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Abstract

We prove an invariance principle for linearly edge reinforced random walks on ~-stable critical Galton-
Watson trees, where v € (1,2] and where the edge joining z to its parent has rescaled initial weight
d(O,x)® for some a < 1. This corresponds to the recurrent regime of initial weights. We then establish
fine asymptotics for the limit process. In the transient regime, we also give an upper bound on the
random walk displacement in the discrete setting, showing that the edge reinforced random walk never
has positive speed, even when the initial edge weights are strongly biased away from the root.

Keywords and phrases: random walk in random environment, Dirichlet distribution, reinforced random
walks, Galton—Watson trees, diffusion in random environment, slow movement.
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1 Introduction

Linearly edge-reinforced random walks (LERRW) are a classical model of self-interacting processes introduced
by Coppersmith and Diaconis in 1986 [CD86] (for a generalisation, we refer to the recent work of [BST21]).
Given a rooted graph G endowed with initial edge weights, and a reinforcement parameter A > 0, the model
is defined as follows. The process (X, )n>0 on G is started at the root and given X,, = v, the next edge
traversed by X is chosen from the edges incident to v with probability proportional to their weights. After
X has crossed the chosen edge, its weight is subsequently increased by A and the process repeats with the
updated edge weights.

The non-Markovian nature of the LERRW makes it difficult to analyse. However, a remarkable result of
Diaconis and Freedman [DF80] (for the recurrent case) and then Merkl and Rolles [MRO7] (extension to
the transient case) shows that the LERRW can be represented as a random walk in random environment
(RWRE). This makes LERRW more tractable and for example leads to applications in Bayesian statistics
[DR06, BCP09, Bacll, BPFT16]. On trees this RWRE representation can be understood by noticing that
the weights of the edges incident to each of the vertices evolve according to a Pélya urn model, independently
for each vertex, see [Pem88]. We will make this connection precise in Section 3.2.

The aim of this paper is to study LERRW on critical Galton-Watson trees by constructing its scaling limit
for a range of initial weights and obtaining almost sure asymptotics for the limiting diffusion. Since critical
Galton-Watson trees have a rich geometry, in particular having fractal properties, unbounded degrees, and
non-uniform volume growth, we hope that these results are interesting in their own right as well as offering
insight into the behaviour of LERRW on related critical random graphs such as uniform planar triangulations,
high dimensional uniform spanning trees and critical percolation clusters.

Our first result, an invariance principle, extends an earlier work of Lupu, Sabot and Tarres, who constructed
the scaling limit of LERRW on Z as a diffusion on R [LST20]. In the Galton-Watson tree setting, in the
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special case where the initial weights are constant and identical for all edges and the critical Galton-Watson
tree has finite variance, the scaling limit was previously constructed in [And21].

We assume that the underlying Galton-Watson tree is critical with offspring distribution in the domain of
attraction of a y-stable law for some v € (1,2]. In the case v < 2 this immediately entails that the offspring
distribution ¢ satisfies £([k,00)) = k=7 L(k) for some slowly-varying function L. If such a ¢ is fixed and T;,
is a £-Galton-Watson tree with n vertices endowed with uniform mass measure, it is well-known that there
exists a sequence (a,)S°; such that n~1a, T, converges in distribution to the stable tree of Le Gall and Le
Jan [LGLJ98] (see also [DLG02, Chapter 1]). We denote the compact stable tree by 7 and its root by O.
In the case v = 2 this is simply Aldous’ Continuum Random Tree (see [Ald91b] and [Ald93]). We give the
formal constructions in Section 2.3.

To define our LERRW model, we fix a reinforcement parameter A > 0, label the root of our Galton-Watson
tree O,, and consider a class of initial weights (aén))ee E(T,,) Parametrised by a < 1 whereby, if & denotes
the parent vertex of x,

ot 1y = (nag )" (dn(On, 7) + nay ) (1)

where d,, denotes the graph distance on T}, cf. [Tak21, Section 2.3]. Note that na, ! is the natural scale for
branch lengths in 7.7; the addition of of this term in is just to ensure that the weights and inverse weights
are integrable at 0. Our first result is an invariance principle for this LERRW process.

Theorem 1.1. Let X™) be a discrete-time LERRW on T, started at O,,, with initial weights as in (1) and

reinforcement parameter A. Denote its law by P(a ) For every a < 1, there exists a stochastic process X
defined on T and started at O, with law Po, such that the following convergence holds jointly with respect to
the Gromouv- Hausdorjj‘ topology, and the topology of weak convergence of measures on the cadlag path space
on T, (itself endowed with the Skorohod-Jy topology):

(o2 (0 ) oy 7)) (B0 (00 ).

The law of X will be defined explicitly in Section 3.3.

To establish scaling limits for tree-indexed random walks, one generally needs tighter control on the input
laws compared to the Z? case, cf. [JMO05, Theorem 2] and [Mar20, Theorem 1] which require finiteness
of higher moments in order to prove convergence of tree-indexed random walks to tree-indexed Brownian
motion (known as snake processes). This is because all the extra branches present in the tree present more
opportunities for large displacements of the random walk, leading to larger fluctuations without the higher
moment assumption. However, we will see in the LERRW setting that the random environment becomes
increasingly concentrated as n — oo without making any higher moment assumptions.

The analogous result previously proved by Lupu, Sabot and Tarres for the LERRW in dimension one [LST20]
used a high-level representation of a LERRW as a RWRE that was established in [DV02]. They encode the
corresponding random environment in a random walk process and show that this converges to a time-
changed Brownian motion on R under the appropriate rescaling. The law of the limiting LERRW diffusion
is analogously encoded by this Brownian motion. We will use the same strategy to prove Theorem 1.1. In
contrast to [LST20] and [And21], we directly use the observation of Pemantle that the random environment
can be represented by independent Dirichlet random variables at each vertex [Pem88], rather than the (more
complicated) mixing measure obtained in [DV02], which makes our proof more elementary.

In the second half of this paper, we obtain asymptotics for the limiting diffusion appearing in Theorem 1.1.
To understand the long-time asymptotics of LERRW and its scaling limit it is more natural to study these
processes on Galton-Watson trees conditioned to survive and their continuum counterparts, rather than on
compact trees. In the discrete setting Kesten [Kes86a] showed that this conditioning can be achieved by
conditioning a Galton-Watson tree to have a single branch that survives to infinity, known as the backbone,
and attaching finite Galton-Watson trees to the backbone. We denote this tree by To,. This construction
also has a natural analogue in the continuum known as sin-trees. These were constructed by Aldous in the
case v = 2 [Ald91c, Section 2.5] and Duquesne in the case v < 2 [Duq09]. We denote the infinite stable tree
by 77°. We give the formal constructions in Sections 2.4 and 5.



