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LARGE DEVIATIONS OF THE FRONT IN A ONE
DIMENSIONAL MODEL OF X +Y — 2X

JEAN BERARD' AND ALEJANDRO RAMIREZ"2

ABSTRACT. We investigate the probabilities of large deviations for the position
of the front in a stochastic model of the reaction X +Y — 2X on the integer
lattice in which Y particles do not move while X particles move as independent
simple continuous time random walks of total jump rate 2. For a wide class of
initial conditions, we prove that a large deviations principle holds and we show
that the zero set of the rate function is the interval [0, v], where v is the velocity of
the front given by the law of large numbers. We also give more precise estimates
for the rate of decay of the slowdown probabilities. Our results indicate a gapless
property of the generator of the process as seen from the front, as it happens in
the context of nonlinear diffusion equations describing the propagation of a pulled
front into an unstable state.

1. INTRODUCTION

We consider a microscopic model of a one-dimensional reaction-diffusion equation,
with a propagating front representing the passage from an unstable equilibrium to
a stable one. It is defined as an interacting particle system on the integer lattice
7 with two types of particles: X particles, that move as independent, continuous
time, symmetric, simple random walks with total jump rate Dx = 2; and Y particles,
which are inert and can be interpreted as random walks with total jump rate Dy = 0.
Initially, each site x = 0,—1, —2,... bears a certain number n(z) > 0 of X particles
(with at least one site = such that n(x) > 1), while each site x = 0,1,... bears a
fixed number a of particles of type Y (with 1 < a < 4+00). When a site x = 1,2,...
is visited by an X particle for the first time, all the Y particles located at site z are
instantaneously turned into X particles, and start moving. The front at time ¢ is
defined as the rightmost site that has been visited by an X particle up to time ¢, and
is denoted by r;, with the convention ry := 0. This model can be interpreted as an
infection process, where the X and Y particles represent ill and healthy individuals
respectively. It can also be interpreted as a combustion reaction, where the X and Y
particles correspond to heat units and reactive molecules respectively, modeling the
combustion of a propellant into a stable stationary state. We will denote this model
the X +Y — 2X front propagation process with jump rates Dx and Dy. Within
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the physics literature, a number of studies have been done both numerically and
analytically of this process for different values of Dx and Dy and of corresponding
variants where the infection of a Y particle by an X particle at the same site is not
instantaneous, drawing analogies with continuous space time nonlinear reaction-
diffusion equations having uniformly traveling wave solutions [[9], [13, [[6, [7], B3,
[B]. A particular well-known example is the F-KPP equation studied by Fisher [[I(]
and Kolmogorov, Petrovsky and Piscounov [[13].

Mathematically not too much is known. For the case Dy = 0, when
Y w<oexp(fz)n(z) < 400 for a small enough 6 > 0, a law of large numbers with a
deterministic speed 0 < v < +o00 not depending on the initial condition is satisfied

(see [BF and [{)):

. -1

tl}inwt rE=v a.s. (1)
In [[] it was proved that the fluctuations around this speed satisfy a functional central
limit theorem and that the marginal law of the particle configuration as seen from
the front converges to a unique invariant measure as t — co. Furthermore, a multi-
dimensional version of this process on the lattice Z%, with an initial configuration
having one X particle at the origin and one Y particle at every other site was
studied in [R7], [0}, proving an asymptotic shape theorem as ¢ — oo for the set of
visited sites. A similar result was proved by Kesten and Sidoravicius [[[d] for the case
Dx = Dy > 0 with a product Poisson initial law. In particular, in dimension d =1
they prove a law of large numbers for the front as in ([Il). For the case Dx > Dy > 0,
even the problem of proving a law of large numbers in dimension d = 1 remains open
(see [T]).

Within a certain class of one-dimensional nonlinear diffusion equations having
uniformly traveling wave solutions describing the passage from an unstable to a
stable state, it has been observed that for certain initial conditions the velocity of
the front at a given time has a rate of relaxation towards its asymptotic value which
is algebraic (see [f], [[9] and physics literature references therein). These are the so
called pulled fronts, whose speed is determined by a region of the profile linearized
about the unstable solution. For the F-KPP equation, Bramson [J] proved that
the speed of the front at a given time is below its asymptotic value and that the
convergence is algebraic. In general, the slow relaxation is due to a gapless property
of a linear operator governing the convergence of the centered front profile towards
the stationary state. A natural question is wether such a behavior can be observed
in the X +Y — 2X front propagation type processes. Deviations from the law of
large numbers of a larger size than those given by central limit theorem should shed
some light on such a question: in particular it would be reasonable to expect a large
deviations principle with a degenerate rate function, reflecting a slow convergence
of the particle configuration as seen from equilibrium towards the unique invariant
measure [[ll. In this paper, we investigate for the case Dy = 0 the large time
asymptotics of the distribution of ry/¢,

P[%e-].
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Our main result is that a full large deviations principle holds, with a degenerate
rate function on the interval [0,v], when the initial condition satisfies the following
growth condition:

Assumption (G). For all § > 0

Zexp(@x)n(x) < +o0. (2)

<0

Theorem 1. Large Deviations Principle There exists a rate function I
[0,+00) — [0,400) such that, for every initial condition satisfying (G),

lim sup — log]P’ [— € C} 1n£ 1(b), for C C[0,+00) closed,
t——4o0 be

and
lgglﬁ&f log P { € G} gggl(b), for G C[0,+00) open.

Furthermore, I is identically zero on [0,v], positive, conver and increasing on
(v, +00).

It is interesting to notice that the rate function [ is independent of the initial
conditions within the class (G): the large deviations of the empirical distribution
function of the process as seen from the front appear to exhibit a uniform behavior
for such initial conditions. Furthermore, this result seems to be in agreement with
the phenomenon of slow relaxation of the velocity in the so-called pulled reaction
diffusion equations. In [f], a nonlinear diffusion equation of the form

o =039+ f(9) (3)

is studied where f is a function chosen so that ¢ = 0 is an unstable state and the
equation develops pulled fronts. It is argued that for steep enough initial conditions,
the velocity relaxes algebraically towards the asymptotic speed, providing an explicit
expansion up to order O(1/t?). Such a non-exponential decay is explained by the
fact that the linearization of (f]) around the uniformly translating front, gives a
linear equation for the perturbation governed by a gapless Schrédinger operator.
The position of the front in the X + Y — 2X particle system can be decomposed
as ry = f(f Lg(ns)ds + My, where L is the generator of the centered dynamics, g is
an explicit function and M, is a martingale. The fact that under assumption (G)
the zero set of the large deviations principle of Theorem 1 is the interval [0,v] is an
indication that the symmetrization of L is a gapless operator.

The second result of this paper gives more precise estimates for the probability
of the slowdown deviations. Let

Un) := lfffgf log] | log 277 > u(n —lmlglgf og\x’ log Zn ’
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and
s(n) :=min(1,U(n)).

For the statement of the following theorem we will write U,u,s instead of
U(n),u(n), s(n).

Theorem 2. Slowdown deviations estimates. Let n be an initial condition
satisfying (G). Then the following statements are satisfied.

(a) For all0 <c<b<w, ast goes to infinity,
P [c < % < b} > exp <—t5/2+0(1)) . (4)

(b) In the special case where n(x) > a for all x < 0, one has that, for every
0<b<w, ast goes to infinity,

T 1/3+0(1)
— < < — .
P{t_b}_exp(t > (5)
(¢c) When u < +o0, as t goes to infinity,
exp <—tU/2+0(1)> <P[r, =0] <exp <—t“/2+0(1)> . (6)

One may notice that the slowdown probabilities considered in () and in ( [)
exhibit distinct behaviors when v > 1. Furthermore, the results contained in The-
orems [ and f| should be compared with the case of the random walk in random
environment with positive or zero drift [R1], q].

A natural question is whether it is possible to relax assumption (G) in Theorem [I.
It appears that even if assumption (G) is but mildly violated, the slowdown behavior
is not in accordance with that described by Theorem [l Moreover, if assumption (G)
is strongly violated, the law of large numbers with asymptotic velocity v breaks
down, so that the speedup part of Theorem [|| cannot hold either.

Theorem 3. The following properties hold:
(i) Assume there is a 0 > 0 such that

lim inf n(x) exp(fz) = +o0.
T——00
Then there exists b > 0 such that

1
lim sup — log P [E < b} < 0.
t——4o00 t t

(i) There exists 8’ > 0 and v' > v such that, when

lim inf n(x) exp(§'z) = 400,

Tr——00

then

t——+o0

P [lim inf% > v'] =1.
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It is important to stress that the proof of Theorem [I| would not be much simpli-
fied if we considered initial conditions with only a finite number of particles. Indeed,
condition (G) is an assumption which delimits sensible initial data. To prove Theo-
rem [] we first establish that for initial conditions consisting only of a single particle
at the origin, for all b > 0, the limit

lim ¢ !log P(ry > bt) (7)

t—+o00
exists. The proof of this fact relies on a soft argument based on the sub-additivity
property of the hitting times. On the other hand, it is not difficult to show that for
b large enough the decay of P(r; > bt) is exponentially fast. Nevertheless, showing
this for b arbitrarily close to but larger than the speed v is a subtler problem. For
example, it is not clear how the standard sub-additive arguments could help. Our
main tool to tackle this problem is the regeneration structure of the process defined
in [l. To overcome the fact that the regeneration times and positions have only
polynomial tails, we couple the original process with one where the X particles have
a small bias to the right, so that they jump to the right with probability 1/2 + €
for some small € > 0, and the position of the front in the biased process dominates
that of the front in the original process. We then use the regeneration structure to
study the biased model and how it relates to the original one as € tends to zero. In
particular, if v, is the speed of the biased front, we establish via uniform bounds on
the moments of the regeneration times and positions that
lim v, = v.
e—0t

Furthermore, we show that the regeneration times and positions of the biased model
have exponentially decaying tails. Combining these arguments proves that the limit
in ([) is positive for any b > v. We then establish that this limit exists and has
the same value for all initial conditions satisfying (G) by exploiting a comparison
argument.

To show that the rate function vanishes on [0,v] (and more precisely (H)), we
first consider initial conditions having a uniformly bounded number of particles per
site. In this case it is essentially enough to observe that the probability that the
front remains at zero up to time t is bounded from below by (1/\/%)t1/2+0(1), since
there are at most of the order of t1/27°(1) random walks that yield a non-negligible
contribution to this event. Similar estimates on hitting times of random walks
are used to prove (f) and Theorem [, while more refined arguments are needed
to establish (f]) for arbitrary initial conditions within the class (G). On the other
hand, the proof of the upper bound for the slowdown probabilities () in Theorem P
is more involved, and relies on arguments using the sub-additivity property and the
positive association of the hitting times, together with estimates on their tails and
their correlations, refining an idea already used in [RJ] in a similar context.

The rest of the paper is organized as follows. In Section [}, we give a formal
definition of the model and introduce its basic structural properties, including sub-
additivity and monotonicity of hitting times. In Section [, we explain how Theorem [l
is proved, building on results proved in other sections. Section Y is devoted to
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the proof of the fact that speedup large deviations events have exponentially small
probabilities. Section ] contains our estimates on slowdown probabilities, with the
proofs of Theorems ] and fJ. Several appendices contain proofs that are not included
in the core of the paper.

2. CONSTRUCTION AND BASIC PROPERTIES

Throughout the sequel we will use the convention inf () = +oco.

2.1. Construction of the process. For our purposes, we have to define on the
same probability space not only the original model, but also models including ran-
dom walks with an arbitrary bias defined through a parameter 0 < e < 1/2.

In the sequel, we assume that we have a reference probability space (2, F,P)
giving us access to an i.i.d. family of random variables

[(Tn(u, ), Up(u,i)); n>1, ueZ,1<i<a],

such that, for all (n,w,i), 7,(u,?) has an exponential(2) distribution, and U, (u, 1)
has the uniform distribution on [0, 1], and 7, (u,?) and U, (u,%) are independent.
For every n > 1, (z,i) € Z x {1,...,a} and 0 < e < 1/2, we let

en(z,i e) i =2(1(Uy(x,1) <1/2+¢€)) — 1.
Let (Y7

x,i,t
sequence of time steps is (7,(x,4)),>1, and whose sequence of space increments is
(6n(£6, iv E))HZO-

A configuration of particles is a triple w = (F,r, A), where r € Z, A is a non-empty
subset of Zx{1,...,a} such that max{z; (z,i) € A} <r,and F : A — {—o0,...,r}
is a map. To every index (x,i) € A corresponds the position F'(z,i) of an X particle,
and we say that (x,7) is the birthplace of the corresponding particle. We see that
such a configuration carries more information than just the number of X particles
at each site, since every X particle is labeled by its birthplace (z,7). Note that, to
allow for various types of initial configurations, we do not require that the initial
configuration of the model satisfies F(z,i) = (x,7). In fact, any distribution of X
particles on {...,—1,0} with a finite number of particles at each site can be encoded
by such a triple w = (F,r, A).

For w = (F,r,A) and (x,i) € A, we use the notation w(z,7) to denote the
configuration (F',r'; A") with ' = r, A’ = {(z,4)}, and F'(z,i) = F(z,i). For a
configuration of particles w = (F,r, A) and ¢ € {1,2,...,}, we define a configuration
wdq=(F,r",A)by A :=AU{r+1,...,r+q} x{1,...,a}, v :==r+q, F/:=F
on A, and F'(z,i) := x for (x,i) € {r+1,...,r+q} x{1,...,a}.

The following definitions list special kinds of configurations that are used in the
sequel. For v € Z and 1 < i < a, let §, be defined by A := {(u,1)}, r := u and
F(u,1) := u; let ad, be defined by A := {u} x {1,...,a}, r := u, F(u,i) := u for
every 1 <i < a; let Z,, be defined by A := {—o0,u} x{1,...,a}, r:=u, F(z,i) ==z
for every (x,7) € A.

)e>0 be the continuous-time random walk started at Y7, , := 0, whose
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For w = (F,r,A) and 6 > 0, we let
fow) == Y exp(0(F(x,i) —r)).

(z,i)€eA

and 7, be the map defined on {...,r — 1,7} so that n,(z) is the number of particles
at site = of the configuration w. Hence

(@) = #{(y,1) € 4; F(y,4) = x}.
As a consequence, fyp(w) = > ., nw(z)exp(f(z —r)). When r = 0, we define for
<0 -

Hy(z) =Y nu(y). (8)
y=0

Now, for every 6 > 0, let
Lo :={w = (F,r, A); fo(w) < +o0}.

Observe that Z,, 6, and ad, belong to Ly for all u € Z and 6 > 0.

For w = (F,r,A) and (z,i) € Z x {1,...,a}, let xo(w,z,i) = 1((x,i) €
A)exp(0(F(x,i) —r)). We equip Ly with the metric dyp defined as follows: for
w=(F,r,A) and w' = (F',r", A",

d@(waw,) = ‘T_T/’ + Z ‘X@(ww%'?i) —Xg(w,7.%',i)’-
(z,i)eZx{1,...,a}

The metric space (Lg,dp) is a Polish space. We let D(LLy) denote the space of
cadlag functions from [0, 400) to Ly equipped with the Skorohod topology and the
corresponding Borel o—field.

Now, for every 0 < € < 1/2, and every w = (F,r, A) € Ly, we define a collec-
tion of random variables (X (w))i>0 = (Ff (w), 7§ (w), Af(w))s>0 which describes the
time-evolution of the configuration of particles. In order to alleviate notations, the
dependence of Ff, ri, Af with respect to w will not explicitly mentioned in the sequel
when there is no ambiguity. Moreover, we shall often not mention the dependence
with respect to € when € = 0, and for example, use the notation r; instead of r?.

The definition is done through the following inductive procedure. Let of := 0,
o =71, A := A, and for every t > 0 and (z,i) € Af, let Ff(v,i) :== F(x,i) + Y, .
Assume that, for some n > 1, we have already defined o < ... < oy,_;, Af and 7r{

n—1»

for every 0 <t < of_;, and Ff(x,1) for every t > 0 and (x,i) € Afe . Let

n—1»

oy, := inf {t > 0y,_1; thereis an (z,1) € Az such that Fy(z,i) =75+ 1} ,

€ € € .__ € € .__ € € Pp— €
Now, for of,_; <t < oy, let r{ := Toe s A=A, and let g = Toe T 1 and

Age == Age U{(r5e,1); 1 <i < a}. Then, for v =rg., i € {1,...,a}, and t > oy,
let Ff(x,i):=x+ Yz it—oc. We shall see that sup,, o}, = +00 a.s.

From the results in [[f], (where only the case € = 0 is treated, but it is immediate to
adapt them to the present setting), the following results hold. For any 0 <e < 1/2

and w € Ly, almost surely with respect to P:
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e for every n > 1, 05, _; < 0;, < 400, and there is a unique (r,i) € Ay such
that Fye (,1) = r5e;

limy, 4 o 05, = +00;

for all t > 0, X{(w) € Lg;

the map ¢ — X (w) belongs to D(Ly).

For any 0 < € < 1/2, § > 0, and w = (F,r, A) € Ly, let Q5” denote the
probability distribution of the random process (Xf(w));>0, viewed as a random
element of D(Ly). Again, as in [H],

Proposition 1. For any 0 < e < 1/2 and 0 > 0, the family of probability measures

( it}e)we]Lg defines a strong Markov process on ILg.

In the sequel, we use E to denote expectation with respect to IP of random variables
defined on (€2, F). The notation ES’ is used to denote the expectation with respect
to @fj,e of random variables defined on D(Lgy) equipped with its Borel o—field.

2.2. Properties of hitting times. For w = (F,r, A) € Ly, and u > r, we define
the first time that the front touches site u, given that the initial condition was w,

T¢ (u) == inf{t > 0; ry = u}.

For all u,v € Z such that u < v, 1 <i<a,and 0 <e < 1/2, let

A(u,i,v) ;= inf {Z Tk (u,1); u + Zek(u,i,e) =v,m> 1} . 9)

k=1 k=1
This represents the first time that the random walk born at (u, ) hits site v (assum-
ing that the walk starts at u at time zero).
Proposition 2. Let w = (F,r, A) € Ly.
(i) For allu>r and 0 <e <1/2, P—a.s.

