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Abstract

In this article, we study the maximal displacement in a branching random walk. We
prove that its asymptotic behaviour consists in a first almost sure ballistic term, a negative
logarithmic correction in probability and stochastically bounded fluctuations. This result,
proved in [14] and [2] is given here under close-to-optimal integrability conditions. Borrowing
ideas from [5] and [23], we provide simple proofs for this result, also deducing the genealogical
structure of the individuals that are close to the maximal displacement.

1 Introduction

A branching random walk on R is a particle process that evolves as follows. It starts with a unique
individual located at the origin at time 0. At each time k, each individual alive in the process
dies, while giving birth to a random number of children, that are positioned around their parent
according to i.i.d. version of a point process. We denote by T the genealogical tree of the process.
For any u € T, we write V(u) for the position of u and |u| for the generation to which u belongs.
The quantity of interest is the maximal displacement M,, = max|,—, V (u) at time n in the process.

Under sufficient integrability conditions, the asymptotic behaviour of M, is fully known. Ham-
mersley [13], Kingman [16] and Biggins [9] proved it grows almost surely at linear speed. In 2009,
Hu and Shi [14] exhibited a logarithmic correction in probability, with almost sure fluctuations;
and Addario-Berry and Reed [2] showed the tightness of the maximal displacement, shifted around
its median. More recently, Aidékon [4] proved the fluctuations converge in law to some random
shift of a Gumbel variable, under integrability conditions that Chen [12] proved to be optimal.

Aidékon and Shi gave in [5] a simple method to obtain the asymptotic behaviour of the maximal
displacement. They bounded the maximal displacement by computing the number of individuals
that cross a linear boundary. However, the integrability conditions they provided were not optimal,
and the fluctuations they obtained were up to o(logn) order. With a slight refinement of their
method, we compute the asymptotic behaviour up to terms of order 1.

We were able to obtain the asymptotic of the maximal displacement up to a term of order 1 by
choosing a bended boundary for the study of the branching random walk, a method already used
by Roberts [23] for the related model of the branching Brownian motion. This idea follows from a
bootstrap heuristic argument, which is explained in Section 4. The close-to-optimal integrability
conditions arise naturally using the well-known spinal decomposition, introduced by Lyons in [18],
and recalled in Section 2.

We introduce some notation. In the rest of the article, ¢, C' are two positive constants, respec-
tively small enough and large enough, which may change from line to line, and depend only on the
law of the random variables we consider. For a given sequence of random variables (X,,n > 1)
we write X;,, = Op(1) if the sequence is tensed, i.e. limg_, 100 sup,~; P(|X,| > K) = 0. More-
over, we always assume the convention max () = —oo and min ) = +oo. For any u € R, we write
uy = max(u,0) and log, u = (logu).

The main assumptions on the branching random walk (T, V') that we consider are the following.



The Galton-Watson tree T of the branching random walk is supercritical:

E Z 1] >1 and we write S = {#T = +o0} for the survival event. (1.1)
Ju|=1

The relative displacements V' (u) of the children u are in the so-called (see [10]) boundary case

E Z VW) =1, E Z V(uweV™ | =0and 0? :=E Z Vu)?e"™ | < +o00. (1.2)

Ju|=1 Ju|=1 Ju|=1

For any branching random walk satisfying (1.2), we have lim, o M,/n = 0 a.s. on S. Any
branching random walk with mild integrability assumption can be normalized to satisfy these
inequalities, see e.g. Bérard and Gouéré [8]. We also assume that

2

Z eV log, Z (14 V(v)y)eV® < +o0, (1.3)

Ju|=1 lv]=1
which is a standard assumption to the study of the maximal displacement.
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(a) A branching random walk (b) Reduced to the boundary case

Figure 1: A branching random walk on R

The main result of the article is the following.

Theorem 1.1. Under the assumptions (1.1), (1.2) and (1.3), we have
M, :fglognqLOp(l) on S.

As a side result (see Theorem 4.5), we prove the following well-known fact: the individuals with
the largest displacements at time n are either close relatives, or their most recent common ancestor
is a close relative of the root (see [3, 6] for similar results for the branching Brownian motion).

The rest of the article is organised as follows. In Section 2, we introduce the so-called spinal
decomposition of the branching random walk, which links additive moments of the branching
random walk with random walk estimates. In Section 3, we give a list of well-known random walk
estimates, and extend them to random walks enriched with additional random variables. Section 4
is devoted to the study of the left tail of M,,. This result is used in Section 5 to prove Theorem 1.1,
using a coupling between the branching random walk and a Galton-Watson process.