It seems intuitively clear that increasing A should make the LERRW “more recurrent” whereas increasing
« should make it “more transient”. Since the infinite tree T, contains a unique path to infinity, it follows
directly from the corresponding result of Takeshima [Tak00] (see also [ACT19]) for LERRW on the infinite
half-line that the LERRW is almost surely recurrent if ), n~® = oo, and almost surely transient otherwise.
However, although the value of A cannot change the transience and recurrence properties of X, we will see
in our next theorems that both o and A affect the time it takes for X to escape a ball. In the case a < 1,
which we refer to as “strongly recurrent”, the reinforcement gives an exponential bias towards the root, so
that X only moves away from the root at logarithmic speed. In what follows, we denote by P the probability
measure for Kesten’s tree T, and for the infinite stable tree ’TVOO.

Theorem 1.2. [Strongly recurrent regime o < 1]. Let (X;)i>0 be the limiting diffusion of Theorem 1.1 on
the infinite stable tree T° when a < 1. If A >0, we have that P x Po-almost surely,

d(0,X,)  (1—a\™*
- (% ,

lim sup .
t—oo  (logt)T==

where by d we denote the tree metric on T;°.

Remark 1.3. Takei [Tak21] also proved similar results for the discrete-time LERRW on Z. Lupu, Sabot
and Tarrés also proved a result analogous to Theorem 1.2 in the case a = 0 for the limiting diffusion on
R [LST20, Proposition 4.9]; this corresponds to taking the initial occupation profile function Lo equal to 1
everywhere, except possibly a compact interval. Our long-time asymptotics results cover a larger class of
initial occupation profiles, and we additionally have to take care of fluctuations in the underlying tree T3*.

In the critical case a = 1, the slow-down effect from the reinforcement is almost balanced by the increasing
initial edge weights, so we lose the exponential attraction towards the root and no longer see the slow
movement. Instead the attraction is of polynomial order and this is reflected in the results of Theorem 1.4.
Because the reinforcement effect and the volumes of balls in the tree both grow on a polynomial scale, we
see that there are two regimes depending on which one has the dominant effect.

Theorem 1.4. [Critical regime o = 1]. Let (Xy)i>0 be the limiting diffusion of Theorem 1.1 on the infinite
stable tree T;° when o= 1.

(i) If A < 2= then for any B > L, we have that P x Po-almost surely,

y—1"7 27
d(0, X . d(0, X
0 < limsup “70 and lim sup # < oo
t—oo  $2v-1¢—(logt)? t—oo  ¢2v—1 (logt)?

(i) If A > 2]:11, then for any > %, we have that P x Po-almost surely,

d(0, Xy)
t1/Ag—(logt)?

d(0, X3)

and lim sup W

0 < limsup
t—o0

In the transient regime when o > 1, the resistance techniques used to prove Theorem 1.1 no longer provide
the machinery to identify the LERRW scaling limit since the rescaled resistances degenerate in this regime.
However, we can work in the discrete setting and obtain an upper bound on the displacement of the random
walk.

Theorem 1.5. [Transient regime o > 1]. Let (Y;,)n>0 be a discrete-time LERRW on Kesten’s tree To
with offspring distribution in the domain of attraction of a vy-stable law, with initial weights apg .y =

dr. (Oso,x)®. Then, almost surely, for any A > %,

dTOO (Ooo; Yn) < n%e(logn)A7

for all sufficiently large n. Consequently, Y does not have positive speed.



It is somewhat more delicate to obtain lower bounds on the displacement since this requires uniform control
of the environment. However, we believe that it should also be possible to get a comparable lower bound
using discrete analogues of the arguments used to obtain this control in the recurrent case.

Despite the bias of our initial weights away from the root, the result of Theorem 1.5 contrasts strongly to
those obtained on b-regular trees with constant initial weights by Collevecchio [Col06], who proved that the
speed is positive when b is large enough or under an appropriate moment condition for the LERRW. This
was later extended to all b > 2 by Aidekon [Aid08]. In our case, Theorem 1.5 holds because the LERRW
is slowed down by the time spent in dead ends of the tree; this effect is particularly pronounced because of
the fractal properties of the tree (i.e. many dead ends en route to and from other dead ends). By contrast,
in regular trees there are no dead ends, and exponential volume growth, which gives a much stronger bias
away from the root.

In the same spirit, due to the uniqueness of the path to infinity in 7T, the LERRW on T, can be viewed
as a LERRW on Z* slowed down by extra excursions into subtrees hanging off this path. This can be
quantified: on Z*, with the same initial weights, it is possible to show that sup,, <, |Ym| > nz—o) (see
Remark 8.5). Since v > 1, the LERRW is really slower on the trees we consider (note however that it is not
true that T, — ZT in any sense as v | 1, in fact due to the heavy tails, the Galton-Watson trees undergo a
condensation phenomenon, e.g. see [KR19]).

Here we briefly record some notation that we will use throughout the paper.



T, critical Galton-Watson tree with offspring distribution satisfying (2)
d, graph distance on T;,
Lin uniform probability measure on the vertices of Ty,
R, distorted graph distance on 7,, (17)
Vp, distorted measure on the vertices of T,, (17)
O, root of Ty,
T critical Galton-Watson tree conditioned to survive, with offspring distribution satisfying (2)
dr., graph distance on T,
R distorted graph distance on T,
v distorted measure on the vertices of T
Oso root of T
Ty compact stable tree
T° infinite stable tree
7 canonical measure on 7 or 7> (6)
Vg distorted measure on T or 7.7°(22)
d canonical metric on 77 or 7 (5)
Ry distorted metric on 77 or 7 (21)
(@) root of T or T°
an, scaling factor for T}, : n ta, T, (EQ TYC
P probability measure for the mm-spaces Ty, Teo, T, 757
ol initial weight for LERRW for e € E(T),)
A reinforcement parameter for LERRW on T,
bq(fb) parameter for RWDE at v € T},
P(b) law of Dirichlet random environment on 7, with (vector) parameter b
X discrete-time LERRW on T,
Pgi) quenched law of X (™ with initial weights o
AL continuous-time constant speed RWDE on T,
Po, quenched law of Z(™
]5(()11) annealed law of Z(™)
X scaling limit of X (™ as in Theorem 1.1
Po quenched law of X (over the environment)
Py annealed law of X (over the environment)
Y discrete-time LERRW on T,
11—« 11—« e’ :
d® (s,t) | distance defined on R equal to {d(O, 8) 7% +d(0,1) — 2d(0,5 A E) T, ?f a<l,
log(d(0,s) + 1) +log(d(0,t) + 1) — 2log(d(0,s At) + 1), ifa=1,
P Gaussian process defined such that IE[|¢>(°‘) (5) — () (t)|2] =d(®(s,t)
P law of ¢(®)