L—-1
To(w) =inf Y Az, ij,2511),
j=1
where the infimum is taken over all finite sequences with L > 2, x1,...,x[ €
Z and i1, ...,ip—1 such that x1 = F(y1,i1) for some (y1,i1) € A, r < z9 <
o<z <u,xp=1u, ig,...,ip—1 €{1,...,a}.
(ii) For allu>r and 0 < e < 1/2, the following identity holds P—a.s.
Tiw) = int T

(iii) For allr < u < v and 0 < € < 1/2, the following sub-additivity property
holds P—a.s.

T4 () < To(0) + T (©).
(iv) Forany0 <€ <€ <1/2, and all u > r, P—almost surely, T (u) > T2 (u).
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Proof. The proof of (i) is quite similar to that in [2Z], and so is the proof that (iii)
is a consequence of (i). Then (ii) is a simple consequence of (i). As for (iv), this
is an easy consequence of the characterization in (i) and of the fact that, for every
(x,i) € Z x{1,...,a} and n > 1, ey (z,i,€1) < ep(x,1,€2). O

An immediate consequence of (iv) in the above proposition is the following result.

Corollary 1. For any w € Ly, 0 < €1 < €3 < 1/2, P—almost surely, for all t > 0,
it (w) < (w).

3. PROOF OF THE LARGE DEVIATIONS PRINCIPLE FOR tilrt

Proposition 3. There exists a convex function J : (0,+00) — [0,400) such that,
for all b € (0,+00),
lim n !log IP’(T(% (n) <bn) =—J(b).
n—-+o00

Proof. For any b > 0, and all n > 1, it is easily checked that ]P’(Tgo (n) < bn) >
0. Then let u,(b) = logIP’(T(%(n) < bn). Observe that, by subadditivity (part
(iii) of Proposition [), Ty (n+m) < Ty (n) + T o (n + m). Now, by part (ii)
of Proposition f, T(?O@n(n +m) < T(?n (n + m), since the infimum characterizing
Ty on(n+m) runs over a larger set than the infimum characterizing T§ (n+m). As
a consequence, Tgo (n+m) < T(% (n) —{—T(;On (n+m). We deduce that, for all m,n > 1,
and all b,c > 0,

{TgO (n) <bn}n {T(?n (n+m) <em} C {TgO (n+m) <bn+cm}. (10)

Now, observe that T(?O (n) and T(?n (n + m) are independent random variables,
since their definitions involve disjoint sets of independent random walks. As a con-
sequence,

P({Tj (n) < bn}n{T}. (n+m) < em}) = P(Ty (n) < bn)P(T5, (n+m) < em). (11)

;From the above two relations ([[0), ([1]), and the fact that, by translation invariance
of the model, T(?O (m) and Téon (n+m) possess the same distribution, we deduce that,
for all m,n > 1, and all b,¢ > 0,

bn 4+ cm
Untm ( o > > Up(b) + um(c). (12)
Applying Inequality ([Z) above with ¢ = b, we deduce that the sequence (uy,(b))n>1
is super-additive. Since u,(b) < 0 for all n > 1, we deduce from the standard
subadditive lemma that there exists a non-negative real number J(b) such that
lim,, 1 oo tuy(b) = —J(b). Moreover, by definition, b +— u,(b) is non-decreasing,
and so b — J(b) is non-increasing.
To establish that J is convex, consider b,c, such that 0 < b < ¢, t € (0,1),
k > 1, and apply ([3) with ny := [kt] and my, := |k(1 —t)]|. For large enough k,
% <tb+ (1 —t)c, so that wy, ym, (tb+ (1 —t)c) > up, (b) + um, (c). Taking the
limit as k goes to infinity, we deduce that J(tb+ (1 —t)c) < tJ(b) + (1 —t)J(c).
g
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Proposition 4. The function J defined in Proposition [J is identically zero on
[v™1, +00), positive and decreasing on (0,v71).

The proof of the above proposition makes use of the following result, which is the
main result of Section [

Proposition 5. For any ¢ > v,

limsupt™ ! log P(rY(Zy) > ct) < 0.

t——4o00
Proof Proposition [}. For n > 1, (ii) of Proposition J] implies that T%) (n) < T{?O (n)
P—a.s. In view of the immediate identity {T79(n) < bn} = {r) (w) > n}, we deduce
that

B(TY (n) < bn) < P(19,(Zo) > n).

;From Proposition [, we deduce that J is positive on (0,v7!). On the other hand,
by the law of large numbers (f]), we see that .J must be identically 0 on (v, +00).
The function J being convex on (0, +00), it is also continuous, so that J(v~!) = 0.
Moreover, as we have already noted, J is non-increasing. These facts imply that J

is decreasing on (0,v71). O

Let I be defined by I(b) := bJ(b~!) for b > 0 and I(0) := 0. ;From the previous
results on J, it is easy to deduce the following.

Corollary 2. The function I is identically zero on [0,v], positive, increasing and
convex on (v, 400).

Proof. Only the convexity of I is not totally obvious. Note that, since J is convex,
b+ J(b~1) is convex on (0, +00) as the composition of two convex functions. Then,
since b — J(b™1) is also increasing and positive, the convexity of b — bJ(b~1) on
(0, +00) follows easily.

g

Proposition 6. Assume that the initial condition w satisfies r = 0 and (G). Then,
for allb > 0,

lim n tlogP(T0(n) < bn) = —J(b),
n—-+0o00
where J is the function defined in Proposition [3.
The proof of the proposition makes use of the following lemma.

Lemma 1. Let w = (F,r,A) € Ly. For allt >0, and all y > 0,
P| sup sup FJ(z,i) >+t | < fo(w)exp[—g,(0)t],
(z,i)eA0<s<t

where
G(0) :=~v0 — 2(cosh § — 1).
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—

Proof. Let G := {sup(x,i)eA supg< o<t FO(a,1) > 7"+*yt}. For all integers K
0, let Gg = U(m)eA;F(m7i)2K{SUP0§s§tFso(l",i) > r + ~t}. Clearly, K;
K, implies that Gg, C Gg,, and Ug<oGrk = G, whence P(G)

limg_._ o P(Gk). Now observe that, for all K, the process (Mg s)s>0 defined by
Mp,s 2= 30 iyeA; F(ai)> K €XP (0 (F2(z,i) —r) — 2(cosh § — 1)s) is a cadlag martin-
gale. Then note that, for all K, Gx C {supy<s<; MKk,s > exp(g,(0)t}, then apply
the martingale maximal inequality to deduce that,

P < sup Mg s > exp(g%@)t)) < Z exp [0 (F(z,i) — 1) — g,(0)t].
Oss<t (2,4)€A; F(z,0)>K

A IA

For all K, the r.h.s. of the above inequality is upper bounded by <
Jo(w) exp [—g,(0)t] . The conclusion follows. O

Proof of Proposition [g. Consider 0 < b < v~!, and fix # > 0. Choose v > 0 large
enough so that
9y(0)b > J(b).

Denote by w = (F,r,A) the initial condition, and consider the set B, :=
{(z,i); F(z,i) < —[vbn]}. Let my 1= 3>, yep, exp(0(F(z,7) — [vbn]). Now let
E, := inf{s > 0; I(z,i) € By, F2(z,i) = 0}. We see that Z,, < bn implies that
SUP (4 i)e B, SUPO<s<bn F9(z,i) > 0. Thanks to Lemma [] and translation invariance
of the model, we deduce that

P(Z, < bn) < my,exp(—gy(6)bn). (13)

(From the fact that w satisfies (G), we obtain that, for all ¢ > 0, y < 0, #{(x,i) €
A; F(x,i) = y} < fo(w)exp(—¢y). As a consequence, whenever ¢ < 6, we have
that

mn < fo(w)(1 — exp(p — 0)) " exp(p[ybn]). (14)

Now consider (z,i) € A\ By, so that F(z,7) > —[vybn]. By an easy coupling
argument, we see that, since F'(x,7) <0,

P(Ty(z) < bn) < P(Ts, < bn). (15)

Moreover, according to (G),

#A\ By < fo(w) exp(p[rbn]). (16)
Now, by (i) of Proposition [,
{E, > bn}N{Ty(n) <bn} C {(m,i)ienj\Bn To(w) < bn} .
We deduce from (L3), (4), (I3), (6) and the union bound that
P(T(n) < bn) < fo(w)e "1 [(1 = exp(p — 0)) " exp(—g,(8)bn) + P(Ts, < bn)] .
(17)

Now, according to Proposition [,

lim n !log IP’(T(% (n) <bn) =—J(b).

n—-4o0o
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Since we have chosen v so that g, (6)b > J(b), we deduce from ([[7) that

limsupn ' log P(T2(n) < bn) < —J(b) + @b.

n—-40o

Since ¢ > 0 is arbitrary, we deduce that

limsupn ! log P(T2(n) < bn) < —J(b). (18)

n—-+00
On the other hand, consider a given (z,i) € A. Clearly
P(Tw(n) < bn) > ]P’(Tw(x,i)(n) < bn)

Now consider 7 = inf{s > 0; F2(z,i) = 0}. Clearly, 7 is a.s. finite, and, conditional
upon 7, Ty(z,4)(n) — 7 has the (unconditional) distribution of Tj,(n). Choosing
any M such that P({7 < M}) > 0, one has that P(T, ) (n) < bn) > P({7 <
MNP(Ts,(n) < bn — M). Taking an arbitrary ¢ > b, we deduce that

liminf n~ ' log P(T2(n) < bn) > —J(c).

n—-+o00

By continuity of J, we conclude that

liminf n = log P(T2(n) < bn) > —J(b).

n—-4oo

The above inequality, together with ([[§) concludes the proof. O

Proof of Theorem []. Consider a non-empty closed subset F' C [0,+00), and let
b := inf F. Assume that b < v. We have that infp I = 0, so the upper bound
of the LDP for F is always satisfied. Assume now that b > v. One has that
Pt~ 1rd(w) € F) < P(rd(w) > [tb]) = P(TY([tb]) < t). Proposition [} entails that
limg oot~ log P(TO([th] < t) < —I(b), so that the upper bound of the LDP holds
for F' since I is non-decreasing.

Consider now an open set G C (v,4+00). For every b € @G, there exists
an interval [b,c¢) C G. By the large deviations upper bound, we know that
limsup;_,, oot~ log P(rf (w) > bt) < —I(b) and that limsup,_, ¢t~ log P(rY(w) >
ct) < —I(c). By strict monotonicity of I on (v,+00), we have that I(b) < I(c), so
we can conclude that liminf; . .t 'logP(bt < r¥(w) < ct) > —I(b). As a con-
sequence, liminf, .o P(t~'rY(w) € G) > —I(b). Since this holds for an arbitrary
b € G, the lower bound of the LDP for G follows.

Consider now a non-empty open set G C [0, +00) such that G N [0,v] # (). Then
infg I = 0. On the other hand, there is a non-empty interval of the form [¢,b) C
G N [0,v]. In Section [, we prove that, under Assumption (G),

t—o00 t

0
liminf ¢~ log P [c < rilw) b] = 0. (19)

Applying Inequality ([[9), we see that liminf¢~!logP(t~1r? € G) = 0, so that the
lower bound of the LDP holds. O
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4. SPEEDUP PROBABILITIES

The main result in this section is Proposition B

for any b > v, limsupt ™! log P(r?(Zo) > bt) < 0. (20)
t——+o00
For the sake of readability, the reference to the initial condition Zy is often dropped
in this section, so that r{ should be read as r§(Zp).

Our strategy for proving Proposition [ is to exploit the renewal structure already
used in [Al] to prove the CLT. However, this renewal structure leads to random
variables (renewal time, and displacement of the front at a renewal time) whose tails
have polynomial decay (see Appendix[f, and asymptotic exponential bounds such as
(RQ) cannot be derived from such random variables. Whether it is possible to modify
the definition of the renewal structure so as to obtain random variables enjoying an
exponential decay of the tails, as required for a direct proof of Proposition [ is
unclear and instead we make use of a different idea. Indeed, we apply the renewal
structure defined in [d] to a perturbation of the original model, one in which the
random walks have a small bias to the right. Again, a law of large numbers holds:

Proposition 7. For all small enough € > 0, there exists 0 < ve < 400 such that

lim t'7¢ = v, P — a.s. and in L'(P).
t—o0
The interest of introducing a bias to the right is that, reworking the estimates
of [ in this context, we can show that for any small value of the bias parameter
€ > 0, exponential decay of the tail of the renewal times holds, so that the following
result can be proved.

Proposition 8. There exists €9 > 0 such that, for any 0 < e < ¢, for any b > v,
limsupt~!log P(r§ > bt) < 0.

t—-+o0
On the other hand, it is shown in Corollary [ll above that, as expected, biasing the
random walks to the right cannot decrease the position of the front, so that at each
time ¢, a comparison holds between the position of the front in the original model
and in the model with a bias. We deduce that

Proposition 9. For any 0 <e<1/2 andt >0, and all z € {1,2,...},
P > z) < P(rf > ).
As a consequence, we can prove that (RJ) holds for all b such that there exists an

0 < e < ¢ for which v, < b. Noting that v, is a non-decreasing function of €, we see
that the following result would make our strategy work for all b > v:

Proposition 10.
li =w. 21
Jm, ve =v (21)
It is indeed natural to expect such a continuity property to hold, but proving it
seems to require substantial work.
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Indeed, write
Ve = tginoo tR(rf). (22)
— e =10
v= tEToot E(ry).

For fixed ¢, it is possible (using the dominated convergence theorem) to prove that

lim B(rf) = E(9). (23)

Hence, to prove Identity (RI), it is enough to prove that

lim lim ¢t 'E(rf) = lim lim ¢ 'E(r).
€—0+ t—+o00 t—+00 e—0+
Our strategy for proving Proposition [L(J is based on the observation that, if some

sort of uniformity with respect to € € [0, €] is achieved in (), then the limits with
respect to € — 04 and to ¢t — +oo in (BF)-(P3) can be exchanged. Reworking the
estimates in [] to obtain uniform upper bounds (with respect to 0 < e < ¢) for
the second moments of the random variables (renewal time, and displacement of the
front at a renewal time) defined by the renewal structure, we can prove that the
required uniformity in (23) holds.

4.1. Some random variables on D(Ly). It will be convenient in the sequel to
work with random variables defined on the canonical space of trajectories D(Lyg)
rather than on (2, F,P). We use the sign in order to make apparent the distinction
between random variables defined on 2 and their counterparts. on D(LLy).

On D(Ly), we define the following random variables. Let w. = (wi)i>0 =
(E}, 74, Ag)i>0 € D(Lg). The random process (7);>0 is defined through (w;)i>0 =
(Ft, Tt, At)tZO- Under the probability measure (@Z}e the process (Ft, Tt, At)tzo has the
same law as (F¥,rf, AS)i>o0.

For all s > 0, let Z ,i(w.) := z if (,i) ¢ A, and Zs . 4(w.) = Fy(x,i) otherwise.
For y € Z, let T(y) := inf{s > 0; #, = y} if y > 7o + 1, and let T(y) := 0 otherwise.
Let also Gs g i(w.) = ZT(:):)Jrs,m,z" With respect to Z}G, the processes (G z.i)s>0
form a family independent nearest-neighbor random walks on Z with jump rate 2
and step distribution (1/2+ €)d41 + (1/2 — €)d_1.

For z € Z, and w = (F,r, A) € Ly, define ¢,(w) by

¢:(w) := > exp(8(F (z,) — 1)),
(z,i)eAN{...,z—1,2}x{1,...,a}
and for z1 < z9 € 7Z, let
My 2 (W) = Z 1(z + 1 < F(x,i) < z9).
(z,i)eAN{z1+1,...,z2} x{1,...,a}

We use the notation 65 to denote the canonical time-shift on D(Lg) and the
notation w, to denote the truncated space-shift on D(ILy) defined by w,(F,r, A) =
(F',r' A"), with A" = {(x — y,i); (z,i) € A,z >y}, Fl(z) :=F(z +vy), r :=r—uy.
In words, this corresponds to removing all the particles that are born at the left
of y, and then shifting all birth positions by y. We denote by (F; ’9),20 the usual
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augmentation of the natural filtration on D(LLy) with respect to the Markov family
0
(QZ} )wG]Lg .

4.2. An elementary speedup estimate. The following lemma is stated in [
in the case ¢ = 0, and its adaptation to the more general case 0 < ¢ < 1/2 is
straightforward.

Lemma 2. Let A(e,0) := 2(cosh@ — 1) + 4esinh 6 + a(1 + 2¢) exp 0 and cy(€,0) =
v0 — N(€,8). For all0<e<1/2, we Ly, andt >0,

@Z}e(ﬂ — 79 > 7t) < ¢py(w) exp(—c, (€, 0)).

4.3. Definition of the renewal structure. We follow the definition of the renewal
structure in [f]. Consider a parameter

M = 4(a+9). (24)

Let vp := 0 and v be the first time one of the random walks {(Gsryi)s>0; 1 <@ < a},
hits the site 7o+ 1 (the random walks (G ;) are defined in section [L.])). Next, define
vy as the first time one of the random walks {(Gs ;)s>0; 7o < 2 <7o+1,1<i<a}
hits the site 7y + 2. In general, for k£ > 2, we define v as the first time one of the
random walks {(Gs . i)s>0; 7oV (Ffo +k — M) <z <79+ k—1,1<i<a}, hits the
site 79 + k. For n € N, let

n+1

n
T =T + n, if Zuk§t<2yk.
k=0 k=0

The following proposition (see Lemma 1 from [H]), shows that the so-called auxiliary
front 7; can be used to estimate the position of the front 7.