2 Spinal decomposition of the branching random walk

We introduce in this section the spinal decomposition of the branching random walk. This result
consists in an alternative description of a size-biased version of the law of the branching random



walk. Spinal decomposition of a branching process has been introduced for the first time to study
Galton-Watson processes in [19]. In [18], this technique is adapted to the study of branching
random walks.

We precise in a first time the branching random walk notation we use. In particular, we
introduce the Ulam-Harris notation for (plane) trees, and define the set of marked trees and marked
trees with spine. Using this notation, we then state the spinal decomposition in Section 2.2, and
use it in Section 2.3 to compute the number of individuals satisfying given properties.

2.1 Branching random walk notation

We denote by U = |J,,~o N", with the convention N® = {()} the set of finite sequences of positive
integers. We write U* = U\{(}. For any u € U, we denote by |u| the length of u. For k < |u|, we
write u(k) for the value of the kth element in u and ur = (u(1),u(2),...,u(k)) for the restriction
of u to its k first elements. We introduce 7 : u € U* + uj,—1 € U, and we call 7u the parent of
u. Given u,v € U, we write u.v = (u(1),...u(|u]),v(1),...,v(Jv])) for the concatenation of v and
v. We define a partial order on U by

u<v <= |u| <|v] and v}, = u.

We write u A v = Unpin(|ul,jo]) = Ymin(jul,|v|) the most recent common ancestor of u and v.

The set U is used to encode any individual in a genealogical tree. We understand v € U as the
u(|u|)th child of the u(|u| — 1)th child of the ... of the u(1)th child of the initial ancestor §. A tree
T is a subset of U satisfying the three following assumptions:

€T, ifueT, then ru € T, and if u € T, then for any j < u(|u|), (7u).j € T.

Given a tree T, the set {u € T : |u| = n} is called the nth generation of the tree, that we
abbreviate into {|u| = n} if the tree we consider is clear in the context. For any u € T, we write
Q(u) = {v € T : mv = u} for the set of children of u. We say that T has infinite height if for any
n € N, {|Ju| = n} is non-empty.

U
Uy =uNv
U2
[111]f121]]122 u v
| S—
Q(21)
(a) Ulam-Harris notation (b) Notation for the genealogy

Figure 2: A plane tree

Ezample 2.1. Given a set {£(u),u € U} of i.i.d. non-negative integer-valued random variables, we
write T = {u € T :Vk < |u|,u(k + 1) < &(ug)}, which is a Galton-Watson tree. It is well-known
(see e.g. [7]) that T has infinite height with positive probability if and only if E(£(f)) > 1.

A marked tree is a couple (T, V) such that T is a tree and V : T — R. We refer to V(u) as
the position of u. The set of all marked trees is written 7. We introduce the filtration

Yn >0, F, =0 ((u,V(u)),|ul <n).

Given a marked tree (T, V) and u € T, we set T* = {v € U : u.v € T}. Observe that T" is a tree.
Moreover, writing V% : v € T* — V(v.u) — V(u), we note that (T*, V") is a marked tree called
the subtree rooted at u of T.
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Figure 3: A plane marked tree

A branching random walk is a random marked tree (T, V') such that the family of point processes
{(V(v) = V(u),v € Q(u)),u € T} is independent and identically distributed. Observe that in a
branching random walk, for any v € T, (T, V") is a branching random walk independent of Fj,,|.

Given a tree T of infinite height, we say that w € NV is a spine of T if for any n € N, w,, € T
(where w,, is the finite sequence of the n first elements in w). A triplet (T, V,w), where T is tree,
V:T — R and w is a spine of T is called a marked tree with spine, and the set of such objects
is written 7. For any k > 0, we write Qi = Q(wg)\{wk+1}, the set of children of the ancestor at
generation k of the spine, except its spine child. We define three filtrations on this set

Frn=0((u,V(u)),ul <n) and G, = o (wg, V(wg) : k <n)Vo(u,V(u),ue€ Q,k<n). (2.1)

The filtration F is obtained by “forgetting” about the spine of the process, while The filtration G
correspond to the knowledge of the position of the spine and its direct children.

V(u)I Ju V(U)I | V(U)I |

- N

(a) Red spine of the process (b) Information in F (c¢) Information in G

2.2 The spinal decomposition

Let (T, V) be a branching random walk satisfying (1.1) and (1.2). For any z € R, we write
P, for the law of (T,V + z) and E, for the corresponding expectation. For any n > 0, we set
Wo =2 1u=n eV("), We observe that (W,,) is a non-negative (F,)-martingale. We define the law
Pol, =e "Wy Pulz, - (2.2)
The spinal decomposition consists in an alternative construction of the law P,, as the projection
of a law on 7, which we now define.
We write £ (respectively L) for the law of the point process (V/(u), [u| = 1) under the law P
(resp. P). We observe that £ = 2 juj=1 eV . L. Let (Ly,n € N) be i.i.d. point processes with law

L. Conditionally on this sequence, we choose independently at random, for every n € N, w(n) € N
such that writing L, = (¢,(1),...£,(Ny)) we have

ebn(h)

VheN,IP’(w( )= h’(Ln,nel\I))_1{h<N}Z .