1.1 Organisation

The paper is organised as follows. In Section 2 we give background on critical Galton-Watson trees and the
topologies used in this paper. In Section 3 we make the connection between LERRW and RWRE precise,
and construct a candidate for the scaling limit of LERRW. In Section 4 we prove that the resistance metrics
and measures characterising the associated RWRE converge to those characterising the aforementioned limit
candidate, which proves Theorem 1.1. The second half of the paper is devoted to the proofs of Theorems
1.2 - 1.5: in Section 5 we establish some properties of 7°° and its associated Gaussian potential, then in
Sections 6 - 8 we respectively prove Theorems 1.2 - 1.5.
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2 Preliminaries

2.1 Critical Galton-Watson trees

To prove the convergence we will view our Galton-Watson trees as plane trees using the following Ulam-Harris
labelling notation for discrete trees. To define these, we follow [Nev86] and first introduce the set

u=_Jnm
n=0
By convention, N0 = {@}. If u = (uy,...,u,) and v = (v1,...,v,) €U, we let uv = (g, ..., Un, V1, .., V)

denote the concatenation of v and v.

Definition 2.1. A plane tree T is a finite subset of U such that

(i) DeT.
(ii) If v e T and v =uj for some j €N, thenu e T.

(iii) For every u € T, there exists a number k,(T) > 0 such that uj € T if and only if 1 < j < k,(T).

We let T denote the set of all plane trees. If T' € T and u € T we also let 7,(T) = {v € U : uv € T'} denote
the subtree emanating from u. In this paper we are interested in random plane trees, more specifically
Galton- Watson trees. To define these, first let £ be a probability measure on Z=°. We will refer to ¢ as the
offspring distribution.

Definition 2.2. A Galton- Watson tree with offspring distribution & is a plane tree T with law P¢ satisfying
the following properties:

(i) Pe(ko = j) = £(j) for all j € Z2°.

(it) For every j > 1 with £(j) > 0, the shifted trees 71 (T), ..., 7;(T) are independent under the conditional
probability Pe(- | kg = j), with law Pe.

In other words, a Galton-Watson tree with offspring distribution £ is a branching process with a single root
(), where the trees emanating from each vertex are independently distributed according to P¢. It is shown in
[Nev86, Section 3] that for any probability measure £ on ZZ°, there is a unique probability measure P¢ on
T satisfying the above two properties.

We will restrict to Galton-Watson trees with a critical aperiodic offspring distribution in the domain of
attraction of a y-stable law for some v € (1,2], by which we mean that .- ,k€(k) = 1 and there exists an
increasing sequence a,, 1 oo such that, if (€)%, are i.i.d. copies of &, then

i €Y —n @,
an

Zy, (2)

as n — oo, where Z, is a <y-stable random variable, i.e. can be normalised so that E[e‘AZW] = e for

all A > 0. In the finite variance case we always have v = 2. It is shown in [BGT89, Section 8.3.2] that
necessarily a,, = n%L(n) for some slowly-varying function L. Equivalently, {([n,00)) = n=YL(n) (but not
necessarily with the same L). Throughout the paper we will make the assumption that v € (1,2], and let
(an)S2 4 be the sequence appearing in (2).

A Galton-Watson tree T' conditioned to have n vertices can be coded by a random walk (W.1)o<m<n called
the Lukasiewicz path; this is defined by setting W(}F = 0, then for m > 1 listing the vertices ug, u1, ..., Uy_1



in lexicographical order and setting W5, = WL + k,, (T) — 1. It is not hard to see that W5 > 0 for all
Ogmgn—l,andWTT:—l.

A discrete tree T' conditioned to have n vertices can be also characterised by its contour function. To
introduce the contour function, we imagine that the tree is embedded in the plane in such a way that each
edge has length one. Consider a particle that is placed at the root of the tree at time ¢« = 0 and then traverses
the tree, moving continuously along the edges at unit speed (respecting the left-right order of the vertices),
until all vertices have been explored and the particle has returned back to the root. Then, we denote by
CT (i) the distance to the root of the position of the particle at time i. More specifically, letting x; denote
the i-th visited vertex by the particle, set

CT(Z) = dT(xo,l‘i), 0<14 < 2n.

By convention, we also set 2, = xo, and CT(2n) = 0. Naturally, we extend C7 by linear interpolation
between integer times. Note that the particle visits every vertex apart from the root a number of times given
by its degree.

2.2 Gromov-Hausdorff topology and correspondences

In this paper we will be interested in pointed Gromov-Hausdorfl-Prokhorov (GHP) convergence between
pointed compact metric measure (mm) spaces. Accordingly, let K¢ denote the set of quadruples (X, d, u, O)
such that (X, d) is a compact metric space, p is a finite Borel measure of full support, and O is a distinguished
point, which will play the role of the root. Given two pointed mm-spaces (X, d, u, O) and (X', d’, p/, O’), the
pointed GHP distance between them is defined as

dGHP((Xa da Hs 0)7 (X/’ dlv //’ O/)) = inf {dI;I((b(X)’ (b/(X/)) v d£(¢*ua (b:kl’[//) v 6(¢(O)7 ¢/(Ol))} ’ (3)

where the infimum is taken over all isometric embeddings ¢ : X — F, ¢’ : X’ — F into some common metric
space (F, ), where dg denotes the Hausdorff distance between two subsets of F' and where dp denotes the
Prokhorov distance between finite Borel measures on F'. For a definition of the latter, see [Bil99, Chapter 1].
If the second term is omitted from the right-hand side of (3), this is known simply as the pointed Gromov-
Hausdorff (GH) distance, and is denoted by dgr. We say that two spaces (X, d, u, O) and (X', d’, 1/, 0’) in
K¢ are equivalent if there exists a measure and a root-preserving isometry between them. It is well-known,
see [ADH13, Theorem 2.3], that the pointed GHP distance defines a metric on the space of equivalence
classes of K¢, and that this is a Polish metric space.

To prove Theorem 1.1, we will use the helpful notion of correspondences. A correspondence R between two
metric spaces (M, R) and (M', R’) is a subset of M x M’ such that for every x € M, there exists y € M’
with (z,y) € R, and similarly for every y € M’, there exists x € M with (z,y) € R. It is straightforward to
show (e.g. see [BBIO1, Theorem 7.3.25]) that

1
deu((M,R,0),(M',R',0")) = = inf sup |R(z,y) — R (2", )|,
2 R (2,0),(y.y))ER

where the infimum is taken over all correspondences R between (M, R) and (M’, R') that contain the pair
of distinguished points (O, 0’). The quantity on the right-hand side above is known as the distortion of R,
and is denoted by dis(R).