Proposition 11. For every 0 < e < 1/2, 8 > 0 and w € Ly, the following holds
Z;G—almost surely:

for every t >0, 7y < 74

Now, observe that for any w = (F,r, A) such that rx{1,...,a} C A and F(r,i) =
r for all 1 < ¢ < a, with respect to Qﬁ;e, for each 1 < j < M —1, the random variables
(v3)i>1 are a.s. finite, and that the random variables {vpsp1; : k > 1} are i.i.d. and
have finite expectation since M > 3. We deduce that a.s. (see also [{]),

lim 7/t =: a(e) > 0.
t—o00

First note that a(e) does not depend on € nor on w since the distribution of the

random walks (G 4.i)s>0 With respect to Q% does not. Moreover, a(e) is a non-
decreasing function of € by an immediate coupling argument.
Now consider ¢y < 1/2,60 > 0,1, a2 > 0 such that

0<a; <ay<al0),
671(2(cosh § — 1) + 4egsinh 0) < ay, (25)
deg < .

In the sequel, we always assume that 0 < e < €.
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Let us define the following random variables on D(Ly):
U(w.) :=inf{t > 0; 7, — 7o < |aat]},
V(w.) := inf{t > 0; maxz,—1+1<2<r,—1 Zt,arli > laat] + 7o},
W(w.) == inf{t > 0; ¢z, (wy) > elllert)=(Fe=ro)y,

Note that, for all €, U, V, W are stopping times with respect to (F; ’9)220, and that

they are mutually independent with respect to 2;6.

Let
D := min(U, V,W).
Now let p > 0 be such that
pexp(0) < 1,
and L such that
LV4> M +1 and aexp(—L)(1 —exp(—0))"t < p. (26)
For x € Z, let

Jo(w.) = f{j 2 15 ¢or G p(Wpg i) S Py Magir 11/ oin (Wi 1)) 2 al LY /2}.
Let Sy := 0 and Ry := 79. Then define for k& > 0,
Ski1:=T(Ry, + Jg, L), Dyy1:=Dolg,,, + Sky1, Riy1=1p,.,

K .= inf{k >1:85,<o00,Dy = OO},
and define the regeneration time
k= Sk,

Note that x is not a stopping time with respect to (.7-"5’6)1520. Define GY, the in-
formation up to time k, as the smallest o-algebra containing all sets of the form
{(k<tynA Ae F¥ t>0.

4.4. Properties of the renewal structure. Throughout this section, we assume
that 0, o, ag, €y satisfy the assumptions listed in part [I.3.
Proposition 12. The following properties hold:
(i) There exist 0 < C,L* < 400 not depending on € (but possibly depending on
the choice of 0,1, a9, €y) such that, for L :== L*, and all 0 < € < €,

EZ (k%) < C, gy (k2|U = +00) < C,

ado

EZ’((7:)?) < C and  EY) ((7:)|U = +00) < C.

ado
(ii) For all 0 < € < €, there exist 0 < C(e), L(e),t(e) < 400 such that, for
L := L(e),
B, (exp(t(e)) < Cle), By (exp(t(e)m)|U = +o0) < C(e),

ES (exp(t(e)7)) < C(e) and EG

ado

(exp(t(e)7x)|U = +00) < C(e).
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Proposition provides the key estimates needed for the proof of the main re-
sults in this section. Most of the technical work needed to prove it consists in a
reworking of the estimates in [{], either proving that, for each positive value of the
bias parameter €, exponential estimates can be obtained instead of the polynomial
ones derived in [f], or that the polynomial estimates already obtained in [[] can be
made uniform with respect to 0 < € < ¢y. The proofs go along the lines of [f], and
are deferred to Appendix ] In the sequel, we always assume that either L := L*
or L := L(¢). As a consequence of Proposition [[J we see that for all 0 < € < e,

;f(O < Kk < 400) =1 and QZ’(?O(O <k < 4oolU = +o00) = 1.

As in [[], the following propositions and corollary can be proved.

Proposition 13. Let 0 < e < ¢y. If w =1y or w = adg, then for any Borel subset
I' of D(Le),

Q5 (@s, (wert)iz0 € TIGY) = Qi (T|U = +00) Q57 —a.s.
Define k1 := k and for ¢ > 1, kj41 := K; + kK 0 0,,. Now, for all ¢ > 1, define gje

as the smallest o-algebra containing all sets of the form {x; <t} NA, A€ ff’e, t>
0.The following general version of Proposition [[3 holds.

Proposition 14. Let 0 < e < ¢ and i > 1. If w =Ty and w = ady then for any
Borel subset T' of D(Ly),

Q5 (wr,, (Wei4t)ez0 € g’ = QZ@;GO (U =+00) QY —a.s.

Corollary 3. The following properties hold:

(i) Under @;09, K1, ko — K1, K3 — K2, ... are independent, and ko — K1, K3 — K2, . . .
are identically distributed with law identical to that of k under QZ?O(-|U =
+00).

(ii) Under Q;O@, TrysTro — Trys Thy — Thys - - - are independent, and Fr, — Ty, Try —
Try,--. are tdentically distributed with law identical to that of r, under
Qo (U = +00).

We now give the proofs of Propositions [{, § and [L{.

Proof of Proposition [1. First, note that the P—a.s. convergence stated in Proposi-
tion [] follows from the integrability of renewal times by a standard argument. To
prove that the convergence also takes place in L'(P), we note that, from Lemma
above, it stems that E;f(ft) < +oo for all ¢t and that the family of random variables

(t717)¢>1 is uniformly integrable with respect to ;f The convergence in L'(P)
then follows from the P—a.s. convergence.

0

Proof of Proposition [§. Fix 0 < € < €, and let L := L(¢). For all ¢ > 0, define
a(t) := sup{n > 1; k, < t}, with the convention that sup() = 0. From Corol-
lary f] and Proposition [[3, we deduce that, a(t) < +oo a.s. for all + > 0 and that
lim¢ 4 a(t) = +00 a.s. Using the fact that the map ¢ — 7; is non-decreasing, we
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have that 7 < f,@a(t) - Now observe that, for any 0 < € < €y, any b > v, and any
0 < ¢ < 400, by the union bound,

Q507 > bt) < Q52a(t) > |et]) + Q5 () > ).

Note that @;Oe(a(t) > |ct]) < Q;OG(,%W | <t), and observe that, by a standard large
deviations bound for the i.i.d non-negative sequence (k;+1—#;);>1 and Proposition [[2
for k1, whenever ¢! < EZfo(ﬂ\U = +o0), limsup;, ¢! log(@;f(nmj <t) <
0. On the other hand, writing 7, , = 7x, + Z}f{“(mm — ,), and using
Proposition [[J, together with a standard large deviations argument (see e.g. [fi]), we
have that, as soon as b/c > IEZ’(S (FxlU = +00), limsup,_,, .t 'log QI (P o1 =

bt) <0
Note that we can deduce from the renewal structure that
U=+
ve = Els ) (21)
ES; (KU = +00)

As a consequence, if b > v,, we see that we can choose a ¢ > 0 such that ¢=! <
ESY (k|U = 400) and b/c > EZ’?O(?H]U = +00). O

ado

Lemma 3. There exists 0 < ¢ < +o00 such that, for all 0 < e < ¢,

EEQ

ado

(kU = 400) > c.

Proof. Use the fact that, by definition, x > T( 1), so that EE’G (KU = 400) >
EZ?O(T(l)l(U = +00)). Now, by coupling, Q¢ (U +oo) > @aéo(U = +oo) for all
0 < e < €. By coupling again, for all u > 0, Qa50( (1) > u) > Qeo’ (T(1) > u).
Now, since QEO’ (T( ) > 0) =1, we can find u > 0 small enough so that @Z%’O (T(1) >

u) > 1—(1/2)Q° abo (U = +00). Putting the previous inequalities together, we see
that, for all 0 < e < ¢, Qalso(T(l) > u,U = 4+00) > (1/2)Q aéo(U = +00). The

conclusion follows. O

The following proposition contains the uniform convergence estimate that is re-
quired for the proof of Proposition [[(. Broadly speaking, the idea is to control the
convergence speed with second moment estimates on the renewal structure, so that
uniform estimates on these moments yield uniform estimates on the convergence
speed.

Proposition 15. For all ¢ > 0, there exists t; > 0 such that, for all t > t; and all
0<e< €0;

Ve SE;(?( ) + ¢
Proof. Let 0 < A <1 be given, and let

m(t.0) = (= N (B2h, (61U = +00)) .
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In the rest of the proof, we write m instead of m(¢,¢€) for the sake of readability.
Note that, in view of Proposition [[3, for all 0 < € < ¢, E; 0 s (KU = +00) < C'2, so
that m > 1 as soon as t > C''/2(1 — X\)~!, which does not depend on e.

We now re-use the random variables a(t) defined in the proof of Proposition §
above. Using the fact that ¢t — 7, is non-decreasing, we see that 7; > f,i " More-
over, fr, = Tr,y1(a(t) > m), and 7y, 1(a(t) > m) > 7, 1(a(t) > m) when
m > 1. Taking expectations, we deduce that, when m > 1,

,0 ,0 O,—14
EEIO (t~t7) > E2 (T ) — EZ (T s, L(alt) < m)). (28)
Consider the first term in the r.h.s. of (R§) above, and observe that

ES? () = B () + (m — DES (7 |U = +00).

a50

;From Proposition 13, EE’G () < C/2 for all 0 < € < €. Moreover, from Iden-

tity (7), ( ES (7, U = +oo)> < Z(g (kU = +oo)) = v.. We easily deduce that,

adg
as t goes to infinity, uniformly with respect to 0 < € < ¢,

EZ’ (7x,,) = (1 = Mtve + O(1), (29)
Consider now the second term in the r.h.s. of (B§). By Schwarz’s inequality,

€0 /,—1 €,0 N €,0
B (e, L(alt) < m)) < (BSY [(717,0) Q5 a(t) < m) 2 (30)
;From Proposition [ and Corollary f, it is easily checked that

ES¢ [(rﬁm)ﬂ < Om?. (31)

On the other hand, one has that Q;f(a(t) <m) < Q;f(ﬁm > t). ;From Proposi-

tion [[J and Corollary f, the variance of k,, with respect to Q;f is bounded above
by Cm, so that we can use the Bienaymé-Chebyshev’s inequality to prove that,
whenever t > E;f(l-{m),

Q7 (a(t) <m) < Cm(t —EZ) (k)" (32)

Now, using Proposition [[J as in the proof of () above, we can easily prove that,
as t goes to infinity, uniformly with respect to 0 < € < ¢,

EZ (km) = (1 — At + O(1).

Putting the above identity together with (B3), (B)) and (BJ), we deduce that, as t
goes to infinity, uniformly with respect to 0 < € < €,

EZ) (t 7, 1(alt) < m)) < Cm*2(M? + O(t)) ™

In view of Lemma E, we have that m < ¢ 't for all 0 < e < ¢p, so we can conclude
that, uniformly with respect to 0 < € < €,

lim B (t 7, 1(a(t) < m)) = 0. (33)
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Plugging (R9) and (B3) in (P§), we finally deduce that, as t goes to infinity, uni-
formly with respect to 0 < e < €,

E(t7174) > (1= \ve + o(1).

The conclusion of the Proposition follows by noting that, since v < vy, (1 —N)ve >
Ve — AVgq-
O

Lemma 4. For allt >0,
Jlim EZ(7) = B3 (7):

Proof. Consider a given t > 0. By Proposition [[] in Appendix [§, with P probability
one, we can find a (random) K < 0 such that sup{F°(z,i); 0 < s <t,z < K, 1<
i <a} <0,so0that sup{Fs(z,i); 0<s<t,z < K,1<i<a}<0forall0<e<e.
As a consequence, for all 0 < e < ¢y, with probability one, 7§(Zy) = rf(w(K))s>0),
where w(K) is the configuration defined by A = {K,...,0} x {1,...,a}, r =0 and
F(z,i) =z for all (z,i) € A.

Since, for every 0 < € < ¢p, with probability one rf < r;°, we see that the value of
ri is entirely determined by the trajectories up to time ¢ of the random walks born
at sites (x,7) with K <z < r{°. With probability one again, we are dealing with a
finite number of random walks, and a finite number of steps. We now see that, for
all e small enough, these trajectories are identical to what they are for e = 0, so that
r¢ = 1. Since 0 < 7§ < r{® and r{° is integrable w.r.t. P, we can use the dominated
convergence theorem to deduce the conclusion. O

Proof of Proposition [I(. Let ¢ > 0, and, following Proposition [[5, consider a t¢ such
that, for all £ > ¢, and all 0 < e < ¢,

ve <EZ(t71) + ¢

Consider now, thanks to Proposition [}, a ¢ > t¢ such that Eg’oe(t*lft) < v+ (. Now,
thanks to Lemma [], we know that, for all € small enough,

0 1—1 4 0,0/,—14
EZ (t7 1) <Eg (t 1) + .
Putting together the above inequalities, we deduce that, for all € small enough,

ve < v+ 3. Since v, > v, the conclusion follows.
O

Now Proposition [ follows from Proposition f, Proposition [Jj and Proposition [L0,
as explained in the beginning of this section.

5. SLOWDOWN LARGE DEVIATIONS

For x > 1 and t > 0, let (¢¢)s>0 denote a continuous time simple symmetric
random walk starting form 0 of total jump rate 2. Let

Gy(z) =P ( sup (s < :U) , Gi(z) =P (G >x).

s€[0,t)
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In the sequel we will use the fact that for fixed ¢t > 0, Gy(-) is non-decreasing and
G1(+) is non-increasing, and that, thanks to the reflection principle,

1—Gy(z) =2G(x) — P({ =) (34)

5.1. Proof of Theorem P (a) and (c). We start with the proof of Theorem J (c)
The fact that r, = 0 means that no particle in the initial configuration hits 1 before
time ¢. Both the upper and lower bounds can then be understood heuristically as
follows. Since we consider simple symmetric random walks, for large ¢, the constraint
of not hitting 1 before time ¢ has a cost only for particles within a distance of order
t1/2 of the origin. Now these particles perform independent random walks, and their
number has an order of magnitude lying between t“(7)/2 and ¢V (m)/2,

We start with the lower bound. When U = +o00, the inequality holds trivially,
so we assume in the sequel that U < +oco. The event ¢~ 'r;(w) = 0, implies that
none of the random walks corresponding to particles in the initial condition w hit 1
before time t. By independence of the random walks, the corresponding probability
equals

—0o0

[ Gl + 1yme).

=0
Now let b; > 0 be such that 1 — 2s > exp (—4s) for all 0 < s < b;. From (B4), we
see that for any t > 0 and y < 0, G¢(—y + 1) > 1 — 2G¢(—y + 1). By the central
limit theorem, we can find ty and K > 0 such that, for all ¢ > ¢y and y < —K¢1/2,
Gi(—y+1) < by. Let k; := [Kt'/?]. Then, for all t > t,

H Gi(—z+ 1)@ > exp [ —4 Z N ()G (—x + 1)

:B—fkt :B—fkt

Now, by definition of Gy,

an -+ 1) E (Z;;.COD nw(x)l(gt Z —x + 1))

—(t+1
162 1) ( S nwm)
=0

By assumption, H,(z) < |z|Vt°0). Hélder’s inequality yields that
E[1(¢ > 1)(Hy (=G + 1)) < V2o,
We deduce that for all ¢ > g

—F =BG = D(Hu(—G + 1)

H Gy(2)"(®) > exp(—tV/2+e)y, (35)
rz=—kt
Now, for —k; < y < 0, observe that Gy(—y + 1) > G¢(1). As a consequence,
—ki+1

[T Ge(—z+ 1)) > Gy(1)HeFetD),
=0
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But there exists ¢4 > 0, such that, for large enough t, G(1) > cat™Y2. Using
again the fact that H,(z) < |z|Y+°M) it is easy to deduce that Gy(1)Hw(=k+1) >
exp(—tU/2t°M) whence

—ki+1
[ Ge(—2+1)7) > exp(—V/2), (36)
=0

From (B3) and (Bd), we deduce that
P(t~'rf(w) < 0) > exp(—t7/2HoW),

Now, let us prove the upper bound when u < 4o00. Using an argument similar to
the one used in the proof of the lower bound above, we easily obtain that

P(t™'ry(w) = 0) < exp (~E[1(G = 1)(Hu(~CG + 1))
It is then easy to deduce that
E[L1(G > 1)(Hu (=G +1))] > /240,

and the upper bound follows.

We now turn to the proof of Theorem f] (a). The idea of the proof when s(n) = 1/2
is to combine the following two arguments. First, for b > 0, it costs nothing to
prevent all the particles in the initial condition from hitting |bt| up to time ¢.
Intuitively, this result comes from the fact that hitting |bt] before time ¢ has an
exponential cost for any particle in the initial condition within distance O(t) of the
origin, and, due to (G), there is a subexponentially large number of such particles.

Second, in the worst case where all the particles attached to sites 1 < x < bt are
turned into X particles instantaneously at time zero, the cost of preventing all these
particles from hitting bt up to time t is of order exp(—t1/2+o(1)), due to the lower
bound in () proved above, The actual proof is in fact more complex since we want
to consider probabilities of the form P(ct < r; < bt), and not only P(r, < bt), and
deal also with the case s(n) < 1/2.

We state two lemmas before giving the proof.