J<N,, 6



We write w for the sequence (w(n),n € N).

We introduce a family of independent point processes {L*, u € U} such that L¥* = Zk+1, and
if u # wy,|, then L" has law L. For any u € U such that |u| < n, we write L" = (¢{,.. '€7V(u))'
We construct the random tree T = {v €U : |u] < n,V1 <k < |u|,u(k) < N(ux—1)}, and the the

function V :u € T — Zzil KZ’(‘,;)I. For all z € R, the law of (T, z + V,w) € 7, is written P,, and

the corresponding expectation is E,. This law is called the law of the branching random walk with
spine.

We can describe the branching random walk with spine as a process in the following manner.
It starts with a unique individual positioned at x € R at time 0, which is the ancestral spine wy.
Then, at each time n € N, every individual alive at generation n dies. Each of these individuals
gives birth to children, which are positioned around their parent according to an independent point
process. If the parent is w,, the law of this point process is £, otherwise the law is £. The individual
Wn1 is then chosen at random among the children u of w,,, with probability proportional to e" ().
Observe that under the law @,

(V(wng1) = V(wn),n > 0), (V(u) = V(wn),u € Qy),n >0), and {(T*, V"), u € UpenQy },

are respectively i.i.d. random variables, i.i.d. point processes and i.i.d. branching random walks.
Note that while the branching random walks are independent of G, V(wp41) — V(wy,) and (V (u) —
V(wn),u € Q) might be correlated.

i =)

Figure 4: The tree of the branching random walk with spine

The following result links the laws P, and P,. The spinal decomposition is proved in [18].

Proposition 2.2 (Spinal decomposition). Assuming (1.1) and (1.2), for any n € N;z € R and
|u| = n, we have
R0

W,

F,|

= Pl‘fn and  Py(w, = u|F,) =

The spinal decomposition enables to compute moments of any additive functional of the branch-

ing random walk, and links it to random walk estimates, as we observe in the next section.

2.3 Application of the spinal decomposition

Let (T, V) be a branching random walk. For any n € N, we denote by A, a subset of {|u| = n},
such that {u € A,} € F,. We write A, for the number of elements in .4,,. We compute in this
section the first and second moments of this random variable.

Lemma 2.3. For anyn > 0 and x € R, we have

E.(4,) = ¢*E, (efv(w")l{wneAn}) .



Proof. Applying the spinal decomposition, we observe that

~ V(u )
E.(An) = Z l{uEAn ="K, Z W, - (u)l{ueAn}

" Jul= [ul=

= exﬁx Z I@(u = wn|fn)efv(u)1{uev4n} = ezﬂix (eiv(w")l{wneAn}) .

|u|=n
O

An immediate consequence of this result is the celebrated many-to-one lemma. This equation,
known at least from the early works of Kahane and Peyriere [22, 15], enables to compute the mean
of any additive functional of the branching random walk.

Lemma 2.4 (Many-to-one lemma). There exists a random walk S verifying Py (So = x) = 1 such
that for any measurable positive function f, we have

E, Z f ] < 7’L) =E, (em_snf(sjaj < n)) .

lu[=n

Proof. Let B be a measurable subset of R™, we set A,, = {|u| =n: (V(u;),j <n) € B}. Applying
Lemma 2.3 yields

o x—V (wy, _ x—S,
Eo | Y Lwu)ismen | =B (6 ( )1{<V<wj>,j§n>eB}) =B, (""" (s, j<meny) »

|u|=n

where S is a random walk under law P, with the same law as (V(w;),j > 0) under law P,. This
equality being true for any measurable set B, it is true for any measurable positive functions,
taking increasing limits. o

Similarly, we can compute the second moment of A,,.
Lemma 2.5. For any 0 < k < n, we write ASL = Z\ulznylv\:n Lijunv)=k} Luea, 1 1ivea, - We
have A2 = A, + ZZ;& ASL Moreover, for any 0 < k <mn,

]E(Af}c) = E (eiv(wn)l{wneAn}Bk,n) y

where By, ,, = Zuegk E (Zm:n,uzu )

Proof. The first equality is immediate: A2 is the number of couples of individuals in A,,, and we
may partition this set according to the generation at which the most recent common ancestor was
alive. We now use the spinal decomposition in the same way as in Lemma 2.3, we have

o =
E(AD)) =E W “Nueary D Ljunvi=kwed,}

lul= lv|=n

= IE (e_v(wn)]-{wneAn}Hk,n) ,

where Hy,, = ZM:n Lijonwn =k} Lived,y = ZuGQk Zmzanu 1{yea,y- Thus, conditioning on
Gn, we have

E(A’Ei) ) = E (e_v(wn)l{wneAn}Bk,n) .