In this paper, we will prove GHP convergence by first proving GH convergence using correspondences,
and then prove Prokhorov convergence between the measures on the canonical embedding induced by the
correspondence.

2.3 Stable trees

If T,, denotes a discrete Galton-Watson tree conditioned to have n vertices with critical aperiodic offspring
distribution ¢ in the domain of attraction of a v-stable law, endowed with the graph metric d,,, it is well-
known that it admits a compact metric space scaling limit, known as the ~-stable tree. We denote this by



T More precisely, it is shown in [Duq03a, Theorem 3.1] that
nta, T, — 7:/0 (4)

in the GH topology as n — oo, where a,, is defined as in (2). The limiting space T can be formally defined
from a ~-stable Lévy excursion which plays the role of a continuum Lukasiewicz path (e.g. see [DLGO5] for
details). Given a spectrally positive v-stable Lévy excursion X ()| we define the height function H™ to be
the continuous modification of the process

t

1
HY@) =1lim - [ 1{X") < inf X 4 ¢}ds.

e=0¢e Jo r€(s,t]

The limit above exists in probability, see [DLG02, Lemma 1.1.3].
For s,t € [0,1], let my)(s,t) = infresat,sve H™(r) and d : [0,1] x [0,1] — R, be defined by

d(s,t) = HO (s) + HO(t) — 2mpe) (s, t). (5)

It is obvious that d is symmetric and satisfies the triangle inequality. One can introduce the equivalence
relation s ~ t if and only if H")(s) = HO)(t) = m e (s,t), which is equivalent to d(s,t) = 0. The quotient
space ([0,1]/ ~,d) is the y-stable tree T, which can be proven to be almost surely a compact metric space
[DLGO5, Theorem 2.1]. In addition, this construction provides a natural way to define a canonical (non-
atomic) probability measure associated with it, p, which has full support. Denote by pg : [0,1] — T the
canonical projection. For every A € B(Tf), we let

n(A) =L{t €[0,1] : pyn (t) € A}) (6)
denote the image measure on 77 of Lebesgue measure £ on R by the canonical projection pg).

We briefly outline how to prove (4) since we will use a similar strategy in Section 4. Using Skorohod’s
Representation theorem, we can assume that we are working on a probability space under which the contour
function of T}, which is normalised by setting:

CM™(t) = (n"'a,C"(2nt);0 < t < 1)

where C™ is the contour function of T}, converges almost surely (with respect to the uniform norm) to the
height function constructed by a spectrally positive y-stable Lévy excursion. The convergence in distribution

cm Dy g (7)
was originally shown by Duquesne in [Duq03b, Theorem 3.1]. We construct the related correspondence

Rn:{(xLZntJapH(W)(t»;OStS1}, (8)

where z; is the i-th visited vertex in the exploration of the outline of T}, and pg ) (t) is the equivalence class
of ¢t with respect to the relation ~. It is straightforward to show that the distortion of this correspondence
between n~'a,T,, and T is upper bounded by 2[|C"™) — H||, where ||C(™) — HO)|| stands for the uniform
norm of C(™ — H®). Since (7) holds, the convergence of the metric spaces follows. In fact, if p, denotes
the uniform probability measure on its vertices, it is the case that

(Tnyn_landnaun) — (7;Cada M) (9)

in distribution with respect to the GHP distance between compact mm-spaces, see [LG06, Theorem 4.2],
which is a corollary of the result originally proved in [Duq03a]. Although the uniform probability measure
tn on the vertices of T, was not considered in [Duq03al, it is not difficult to extend the result in (4) to
include it since the work regarding the convergence in (9) has already been done.



2.4 Infinite critical trees

A critical Galton-Watson tree is almost surely finite, so to study the long-time asymptotics of LERRW on
critical trees and more specifically to prove Theorems 1.2 - 1.5, we will instead consider the model on a
Galton-Watson tree conditioned to survive. In the discrete setting such a model is naturally described by
Kesten’s tree, denoted T, and defined as follows.

Definition 2.3. [Kes86b]. Let & be a critical offspring distribution, and define its size-biased version £* by

§*(n) = n&(n).

The Kesten’s tree T, associated to the probability distribution & is a two-type Galton-Watson tree dis-
tributed as follows:

o Individuals are either normal or special.
o The root of To, is special.
o A normal individual produces only normal individuals according to &.

o A special individual produces individuals according to the size-biased distribution £*. Of these, one of
them is chosen uniformly at random to be special, and the rest are normal.

Almost surely, the special vertices form a unique one-ended infinite backbone of T,,. Aldous in [Ald91a]
coined the term sin-trees for such trees, since they have a single infinite spine. Although a critical Galton-
Watson tree is almost surely finite, Kesten [Kes86b, Lemma 1.14] showed that T, arises as the local limit
of a critical Galton-Watson tree with offspring distribution £ as its height goes to infinity.

Kesten’s construction has been imitated in the continuum by Duquesne in [Duq09], who constructs continuum
sin-trees and shows that these arise as the appropriate local limit of compact continuum trees conditioned
on being large. Duquesne’s construction involves defining two height functions from two independent Lévy
processes in the same way as done for the compact case. In the stable case, we denote the infinite stable
sin-tree by 77°. It is also possible to show that 7> is the scaling limit of a discrete tree constructed from a
critical aperiodic y-stable offspring distribution as constructed in Definition 2.3 (e.g. by following a similar
strategy to [Arc20a]). As in the discrete case, 7,7 has a single infinite path to infinity, to which compact
stable trees are grafted.

3 Connection between LERRW and a RWRE on trees

The fine mesh limit of the LERRW in dimension one, which was called linearly reinforced motion (LRM),
was introduced in [LST20]. In fact, the authors construct the continuous space limit of the vertex-reinforced
jump process (VRJP) out of a convergent Bass-Burdzy flow [BB99]. To obtain LRM as the continuous
space limit of the LERRW, they then use the close relation between the VRJP and the LERRW that was
established in [ST15], namely that the LERRW can be represented in terms of a VRJP with independent
gamma conductances. The principles used in [LST20] are broadly the same as those used in this paper.

In the setting of [LST20] an appropriate potential related to the VRJP converges. This yields a characterisa-
tion of the limiting LRM as a diffusion in random potential that contains a Wiener term and a drift (the mo-
tion drifts towards the places it has already visited many times), or equivalently describes the LRM as a scale-
transformed and time-changed diffusion in a random environment, cf. [Sin82, Bro86, Sei00, Car97, Pacl6].