Lemma 5. Consider an initial condition w = (F,0, A) satisfying assumption (G).
Then, for all b > 0, and all ¢ > 0,

P [ max sup Fy(x,i) > bt} < fo(w) exp [t(cosh(2¢) — 1)] Gy (bt
(z,5)€A 0<s<t

Proof. The probability we are looking at is the probability that at least one of the
random walks corresponding to particles in w exceeds bt before time ¢. By the union
bound, this probability is smaller than

S ul@)(1— Go(—z+ [t)) < 3 20 (2)Col—z + 1)),
z=0 =0
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Now observe that by definition of Gy,

S u(@)Gi(—z + bt]) = B <_§jw>1<g S me)
=0

=0

=F

—Ge+[bt]
1(G > [bt]) ( > nw(x))] = E[1(G = [bt])(Huw(=¢ + [bt]))] -

=0
JFrom assumption (G), we deduce that, for all ¢ > 0, Hy(z) < fo(w)exp(—px)
for all x < 0. As a consequence, when (; > |bt], Hy(—C + |bt]) < Hy(—C)
fo(w) exp(p(;). Applying Schwarz’s inequality, we see that

E[1(G > b)) (Huo(=Ge+ [0t])] < P (G > [bE)'? fo(w) B [exp(206))' /2.
Now note that E [exp(2¢(;)] = exp[2(cosh(2¢) — 1)t]. O

Lemma 6. Consider an initial condition w = (F,0, A) satisfying assumption (G).
Then, for all ¢ >0

E ! Z exp (p(Fy(x, i) — rt))] < exp[2(cosh(p) — 1)t] fo(w) + al(ry).
({L’,Z')EAt
Proof. Write >, hea, = D(wijed T 2(ijeana- For (z,i) € A, observe that

exp (p(Fi(2,9) — 1)) < exp(pFi(x,i)) and that Elexp(pFi(z,i))] = explpr +
2(cosh(p) — 1)t]. As a consequence,

z,i)€A

E [ > exp(p(F(x,i) - ?“t))] < exp(2(cosh(p) — 1)t] f,(w). (37)
(

On the other hand, observe that A;\ A ={1,...,r} x{1,...,a}. Since it is always
true that Fi(x,i) <y,

Z exp (@(Fy(z,i) — 1)) < ary. (38)
(:L',Z')EAt\A
The result follows from putting together (B7) and (Bg). O

Proof of Theorem [§. Let o, € (0,1) be such that ¢ < v(1 —a) <b, c < (1 —a)(1 -
0)v < (1—a)(14+90)v < b, and define v := b— (1 —a)(1+0)v. For each t > 0, define
the events

By = {v(l-a)A =0t <rq_a <v(l—a)d+0)t},
C = Fs ) ' S —« t )
t {($7i)eAt(l—1’£l)E?¥(1_a)§5§t (=) "i-e) T }

Dy = { max T4 Yy < bt} .

T(1—a)t<T<bt, 1<i<a, 0<s<at
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Observe that

B.nNnCyND; C {Ct <r< bt} (39)

Indeed, thanks to the choice of 9, By implies that 7(;_) > ct, so that ry > ct. On
the other hand, since 7(;_oy; < bt on By, the event By N {r; > bt} implies that either
a particle born before time ¢(1 — «) at a position z < T¢(1—a), Or a particle born
between time (1 — «)t and ¢ at a position Ti—a) < T < bt, exceeds bt at a time
between t(1 — «) and ¢t. The former possibility is ruled out by B; N C}, since on
B:NCy, re < 11—yt +7t < bt. The latter possibility is ruled out by D;. Now define

[(t) == exp[2(cosh(p) = 1)(1 — a)t]fp(w) + aE(r—ay),

and

Hy = Z exp (O(Fa—ay (2,1) = r—ay)) < 21(t)
() €A1 —ayt

By Lemma [} and Markov’s inequality, for all ¢t > 0, P (H;) > 1/2. Moreover, by the
law of large numbers ([l), lim;_, ;oo P(B;) = 1. We deduce that there exists a ¢y such
that, for all ¢t > to, P(B; N Hy) > 1/4. Let us call F; the o—algebra generated by
the history of the particle system up to time t. Observe that B; and H; belong to
F1—a)t; and by Lemma B, on H;,

P(CE|F—ay) < 21(t) exp [at(cosh(2p) — 1)] Gar([vE]) .
We deduce that

P(B; N Hy N CY) < 2(t) exp [at(cosh(2¢) — 1)] Gae(|7E]) /2. (40)
Moreover,
P(D|Fi-ayt) = P(rar(Zo) = 0),
so that
P(B, N Hy N Dy) > (1/4)P(ras(Zg) = 0) > exp(—t/2oW), (41)

where the last inequality is due to the lower bound in (f). By standard large de-
viations bounds for the simple random walk, there exists ((a,7y) > 0 depending
only on v and « such that, as t goes to infinity, liminf, . .t 1log Gat([Vt]) =
—((a,7). Furthermore, lim;_, ot !log(2((t)exp [at(cosh(2p) — 1)]) = &(a, ),
where &(a, @) := a(cosh(2¢) — 1) + 2(cosh(y) — 1)(1 — ). We see that, choos-
ing ¢ small enough, &(a, ) < ((a,7v)/2. For such a ¢, (i) and ([f]) show that
P(B;NH;NCf) = o(P(B;NH;NDy)), so that P(B; N H;ND;NCy) > exp(—t/2To1),
It then follows from (BY) that P(ct < r; < bt) > exp(—t'/>°(1)) so we are done
when s(n) = 1/2.
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Now, let us choose an (z,i) € A for the initial condition w = (F,0, A). Define
also 7 = inf{s > 0; Fy(x,i) = 0}. Let

Ko o= (- (- a)1+0)t <7< (1-(1-a)1-d),
Ly = {ct< T(1—a)(1=8)t+T (w(z,7)) < T(l—a)(1+6)t+r(w($,i)) < bt},
Ly = et <ra_aya-s)(00) < ra—a)a+s)(do) < bt},

M, = {forall (y,j) € A\ {(z,i)} and all 0 < s <'t, Fs(y,j) <0}.

Observe that, on My, r(w) = r(w(z,i)). Moreover, Ky N Ly C {ct < ry(w(z,i)) <
bt}. As a consequence,

Mt N Kt N Lt - {Ct S rt(w) S bt} (42)

But according to the lower bound of Theorem [ (b), P(M;) > exp(—tV(mw)/2+o(1)),
On the other hand, conditional upon 7, 754, (w(z,7)) has the (unconditional) distri-
bution of r4(dp), for all s > 0. As a consequence, P(K; N L;) = P(K;)P(L}), and, by
the law of large numbers ([ll), lim;_, y oo P(L}) = 1. Moreover, it is easily seen from el-
ementary estimates on hitting times by a simple symmetric continuous time random
walk that liminf;_, o t~'/2P(K;) > 0. Finally, M; being defined in terms of random
walks that do not enter the definition of K; and L;, we deduce that M; is indepen-
dent from K; N L;. We finally deduce that P(M; N K; N L) > exp(—tU(”w)/2+0(1)),
and the result follows from (BJ).

U

5.2. Proof of Theorem . As for the upper bound in (ff]), we easily obtain that
P(t™'re(w) < bt) < exp (—E [1(G 2 [bt]) Hu(—Ce + [0])]) .
It is easily checked that, for small enough b > 0,
liminf ¢~ log E [1(¢ > [bt]) exp (A(¢ — [bt]))] > 0. (43)

t—+o00
This proves (7). We now prove (ii). Again, it is easily checked that, for all b > 0,
there exists 6 > 0 such that () holds. Choosing b > v, the result follows.

5.3. Proof of Theorem [2 (b). Note that by coupling, it is enough to prove the
result with an initial condition consisting of exactly a particles per site < 0, that
is, with w = Zy. Hence, we will establish that for all 0 < b < v, and all a > 0,

(T,
lim inf (log t) ™! %0) < b} ‘ >1/3.

t—o00

log P [

Using the fact that P(T2 (|bt]) > t) < P(rf(Zo) < bt) < P(TY, ([bt]) > t), it is easy
to see that (f]) is equivalent to the following result.

1

Proposition 16. For every ¢ > v~ ", as n goes to infinity,

P(T2 (n) > cn) < exp (_n1/3+0(1)> .
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Our strategy for proving Proposition [L§ can be sketched as follows. By subadditivity,
for all m>1

[n/m]
Z TI m(j + 1)),

so that

[n/m]
P(T% (n) > cn) <P Z 12,,(m(j +1)) > (me)[n/m]| | . (44)

Now, by translation invariance, for all j > 0, Tgmj (m(j5+1)) and Tgo (m) have the
same distribution, and it can be shown that
lim m 'E(TY (m)) =v L.

m—+0o0
Hence, given ¢ > v~! we can always find m > 1 such that mec > E(Tgo (m)), so
that the r.h.s. of ([4) is the probability of a large deviation above the mean for
the sum Z}Z/OmJ Tgmj (m(j +1)). We then seek to apply large deviations bounds
for i.i.d. variables in order to estimate this probability. Of course, the random
variables {Tgmj (m(j + 1))} L, are not independent, but the dependency between

j

{Tg (m(j —|—1))} and {T§ _(m(j—i—l))} is weak when jo — j; is large.
m J<n md J=Jj2
Indeed, for given j, Tgmj (m(j + 1)) mostly depends on the behavior of the ran-

dom walks born at sites close to mj. We implement this idea by using a tech-

nique already exploited in [BJ in a similar context. Given ¢ > 1, we define

a family {T}mj (m(j + 1))} - of hitting times as follows: T}mj (m(j + 1)) uses
J

the same random walks as Tgmj (m(j + 1)) for particles born at sites (z,7) with
mj —ml < x < m(j + 1), but uses fresh independent random walks for parti-
cles born at sites (x,7) with x < mj — mf. We can then prove that the following
properties hold:

(a) For all j > 0, the family { mﬁpm(ul)(m] +pm(£+1) + m)}pzo is ii.d,;

(b) when ¢ is large, the probability that Témj (m(j+1)) = Tgmj (m(j + 1)) is
close to 1.

We can thus obtain estimates on the r.h.s. of (f4) by estimating separately the
probability that Témj (m(j+1)) = TO (m(] +1)) for all 0 < j < |[m/n], and the

probability that Z]Li/omj T}m,( m(j+ 1)) (mc)|n/m]. Now, thanks to property (a)
above, this last sum can be spht evenly into £+ 1 subsums of i.i.d. random variables
distributed as Tgo (m). Controlling the tail of Tgo (m) then allows us to apply large
deviation bounds for i.i.d. variables separately to each of these subsums. In fact,
the proof of () is a bit more subtle, since it also makes use of a positive association
property, but we do not go into the details here (see Remark f| below).
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5.4. Proof of Proposition [L§. Observe that, since for all v € Z and k > 0,
T @ k = Ty, the subadditivity property (part (iii)) of Proposition [ reads as:

for all n,m >0, T9, (n +m) < T3, (n) + T2, (m).
Now, let ¢ > v~!. Thanks to subadditivity, for all m > 1 we have that

n/m]
P(T3,(n) > en) <P | Y TP (m(j+1)) > cn
=0

In Steps 1 and 2 below, m and ¢ denote fixed positive integers, while o denotes
a fixed real number 0 < o < 1. For the sake of readability, the dependence with
respect to these numbers is usually not mentioned explicitly in the notations. Only
in Step 3 have the values of m, ¢ and « to be specified.

5.4.1. Step 1: Comparison with a sum of i.i.d. random variables. Assume that the
probability space (§2, F,P) is such that we have access to an i.i.d. family of random
variables

(R0, Ul () 52 0, k> L ueZ, 1< i <al,
independent from
[(Th(u,1), Ug(u,2)); E>1,ueZ, 1 <i<al,

and such that, for all (j, k,u, 1), Tg(u,i) has an exponential(2) distribution, Ug(u,i)
has the uniform distribution on (0,1), and 7} (u,%) and U} (u,%) are independent.
Let

el (x,1) := 2(1(UJ (1) < 1/2)) — 1.
Now, for all £ > 1 and j € Z, define, for all u,v € Z such that u < v, and 1 <i < a,

m

Bj(u,i,v) := inf{ZTg(u,i); u+Ze£(u,i) =v, m> 1},

k=1 k=1

and let
ooy Bi(uyd,v) if u <mj —mé
Cj(u.i,v) == { A(u,i,v) if u>mj—ml

where AY is defined in display (H)) in Section fJ. Then let

L—1
17z, (m(j +1)) := inf Z Cj(zg,ig, Tg41),
g=1
where the infimum is taken over all finite sequences with L > 2, xy,...,xp € Z
and 41,...,ir—1 such that z; < mj, mj < z9 < - < xp1 < m(j+ 1),z =

m(j + 1), i1,42,...,i—1 € {1,...,a}. Clearly, T}mj (m(5+1)) and Tgmj (m(j+1))
have the same distribution. Moreover, we have the following lemma, whose proof is

immediate.
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Lemma 7. For every j € Z, the family of random variables
<TImj+pm(€+1) (mj + pm(g + 1) + m))pEZ
18 1.1.d.

We now study the event {T}m (m(j+1)) = Tgmj (m(j + 1))} To this end, let

J

L-1 L-1
L . R 0 .
J; = inf g Cj(zg,ig, xg41), K; := inf g Aj(zg,ig, Tg11),
g=1 g=1

where in both cases the infimum is taken over all finite sequences with L > 2,
T1,...,xp € Z and 4q,...,ir_1 such that x1 < mj—ml, mj < xo < - < xp_1 <
m(j+1), zp =m(j+ 1), i1,42,...,ir—1 € {1,...,a}. Let also

L—1

Lj :=inf Z Ag(:cg,ig,ngrl),
g=1
where the infimum is taken over all finite sequences with L > 2, xq,...,x, € Z and
i1y...,i—1 such that mj—ml < zqy <mj,mj <z <---<wzp_1 <m(j+1), xzp =

m(j + 1), 11,12, ...,1—1 € {1,...,&}.
Observe that, Témj (m(j + 1)) = min(J;,L;) and that T}mj (m(j + 1)) =
min(Kj;, L;). As a consequence,

fmin(Jj, K) > Ly} < {T7, (m(G +1) = T2, (m(j + 1)}
For a > 0, we now define
D(j) := {min(J}, K;) < a(mt)?},
and
F(j) = {Lj = a(mt)*},
so that
F(j)° N D) < {17, (m(j +1) = T2, (m(i + 1) } (45)
Lemma 8. There exist A\1(a) and Ay > 0, not depending on m, ¢, «, such that
P(D(j)) < 4aa(m€)2Ga(mg)2 (mf)) + Ai(a) exp (—Aga(m€)2) =\

Proof of Lemma [§. Consider the random walks born at sites (z,7) for z < mj —
a(m?)?. By Lemma [] choosing v = 1 and # > 0 small enough so that g-(0) > 0, we
obtain the existence of Aj(a) > 0 and Ay > 0 such that the probability that any of
the walks born at a site (z,4) with 2 < mj — a(m#)? hits m;j before time a(m#)?
is < Ai(a) exp (—A2c(mf)?). On the other hand, for mj — a(mf)? < z < mj — md,
the probability that a walk started at = hits mj before time a(m#)? is less than the
corresponding probability for the walk started at mj —m/, that is, 1 — Ga(mg)Q (md).
In turn, this probability is less than 2G(e2(mf). A union bound over all the
corresponding events yields the result.

O
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Lemma 9. There exist Vi(m), Va(m) > 0, not depending on £, c, such that for all
Js
P(F(j)) < Vi(m) exp (~Va(m)a'/2r).

Proof. By translation invariance, we can assume that j = 0. Let t = a(mf)?. Since
F(0) implies that no random walk born at a site —m/f+1 < x < 0 hits 1 before time
a(mf)?, one has that P(F(0)) = [ er1<eco Ge(1 — ). Since 0 < a < 1, we see
that t'/2 < mt, so that P(F(0)) < []_ 1#1/2 ] +1<2<0 Gy¢(1 — )% Using monotonicity
of Gy, we deduce that P(F(0)) < G,(|t/?])el [£1/2]

By the central limit theorem, lim; .+ Gy (Ltl/QJ) > 0, so that, since Gy < 1 -Gy,
limsup,_, , o G ({tl/QJ) < 1. As a consequence, we can find p > 0, and ¢y > 0 such
that, for all t > to, Gy (Ltl/QJ) < 1—p. For t > ty, we deduce that P(F(0)) <
(1 - p)aLtl/QJ. For t < tp, we see that we can find a large enough V; such that
P(F(0)) <Vi(1— p)“Ltl/QJ, using only the trivial bound P(F(0)) < 1.

O
Lemma 10. For all t > 0, the events {Z]Li/omj T})mj (m(j+1)) > cn} and
UJLZ/OmJ D(j) are negatively associated.

Proof. For an integer K > 1, let

m m
A(u,i,v, K) := inf {ZTk(u,i); u+ Zsk(u,i,e) =v,1<m< K} .
k=1 k=1

Similarly, let

m m
Bj(u,i,v,K) = inf{ZT,g(u,i); u—l—Zei(u,i) =v,1<m< K},

k=1 k=1
and let B ) < i )
. i(u, 1,0, ifu<mj—m
Cj(u.i,v, K) := { A%((u,i,,v,K)) it u > m]j —ml
Now let
L—1
Ts (u, K) mfZA (xj,15, 2541, K)
7j=1
where the infimum is taken over all finite sequences with L > 2, x1,...,2xp € Z and
i1y...,05—1 such that (z1,41) € A, x1 > - K, r <z < -+ < xp—1 < U, T, = U,
12,...,1—1 € {1,..., }
Similarly, let
L1 L1
Jj i :=inf Z Cj(zg,ig, tg41, K), Kj ik = infz A?(Cﬂg,ig,$g+1,K),
g=1 g=1

where in both cases the infimum is taken over all finite sequences with L > 2,
T1,...,xp € Z and 4y,...,i5_1 such that — K < x1 <mj—ml, mj < x9 < -+ <
Tr—1 < m(] + 1)7 rrL = m(j + 1)7 il7i27 s 7iL—1 € {17 s 7a}'
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Observe that P—almost surely, for all u < v, the sequence (T3 (v,K))g>1 is
ultimately stationary, and that its limiting value is Tgu (v). Similarly, P—almost
surely, the sequences (J; x)r>1 and (Kj g)k>1 are ultimately stationary, and their
respective limits are J; and K.

Then let Sy x == Y1 T2 (Hl)(pm(ﬁ +1)+m, K) and

pm

D(j, K) = {min(Jj,K,Kj,K) < a(mﬂ)z} .
Now let g1 :=1(5;>1), g2:=1 < o D(p(€+ 1))), and g1,k = 1(Sq,x >t) and

g =1 (U_o Dot + 1), K)).