3 Some random walk estimates

We collect in this section a series of random walk estimates, and extend these results to random
walk enriched with additional random variables, correlated to the last step of the walk. More
precisely, let (X;,¢;) be i.i.d. random variables on R? such that

E(X1) =0, o®:=E(X})€ (0,4+00) and E((&)3) < +oc. (3.1)

We denote by T, = Ty + 37, X, where for any = € R, P,(Tp = x) = 1. We write P = Py for
short. The process of interest (T3,—1,&,),n > 1) is an useful toy-model to study the spine of the

branching random walk. It has similar structure as ((V(wn), (V(u) = V(wn),u € Qy)),n > 0).

We first recall bounds on the value taken by T, at time n. Stone’s local limit theorem [24]
bounds the probability for a random walk to end up in an interval of finite size. For any a,h > 0,
2

limsupn'/?2  sup P(T, € [y,y + h]) < C(1 + h)e 27, (3.2)

n—-+0oo ly|>anl/2

Caravenna and Chaumont obtained in [11] a similar result for a random walk conditioned to stay
non-negative. Given (r,,) = O(n'/?), there exists H > 0 such that for any 0 < a < b,

liminfn'/? inf inf P(T, € [z,z + H||T; > —y,j <n) > 0. 3.3
églil;on yel[g,rn]ze[anigybnl/z] ( [1' ! ” 1= n> ( )

In the rest of the paper, H is a fixed constant, large enough such that (3.3) holds for the random
walk followed by the spine of the branching random walk.

We now study the probability for a random walk to stay above a given boundary (f,), that is
O(n'/2=%). This result is often called in the literature the ballot theorem (see e.g. [1] for a review
on this type of results). The upper bound we use here can be found in [21, Lemma 3.6],

nl/2

su

P(T; > fi —y,j <n) < +oo. 3.4
o P -y <) (3.4

The lower bound is a result of Kozlov [17],

1/2
nf "

i
neNyelo,nt/2] 1 +y

P(T; > —y,j <n) < +oc. (3.5)

Using these results, we are able to compute the probability for a random walk to make an
excursion above a given curve. The proofs of the following results are very similar to the proofs of
[5, Lemmas 4.1 and 4.3], and are postponed to the Appendix A.1.

Lemma 3.1. Let A >0 and a < 1/2, for any n > 1 we consider a function k — f, (k) such that

(Ifn_(j)l [fn(n) — fn(j)I) < A

fn(0)=0 and supmax , -
Jje (n—j)"

Jj<n

There exists C > 0 such that for all y,z,h > 0,

P(Tn _fn(n) +ye€ [Z_haz]’Tj 2 fn(]) —y,j <n)
(1+yAn2) (1 +hAnY?) (1 4 2 An'/?)

¢ n3/2

Similarly, we obtain a lower bound for this quantity.

Lemma 3.2. Let A > 0, for any 0 < k < n we write f,(k) = Alog ";_]f{l There exists ¢ > 0 such
that for any y € [0,n'/?],

1+y

P (T < fu(n) —y+HT; < fn(j) —y,j <n) > Cw.



Finally, we are able to bound the probability for the random walk to make an excursion, while
the additional random variables remain small. This proof, very similar to [4, Lemma B.2] is also
postponed to Appendix A.2.

Lemma 3.3. With the same notation as in the previous lemma, we set
T=1inf{k <n: Ty < fulk) —y + Eky1}-
There exists C > 0 such that for all y > 0,

P(Tngfn(n)_y+HaT<naTj an(])_yngn)

<Ol (Bl6 2 0)+E((©)2)

4 Bounding the tail of the maximal displacement

Let (T,V) be a branching random walk satisfying (1.1), (1.2) and (1.3), and M,, its maximal
displacement at time n. We write m,, = f% logn. The main result of the section is the following
estimate on the left tail of M,,.

Theorem 4.1. Assuming (1.1), (1.2) and (1.3), there exist ¢,C > 0 such that for any n > 1 and
y€[0,n'?], c(1+y)e ¥ <P(My >my+y) <C(1+y)e?.

A natural way to compute an upper bound for P(M,, > m,, + y) would be a direct application
of the Markov inequality. We have

P(My 2 mu+y) SE[ D Lvazmatyy | SE(¥ 15, 2m,441)

|u|=n

by Lemma 2.4. Therefore, as S, is a centrer random walk, we have

+oo n3/2e—y
P(My > mp +y) <e ™YY e "P(S, — my —y € [h,h+1]) < C—i
h=0 "

by (3.2). But this computation is not precise enough to yield Theorem 4.1.