In our setting, we work directly on the trees and view them as electrical networks equipped with a so-called
resistance metric and a measure that we will specify in Section 3.1. The latter provide the natural scale
functions and speed measures of a RWRE associated with the LERRW in a representation of Pemantle,
see Section 3.2. Then we are able to use the main result of [Crol8] to yield convergence of the RWRE
as a consequence of the convergence of the resistance metric and the speed measure. Since the resistance



metric and the speed measure are expressed in terms of the potential of the RWRE, their convergence can
be deduced from the convergence of the aforementioned potential, see Sections 4.1 and 4.2.

The limiting resistance metric and speed measure on the limiting stable tree are distortions of its canonical
metric and uniform mass measure. These distortions are expressed in terms of an exponential that includes
a tree-indexed Gaussian term and a drift. The Gaussian term corresponds to a tree-indexed process that is
essentially a Brownian snake on the stable tree. This yields a characterisation of the limiting diffusion X as
a diffusion in random potential on the stable tree, see Section 3.3. We note here that the notion of a “scale
change” on general separable real trees was formalised in [AEW13].

3.1 Random walk in a random environment

In order to study a LERRW on T,, we will use a representation of a LERRW as a RWRE. We briefly introduce
the formalism of a RWRE here.

In a rooted metric tree (T, dr, O), we define for u,v € T the path intervals
[u,v] ={z €T : dr(u, z) + dr(z,v) = dr(u, v)},

and
(uv U) = [u7 U] \ {’U" U}’ [u’ U) = [u’ U] \ {U}’ (u7 U] = [u’ U] \ {u}

We say that w and v are connected by an edge, denoted u ~ v, if and only if u # v and [u,v] = {u,v}. We
also define a partial order on T by setting u < v (u is an ancestor of v) if and only if u € [0, v]. We write
u < v if u < v and u # v. Finally, the unique z € T for which [O,u] N[O, v] = [0, 2] is written u A v. We
call u A v the most recent common ancestor to v and v.

For a fixed tree T with root O, a RWRE on T can be constructed by assigning each edge e € E(T) a random
conductance. At each time, if a random walk is currently at vertex v it moves to one of the neighbours of v
with a probability proportional to the conductance of the edge joined to v. Rather than defining the full set
of conductances (c(e))ceg(r), We can equivalently assign a single conductance to a single special “root edge”
eroot and then sample a sequence of random variables (W, ),¢c7, so that

Wv = (Wu)quJ

v

gives the ratios of the conductances of edges emanating from v. We will follow this approach as it allows us
to formalise the connection to Pdlya urns outlined in the introduction.

We now assume that an environment w = (c(eroot)7 W= (W,) ) is fixed. For each non-root vertex v, let

— veT
w denote the parent of v. Let

&
Wy

po(W) (10)

which in our case represents the transition probability from % to the ancestor % of T, divided by the
transition probability from 0 to the descendant v of .

We add a new vertex 8, which we call the base and attach it to the root with a new edge. This edge will
play the role of e.,o; and we call the new tree the planted tree. To keep the notation simple, even if the
statements are expressed in terms of this new planted tree, say T, we still phrase them in terms of 7. It
follows from (10) that the conductance of an edge {0, v} is given by

c({T.0}) = e({0,0}) - ™ Zomuzs srule), (11)
This motivates the definition of the potential on T as

S logpu(w), fora 0,
Vw(aj) = § O<v=x
0, for z = O.

10



By defining the RWRE from conductances in this way, we have in fact defined it via an electrical network and
can therefore take advantage of electrical network theory (e.g. see [LPW17, Chapter 9] for an introduction).
The conductance of an edge {%, v} is given by (11), and consequently its electrical resistance is given by

R{T,0}) = e({T,0}) ™ = ({0, 0)) 7+ e,
Moreover, since our graph is a tree, the electrical resistance between any two vertices is given by
Ruv)= 3 Rle)=c({0,0)7 3 e, (12)
e€E, v z€[u,v])\{uAv}

where in the first sum, F,, , is the set of edges contained in [u, v]. Clearly, R defines a metric on T' (this also
follows from a more general result of Tetali [Tet91]). We will take the measure

_ C({<53 O}) : erw(z)]]_{a:#O} + €7Vw(y) , for x 7é <5,

ulz) = Wzﬁzx (13)
F
0]

0, for x =

This is the stationary reversible measure for a stochastic process associated with (T, R, O). This stochastic
process has generator which acts on L?(T, i) as follows:

BH@ =— 3 clmyh () - @)

/J(l’) yeT y~x

(see [Crol7, Section 2] for more details on the correspondence between graphs equipped with edge conduc-
tances and a measure, and stochastic processes). This stochastic process is a continuous-time random walk
Z having exp(1) holding time at each non-root vertex, and at each jump time, the random walk traverses
an edge incident to its previous state, chosen w1th probability proportional to the conductance of each of

the available edges. At the base, Z jumps from O to O with rate c({<5 O})/u(<_) = 00, i.e. the expected

holding time at O is 0. The random walk transitions from the base to the root with probability 1. Moreover,
the overall rate at which Z jumps from O to its collection of children is 1.

Remark 3.1. The electrical resistance between x and y can be alternatively defined by

R(z,y)~" = mf{&(f, f) : f(x) =0, f(y) =1},
where

E(f.9)= >z yh(f(@) = F)(9(@) - 9(y)
2

z,yeT:
Ty

is a quadratic form on T. In fact, € is a regular Dirichlet form on L*(T,u), and corresponds to electrical
energy. For such functions f and g, we note that

E(f.9) ==Y _(Af)(@)g(z)u(x).
xzeT
We will not directly use the machinery of Dirichlet forms in this paper.
The RWRE that we use in this paper will be defined by a collection of Dirichlet random variables taking the
role of (W,,)yer.

Definition 3.2 (Dirichlet distribution). For a finite set I and positive real numbers (b;)ics € (0,+00)!, the
Dirichlet distribution D((b;)icr) on

5 = {wer e 0.0 Y =1}
iel
has density

ZEI b —1
H H ]121 Uz 161 H du]?

ier 1 F€NN\{jo}

for any choice of jo € I.

11



The Dirichlet distribution can alternatively be defined as the law of a normalised Gamma vector. One can
indeed check that the following lemma holds.

Lemma 3.3. [Pit06, Section 0.3.2]. Let (W;);er be independent random variables such that, for i € I,

W; ~T(b;, 1), i.e. with density F(b‘)wbi*le*w]l(oy_koc)(w)dw. (14)
Then,
1
Ui i = =" i)i ~D bi i . 15
(Ui)ier S, (Wa)ier ~ D((bi)icr) (15)

Furthermore, (U;)icr is independent of Y, Wi.