Note that (gl, K)K>1 is a bounded sequence of random variables that is P—a.s.
ultimately stationary and converging to g; as K goes to infinity. The same holds for
(92,k)Kk>1 and ga. Now, for every K, g1 x and g i are functions of a finite number
of the random variables (U, (x,i),Uj(x,i), 7 (z,1),7(z,i); n > 1, 2 € Z, 1 < i < a).
Moreover, it is easy to check from the definitions that, with respect to these random
variables, g1 i is non-increasing, while gs i is non-decreasing. Since these random
variables are independent, we deduce that E(—g1 xg92,x) > E(—g1,x)E(g2,x) (see
e.g. [l]). Taking the limit as K — +oo, and using the dominated convergence
theorem, we obtain the result.

0
Now consider the following inclusion.
[n/m]
Y T2 (m(i+1)>enp CXUYUZ (46)
7=0
where
ln/m] [n/m|
Xi=q Y T2 (m(i+1)=enpsn | DG),
j=0 7=0
Y= 2., (m(+1)) > en o N (DG NFG)),
7=0 7=0
[n/m]
z:=J F@)
j=0
Let
[n/m]
f(n,e):=P Z Tgmj (m(j+1)) >cn
j=0

Then f(n,c) < P(X)+P(Y) +P(Z). Now, according to Lemmas [[0, § we see that
P(X) < f(n,c) x (In/m] + 1)A.
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;From ([), we see that

P(Y) <P ZTI m(j+1)) > en

;From Lemma f], we see that,

P(Z) < (In/m] +1)Vi(m) exp (~Va(m)a'/2¢)

This leads to the following bound.

Ln/m]
o(n)f(n,c) <P Z TI m(j+1)) >cn | +(|n/m]+1)Vi(m)exp <—V2(m)a1/2m€> .
(47)
where 0(n) :==1— (|n/m| + 1)A.
Using the independence properties of the random variables T} ( (7 +1))

(Lemma [), and the union bound, we see that the following mequahty holds

P ZTIW m(j +1)) > en | <@+ DFE ([en( +1)71, +00)) ,

where §2* denotes the distribution of the sum of k independent copies of Tgo (m),

and where k(n) :=1+ Ln/ﬁl_lj

5.4.2. Step 2: Large deviations estimates for i.i.d. random variables. We start with
a general bound on the tail of 72(0,m).

Lemma 11. There exist A, ¢ > 0 such that, for all w = (F,0,A) and t > 0
P(T0(0,m) > 1) < A exp (—cmHul(—[¢72))) .

Proof. Observe that the event T (m) > ¢ implies that none of the random walks born
at sites F(z,4), (,i) € A has hit m before time t. As a consequence, P(T0(m) >
t) < H;:L%I/QJ Gi(—x+m)™ @) Using monotonicity of G, we deduce that P(T9(m) >
t) < Giy(m+ Ltl/ZJ)HW(_LtI/QD. Re-using the notations of the proof of Lemma [f], we
see that, for all t > tq, P(T2(m) > t) < (1—p)Hw(*Ltl/2J). Now, for t < tg, we can find
Ay, such that, using only the trivial bounds Hy,(—[t'/2]) > 0 and P(T2(m) > t) < 1,
P(TO(m) > t) < Ap(1 — p)Hw12) for all 0 < ¢ < . O

Remark 1. The lower bound () shows that the upper bound of Lemma [[] yields
the right order of magnitude for the tail of T,y(m), at least when U(ny) < 2.

The probabilities of large deviations for §2* are described by the following lemma,
whose proof is deferred to Appendix [
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Lemma 12. Let (R;);j>1 be a sequence of i.i.d. non-negative random variables with
common distribution . Let M := [ xdu(x). Assume that there exist A,c > 0 such
that for every x > 0

p([z, +00)) < Aexp (—cx1/2) . (48)

Then M < +oo and for all f > M, there exists h(f) > 0 and n(f) such that if
n > n(f)
P (n_l(Rl +---+ Ry > f) < exp <—h(f)n1/2) )

5.4.3. Step 3: Conclusion. Lemma [l above can be applied to probabilities of large
deviations of the form FE ([bk,+00)), where b > E(Tr,(m)), and our goal is to
control probabilities of the form G2k ([en(£+1)7', +00)). It is easily checked

that .
-1 (D)~
en(f41)77 > k(n)em <1 + mT) . (49)
Now observe that Kingman’s subadditive ergodic theorem (see e.g. [[4]) can be
applied to the sequence of random variables (77 (v))u<y. Indeed, these variables
are non-negative, integrable (Lemma [[1)), and satisfy the required distributional

translation invariance properties. We deduce that

lim m A R(Tz, (m)) = v~ L. (50)

As a consequence, for all ¢ > v™!, we can find m > 1 large enough so that
em > E(Tz, (m)).
In the sequel, we assume that m is chosen such that this inequality holds. Now let

us choose ¢ := £, = n'/3. Taking into account Lemmas [1, [, and (9), we see
that, as n goes to infinity, there exists a constant h; > 0 such that

FoH (fen(n + 1)1, +00)) = O (exp(~han'/?)). o1

Now, for 0 < ¢ < 1/2, let us choose a := a,, = n~¢, and consider Inequality (7).
With our definitions, oz%/2(m€n) = mn!/37¢/2 while m¢,, = mn'/3. As a consequence,
a moderate deviations bound for the simple random walk (see e.g. [fl]) yields that
G, (men)2 (Mln +1) = O (exp(—hgnt)) for some constant hy > 0, whence the fact
that §(n) = 1+ o(1). Using (F1), we see that Inequality ([f) entails that, for large

" f(n,c) <O <exp <—h3nl/3fc/2)) .

Since ¢ can be taken arbitrarily small, the conclusion of Proposition [ follows.

Remark 2. In view of () and (B), we see that our upper and lower bounds on slow-
down probabilities do not match. One may wonder whether it is possible to improve
upon either of these bounds so as to find the exact order of magnitude of slowdown
large deviations probabilities. What we can prove (the details are not given here)
is that the exp (—nl/ 3+O(1)) bound in Proposition gives the best order of mag-
nitude that can be reached by following our proof strategy based on subadditivity.
Indeed, despite the fact that each T%nj (m(j + 1)) has a tail decaying roughly as
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exp (—t1/2), so that the probabilities of large deviations above the mean would be of
order exp (—n_l/z) if these random wvariables were independent, the positive depen-
dence between these variables makes such large deviations much more likely, with
probabilities of order exp (—n1/3).

Remark 3. One may wonder whether the use of association (see Lemmal[lQ) is really
needed in the proof. Indeed, a simpler approach would be to bound the probability

of the event X in ([{4) above by P <UJLZ/OmJ D(j)). By properly choosing o, and

L, we could make this probability of the order of exp (—n1/3+0(1)), compared to
the exp (—hgn*C) obtained in the proof of Proposition [[§. However, such a choice
interferes with the other bounds used in the proof, (making o, smaller increases the
probability of F(j). The best order of magnitude we could obtain with that simpler
method is exp (—n2/7+o(1)).

6. APPENDIX: LARGE DEVIATIONS OF I.I.D. RANDOM VARIABLES WITH
exp(—t1/2) TaILS

Neither the result stated in Lemma [[J nor the idea of its proof are new, but we
failed in finding a reference providing both a statement suited to our purposes and
a short proof, so we chose to give a detailed exposition.

We refer to the paper [[§ for a review of results concerning large deviations of
random variables with subexponential tails, and to Theorem 4.1 in [B] for an example
of a result from which Lemma 3 may be derived. See also the recent preprint [f].

Proof of Lemma [[3. Let A and ¢ be as in the statement of the lemma. And let G
be defined by G(x) := u([z,+00)).

Let A, be the following event: A, = (),<;,<,{Ri < n}. By the union bound,
P(AS) < npu([n, +o0)), so that, by Assumption (i) above and Lemma [[J below,

P(AS)=0 {nexp <—(c/2)n1/2)] . (52)

We now apply the Cramér bound for i.i.d. random variables possessing finite
exponential moments (see e.g. []) to the ii.d. bounded random variables R,
defined by R;, := min (R;,n). For every A > 0, the following inequality holds.

P (n_l(Rl,n +- 4+ Ryp) > f) < exp[—nAf] [Eexp (AR1)]" . (53)

Let A\, := (¢/3)n™'/? and K, := n'/% By definition Eexp(\,R1,) =
f[o n) exp(Apz)dp(z) + exp(Apn)u([n, +00)). Let us split the above integral into
f[o n) = f[o Kn) +f[Kn )’ Fix a real number o > 0. Since A\, K, goes to zero as

n goes to infinity, we have, for all large enough n (depending on «), an inequality of
the following form: for every x € [0, K,), exp(Apz) < 1+ (1 4+ a)\,z. Taking the
integral in this inequality, we obtain that, for all large enough n,

| expnn)dnta) < 0.5 + (1 @) [ aduta).
[0,Kn) [0,K5)
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Since « is arbitrary in the above argument, we see that
[ epOuduta) < u0.K) + (o)A, [ wdu(e). (50

[0,Kr) [0,Kn)
By definition, M = f[O’Kn)xd,u(x) + f[Kn,—l—oo) xdp(x). Integration by parts
yields that f[K,mLoo) xdu(x) = — [mG(m)]}L(io + f[Keroo) G(x)dz. Assumption (f)
above says that G(z) < Aexp(—cz'/?). As a consequence, —[mG(m)]}io

AK, exp <—CK%/2>. Moreover, Lemma [[J yields that f[Kn +00) G(z)dx =

@) [exp (—(C/Q)K}Lﬂ)]
Putting the above estimates together, and using the definitions of A, and
K,,, the above estimates clearly imply that f[K,mLoo xdp(z) = o(Ay). Similarly,
@) above yields that

p([Kp, +00)) = o(A,). As a consequence, Inequality (|
/ exp(Apz)dp(z) <1+ (14 o(1))MA,.
[0,Kn)

We now study f[Kn n) exp(Apz)du(x). Integration by parts says that
f[Kn n) exp(Apz)du(x) = — [exp (M) G ()] + f;n Anexp (A\nz) G(z)dz. Observe
that, with our definitions of ), and K,, for every 0 < z < n, Az < (¢/3)z'/2.
As a consequence, exp (A,z) G(2) < Aexp (—(2¢/3)x'/2). This estimate, together
with Lemma ([[J), yields that, as n goes to infinity, f;n exp (Apx) G(z)dxr = o(1).
Similarly, [exp (Anz) G(2)]%, = o(An). As a consequence, as n goes to infinity,
f[Kn ") exp(Apz)dp(z) = o(Ay). Similarly, exp(A,n)u([n, +00)) = o(Ap).

Finally, we obtain the following estimate: FEexp (M Ri,) = 1+ Aym(l +
o(1)). As n goes to infinity, an expansion yields that [Eexp(A,Rin)]" =
exp (nM M\, (1 +0(1))) . ;From Cramér’s inequality (F3)), we obtain that

P (n ! (Rin+ -+ Rop) 2 f) S exp (=nn(f = M)(L+0(1)))).  (55)

Now, on the event A,, R; = R;,, for all 1 <i <n.

As a consequence, P (n_l(Rl +--++ Ry > f) <P (n_l(Rl,n + 4+ Ryp) > f)+
P(A7).

The statement of the Lemma now follows from the bound () on P(A¢) and the

large deviations bound @) for Rip + -+ Ry
O

Lemma 13. For every v > 0, as z — 00,

+oo
/ exp (—Vu1/2> du =0 {exp <—(V/2)$1/2>} .
Proof of Lemma [I3. Observe that there exists d; > 0 such that, for every
u > 1, u1/2exp(—(y/2)u1/2) < dy. As a consequence, exp(—uul/2) <
dyu=1/? exp (—(V/Q)ul/Q), so that

/+00 exp (—Vu1/2> du < d; /+OO w2 exp <—(y/2)ul/2) du.

xT
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The r.h.s. of the above inequality is then equal to di(4/v)exp (—(v/2)z/?).
O

7. APPENDIX: POLYNOMIAL TAIL OF RENEWAL VARIABLES WHEN € = ()

That £ may have a polynomial tail is not necessarily an obstacle for proving an
exponential bound for speedup large deviations, as long as 7, has an exponential
tail. However, as we now prove, both s and 7, have a polynomial tail under Q?,}g
when w satisfies (G).

Let w be such that » x {1,...,a} C A, F(r,i) = r for all 1 < ¢ < a and
dr—r(w) < p. Let Ay :={U > t}, so that Ay = {7, — 7o > |agu] for all u < t}. Let
By :={ry— 79 < [2a(0)t]}. Now choose K > 0 such that Kas > 2a(0) and consider
the event C; that the (at most) aM random walks involved in the definition of v,
remain below their position at time ¢ during the time interval [¢, Kt]. On B; N Cy,
Trt — 7o < 2a(0)t, so that, with our choice of K, for ¢t large enough (non-random),
B:NCy C {U < Kt}

Now, we know that Q%G(At) > Q?L}G(U = +00) > d2 > 0. Moreover, it is easily
checked that, by the law of large numbers, lim; 4 @2;9(3;) = 0 uniformly with
respect to all w such that F(r,i) = r for all 1 < ¢ < a. As a consequence, for large
enough ¢ (not depending on w), Q% (A4, N By) > 85/2. Moreover, conditional on
Ay N By, Cy has a probability larger that ¢t=%M/2 for some ¢ > 0. As a consequence,
there exists d > 0 such that, for large enough ¢ (not depending on w), Q%G(At N
ByNCy) > dt=M/2 g0 that Qg,’e(t <U < Kt) > dt—*M/2 " Since U, V and W
are independent and @2}9(‘/ = +o00) > 41 > 0 and @%O(W = +00) > d3 > 0, we
deduce that Q?U’G(t <U < 400,V =+00, W = +00) > d6185t~9M/2 Then observe
that, on the event {t < U < 400, V = +00, W = 400}, one has that D > ¢ and
Tp > 71 > |agt]. Since k > D ofg, + S and 7, > fpogsl+gl, this ends the proof.

8. APPENDIX: NEGLIGIBILITY OF REMOTE PARTICLES
Proposition 17. For any w € Ly, 0 < € < 1/2, and any t > 0, with P probability
one,

lim sup Z exp(0(Fs(x,i) —r)) = 0.
K——oop<s<t, .
(zi)eA;2<r+K

Proof. For all z,i,t, let Cyp;; = exp(8(Ff(x,i) —r)) and v := [2(coshf — 1) +
4esinh 6]. Let also

HKJC(S) = Z Ca:,i,s and HK,—oo(S) = Z 03572‘78.
(z,)eA;r+ K+k<z<r+K (z,0)eA;2<r+K

Since for every (z,i), (Cyisexp(—7vs))s>o is a cadlag martingale, so is
(Hg 1(t) exp(—=7t))i>0, and we have the following inequality, valid for all A > 0:

P < sup Hg i(s)exp(—ys) > )\> <A 'E (Hg £(0)) .
0<s<t
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Now E (Hk k(0)) = X0 iye s r K +h<o<rt i €XP(O(F(z,9) —1)). We deduce that

P < sup Hp (s) > A) < X ltexp(yt) Z exp(0(F(z,i) —1)).
Ossst (2,0)€A; T+ K +h<a<r+K

(56)
Now observe that, for every s, the sequence (Hg j(s))g=0,—1,... is non-decreasing since
we are summing non-negative terms. As a consequence, P (supp<,<; Hx,—oo(s) > A)
equals P (U, 20 supo<s<¢ Hi x(s) > A) , which is the probability of the union of a non-
decreasing sequence of events, and so is equal to limg_,_ o P (supos s<t Hic k() > )\).
As a consequence, by (b(),

P ( sup Hg,—oo(s) > )\> < M lexp(qt) E exp(0(F(z,i) —7r)). (57)
0<s<t .
== (z,0)eA;a<r+K

Now observe that, for every s, the sequence (Z(m ieAd; z<r+K Cais) K=0,—1,.-- 18
non-increasing, since we are summing non-negative terms. As a consequence,
g oo SUPg< sy Hi,—oo(s) exists, and P (limg oo Suppc,cs Hr,—oo(s) > A)
equals P <ﬂ K<0SUPo<s<t K, —o0o(8) > )\) , which is the probability of the intersec-

tion of a non-increasing sequence of events, and so is equal to lim g, oo P(Supg<s<; Hrc,~oo(5)) >
\). (From Inequality (57), we see that this last expression equals zero. O

9. APPENDIX: ESTIMATES ON THE RENEWAL STRUCTURE

In the sequel every constant C; or §; appearing in the estimates is assumed to
depend on a, 8, ¢y, a1, s, p, L, €, unless there is a special mention that dependence
with respect to some of these parameters is absent. The notation (£5)s>0 stands
for a nearest-neighbor random walk on Z with jump rate 2 and step distribution
(1/2 4+ €)041 + (1/2 — €)d_1, started at zero. The probability measure governing
(€5)s>0 is denoted by P. We use the shorthand M’ := M /4 — 1, which is an integer
number according to (4). We also use the notation

pi={w=(Fr,A) €elLgrx{l,...,a} CA, F(r,i)=rforall 1 <i<a}.
For every x € Z, let My, ; := Supg<s<y Zsz,i- Let also, for z € Z,
Yot 1= > exp(0(Myaz,i — Ft))- (58)
(z,i); 2<z, (z,1)EAs
Let pe := 0a; — 2(cosh @ — 1) — 4esinh 6. Now, for all 0 < e < €, pe > pe,, and,
according to (), pte > pe, > 0 for all 0 < e < «.

Lemma 14. There exists C1 < +o0o not depending on ¢ or L such that, for all
0<e<eand allw=(F,r,A) € Ly,

Q(t < W < 400) < Cropp_(w) exp(—pet).