To obtain a more precise upper bound, instead of computing the number of individuals that are
at time n greater than m,,, we compute for any generation k < n the number of individuals alive at
generation k such that the probability that one of their children is greater than m,, is larger than
a given threshold. If we assume Theorem 4.1 to be true, for an individual u alive at generation
k, the median of the position of its largest descendant is close to V(u) + m,_x. Therefore, we
compute (see Figure 6) the number of individuals that cross for the first time at time k < n the

boundary k +— f,(k) := 2 log ”;_’ff{l A My — My _k.

Lemma 4.2. Assuming (1.1) and (1.2), there exists C' > 0 such that for any y > 0,
PEul <n:V(w) 2 falu]) +y) < C(1 +y)e™.

Proof. For all k < n, we write Z,i")(y) = Z\u|:k Lev (> fu (k) 4y} LV (u)) < fun (j)+y.j<k} the number
of individuals crossing for the first time the curve j — f;") at time k. By Lemma 2.4, we have

E(Z™M(y)) =E[e~5F1 1 N

ko \Y € {Sk>fr(k)+y} H{S; < fn () +y,5<k}
< e IMWTVP (S, > fu(k) + 4,85 < fald) + 9.5 < k).

We condition this probability with respect to the last step S — Sx—1 to obtain

P (Sk > fu(k) +4,8; < fuld) + 9,7 < k) = E(¢pp—1(Sk — Sk—1)).
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Figure 5: The boundary of the branching random walk

where ¢r(z) = P(Sk > fu(k) +y—x,59; < fu(j) +y,7 <k). Applying Lemma 3.1, there exists
C > 0 such that for all k < n and 2 € R, ¢x(z) < CLiz>0y(1 4+ y)(1 + 2)(k + 1)73/2. Thus,

P(3lul <n:V(w) > fullu) +9) < S PZM () >1) < S EZM (1)
k=0 k=0

n

_ n 3/2
<O +y)e™ Y g B (S — Si-0)7 +1) .

k=0
As a consequence, we obtain
n/2 n
PElul <n:V(w) > fallul) +y) SCA+y)e™ [ D 23267324 Y 932 — k4 1)73/7
k=0 k=n/2

<C(l+y)e .

This lemma directly implies the upper bound in Theorem 4.1.

Proof of the upper bound in Theorem 4.1. As fn(n) = —2log(n + 1) > —3logn — 2, we observe
that

P(M,>m,+y) <PQ@Qlu <n:V(u > fr(u])+y—2).
We apply Lemma 4.2 to conclude the proof. o

To obtain a lower bound for P(M,, > m, + y), we apply the Cauchy-Schwarz inequality: if X
is an integer-valued non-negative random variable, we have P(X > 1) > %82;

A good control on the second moment of the number of individuals staying below f,, until
time n is obtained by considering only the individuals that do not make “too many children too
high”. To quantify this property, we set {(u) =1log 3, cqe,) (1+ (V(u) = V(v))+) eV W=V ) for
any u € T. For n € N and y, z > 0, we define the sets

An(y) = {lul <n:V(u;) < f2(5) + 9,5 < |ul},
An(y) ={lul =n:ue An(y),V(u) > fu(n) +y — H}
Bu(y;2) = {lul <n:&(uy) <2+ (fuld) +y = V(uy))/2,5 < |ul}

We write YV, (y,2) = An(y) N B, (y, 2), and take interest in Y,,(y,z) = #Vn(y, z), the number of
individuals that made an excursion below f,, while making not too many children. We also set

(2
Yn,k)(y’z): Z Ljunol=k} L{uey, (v,2)} H{veeyn(y,2)}>

lu[=[v]=n

and we compute the mean of this quantity



Lemma 4.3. Assuming (1.1) and (1.2), there exists C' > 0 such that for y,z >0 and 0 < k < n,

(n+1)3/2
TED RO e

E(Va(y,2) <C+)e™ and E(V,%(,2) <C (14 y)e.

In particular, E (Yn(y, 2)2) < C(l+y)e* V.
Proof. We first apply Lemma 2.3, we have
E(Ya(s.2) = B (¢ L, ev,ion) B (71, a0y
< (n+ 1PPHTVB (V(wn) 2 fa(n) +y — BV (w)) < fali) + 9.4 <)
<C(1+y)e ¥ by Lemma 3.1.