3.2 Representation of LERRW as a random walk in random conductances

In this section we outline the connection between LERRW, Pélya urns and Dirichlet random variables on
trees. This connection was first used in the context of (non-directed) edge reinforced random walk on trees
by Pemantle [Pem88] where, due to the absence of cycles, the process evolves independently at each vertex.

Given a tree T, let a = (ae)eeE(T) € (0, —i—oo)E(T) be a sequence of positive initial weights on the edges, and
let O denote the root of T. We consider edges to be undirected, so that e = {z,y} = {y, 2} denotes the edge
joining two vertices x and y.

Definition 3.4. The discrete-time linearly edge reinforced random walk (LERRW) on T with initial weights
a and starting at O is the process on T with law ng) defined by: P(()a)—a.s., Xo =0 and, for alln >0, for
all edges e € E(T),

Nw,o} ()
Zy:yNw Niw,yy (n)

where Ne(n) = ae + #{0 <k <n—1:(Xi, Xp11) = e}A. We call A > 0 the reinforcement parameter.

P(()a) (Xn+1 = ’UlXo, 7Xn) = ]l{Xn:w}7

In other words, at time n the walk jumps along a neighbouring edge e chosen with probability proportional
to its current weight N.(n). This weight is initially equal to «, and then increases by A each time the edge
e is traversed.

Consider a vertex v € T and suppose v has #v offspring in 7. Let eg(v) denote the edge joining v to its
parent, and e;(v), ..., ex,(v) denote the edges joining v to each of its offspring. When the LERRW arrives
at v for the first time, it must have arrived via the parent, so the weights of these edges will be respectively
given by the components of the vector

(Qeg(v) T A ey (v)5 0y Qe (v))-

Moreover, since T is a tree, if the LERRW exits v by edge e;(v), it must also return to v via e;(v), so that at
the next visit to v the weight of e;(v) will have increased by 2A and all other weights will have remained the
same. Moreover, this holds independently of what happens to the LERRW between its successive traversals
of e;(v). The same logic applies on subsequent visits to v, with the weights updating each time.

It follows that the decisions of the LERRW process are ruled by independent Pélya urns, one per vertex,
where outgoing edges play the role of colours, and a,(,) determines the initial number of balls of colour 4.
Since the asymptotic proportion of colours in such an urn model follows the Dirichlet distribution, conditional
on which the draws are independent and identically distributed as Bernoulli random variables with success
probability given by the asymptotic proportion of the drawn colour, the reinforced walk may equivalently be
obtained by assigning a Dirichlet random variable wy, ) to each vertex x, which then defines the transition
probabilities of the walk every time it is at x. This is the definition of the random walk in Dirichlet random
environment (RWDE) that we define below. To get this equivalent representation of LERRW we have to
average over all the Dirichlet random variables.

12



Given v € T, let the positive initial weights from v to its neighbouring vertices o1, V4, be denoted by
the vector

Oy = (aeg(v)a Qe (v)y s ae#u(v))v

with () being the positive weight to the parent of v. We define the set of environments on T as

Qr = { (wy = (Wp)vee)per € H chgv}, where ¥; = {(ul)lgj € (0,1)7 : Zul = 1} for j > 1.

veT 1<

(So for v € T, gego is the (degv)-dimensional simplex). We shall denote by w a random environment
sampled from Q.

Definition 3.5. For w = (wy)ver € Qr, the quenched random walk in random environment w starting at
O is the Markov chain on T starting at O and with transition probabilities (w,)yer. We denote its law by

Po . Thus, Po’w—a.s,, Xo =0 and for allm >0, for all edges e € E(T),

pO,w((Xnaxn-i-l) = €|X0, cey Xn) = wg]l{X":'u}-

We define the Dirichlet distribution on 7" with parameters (b, = (bf)vee),cp as the product distribution:

PP = H D (b,).

veT
where each D (b,) is as in Definition 3.2.

Now let us consider the joint law Iséb) of (w, X) on Qp x V(T)N such that w ~ P®) and the conditional
distribution of X given w is Pp . Its law is thus

PP (X e = / Poo(X € P®) (dw).

Recall from Definition 3.4 that P(()a) denotes the law of a LERRW started at O with initial edge weights
o = (ae)ecp(r)- The next result can be found in [Pem88, Section 3] and formalises the representation via
Pélya urns.

Lemma 3.6. [PemS88, Lemma 2]. Fiz a tree T. If a = (qe)ecp(r) 5 a collection of positive initial weights
for a LERRW, then for any k > 0 and any O = xg,z1, ...,z € T, we have that

P(()a)(Xl =21, Xp = :L‘k) = Péb)(Xl =21y, Xk = ;L-k)7
where b = (b, )yer is a collection of vectors of positive weights such that if v € T with #v offspring,

by = ((Cey(0) + A)/(28), ey (0)/(2A), -5 ey, (0)/(28)) -

Remark 3.7. On general (non-tree) graphs this representation of non-directed LERRW is not available since
a random walk may return to a vertex v via a different edge from that which it used to leave v. Therefore,
the urn models at each vertex do not update independently of each other. However, on general graphs,
non-directed LERRWSs can still be seen as random walks in an explicit correlated random environment. For
instance, see [ST15]. Additionally, it is possible to represent a directed LERRW on general graphs as a
RWDE, see for example [ST17, Lemma 2].

In this paper we want to consider a LERRW on the random tree T,. We consider the quenched law of
LERRW on T,,, by which we mean that we first sample 7;, and then run a LERRW on T,, started at ﬁn
according to Definition 3.4. In order to obtain a non-trivial scaling limit, we will consider a LERRW on T,
with initial weights given by (1) and reinforcement parameter A. In light of Lemma 3.6, we will construct
the scaling limit of LERRW on T,, by instead constructing the scaling limit of the corresponding RWDE on
T,., which can be achieved by representing it as an electrical network endowed with a resistance metric and a
measure as outlined in Section 3.1. This is equivalent to sampling a random environment w = (¢(€;o0t), W)

13



(_‘
and defining a resistance metric R,, and a measure v, from w as in (12) and (13). The edge {O,,0,} will
play the role of e;ot-

To sample the random environment, we therefore define the parameters b(") = (b,g"))veTn such that, if

v € T, has #v offspring,
b = () +A)/(24),al", /(24),....al")  /(2A)). (16)

We will sample the Dirichlet distribution with parameter b(n) using Lemma 3.3. Since we are only interested

in the ratios of the Dirichlet weights, we can work dlrectly with the non-normalised Gamma weights, so
we assume that our random environment w, = (c ({On,O 1), W) is obtained by sampling (Wl(, ))vETn

according to (14), and without loss of generality take ¢({O,,O,}) = 1 for simplicity.
In the setup of Section 3.1, we therefore have that

W
W% ’

Vo (@)= 3 logpu(wn)lfe # O, 00},

O, <v=zx

R (u,v) = Z eVen (m),
z€[u,v]\{uAv}

po(wn) =

O 40,0+ 3 e Ve ifa 20,
I/w" (.T) = ywz:?:m (17)

0 ifx:a.