Proof. Without loss of generality we assume r = 0. Let us first note that

QP [t <W < o0] < QY [Uszt {¢—L(ws) Z QG(WISJ_M}] '
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By the fact that s — M, ; is nondecreasing, and the union bound, we deduce
that

+oo
QY lt<W <od< Y QF ) eMnttni > (flown]
n=|t] (2,))€AN{....—(L—1),— L}x{1,...,a}
Using the Markov inequality, we obtain that
+oo
QY [t<W <ol < Y exp(—0lain]) 3 E<? <69Mn+17w7i) .
n=|t (2,)€AN{....—(L—1),— L}x{1,...,a}

(59)

For (z,i) € A, write (Zsz4)s as the independent sum of a symmetric nearest

neighbor random walk on Z with rate 2 — 4e and a Poisson process with rate 4e.

Using the reflection principle to treat the symmetric part, and the fact that the
Poisson process part is non-decreasing, we deduce that

E<Y (eeMS’””’i) < 2exp(0F(x,i))exp (s[2(coshf — 1) + 4esinh §]) .

Plugging the last identity into (5J) and summing, we finish the proof of the
Lemma.

O

Define for ¢ > 0, and z < 7y,

N, z(w) — e@ft—[Q(cosh 9—1)—4esinh0}t¢z(wt). (60)
Lemma 15. For all 0 < € < ¢, and all w = (F,r, A) € Ly, the family (N .)i>0 is
a cadlag (ﬁ’g)tzo—martmgale with respect to QY.

Proof. Let us remark that,

N, = Z 602t7x’i—[2(cosh 0—1)—4esinh 6]t
z ‘
(zi)eAx<z

Now, each one of the terms in the above sum is an (F; ’9)t>0—martingale Furthermore,

since ¢(0) < +oo, the martingales } -, »ea _p<y<, 02t ,0,i=[2(cosh 6—1)—desinh 6]t oy

verge in L*(Q%) to Ny. as n — oo. Thus, (N, )¢ is an (Ff?);>o-martingale. That
the paths are cadlag is an easy consequence of (ws)s>0 being cadlag.

]
Lemma 16. For every 0 < e < ey and w = (F,r, A) € Ly,
QY W < 0] < expl(@)r_p(w)

Proof. See [H]. O

Lemma 17. There exist 0 < Co,C3 < +00 not depending on € or L such that, for
all0<e<ey, w=(F,r,A) €Ly and t >0,

QY [t <V < o0] < LCyexp(—Cst).
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Proof. Without loss of generality, assume that » = 0. Then Qiﬁe(t <V < 4)
is bounded above by the probability that one of the random walks born at a site
between —L + 1 and —1 is at the right of |y s| at some time s > ¢. By coupling, we
see that the worst case is when all the walks start at zero, in which case, by the union
bound, the probability is less than aL times the probability for a single random walk
started at zero to exceed |ays] at some time s > ¢. Let 7 := inf{s > ¢; £ > |a1s]}.
Using the fact that (exp(6¢5 — [2(coshé — 1) — 4esinhf]s))s>0 is a martingale,
and applying Doob’s stopping theorem, we obtain the bound P(r < +o0) <

exp(f) exp(—piet). The result follows.
O

Lemma 18. There exists 61 > 0 not depending on € such that, for all 0 < e < ¢
and w = (F,r, A) € Ly,
QY V <] <1—4y.

Proof. Without loss of generality we can assume that » = 0. Note that the
probability QZ’,Q[V < oo is upper bounded by the probability that a random
walk within a group of alL independent ones all initially at site x = 0, at some
time ¢ > 0 is at the right of |ait]. But this probability is 1 — f(¢)?*, where
f(e) :== P(for all s >0, £ < |a1s]). By coupling, observe that f is a non-increasing
function of e. For € = ¢, the asymptotic speed of the walk is 4€y. Since, from (RJ)
a1 > 4eg, an easy consequence of the law of large numbers is that f(ey) > 0. This
ends the proof. O

Lemma 19. There exists 0 < C4 < +00 not depending on € or L such that for all
e<e andw = (F,r,A) € Lj), and all t > 0,

QY [t <U < o0] < Cyt ™™,

Proof. The proof given in [fj] for ¢ = 0 is based on tail estimates on the random
variables (v4)r>0. By coupling, for all 0 < e < 1/2, and every s > 0, Qf,}g(yk >5) <

Q%% (1), > s). Thus, the estimate in [ is in fact uniform over e.
O

Lemma 20. There exists 0 < Cys < +00 not depending on € or L such that for all
e<e€ and allt >0,

Q;Oe [Usztfs < Lalsﬂ < C45t7Ml.

Proof. Since we start with the initial condition Zy, we can define a modified auxiliary
front (7,)s>0 by replacing the random variables (vg)r>o used in the definition of
(Ts)s>0 by the random variables (v})r>o defined as follows. Let v, := 0 and, for
k > 1, v}, is the first time one of the random walks {(Gs . i)s>0; (o +k— M) < z <
7o+ k—1, 1 <i < a}, hits the site 7o + k. With this definition, 7, < 74 for all s > 0,
and, for each 1 < j < M — 1, the random variables {Vf\/[kﬂ. : k> 0} are i.i.d. with
finite moment of order M /2, whereas this is only true for {var4; : K > 1}. The
argument of [[f] used to prove Lemma [[ can then be easily adapted to prove the
present result. Alternatively, one can invoke Lemma B§. ]
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Lemma 21. For every0 < € < 1/2,there exist 0 < C5(¢€), Cs(€) < +00 not depending
on L such that, for every w = (F,r, A) € L}, and every t > 0,

QP [t < U < o0] < Cs(e) exp(—Ci(e)t).

Proof. We observe that, for a given € > 0, v; has an exponentially decaying tail due
to the positive bias of the random walks (G 4,i)s>0. Using standard large deviations
estimates rather than moment estimates in the proof of Lemma [[d, we get the result.

O
Using a similar argument, we can prove the following Lemma.

Lemma 22. For all 0 < € < €, there exists 0 < Cs3(€), Cs4(€) < +00 not depending
on L such that for all e < ey and allt > 0,

Q;OG [Us>tTs < [a1s]] < Csa(e€) exp(—Csale)t).

Lemma 23. There exists 0o > 0 not depending on € such that, for all 0 < € < €,
w=(F,r,A) €Ly, andt >0,

QP U < 00] <1 —6o.

Proof. By coupling, we see that ijfg [U < o0] is a non-increasing function of e. Thus
the estimate for ¢ = 0 proved in [f] is enough.

0

Lemma 24. Let $ be such that 0 < f < «(0). Then there exists 0 < C7(3) < o0
not depending on € or L such that, for all 0 < € < €g, the following properties hold
for allw = (F,r,A) € Ly.
a) If r =0 and w € Ly, andn > 1,
Q" [T(n) > n/B| < Cr(Bn—/2.

b) Assume that r =0, m_|1/a) o(w) > a|L'V*|/2 and n > 1. Then,

Q) {T(n) > n/ﬁ} < (Cr(B) | LM Jn 12y lE N2 4 Co (B

c) Assume that r = 0. For all k > M and n > 1, we have,

QY [T+ k) = (k) > /5] < Co(B ™"

Proof. The proof given in [ for ¢ = 0 is based on tail estimates for the random
variables (vg)g>0 and for hitting times of symmetric random walks, so that, by
coupling, the estimates proved in [fI] are in fact uniform over .

0

Lemma 25. Let 3 be such that 0 < 3 < a(0). Then there exists 0 < Cs7(5) < o0
not depending on € or L such that, for all 0 < € < e, for allw = (F,r, A) € Ly such
that 7 =0 and m_1/a) o(w) > a| LYV /2, for alln > 1,

Qi [T(0L) > nL/8] < Car()(L!2) "
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Proof. Easy consequence of Lemma P4 b), using the first inequality in (). O

Lemma 26. For all 0 < € < 1/2 and (3 such that 0 < 8 < «(0), there exist 0 <
Cs(e,3),Cy(e, B) < 0o not depending on L such that: for every w = (F,r, A) € Ly,
andn > 1,

Qi [T(n) > n/8] < Cs(8,€) exp(~Co (B, ).

Proof. Stems from the exponential decay of the tail of v, as in Lemma P1].

0

Corollary 4. There exists 0 < Chg,C11 < o0 not depending on € or L such that,
for all € < ey, allw = (F,r, A) € Lj, such that ¢,_r(w) < p, and all t > 0,

Q% (t < D < 0) < Cro(t™' 4 Lexp(—Ciit)).

Corollary 5. For every 0 < € < 1/2, there exist 0 < C12(5,¢€),C13(0,€) < 0o not
depending on L such that, for allw = (F,r, A) € Ly such that ¢,_r(w) < p, and for
all t > 0,

Q(t < D < 00) < LC12(8, €) exp(—Crz(8; e)t).

Corollary 6. There exists 0 < d3 < oo such that, for all 0 < € < €y, and all
w=(F,r,A) € Ly such that ¢,_r(w) < p,

QY (D < 00) <1 — d3.
Proof of the corollaries [}, B and [d. See [H]. O

Lemma 27. There exists 0 < C14,C15 < 400 not depending on € or L such that,
for all 0 < e < e, all w= (F,r,A) € Ly such that ¢,_r(w) < p, and all t >0,

QZ}G(fD —r>tD < +00) <Ciy <t_M/ + Lexp(—Cl5t)> .

Lemma 28. For every 0 < € < ¢, there exists 0 < Cig(€),Ci7(€) < 400 not
depending on L such that, for allw = (F,r, A) € Ly such that ¢,_r(w) < p, and for
allt >0,

Q5 (7p —r > t,D < 400) < LCy6(e) exp(—Chr(e)t).

Proof of Lemmas [27 and [2§. Consider v > 0 large enough so that
C (€0,0) > 0. (61)

Observe that then ¢, (e,8) > ¢, (€0, 6) for all 0 < e < e.

Observe that by the union bound and the fact that (7s)s is non-decreasing,
WD —r>t,D < 400) < QW (7,1 —7 >, D < tyg )+ Qi (trg ' < D < +o0).
Moreover, note that, by definition, ¢: (0) < ¢r_r(0)+aL. Then apply Lemma [l and
Corollaries [ and f.

0

Lemma 29. Consider w = (F,r, A) € Lj, such that ¢,_r(w) < p. Then, for all
0 <e<e, @Z}e—a.s. on the event {D < oo} we have,

gbrfL(D) < 69-
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Proof. See [H]. O
Corollary 7. There exists 0 < Cig < +00 not depending on € or L, such that, for
all 0 < e <€y, and all w = (F,r, A) € Ly satisfying ¢—r(w) < p,

ESY (¢, (D), D < o0] < CigL.
Proof. See [H]. O

Lemma 30. There is a constant 0 < Cig < 400 not depending on € or L, such
that, for all 0 <€ < ¢y, and all w = (F,r, A) € Lj:

8) QY (1, 1) (Wi 1) < L4 /2) < CroL o/,
b) Q5 <me+L—LL1/4J,fD+L(wf~D+L) < GLL1/4J/2) < ChgLmaM/BAMTHL),
Proof. Without loss of generality, assume that » = 0. For the sake of readability, let

n:= | LY*|. We start with the proof of a).
Choose 4¢p < 3 < «(0). Then,

. an . an - n o |+ n
Qwe [mom(wT(n)) < 7] < Qw9 [mo,n(wf(n)) < T,T(n) < B] +Qw9 [T(n) > (E})
62

Note that the event {mO,n(wT)(n) < an/2,T(n) < n/B} is contained in the event

that at least one particle born at any of the sites |n/2], [n/2] + 1,...,n hits some
site z < 0 in a time shorter than or equal to n/3. Hence, we can conclude that,

an

Qs {mo,nwf(n)) < S i) < %} <a(n+1-[n/2)P[A] 5 < —[n/2]], (63)

where and A§ := info<s<¢ &.

Noting that, by coupling, P[A¢ 5 < —n /2] is non-increasing as a function of €, we
can assume that e = 0.

Now, by the reflection principle, P[Ag/ﬁ < —n/2] < 2P[§2/5 < —n/2]. Hence,
from inequality (B3), we see that 074 [mom(f(n)) <an/2,T(n) < %] is bounded
above by a(n + 1)P[§2/5 < —n/2]. By a standard large deviations argument, for
every t > 0 and positive integer z, P[¢) > z] < e 1@/Y)  where g(u) > 0 for all
u > 0. Hence, a(n + 1)P[£2/5 < —n/2] <a(n+1)exp {—%g(ﬁﬂ)} Finally, using
part a) of Lemma P4 to bound the second term of inequality () and using the fact
that a(n + 1) exp {—%9(6/2)} < 1/n%? for n large enough, we conclude the proof
of a).

) Now for b), Pw[me+L_nfD+L(T(fD + L))(wT(fD_‘_L)) < an/2] is upper bounded
Y5

0 O~
ngkgm Qu [mk-i-L—mk-l-L(wT(k-i-L)) <an/2]+Qy [fp > m, D < o0
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Letting m := L% GM'+1) and using part a) and Lemma R7, we obtain the result.
O

Throughout the sequel, to simplify notation, we will define on the event {D < oo}
for each n > 1,
F,:=T¢p+nL)— D, F, :=T(fp +nL).

Lemma 31. For every 0 < 3 < «(0), there exist 0 < Co(5),C21(8) < oo not
depending on €, L, such that for all 0 < e < €y, and all w = (F,r, A) € Ly such that
m,_ /4 (W) = a|L'V*| /2, and ¢p_1(w) < p, and for all natural n > 1,

Q' [Fn = %’D < OO} < Cao(B)(nLM/?) =M

Proof. Without loss of generality we can assume that initially » = 0. Note that
nL

Q< [Fn >, D < oo} is upper-bounded by
L
3 Q;;G[Fn > %,fp — kD < oo] + Q<Y [fp >n|LY?), D < oo] . (64)
k1<k<|LY/2|n
Now, on the event {D < co} we have that T(7#p) < D so that F, < T(fp + nL) —
T(7p). Hence,

QZ;G |:Fn > %7fp =k,D< OO:| < QZ}G |:T’(/{:+TLL) _T(k) ” %:| .

Now, by part ¢) of Lemma 4], for all £ > M we have (07 {T(kz +nL) —T(k) > %} <

(SZ()@, On the other hand for 1 < k < M — 1, Q' [T(k +nL)—T(k) > %} <

Qi |T(M +nL) > 2],
Now let 8 < ' < «(0). Observe that, when nL/? > M(B/3—1)"1 (nL+
M)/ < nL/B, so that Q% [T(M +nl)> %] < QY [T(M +nl) > LM }

ﬁ/
Thus, by Lemma PF, since m,_ a4 (w) = a| L'*| /2, we know that
. ~ nL + M A
0 [100 + 1) > "M < Con@)an ), (63

When nL'/2 < M(8'/3 — 1)~!, the same bound holds, with a possibly larger con-

stant, using only the trivial inequality @Z}e(-) < 1. Using Lemma P7 to estimate the
second term of display (B4), and combining with (), we finish the proof. O

Lemma 32. For every 0 < € < ¢ and 0 < [ < «0), there exist 0 <
Ca2(B,€),Ca3(8,€) < 0o not depending on L, such that for all w = (F,r, A) € L
such that ¢,_r,(w) < p, for all natural n > 1,

nlL

Qs |F, > 5

,D < 00| < Co(f,e)exp(—Cas (8, €)nL).
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Proof. Consider ¢ > 0 such that 3(1 4 ¢) < «(0).
As in the proof of the previous lemma, @2}9 [Fn > %, D < oo] is upper-bounded
by

> Q;;@[Fn > %,m =k, D < oo] + Q%% [fp > |¢nL|,D < 0].  (66)
k:1<k<|fnL]
By Lemma P3, QY [fp > [nL),D < 00] < LCig(e) exp(—Cir(e )LEnLJ) On
the other hand, for 1 < k < |¢nL], Q5° [T(k +nL) T(k) > ] <
< nL
B

ﬁ
Q’ [T(LnL( o)) > ] By Lemma [, Q; [ (InL(1 +0)] < Cs(8
£), €) exp(—Co(B(1 +¢), )LnL(l +0)]). -

Lemma 33. Consider w = (F,r, A) € Ly such that r = 0. Then for all 0 < € < €,
the following properties hold.

a) For every h > 0,5 >0 and n > 1 we have

_¢0§:U> exp(s(2(cosh @ — 1) + desinh 0) — On). (67)

Qi [y > 1 T(0) < 5] <2
b) For every h > 0,s >0, k > 1 and n > k we have a.s.

w [ r €,0
Q5 [T/Jk,:ﬁ(n) - ¢kﬁ—L,T(n) > h,T(n)—T(k) <s fT(k)]

< 2— exp(s(2(cosh @ — 1) + 4esinh ) — 6(n — k)).

Proof. See [H]. O

Corollary 8. There exists 0 < Coy < 400 not depending on € or L such that, for
allw= (F,r,A) € Ly, for all0 <e<ey, A>0,n>1,

Q%Y [,k > N, Fy < ay'nL, D < +oo] < A 'CosLexp(—ay 'nLp,).
Proof. See [H]. O
Corollary 9. There exists 0 < Cy5 < 400 not depending on € or L such that, for
all 0 < € < eg, and allw = (F,r, A) € Ly such that m,_ 14 .(w) > a|LY*]/2,
Q3 |:{wa > p,T(fp + L)} U {m 11/ prr(Wip+L) < alLV*]/2}, D < +o0

< Clyg LM/ (8(M'+1))
Proof. See [H]. O

Lemma 34. Let ¢ > 1 be an integer. Consider two sequences (ax)r>1 and (cx)g>1
of non-negative real numbers such that >3- | ar, <1 and such that

C1 S ai, (68)
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and for every m > 2 we have that,

m—1
em < am, + Z G 1 Cle - (69)
k=1
For all integers ¢ > 0, let A, := ',:;’? ark? and Cy = k > cxk?. Fort > 0,

let A(t) := Y125 apexp(th) and C(t) := 3325 e exp(tk). The following properties
hold:

a) Assume that ¢ > 1 is such that Ay < +00. Then C, < +oo for alll1 <k < g,

" Cy < (1—Ag)~ <A+Z<>qkAk>

b) Assume that A(ty) < +oo for some tg > 0. Then A(t) < 1 for all small
enough t > 0 and, for all such t,

C(t) < (1 —A(t)"LA().