To bound the mean of Yn@k) , applying Lemma 2.5 we can write

E (Y'rfk) (y, Z)) = IE (e’v(w")l{wneyn(%z)}Zk,n) , (41)

where Zyn =3 ca, E (Zh;\:n,uzu l{veyn,(y,z)}’ gn). We observe that by definition of @, for any

k < nand u € Q, the subtree (T*, V*) is a branching random walk independent of G,,. Therefore,
applying Lemma 2.3, we have

El Y lpey.wo|Gn

[v|=n,v>u
SEvy | D V@2 ful)by—HV (o) < fa(hD+y<n—k1}
[v|=n—k—1
<e" Ry, (67‘/(”"*’“’1)1{v<wn7kf1)zfn,(n)+y—H,V<wj)gfn,<j+k+1>+y,m—k—1})

3/2 V(u)—ym V(wn—k—l) > fn(n) +y - H,
S(n+ 1) Pr < V(wg) < falG+k+1) +y,j<n—k-1

(n+1)3/2
(n—k+1)3/2

by Lemma 3.1 again. As x +— x4 is 1-Lipschitz, we obtain

(n +1)3/2
T <(C——-—"——
P = (n—k+1)3/2

< Cef MM (fu (k) +y — V(wp)),
where ¢ : x — (1 + x4 )e”?. For k < n, (4.1) becomes
E (V.0 (5, 2)) <OB (V0D 6(f (k) 4y = V(@) L, 9,003 )
<Cn+ )2 R (6((fa(k) +y = Vwi)/2)1, %, 0))

as wy, € By, (y, z). Conditioning on the value taken at time j by V(w;) — frn(j) — y, we have

B (0((n(K) +—~ VOm))/21 (5. 00})

(L4 (falk + 1) +y = V(u)4)e" 7Y,

(14 (fa(k) +y — V(wg))q)e” (wr) =y eslwr)

+oo
<O 6((h+1)/2)P (wn € Auly), fulk) +y — V(wy) € [,k +1])
h=0

—+o0
_ 1+y)1+h) (1+h)
< h+2)e /2 (
—Chgo( O T ik r 1)
<C 1+y

=Y kT 132 — k + 1)3/2°
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applying Lemma 3.1 on the intervals [0, j] and [j,n]. We conclude that

(n+1)3/2
(k4 1)3/2(n —k +1)3/2

E (Yfk)(y, Z)) <C (L+y)e* .

Moreover, using again Lemma 2.5, we have

n—1

E (Ya(9,2)°) = B(¥a(s.2) + Y E (¥,70,2)) < C1+y)e™

We now bound from below the mean of Y,,(y, 2).

Lemma 4.4. Assuming (1.1), (1.2) and (1.3), there exist ¢ > 0 and Z > 1 such that for all
ye[0,n'?], 2> Z, and n € N, E(Yy,(y,2)) > c(1 + y)e™ Y.

Proof. Let n € N, y € [0,n'/?] and z > 1. By Lemma 2.3, we have
E(Ya(y,2)) 2 B [e7V ) 1 ey, 0y | 2 n¥2e 7 Blwn € Daly, 2)).
To bound this probability, we observe first that
Pwn € An(y) N Ba(y, 2)) = Plwn € An(y)) — Plwn € An(y) 0 Ba(y,2)°),

and P(w, € A,(y)) > ¢(1 4 y)n=3/2 by Lemma 3.2. Moreover, by Lemma 3.3, there exists C' > 0
such that

1+y

Blw, € Au(y) NBu(y,2)%) < C— (B(€(wo) > =) + E((€(wo) - 2)+)?)

By (1.3), we have E((f(wo))i) < +00, therefore by dominated convergence, we have

n3/2 .
P(wy, € An(y) N Bn(2)°) =0,

lim  sup
2940 peNy>0 1 H Y

thus for all z > 1 large enough we have P(w, € A,(y) N Bn(2)) > ¢(1 + y)n~3/2, which ends the

)

proof. O
These two lemmas are used to complete the proof of Theorem 4.1.

Lower bound in Theorem 4.1. By the Cauchy-Schwarz inequality, we have

E(Ya(y,2)?)

Using Lemmas 4.3 and 4.4, there exists z > 1 such that

P(Yo(y,2) > 1) =

P(Y,(y,z) > 1) > m >c(l+y)e V.

- T C(A+y)er
As a consequence, we conclude P(M,, > m,, +y) > P(Gn(y,2) #0) > c(1 +y)e V. O

Lemma 4.3 can also be used to prove that with high probability, individuals in the branching
random walk above m,, are either close relatives or their most recent common ancestor is not far
from the root of the process.

Theorem 4.5. Under the assumptions (1.1), (1.2) and (1.3), we have

lim limsupP 3|ul,|v] =n:V(u),V(v) > mu,,|luAv| € [R,n— R]) =0.