For simplicity, we henceforth suppress the dependence on w,, and write p,, V") R, and v, instead of p,(wy),
Vi, , R“™ and v“~ respectively. Moreover, we let Z (mP) denote the stochastic process associated with the
triple (T0¥, Ry, vy,), which was called the planted tree, see Section 3.1. Since Z (P s defined on the planted
tree, we define Z(™ to be its trace on the unplanted tree T},; that is, we set

ZM(t) = Z0eD (), if 2P (t) # 5717
On, if ZmPD(t) = 0.

It follows from our definitions that Z(™)(t) is a continuous-time random walk on T},, with exp(1) holding

times at each vertex, and that at each jump time, the transition probabilities from a vertex are given by the
Dirichlet weights of (15).

Finally, in light of Lemma 3.6, in order to connect this with LERRW we need to consider the law of Z(")
~ (1 (n)
annealed over the Dirichlet weights. We denote this process Z(™ and its law Pg; ), so that

- (™) . N
Pg:, : (Z(n) € ) = /POW,,WW(Z(”) € -)]P’(b( ))(dwn). (18)

It follows from Lemma 3.6 that under P(b ), (") has the law of a quenched (with respect to the randomness
of T,,) continuous-time LERRW on T, Wlth initial weights (1) and reinforcement parameter A.

3.3 Candidate for the scaling limit

To construct the scaling limit of (T,,, Ry, ) we need to imitate the definitions of (17) in the continuum. To
this end, we take 77 as in Section 2.3, denote its root by O and for all 0,0’ € T we set (cf. (5)):

4 (5, 0") (d(O,0) + D)1= + (d(O,0") + D)1= = 2(d(O,0 Ao') + D)7 ifa <1,
o,0') = _
log(d(O, ) + 1) + log(d(0,d") + 1) — 2log(d(O,0 A o’) + 1), ifa=1,

where o A ¢’ denotes the most recent common ancestor of ¢ and ¢’. This is a metric on 'Twc.
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Definition 3.8 (Snake process). Let (qi)(a)(a))geﬂc be the R-valued Gaussian process with law P whose
distribution, given T is characterised by

E¢™ (o) =0, Cov(¢'(0),p (0")) = d (0,0 A ). (19)

Since
E[¢\®) (o) = ¢ (o")|* = d'(a,0"),
which is a metric on 77, it can be seen by the same arguments as in [DLGO5, Section 6] that such a process

(@ exists, and that it has a continuous modification, with bounded sample paths, P x P-almost surely. In
the continuum, ¢(®) will play the same role as the potential V,, in (17).

To capture that our diffusions are processes on “natural scale” it is desirable to introduce the notion of a
length measure on 7 which extends Lebesgue measure on R. For real trees it was first presented in [EPWO06]
and later extended to any separable 0-hyperbolic metric space in [ALW17]. Denote the skeleton of (77, d)
by
(77)° = | (0,2).
z€Ty

Recalling that 77 is a separable pointed metric space, observe that if D C 77 is a dense countable subset,
then the previous definition is still the same when the union is taken over points in D. In particular,
(T5)° € B(TY) and B(T)|(1eyo = o({(z,y); 2,y € D}). Therefore, by Carathéodory’s Extension Theorem,
there exists a unique o-finite measure A” on T, called the length measure, such that A7(7\ (7)°) = 0

and

A ((0,z]) =d(O, z), reTy. (20)
Alternatively, the length measure is the trace onto the skeleton of the 7-stable tree of the one-dimensional
Hausdorff measure on it.

Now fix the reinforcement parameter A > 0 and let ¥ be the space of continuous functions 7} — R vanishing
at the root, and let 2 be the space of processes Ry — 77. Given a realisation ) € W, we firstly define

2A () ()4 A z Y- .
/ (d(0, ) + 1)~V T=5 ¢ TG (ODFDT Ay gy g < 1,
[z,y]

Ry(z,y) =
¢( ) e\/ﬁ(ﬁ(l)(z)—i—(A—l)log,‘(d(O,z)—i-l))\'y(dz)7 ifa=1,

(21)
[z,y]

for all z,y € T, and secondly define v, to be the measure which is absolutely continuous with respect to
the measure u defined in (6) with density given by

[ A o) (g A * —e_ .
d(0, ) + 1)~ V0 @raSs om0 =-1] g

(dvg/du)(z) = VARSD (2)+(A—1) log(d(O,z)+1)] fa=1 (22)

e_[
We let 7, denote the random mm-space (75, Ry, V), let X = (X;);>0 denote the process canonically

associated with it via the resistance form of [Crol8, Definition 2.1], and let po,;b denote the quenched law of
X when started from O. Finally, given 7, we denote by Po the corresponding annealed probability measure
of the process on W x 2 defined by

Po (Xi)iso € ) = / Po.s (Xi)iso € ) P(d§), (23)

Remark 3.9. We can also view ((Xt)i>0, Po.s) as an vy-Brownian motion on (T, Rg) as characterised in
[AEW13, Proposition 1.9]. In this setting, (X)i>o0 is a diffusion process with regular Dirichlet form

1 A

[4a 4(a)(, . 1—a_ )
= Vr,u(z) - Vr,v(2)(d(0,2) +1)" % 50 @ 5 [0+ D) 1])\"’(dz), if o < 1,
Eg(u,v) = ? 7 0
5 [ VRu(2) Vi v(z)eV 180 A0 )7 (qz), ifa=1,
Ty
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Jor every u,v € D(Ey), where D(Ey) = {u € A: Vu e L*(A\)} N L*(vy) N Coo(TY). As usual, by Coo(T) we
refer to the space of continuous functions which vanish at infinity. A function u belongs to A if and only if
u 1s locally absolutely continuous. We need to stress that the gradients of u and v correspond to gradients of
functions from (T3, Ry), i.e. VR, f, of f € D(Ey), is the function, which is unique up to

2 () () p A T 1=a_ .
AT (qz)  { (@0, ) + eV et TEFEAODT N (@) ipa <1,
em(ﬁ(l)(z)%»(Afl)log(d(O,z)+1)>\'y(dz)’ Zf a=1,

-zero sets that satisfies

/[ | VR¢f(Z)/\(T”c’R¢)(dZ) = f(x2) — f(z1), r1,22 € T7, f €D(&y).