Proof. Part a) is proved in [[l]. As for part b), observe that the power series a(z) :=

425 arz® has a convergence radius > exp(tp). As a consequence, the map t

a(exp(t)) is well-defined and continuous for ¢ < ty. For t = 0, a(exp(t)) = S35 ax <
1 by assumption. By continuity, a(exp(t)) < 1 for all ¢ > 0 small enough.

Summing (f§) and (B9), we see that, for all m > 1 and ¢ > 0, >, ¢; exp(ti)
arexp(t) + Yt <ai exp(ti) + S0 aipew exp(tz')), so that ", c;jexp(ti)
S aiexp(ti) + 7 e exp(tk) (Z’Zn ji1 G-k exp(t(i — k))). As a consequence,
221711 ciexp(ti) < A(t) + A(t )Zk 1 crexp(tk)). When A(t) < 1, we deduce that

S e exp(ti) < (1—A(t)) " A(t). Letting m go to infinity, we conclude the proof.
]

<
<

Lemma 35. Let (O, H,T) be a probability space, and (Hy)n>1 be a non- decreasz'ng
sequence of sub-o—algebras of H. Let (Bp)n>1, (A)n>2,0<k<n—1 and (B})n>2 be
sequences of events in H such that the following properties hold:

(i) for alln > 1, B, € H,

(ii) for alln >2, B, C Bp_1 N (B UAjUATU---UAL_).

Now assume that we have defined a sequence (an)p>1 of non-negative real numbers

enjoying the following properties:

(1) T(B1) < ay;

(2) for alln > 2, ']I'(B’|Hn 1) <ay a.s.;

(3) for alln >3, T(A}_{|Hn— 2)<a2 a.s.;

(4) for alln > 2, T(Af) < an/2 a.s.;

(5) for alln >2, T(A}) < an/2 a.s.;

(6) foralln>4 and all2 <k <n—2, T(A}|Hi-1) < Gp_k+1 a.5.;
then, letting c, := T(By) for all n > 1, the inequalities (6§) and ([69) are satisfied
by the two sequences (ap)pn>1 and (cp)p>1.
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Q

Proof. First, observe that Inequality (6§) is a mere consequence of assumption (1).
Assume now that n > 2. By the union bound,

n—1
T(B,) < Y T(A} Bu1)+T (B}, Ba1). (70)
k=0

Now, since B,,_1 € H,—1, assumption (2) entails that T (B}, B,—1) < a1T(Bp—1)-

On the other hand, (4) and (5) imply that T(Af) + T(A}) < ap.

When n = 2, we deduce from ([0) that T(B,) < T(A%) + T(A}) + T (B, B,_1),
so that T(B,) < a, + a1T(B,,_1), and so (69) is proved for n = 2.

Assume now that n > 3. Since by assumption B,,_1 C Bp_2, T(A}_;,Bp_1) <
T(A 4, By,—2). Now, thanks to assumption (3) and to the fact that B,,_o € Hp_2,
T(AZ—D Bn,Q) S (ZQ']T(Bn,Q).

For n = 3, we deduce from ([0) that T(B,,) < T(AR) +T(A}) +T(A”_,, By—1) +
T (B!, B,_1), so that T(B,,) < a, + asT(B,,_2) + a1 T(B,_1), and so (p9) is proved
for n = 3.

Assume now that n > 4. For 2 < k < n — 2, the fact that B,,_1 C Bj_1 implies
that T(A}, Bn—1) < T(A}, Bi—2). Since Bj_; € Hj_1, assumption (6) entails that
T(A}, Bi—1) < an—g+1T(Bg_1).

As a consequence, plugging the previous estimates into Inequality ([Q), we obtain
that

n—2
T(By) < an + a2T(By—2) + a1T(By—1) + Z an—k+1T(Br-1),
k=2
which is exactly (b9).
O

Lemma 36. There exists 0 < Ly < +00 not depending on € such that, for all L > Ly
there exists 0 < Cyg < 400 not depending on €, such that for all 0 < € < €, the
following properties hold.

a) For alln >1, Q;f(JO >n) < CognM'.

b) For all w = (F,r,A) € Ly such that m,_ 14, (w)
¢r—p(w) < p, we have that, for all n > 1, QZ}G(JTA
026n3—M’

¢) Foralln>1, Q5 (Jo >n,U > Top) < Coen® M.

a|L'V*|/2, and

>
>n,D < 400) <

D

In the sequel, we use the notation F; instead of F; ? to alleviate notations.

Proof of part a). For all n > 1, let
By = Niny {w(i—l)L,’f(iL) > p} U B,
B = {miLfLLl/‘lJ,iL(wT(iL)) <alL') /2} :
Since ¢, (we) < 1,4, the following inequality holds:
Q% (Jo > n) < QF(Bn). (71)
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Forn>2and 1 <k<n-—1,let

g ¢kL,T(nL) = V—1)L, 7 (nL)
and let
8= {Voren > P21}, Ap={aF>p/20H]

We now prove that the assumptions (i)-(ii) of Lemma BH are satisfied, with (O, H)
being the space D(ILy) equipped with the cylindrical o-algebra, and probability QZ;G,
and H,, := L) for all n > 1.

Assumption (i) is immediate. Note that, for n > 2, ¥

~1 . 1 11
p—1 Af. Since sr=r + > ;7 za=r = 1, we have that

{w(n,l)L,T(nL) > p} C {Qﬁojﬂ(nm > p/Qn_l} U [UZ;% { K> p/Qn_k}] ) (72)

so that (ii) is established.

We now look for a sequence (ay)n>1 such that assumptions (1)-(6) of Lemma Bj
are satisfied. Assume that n > 2. By the strong Markov property and Lemma P4
¢), using the fact that, by (Bq), L > M, we have for any 1 <k <n —1, a.s.

Qz! (T(nL) = (kL) = (n = K)L/o1 [Fie1ypy ) < Crlaa)((n = K)L) ™.

By the strong Markov property again, and Lemma B3 b), using the fact that pe > fie,,
we have that a.s.

Qxf [Ap > p/2"* T(nL) — T(KE) < (0~ KL/ Fp_yyp]
< 2aLp 12" * exp(—pue,(n — k)L/ay).
We deduce that, forn > 2, and 1 <k <n —1, a.s.
Q%) (AR Fpe-1yy) < Crlen)((n = k)L) ™™ +2aLp™" 2" F exp(— 1o (n — k)L/Czél)-)
73

Similarly, using Lemma RJ, which is possible since m_p1/a)0(Zo) = a| LYV /2, we
have that

n—1)L,T(nL) — wO,T(nL) +

Q;f <T(”L) > nL/oq) < 037(a1)(nL1/2)7M/‘
On the other hand, by Lemma B3 a), we have that

Q! [z, > p/2" T(nL) < nLjen| < 2p72" 60 (To) exp(—pnL /).
We deduce that
22(AR) < Csr(ar)(nL?) ™M 4 2p= 1271 (Zg) exp(—pegnL /o). (74)

Now, for n > 2, by part a) of Lemma B, the strong Markov property, the fact
that (n — 1)L < nL — |L'/*| and that there are at least a particles at the rightmost
visited site at time T'(nL — |LY*]), a.s.

QY (Bl Fpnsypy) < CroL™". (75)



LARGE DEVIATIONS FOR A ONE DIMENSIONAL MODEL OF X +Y — 2X 47

Finally, observe that, by the union bound, Q;f(Bl) is upper bounded by
€,0 - €,0 /- €,0
QIO (%j«(L) >p,T(L) < Ljag) + QIO (T'(L) > L/a1) + @Io (mL—LLl/ﬁlLL(wT(L)) <
a|LY*]/2).
Thanks to Lemma P4 a), Lemma BJ a) and Lemma B( a), we obtain that
@;3(31) < 2p~ ' ¢0(Zo) exp(—peo L/ 1) + Cr(an) L™ + C1oL™/8. (76)

Now we see that, by Inequalities (75) and (76), (1) and (2) of Lemma B are
satisfied if we let
ay := 2p~ ' ¢o(To) exp(—pie L/ 1) + Cr(ar) L™*% 4 CrgL™/%.

Now, for m > 2, let
Ay, = 2 [C7(()¢1)((m —1)L)™M 4 2aLp= 12" exp(—pue, (m — 1)L/a1)}
+2 [C’37(a1)(mL1/2)_M/ +2p712m g0 (To) exp(—,ueomL/ozl)} .

Inequalities ([3) and ([4) entail assumptions (3)-(4)-(5)-(6) of Lemma BY. Note
that the sequence (@, )m>1 depends on €y but not on e. Moreover, observe that, for
large enough L (not depending on €), 35 a,,m™ =3 < +o00. On the other hand,
as L goes to infinity, Z;iol a.m goes to zero, as can be checked by studying each

term in the definition of (an,)m>1. Part a) of Lemma B{ then follows from applying
Lemma B4

O
Proof of part b). We use exactly the same strategy as for part a).
For all n > 1, let
By =Nty {waJr(ifl)L,T(fDqLiL) >p, D < +OO} U B,
Bl := {meJrz‘L—LL1/4JfD+z‘L(wT(fD+iL)) <a|lLY*]/2, D < +oo}.
Since ¢, (we) < 1), 4, the following inequality holds:
Q% (7, >, D < +o0) < QY (B,). (77)

Forn>2and 1 <k <n-—1,on {D < 400}, let

Af = wa+kL,T(fD+nL) - waqL(kfl)L,T(fDJrnL)’
and let

A5 = {e) #ep iy > P/ D < +oob, AL = {A] > p/2"F, D < oo},

for1<k<n-1.
We now prove that the assumptions (i)-(ii) of Lemma BJ are satisfied, with
(O, H,T) being the space D(Ly) equipped with the cylindrical o—algebra, and prob-

ability QZ}G, and H, := P p+nL) for all n > 1.
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Assumptions (i) is immediate. Note that, for n > 2, on {D < +o0}

n—1
waJr(nfl)L,T(fDJrnL) = er,T(rDmL + X j—1 Af. Since 2n a1 t Zk 1 2n wF = L,
we have that

{wa+(n—1)L,T(fD+nL) >p, D < +°O} C
{¢fD,T(fD+nL) >p/2"1, D < +OO} UUiZi {Af > p/2" 7%, D < +oo}],

so that (ii) is established.

We now look for a sequence (a,),>1 such that assumptions (1)-(6) of Lemma Bj
are satisfied. Assume that n > 2. By the strong Markov property and Lemma P4
c), using the fact that, by (R§), L > M, we have for any 1 < k < n—1, on the event
{D < +o0}, as.

Qg’ <T(fD +nL) —T(Fp + kL) > (n — k)L/O‘”]:T(fDﬂL(k*l)L))
< Cr(on)((n— k)L) ™.

By the strong Markov property again, and Lemma B3 b), using the fact that pe > e,
we have that, on {D < 400}, a.s.

Qi [A% > p/2 kT (ip + nL) = T(ip + kL) < (n = K)L/oa| Fyey ey
< 2aLp~' 2" F exp(—piey(n — k) L/ ).
We deduce that, for n > 2, and 1 <k <n—1, on {D < 400}, a.s.

QZ}G( Z’fj’(fDJr(kfnL)) < C7(a1)((n_k)L)_M,+2aLp_12n_k exp(—pe (n—k)L /o).

(78)
Similarly, using Lemma B1], which is possible since m_ 4 o(w) = a|L'*|/2 and
¢r—r(w) < p, we have that

QEG < (fp+nL)—D >nL/ay, D < —i—oo) < Cgo(al)(nLlﬁ)*M/“.
On the other hand, by Corollary f, we have that
QZ;@ [wa,T,aD—FnL > p/2"71,T(nL) - D< nL/al} <p ltonloo, L exp(—oflnL,ueO).
We deduce that
Q7 (45) < Caoan)(nLV/?) =M 4 p~1 2" Oy Lexp(—ay 'nlpe,).  (79)

Now, for n > 2, by part a) of Lemma B(, the strong Markov property, the fact
that (n — 1)L < nL — |L'/*|, and that there are at least a particles at the rightmost
visited site at time T'(7p 4+ nL — | LY*]), on {D < +o0}, a.s.

Q;G(B;L‘ff(f[)—f—(n—l)L)) < ClgL_G/S_ (80)
Finally, observe that, by Corollary [,
Q;G(Bl) < 025L—GM,/(8(MI+1)). (81)
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Now we see that, by Inequalities (80) and (B1)), (1) and (2) of Lemma Bj are
satisfied if we let
a1 := CrgL~%® 4 CyL=0M'/BM'+1))
Now, for m > 2, let

Ay, = 2 [C7(@1)((m —1)L)™M" 4 2aLp~ 12" exp(—pue, (m — 1)L/a1)}
+2 [Cgo(al)(lep)*M/H +p MmOy L exp(—al_lmLueo)} .

Inequalities (7g) and ([9) entail assumptions (3)-(4)-(5)-(6) of Lemma B3
Note that the sequence (a,)m>1 depends on €, but not on e. Moreover, observe
that, for large enough L (not depending on €), :Lfl amm™' =3 < 400. On the other

hand, as L goes to infinity, ZJ“X’ am, goes to zero, as can be checked by studying

m=1
each term in the definition of (an,)m>1. Part b) of Lemma B@ then follows from
applying Lemma B4. O

Proof of part ¢). For all n > 1, let

Bj := {miL—\_Ll/ﬂ,iL(wT(iL)) <alLY*]/2,U > T(iL)} :

Since ¢, (wy) < 1,4, the following inequality holds:

QL (Jo > n,U > Tnr) < QY (By). (82)
Forn>2and 1 <k<n-—1,let
AR = ka,T(nL) - w(k—l)L,T(nL)’

and let
n._ n—1 T n.__ n n—k 7
A =gy > /27 U > T(L) b, AR = {Af > p/2" 75 U > T(n)},

for1<k<n-1.

We now prove that the assumptions (i)-(ii) of Lemma B are satisfied, with (O, H)
being the space D(ILy) equipped with the cylindrical c—algebra and probability Q;;eo,
and Hy := Fi, - Assumption (i) is immediate. Assumption (ii) is proved as in a).

We now look for a sequence (a,),>1 such that assumptions (1)-(6) of Lemma Bj
are satisfied.

Assume that n > 2. Exactly as in part a), we can prove that, for n > 2, and
1<k<n-—1,as.

QL (AL F 1) < Crlan)((n— D)™ + 2aLp 127 exp(— ey (n — K)L /e ).
(83)
Now, note that, on AZ, one has T(nL) < (nL + 1)/ag since U > T(nL), whence
T(nL) < nL/oy when L > ay/(ag — o).
On the other hand, by Lemma B3| a), we have that

@2’590 [wojm > p/2" L T(nL) < nL/al] < 2p7 12" g (ady) exp(—puegnL/ay ).
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We deduce that
@2590 (Ap) < 2p_12"_1¢0(a50) exp(—pe,nL/aq). (84)
Exactly as in a), a.s.

Q5. (B, \Ft(n-1)1)) < CrgL™/%. (85)

Finally, observe that, by the union bound, QZ’(?O(Bl) is upper bounded by
€,0 €,0
Quso (T/’oj(L) >p,T(L) < Ljon) + @aéo( P(L) > Ljon) + Q7 (my_ \_L1/4J,L(wT(L)) <
alL'*]/2).
Thanks to Lemma B3 a) and Lemma B( a) and Lemma P4, we obtain that

Q2 (B1) < 2p~ o (ado) exp(—pieg L/ 1) + Crlar) ™2 4+ CroL™*/%.  (86)

Now we see that, by Inequalities (85) and (8d), (1) and (2) of Lemma B are
satisfied if we let

ay := 2p" do(ado) exp(—pie,L/r) + Cr(an) ™% + Crg L=*%,

Now, for m > 2, let

A = 2 [C7(0z1)((m - 1)L)_M/ + 2aLp 2™ exp(—pre, (m — 1)L/a1)}
+2 [2p~ po(adn)2™ exp(—pe;mL/ar)] .

Inequalities (B3) and (B4)) entail assumptions (3)-(4)-(5)-(6) of Lemma B3.
Note that the sequence (@, )m>1 depends on €y but not on e. Moreover, observe
that, for large enough L (not depending on €), 0 gmmM =3 < 400, On the other

m=1
hand, as L goes to infinity, Zm 1 @m goes to zero, as can be checked by studying

each term in the definition of (ay,)m>1. Part c) of Lemma Bf then follows from
applying Lemma B4.
g

Lemma 37. For every e > 0, there exists L1(e) < +o0o such that, for all L > Li(e€),
there exists 0 < Coz(€),Cog(€) < 400 such that the following properties hold.
a) Foralln >1, Q;f(JO >n) < Cyr(e) exp(—Cag(e)n).
b) For all w € L such that m,_ 14 . (w) > a|LV*| /2, and ¢, (w) < p, we
have that, for allm > 1, Qfl}a(JfD >n,D < +00) < Car(e) exp(—Cag(€)n).
c) Foralln>1, QZ’;O(JO >n,U > T,1) < Cor(e) exp(—Cogle)n).

Proof of part a). We use exactly the same definitions as in the proof of part a) of
Lemma B@, except that we look for a different sequence (ay,),>1 such that assump-
tions (1)-(6) of Lemma B are satisfied. Assume that n > 2. By the strong Markov
property and Lemma Pf, we have that, for any 1 <k <n — 1, as.