R—+400 n—s4o0

11



Proof. Let n > 1. We introduce for any ¥, z > 0 the random variable
Xnly,2) = Z Livwyzmay LHuedn (y)nB.(v.2)}
|u|=n

By Lemma 2.3, we have

~

E(Xn(y,2)) =E (e‘””“’1{v<wn>2mn}1{wneAn<y>mBn<y,z>c})
< (n o+ DYPB(V(wn) = mawn € An(y) N Ba(y,2)°)
< C(1+9)° (Ble(wo) > 2) + B ((€(wo) — )2))
using Lemma 3.3. We observe that for any y, z, R > 0:
P (Sful, [o] = n: V(u), V() = mn, [uAv| € [R,n — R])
<PElul <n: V(W) 2 fallul) + ) + P(Xa(y,2) #0) + P (3k € [Ryn — R] : Y3y, 2) #0)

n—R
<CU+ye +EXa(y,2) + Y E (Y0 1.2).
k=R

using Lemma 4.2. We apply Lemma 4.3, we obtain

limsup P (lu|, |v| =n: V(u),V(v) > my, |luAv| € [R,n — R])
n—-+o0o

<C <(1 +y)e™ + (1 +y)x(2) + %)

where x(z) = P(6(wo) > 2) + E ((€(wo) — 2)2) satisfies lim, 1o x(2) = 0 by (1.3). We set
z =loglog R and y = —log x(2), letting R — 400 concludes the proof. O

5 Concentration estimates for the maximal displacement

We prove in this section that Theorem 4.1 implies Theorem 1.1. To do so, we use the fact that
on the survival event S, the size of the population in the process grows at exponential rate, as in
a Galton-Watson process. More precisely, we use the following result, which is a straightforward
consequence of [20][Lemma 2.9].

Lemma 5.1. Let (T, V) be a branching random walk satisfying (1.1) and (1.3). There existsa > 0
and o0 > 1 such that a.s. on S, for all n > 1 large enough, # {|u| =n: V(u) > —na} > o™.

Proof of Theorem 1.1. We recall that m,, = %log n, we prove that
lim limsupP(|M,, —my| >y, S) =0.

Y—=+00 nstoo
Using the upper bound of Theorem 4.1, we have
limsupP(M,, > m, +y) <C(l+y)e ¥ — 0.

n—+4o0o y—+oo
To complete the proof, we have to strengthen the lower bound of Theorem 4.1, which states
Je > 0,¥Yn e N, Yy € [0,nY2),P(M,, > m, +y) > c(1+y)e V.

To do so, we observe that by Lemma 5.1, there exists a > 0 and ¢ > 1 such that a.s. for any k
large enough, there are at least o* individuals above —ka. On this event, each individual starts an
independent branching random walk, and the largest of their maximal displacement at time n — k
is smaller than M,,. Therefore for any y > 0 and k£ > 1, we have

P(M, < mp —y) <P (#{|ul =k : V(u) > —ka} < ¢*) + (1 = P(My_ > mp —y + ka))¢
thus limsup,,_, , o P(My, <myp—y) <P (#{|u| = k: V(u) > —ka} < o¥) +(1—c(ka—y) e ra)e",
We conclude the proof choosing y = ka — 1 and letting £ — +oc. o
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A  Proof of the random walk estimates

A.1 Proof of Lemmas 3.1 and 3.2

The proofs of these two lemmas are based on a simple observation: an excursion of a random walk
above a curve can be divided into three parts. The first third of the curve is a random walk staying
above the line. The last third is the same process, but reversed in time. Finally, the middle curve
has to connect the two extremities. Therefore, we expect

space

. time

Figure 6: A random walk excursion above k — f,, (k)

Proof of Lemma 3.1. We denote by p = |n/3]. Applying the Markov property at time p, we have

Py (Tn - fn(n) € [Z - hﬂz]aTj > fn(j)aj < 7’L)

<Py (T; > —Aj% j <p) >St;p( )]P)z (Th — fn(n) € [z = h,2),T; > falp+7),5 <n—p).
22— Jn(P

We set fk =T,_p — Ty—p—k, which is a random walk with the same law as 7. Note that for any
r € R;

Py (Tn—p = fn(n) € [z = h, 2, Tj < fu(p + )5 < —p)
<P (Tuep—fuln) € [o+2—hoa+ 2 T; < 2+ fuln) = fuln = j),j <n—p)
<SP (Thp — fuln) € [z = h,2], Ty < Aj®,j <n—p). (A1)
We apply again the Markov property at time p, we have

]P)fz (Tnfp - fn(n) € [1' - haz]vTj S A.jav.j S nfp)

