponentially small in k for a fixed h. To see this, we look at H™ in more
detail. Since H™ either increases by one or is reset to 0, (H™) is a time-inhomogeneous
house-of-cards process with transition probability P(H™"! = h + 1|H™ = h) = g, (h).
We have that ¢,,(h) equals

]ﬁf)m’* ( Tk+m(’y—k+m) = 0,77177n S A:ZIm ‘ H™ = h)

max (P (€ AZEEn | Hom = ), s (s2m € AZEER | B = 1))
P (€% (Y=m) = 0 | H™ = 1)

max (1, B (2 € AZEE | Hm = n) (B (g € AT | Hm = 1))

—k+m i
Iﬂﬁm’* ( sz—‘,-m(rY—k-‘rm) = 0 ’ Hm = h)

max (l,f’m**( " (Y—ktm) =0 ’ Hm™ = h) + fpm,*(nz,m/an))

P (€7 (Vokam) =0 | H™ = 1)

> — )
1 (infi g cs(n) 1 (1= P (€ ppm(y-kim) =0 H™ = 1))
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where in the last equality before the inequality we denoted by

—k+m>S—k+m

P (€ ALE | 1)

I’Pm,* (nZ,m/nl,m) = I,ﬁm’* (77277” € Aikﬂrm m (,Y—k-i-m) =1 ’ H™ = h) .

Note that inf; ,, ¢;() > 0, since inf; , ¢;(n) = 0 implies p* = 1 > p.. Conditioned on
H™ = h the probability of ™, . (v—r+m) = 0 is larger than the probability that there is
no percolation path from C_y,,—p—1 t0 (Y—k+m, —k +m), which converges exponentially
fast to 1 in h. Therefore there are constants ¢, co > 0 so that 1 —g,,(h) < cre~ " We also
have ¢, (h) > (1 — p*)inf; , ¢;(n). Those two facts imply that P*(H < h) < cge—calk—csh)
for some constants cs, ¢4, c5 > 0. O

Corollary 3.8 follows as a direct consequence of Theorems 3.5 and 3.7.

Proof of Corollary 3.8. Let | € IN and consider A4; € A:ll. By telescoping, for any B €
F_o, we have by Theorem 3.7 that

]P/L(B ‘ 141)i

WB)

. (4.31)

k
< [Hu +CY)

i=1

Setting M := [];2,(1+ C¢*), and noting that the statement (and proof) of Theorem 3.5
holds when F> is replaced by F_(, we conclude the proof. O
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