Q’ (T(nL) —P(kL) > (n - k)L/all.’FTﬂ((kfl)L)) < Cs(ar, €) exp(—Cy(ar, €)(n—k)L).
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As in the proof of Lemma @, a.s.
€,0 n n—k a
T [ p>p/2"F T(nL) - T(kL) < (n— k)L/Oﬂ’fT((k—l)L)]
< QGLpilznik eXp(_,U'Eo (n - k)L/al)'
We deduce that, forn > 2, and 1 <k <n —1, a.s.
€0/ 1n
Qfo ( k’f:ﬁ((k_nL)) < Cg(a1,€) exp(—Cy(a, €)(n — k)L)
+2aLp~ ' 2" * exp(—piey (n — k) L/n1). (87)
By Lemma P6 again,
Q;f <T(nL) > nL/a1> < Cs(aq,€) exp(—Cy(az, e)nL).
On the other hand, as in the proof of Lemma [,

@;f {wO,TnL > p/2" L T(nL) < nL/al] < 212" Lo (To) exp(—pegnL/ay).
We deduce that
Q;f(Ag) < Cs(a, €) exp(—Cy(ar, €)nL) + 2p 12" o (Zo) exp(—peynL /o). (88)
Now, for n > 2, as in the proof of Lemma g, a.s.
@;(?(B;L’f’f((n—l)m) < CroL ™%, (89)
Similarly,
2(B1) < 2p~'o(Zo) exp(—pie, L/ 1) + Crlar)L™% + CrgL™/5. (90)
Now we see that, by Inequalities (89) and (B0), (1) and (2) of Lemma Bj are
satisfied if we let
ay = 2p~ ' ¢0(Zo) exp(—pie L/ 1) + Cr(ar)L™% 4 CrgL™/%.
Now, for m > 2, let
am =2 [Cs(a1,€) exp(—Cy(ar,e)(m — 1)L) + 2aLp~ 12"  exp(—pue, (M — 1)L/av)]
+2 [Cs(u, €) exp(—Co (a1, €)mL) + 2p~ 12" g (Zy) exp(—peymL/an)] -
Inequalities (B7) and (BY) entail assumptions (3)-(4)-(5)-(6) of Lemma BY. Now
observe that, for L large enough, Zzg an exp(tn) < +oo for ¢ > 0 small enough.

As L goes to infinity, Z:ﬁ an goes to zero, as can be checked by studying each term
in the definition of (@, )m>1. Part a) then follows from applying Lemma B4.
O

Proof of part b). We re-use exactly the same definitions as in the proof of part b) of
Lemma Bf, except that we look for a different sequence (a,,),>1 such that assump-
tions (1)-(6) of Lemma B are satisfied. Assume that n > 2. By the strong Markov
property and Lemma Pf, we have for any 1 <k <n—1, on {D < +oo} a.s.

Qi (T(7p +nL) = T(Fp + kL) = (n = K)L/on | Fyep o))
< Cs(on, €) exp(—=Cy(au, €)(n — k)L).
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As in Lemma B6, we have that, on {D < +o0} a.s.
Qi |Af > p/2" 75, Dip + nL) = T(ip + kL) < (0 = K)L/01|Fagep 1y |
< 2aLp 12" F exp(—pue,(n — k)L /ay).
We deduce that, for n > 2, and 1 <k <n—1, on {D < +o0}, as.
@3}0( Z‘ff(fD+(k,1)L)) < Cs(on, €) exp(—Cy(an, €)(n — k)L)
+2aLp~ 12" exp(—piey (n — k) L/ ). (91)
Similarly, using Lemma BZ, which is possible since ¢,_r(w) < p, we have that
Qs <T(fD +nL)>nL/a, D < +oo) < Caa(ar, €)Lexp(—Cas(aq, e)nl).
As in the proof of Lemma B, we have that
70 A~
Qi [¢f’D,TfD+nL
We deduce that
Q% (AD) < Caa(ar,€)Lexp(—Cos(ar, e)nL) +p 12" 'CosLexp(—ay 'nLpe,). (92)
Now, for n > 2, as in Lemma B a.s.

QBG(B;L‘fT(fD+(n—1)L)) < Cl9L_a/87 (93)

> p/2" " T(nL) < nLjen| < p~2" " CpuLexp(~a nLy,).

and
@Z’)G(Bl) < CZSLfaM/(16(M+1)) ) (94)

Now we see that, by Inequalities (93) and (p4), (1) and (2) of Lemma BJ are
satisfied if we let

a1 := CrgL ™8 4 Cos L~0M/(16(M+1))
Now, for m > 2, let
Ay, 1= 2 [Cg(()él, €)exp(—Cy(ay,e)(m —1)L) + 2aLp~tom-1 exp(—fie, (M — 1)L/a1)]
+2 [Ca2(a1, €)Lexp(—Cas(aq, e)nL) + p 2™ oy, L exp(—al_lmL,ueo)] .
Inequalities (PI]) and (B2) entail assumptions (3)-(4)-(5)-(6) of Lemma B§. Now
observe that, for L large enough, z:g an exp(tn) < +oo for ¢t > 0 small enough.

As L goes to infinity, Z;:g a, goes to zero, as can be checked by studying each term
in the definition of (ay,)m>1. Part b) then follows from applying Lemma 4. O

Proof of part ¢). We use exactly the same definitions as in the proof c), ex-
cept that we look for a different sequence (ay)n>1 such that assumptions (1)-(6) of
Lemma B are satisfied.

Assume that n > 2. Exactly as in the proof of part a) of the present lemma, we
can prove that, forn > 2, and 1 <k <n —1, a.s.

Q%) (AR Fp 1)) < Cslar,€) exp(=Co(an, €)(n — k)L)
+2aLp_12n_k exp(_lu'so (n - k)L/al)' (95)
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As in the proof of Lemma B{ c),

Qi (A5) < 20712 go(ado) exp(—pegnL/av). (96)
Similarly, a.s.
Qs (BulFf((n-1y1)) < CrgL™"/%, (97)
and
QS (B1) < 2p~'oo(ado) exp(—pie, L/ 1) + Cr(a1) L% + CoL™/5. (98)

Now we see that, by Inequalities (P7) and (Pg), (1) and (2) of Lemma BY are satisfied
if we let

ar := 2p~ L po(ady) exp(—pieyL/a1) + Cr(ar)L~Y2 4+ C1g L5,
Now, for m > 2, let
am =2 [Cs(a1, €) exp(—Cy (a1, €)(m — 1)L) + 2aLp 12" exp(—pue, (m — 1)L/ay)]
+2 [Qp_12m_1¢0(a50) exp(—,ueOmL/ozl)} .

Inequalities (P5) and (Pf) entail assumptions (3)-(4)-(5)-(6) of Lemma BJ. Now
observe that, for L large enough, Zzg an exp(tn) < +oo for ¢t > 0 small enough.
As L goes to infinity, :g a, goes to zero, as can be checked by studying each term

in the definition of (ay,)m>1. Part ¢) then follows from applying Lemma B4 O

Lemma 38. Let (Y;);>1 be a sequence of random variables on a probability space
(O,H,T), and (H;)i>o0 an non-decreasing sequence of sub-c—algebras of H such that
Ho = {0,0}. Assume that the following properties hold:

e for all i > 1, Y; is measurable with respect to H;;
o there exists an integer ¢ > 1 and a constant 0 < ¢1(q) < 400 such that a.s.
Er(Y;|H;-1) < e1(g).
Then there exists a constant 0 < ca(q) < 400, depending only on q and c1(q), such
that for allt >0 and n > 1,

T (sup k!

k
Vit Y=Y Er(YilHio1)
k>n

i=1

> t) < ca(q)n 92,

Proof. Observe that Eq(Y;|H;—1) exists and is finite for all i since ET(YZ-?q|Hi71) <
+oo. Now let Z; := Y; — Ep(Y;|H;—1). Observe that, with our assumptions,
Er(Z;|Hi-1) = 0 a.s. Moreover, thanks e.g. to Jensen’s inequality, ET(ZZ?q|HF1) <
c3(q), where ¢3(q) depends only on g and ¢;1(q).

We now prove by induction on ¢ that, for all 0 < ¢ < ¢ there exists a constant
0 < ¢4(f) < +00, depending only on ¢, ¢ and ¢1(q), such that, for all n > 1,

Er((Z1 + - + Zn)*) < ca(l)n’. (99)

For ¢ = 0, the result is trivially true for all n > 1. Now consider 0 < £ < g — 1,
assume that the result holds for £, and let us prove that it holds for ¢ 4+ 1. For all
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n>1,
2 o040
Er((Zy+ -+ Znt1)* %) = ) ( k )ET((Zl e Zp)MRZEL).
k=0

With our assumptions, Er((Zy + --- + Z,)*T'Z,,1) = 0. Now, by Jensen’s in-
equality, ET(Z72L+1|Hn) < e3(q + 1)@+ as. By our induction hypothesis, we see
that Ep((Zy + - 4+ Z,)%) < ca(€)n’, with c4(¢) depending only on ¢, ¢, and c1(q).
As a consequence, Er((Zy + -+ + Z,)*Z2,) < 04(6)03((1)1/(‘1“)71‘1. On the other
hand, by Jensen’s inequality, for k > 3, Et |(Zl +--+Z, 2”2*’?‘ <Er((Zy+---+
2212 < (ey(0n) 2D/ Similarly, By (| ZEy] [Ha) < c3(0)/ as.
so that |Er((Z1 4+ Z,)¥* 2% 2k )| < e3(9)%/?D (ca(O)n®)2H270)/2E Putting
these estimates together, we obtain that

Er((Z1 + -+ Zn1)? ) = Er((Z1 + - + Z,)%?) <

20

20+2 k/2q 0 (20+2—K) /20
+3 (MQ_ ) a0 e .

Since the are only terms of order n’ or less in the r.h.s. of the above inequality,
summing, we easily deduce that Ep((Z; + - + Z,)%*7?) < ¢4(¢ + 1)n*! for all
n > 1, with a constant c¢4(¢ + 1) depending only on ¢, ¢, and ¢1(q), so the induction
step from ¢ to g + 1 is complete.

Now observe that the sequence (My)g>o defined by Mo := 0 and My, := k~1(Z; +

-+ Zj) is a martingale with respect to (Hy)r>0. As a consequence, using the
maximal inequality for martingales and Inequality (P9), we see that, for all integers
n>1and ¢ >0,

T( sup |Mk|zt>gcuq> (2*1n) "

2n<k<2t+1n
By the union bound,
> 75)

T (supk™t
k>n

is bounded above by

k
Vid- Y=Y Ep(YilHi)
i=1

+00
ZT( sup \Mk\2t>
£=0

2n<k<2t+1n

and so by

+oo —g
Z c4(q) <2£+1n> 24,
=0

The conclusion follows. ]
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Lemma 39. Let (Y;);>1 be a sequence of non-negative integer-valued random vari-
ables on a probability space (O, H,T), and (H;)i>o an non-decreasing sequence of
sub-oc—algebras of H such that Hy = {0,0}. Assume that the following properties
hold:

e for alli > 1,Y; is measurable with respect to H;;
e there exists 0 < c1,co < 400 such that for all i > 1 and k > 0, T(Y; >
t/Hi—1) < c1 exp(—cak).
Then there exists c3 depending only on cq1,co such that, for all t > c3, there exist
0 < ¢5,c6 < 400 such that, for alll <n <m, T(Y1+---4Y,, > mt) < c5 exp(—cgm).

Proof. For 0 < A < ¢, one has a.s.

—+00
Er(exp(A\Yi)[Hi—1) < 1+ Z(e/\k — MY > kHi)
k=1

A—co

S 1—{—01(1—67)\)1_67)\702.

Letting j(A) :=c1(1 — e*)‘)ﬂ we deduce that

1—ere2”
Er(exp(A(Y1 + -+ 4 Yin))) < (1+5(A)™.
Then, by Markov’s inequality,
T(Y1+ -+ Yy, > mt) < exp(—mAt)Ep(exp(A(Y1 + -+ Yi)),

so that

T(Y1+4 -+ Y, >mt) <exp|—m (At + log(1l+ j(N))]. (100)
As X goes to zero, we see that j(\) = c3A + o(N), with ¢3 := 12—22 Choosing A
small enough in ([[00) yields the result when n = m. For n < m, observe that by

assumption Y1 +---+Y, <Y1 +...4+Y,.
O

Lemma 40. For L > Ly, there exists 0 < Cryq, C75 < +00 such that, for all 0 < e <
€, and all k > 1,

a) Q% (s, > kCrs +u, K > k) < Crak®u™;

b) Q% (7, > kCqs +u, U = +o0, K > k) < Cpak?u™?.

ado
Proof. Fix L > Ly. Observe that, for any k£ > 1, on {K > k},
k—1
s, =fo+ (Ps, —F0) + 3 (Fs,, — Fp, +7p, —75) 1K > ). (10D)
j=1
Observe that, for w = w;, with 1 < j < K, denoting w = (F,r, A), the three
J
conditions w € Lp, ¢,—r(w) < p, and m,._|p1/a) . (w) > a|LY*]/2 are satisfied. As
a consequence, by Lemma P7 and the strong Markov property, for all 1 < j < k — 1,
and all t > 0, a.s. Q;f(f’[)j — g > t, K > j|Fs,) < Cuy <t*Ml + Lexp(—Cl5t)>.
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Now letting, for j > 1, Y; := (ij —fsj) 1K > j), and H; := Fg,,,, we see that
the assumptions of Lemma BY are satisfied with ¢ = 2, since M’ = a + 8.
Thanks to the above observation on w = Wi s and to the fact that, on {K > j},

TS —TD; = LJ,:Dj, we see that, by Lemma Bl b) and the strong Markov property,
forall 1 < j < k-1, and all t > 0, as. Q7 (s, —ip, >t, K > j|Fs,) <
Cog(| L™ 1t])3—M '. Similarly, thanks to Lemma B 0 a), one also has that, for all ¢ > 0,
as. Q7 (Fs, — 7o > t, K > j|Fs;) < Cos( L0

Now letting Y7 := g, — 79, and, for j > 2, Y, := (fs, _ija) 1(K > j), and
H; = Fs;, we see that the assumptions of Lemma are again satisfied with

q = 2. Applying Lemma Bg, we deduce the existence of two constants C7s1, C741 not
depending on € such that for all £ > 1 and u > 0,

k—1
@;09 Z "D; — TS 1(K >j) > kCrs1 +u, K > k| <Crpk*u™,
7j=1

and

-1

QY | s, — o+ (s, —7p,) UK > j) > kCrsy +u, K > k | < Crank®u™
j=1

e

Part a) of the lemma then follows from the two above inequalities, ([[01)), and the
union bound.
To prove part b), we note that, for all k > 1, on {K >k, U = +o0},

-1

fs, = fo+ (Ps, — fo)L(U = +00) + ¥ (Fs,., — Fp, + Fp, — ;) LK > j). (102)
1

N

<.
Il

We can use the same argument as in the proof of part a) to deal with

St (Fp, —s,) LK > j) and Y01 (7, — #p,) 1(K > j). To deal with the

remaining term (g, — 79)1(U = +o00), observe that g, — 79 = LJy, and apply
Lemma B ¢). O

Lemma 41. For all 0 < € < €, and L > Ly(e), there exist 0 <
Cyr(€), Cog(€), Cog(€) < +00 such that, for all k < m,

a) Q7 (s, > mCyr(e), K > k) < Cos(e) exp(—Coo(e)m); and

b) Q5 (75, > mCor(e), U = +00, K > k) < Cos(€) exp(—Cog(€)m).

Proof. Adapt the proof of Lemma [i(, using Lemma B9 instead of Lemma Bg, and
Lemma B7 instead of Lemma . O

Proposition 18. For all L > Lg, there exists 0 < Cao9 < 400 not depending on €
such that, for all 0 < e < ¢,

a) EE’G( 2) < Cag, B2 ((7)?) < Cao;

b) Egf (k2|U = +00) < Cag, ESf ((74)?|U = +00) < Cay.

a60
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Proof of Proposition [I§. Observe that, for any integer ¢ > 1,

l
{s >t} C{K >0 U | J{K =k, S > t},
k=1
whence

l
{k>t} Cc{K>/{}U U {K =k, g, > [oat]} U{Us>i7s < |a1s]}. (103)
k=1
By the union bound,

¢
Q) (k> 1) QYK > 0)+ > QF(7g, > |ant], K = k) + Q) (Ussii's < |ass)).
k=1

(104)

Now remember 83 defined in Corollary [ and let ¢ := —4log ((1—d3)*[¢]).

By (B4), ¢,_1(Zg) < p so that @;f(D < 4o00) < 1 — 3. Moreover, for all

j>1 on K > j, ¢p—r(wig ), so that, by the strong Markov property, we have
J

a.s. Q;f(D < +00|Fs;) <1 —d3. We deduce that
QY(K > 0) < (1—83)" <t (105)

Now observe that, for large enough ¢ (not depending on €), |a1t| > ¢Crs5 + a1t /2.
Using Lemma [I( a), we deduce that, for all 1 <k < ¢,

Q0(7s, > laat], K > k) < Crak®(aat/2) ™. (106)
Finally, by Lemma P(],
Q% [Ussiits < lars]] < Cust ™™, (107)

Plugging ([05), (06) and ([07) into ([[04), we deduce the conclusion of part
a) regarding E;f(KQ). The conclusion for E;f((fn)Q) follows by an application of
Lemma .

As for part b), observe that the estimate in ([[05) is still valid when Z is replaced
by ady. On the other hand, the estimate obtained in ([L06) follows from Lemma [i(]
b). Then, by definition, the event U = +o00 rules out the event Us>i7s < |ogs].
Part b) is then proved exactly as part a), noting that, Qus,(U = +00) > 1 — da.

U

Proposition 19. For all 0 < € < ey, and L > Lq(e), there exists 0 <
Cgo(e), Cs31 (6) < 400 such that
a) E2’(exp(—Cio(€)k)) < Cs1(e), B (exp(—Cio(e)i) < Caa(e);
b) ESY (exp(—Cao(€)|U = +00) < Cs1(e), ESL (exp(—Cao(€)7x|U = +o0) <

ado ado -

C31(€).

Proof of Proposition [I§. The proof is very similar to the proof of Proposition g,
but this time, we use £ := | (1/2)Co7(€) tayt], so that the r.h.s. of ([[0§) now decays
exponentially as t — —+o0.
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We then use Lemma [ instead of Lemma [, noting that, for large enough t,
|a1t| > €Co7(e€). Finally, we use Lemma P2 instead of Lemma P{, and the conclusion
follows as in the proof of Proposition [L§.
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