<P_.(T; <A, j<p)supP (Th_2p € [x,x+ h]).
rEeR

Consequently, using (3.2) and (3.4), we obtain

o L+yAnt2) 1 +hAnY2)(1 +2Ant/?
Py (To — fuln) € [5,2+ BLT) > fulf)j <) < & il e )
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Proof of Lemma 3.2. The proof is very similar to the previous one. Let p = |n/3], we apply the
Markov property at time p, to obtain, for any € > 0 and n > 1 large enough,

Py (Ty, < fa(n) + H,Tj > fu(4),5 < n)
> P, (T, € /2,292,752 ¢, < p)

X inf Py (T < fu(n) + H,T; > folp+j),j <n-—p).
z€[p1/2,2p1/2]

Setting again fk =Tn_p —Th_p—k, for any x € R we have
Py (To—p 2 fu(n) + H,Tj < fu(p+3),j <n—p)
> P (Tap = fuln) € (0,2 + HLT, < faln) = fuln—§),j <n—p)
> P(Thp = fu(n) € [ = h,a],Tj < fu(n) — fu(n —j),j <n—p).
We apply again the Markov property at time p, for x € [p'/2,2p'/?] we have

]P(Tn—p_fn(n) € [w—h,x],Tj < Aj*, 5 < n_p)

> P (T € [0/, 2"/%, 75 < fuln) = fuln— ), < p)

X Ze[pl}ggpl/z]P(Tj >0,T, — fn(n) € [x — H,z]).

Thus, we apply (3.3) and (3.5) to conclude the proof. O

A.2 Proof of Lemma 3.3

We now extend Lemma 3.1 to random walks enriched by additional random variables. The idea be-
hind the proof is that a random walk excursion is typically at distance O(n'/?) from the boundary.
Therefore, as soon as E(ﬁi) is finite, we expect similar upper bounds for the branching random
walk. To prove Lemma 3.3, we first prove the following result, that is a direct consequence of [4,
Lemma C.1]

Lemma A.1. With the notation of Lemma 3.1, there exists C > 0 such that for any y > 0,

PEk<n: Ty < fulk) =y +&,Tj > fa(j) —y,5 <n) < Olnf—/f (P(&1>0) +E((€1)3))

Proof. Let n € N and y > 0. For k < n we denote by

Tk =Py (T < fu(k) + & T = fn(j).J <n)
=Ey (Lin < h)ren 15> fu()isht 1y Priys (T 2> fu(k +147),5 <n—k—1))

1+ (Tk - fn(k>)
<CE, (1{Tk<fn<k>+gk,:rj>fn<j>,j<k}—(n —kr 02 )

by Markov property and (3.4). Then, conditioning on (X, &) and applying Lemma 3.1, we have

- X 2 k

We denote by (X, €) a random vector with the same law as (X, ;). We have

T <

n—1
PEk<n:Th< folk) —y+ & T = fall) —y,d <) <> m
k=0

U1+ (E-X)2 Ak
< C(l + y) E <1{E>0}(1 + (E)-ﬁ-) Z k3/—2((§ _k j_+1;\1/2>
k=0
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2
Observing that ZZfo 1“51;# <C(1+ (¢ — X)), we conclude that

PR < T < full) =+ 60T 2 full) — 9. S 1) < O L (P61 2 0) + B ((6)2)).

Proof of Lemma 3.3. We use Lemma A.1 to prove this result. Recalling that

T=inf{k <n: Tk < fo(k) + &1} =inf{k <n: Tep1 < frulk) + (Err1 + Xpt+1)},
we have
]P)y (Tn < fn(n) +HaT < naTj > fn(])a] < 7’L)

< Py (Tn < fn(n) +H,7< n/Q,T]— > fn(])v] < n)

To bound the first term, we apply the Markov property at time n/2, we have
Py (Tn < fn(n) +H, 7 < n/Q’Tj 2 fn(])a] < n)
S]P)y (T < n/27Tj > fn(])a] < n/2)supPz (Tn < fn(n) + HvTj > fn(n/2+])a] < n/2)
z€R

1+y
<C nl/2

(P& + X~ 12 0)+E((6+ X ~12)) x

by Lemma A.1 and (A.1).
We denote by T; =T, —T),—; and §; = &,—;. To bound the second term, we observe that

P, (T, < fo(n) + H,7 € (n/2,n],T; > fn(§),7 <n)

ep [ Tn—faln) +y €[0.HLT; < fuln) = fuln = j),j <n,
- Fk<n/2: Tk > fo(n) — fuln —k) — k1

<P (Tn - fn(n) +y e [O,H],Tj < fn(n) - fn(n 7])7316 < TL/2 2Ty > fn(n) - fn(n - k) - fkfl)

1+y
SCW PE+X1-1>0+E((&G+X1—-1)3)),
using the previous inequalities, which concludes the proof. O
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