We will not directly use the theory of Dirichlet forms in this paper (though it is hidden behind the result we
apply from [Cro18]).

Remark 3.10 (Connection to 1d results). The analogue of [LST20, Proposition 1.9] (which is written with
a scaling factor of 2™ rather than na; ') equally applies to the LERRW on a single branch of n='a, T, with
initial weights

n 1

w(() )(:m r—n"lta,) = EnaT_LlLo(x)Lo(x —n"tay,).

Comparing with (1), we see that we can formulate our process in the setting of [LST20, Proposition 1.9]
by taking Lo(z)? ~ 2A7Y(|z| + 1)®. In this case, So(z) as defined by [LST20, Equation (1.5)] satisfies

So(z) =~ %_):)a_u if a <1, and Sp(x) ~ % ifa=1.

According to [LST20, Proposition 1.9], such a rescaled LERRW on Z converges to a diffusion in the random
potential
2V2W (So(2)) + 2/ So(2)| — 2log(Lo(x)) — log A,

¢f. [LST20, Equation (1.8)], where W is a standard Brownian motion on R (the final term of log A above
appears since we have rescaled everything by A to fit into the framework of [LST20]). In particular, we can
identify W ((|z| + 1)~ — 1) with ¢'*)(|x|) and W (log(|z| +1)) with ¢V (|x|), with a slight abuse of notation.
Substituting the above values of Lo(xz) and So(x) we obtain a limiting potential of the form

2V/2W <A[(|x|2(+1 1_) O:)a = 1]) + Allle TPOIQ -1 log(2(|z[ +1)%)

Al(|lz| + 1)1 — 1]
11—«

4A
= mqb(a)(m) + —alog(|z| +1) —log2

when a < 1, and

2v2W <M’g(|2M) + Alog(|z| + 1) — log(2(|z| + 1)) = V4AsM (Jz]) + (A — 1) log(|z] + 1) — log 2

when « = 1, which is consistent with (21) up to the constant log2 (but note that the effect of adding a
constant cancels out when inserted into both (21) and (22)).

4 Scaling limit of (T}, R,,v,) and the LERRW X

Our goal in this section is to prove the following proposition. The space (T,, Ry, vy, ) is as defined just below
(17).

Proposition 4.1. Under the joint law P x P and with initial weights as in (1), the following convergence
holds with respect to the GHP topology as n — co:

(T, (nay ") Ry, (20) "0, 00) D (T2, Ry, v, 0).
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Throughout the section, we will work pointwise on the probability space (€2, F,P) (on which we defined
(T, dn, pn)), and where the convergence of (4) holds almost surely. This means that most of the statements
that follow should be written conditionally on 7}, or on 7. To make the arguments clearer to follow, we
have not written this explicitly in the statements or the proofs, and instead ask the reader to keep this in
mind throughout. There is one specific case (Proposition 4.8) where we need to restrict to a certain set
A, C €, and in this case we make it explicit.

We also let V() (2nt) =V, (z l2nt] ), Where V,, is as defined in (17). At times we will abuse notation and

n

write V() (z) in place of V(™) (2nt), where ¢ is such that = |2,

We will prove Proposition 4.1 in two main steps. We first apply Skorohod Representation and assume that (7)
holds almost surely on (£2, 7, P). On this space, the set of all pairs (|2, yPH (. (t)) defines a correspondence
between n~'a,T, and T with distortion going to 0; see (8) and Section 2.2 for details.

We first prove the following claim.

Claim 4.2. Take o < 1. We have for almost every w € 2 that

(AN — log (d(0, ) + 1) + /{26 (1)) oy Ha<l
telo,1
(v (2nt)) o @ (24)
te|0,
((A ~ 1) log(d(0, ) + 1) + \/4A¢(1)(t)) o ifa=1,
telo,

with respect to the topology of uniform convergence on C([0,1]).

Then, we apply Skorohod Representation a second time to work on a probability space where the convergence
of (24) also holds almost surely. On this space, we show that the rescaled resistances and measures defined
in (17) converge to the limit candidates suggested in (21) and (22).

4.1 The limiting potential

In this subsection we establish (24) above.

4.1.1 Proof of Claim 4.2

Throughout this section, recall that (2, F,P) is a probability space where the convergence of (7) holds
almost surely. This also implies that the convergence of (4) holds almost surely (see [LG06, Theorem 4.2]).
For n > 1 and z € T,, we define the shorthand
A —1\—(1—a) if 1
A, = ¢ Ame) DS ) = dn (O, @),
A if a =1,

Note though that the reinforcement parameter for the process defined in Section 3.2 is still A, not A,,. If
x € T, then the Dirichlet weights for the model have parameters given by (16), so that by (1) the weight
at x is given by

p — (el +nran )™ + A (2] + 1+ nay ) (o[ +14na, ) (2] +1 4 na, )
r 24, ’ 20, ’ 24, 20, ’

For each x € T,, \ {O,}, as the ratio of two independent Gamma random variables, we observe that

< «
WE TOED) () 4 at)” A (e )
W% F(bg’z% 1) 2An ’ 2An ’

Pz -
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and (pz)zer,\{0,} i @ sequence of independent random variables. Here 3’(a,b) denotes the beta prime
distribution with positive parameters a and b, and has probability density function

2 (1+2) " /Blab), x>0,

where B is the beta function.

We start by giving some preliminary claims about the expectation and variance of the quantities log p,
summed along a branch. The proofs are elementary but are included in the appendix.

Claim 4.3. (i) For all x € T,, we have that |E[log p,]| < (lef:a_l) + (‘Ilfﬁ;_l)a.

(ii) For almost every w € 2, it holds uniformly over t € [0,1] as n — oo that:

Al(d(O,t) + 1)t~ —1]

Z Ellog p] — 1 —alog (d(O,t) +1) if a <1,
On <22 20t -
Z Ellog pz] — (A — 1)log(d(O,t) + 1), if a = 1.
Oy ‘<$jIL2ntJ
Proof. See Lemma A.1 in the Appendix. O

Claim 4.4. For almost every w € Q, it holds uniformly over t € [0,1] as n — oo that:

4A[(d(O,t) + 1)1~ —1]
1—a

Z Var(log p.) —

Op <z [2nt]

Z Var(log p,) — 4Alog(d(O,t) + 1) if a = 1.

On<=2=2T | 2nt)

if a <1,

Proof. See Lemma A.2 in the Appendix. O

Claim 4.5. For all o < 1 and almost every w € Q, it holds for all x € Ty, and all 1 < k < (na;')"/? that

2
E[eklogﬁz] < exp{(1—|—3A) ( 2ka T+ Sk An >}

|z| + nan (Jz| +na;1)°‘

1 2
E[eklog(p; >]gexp{(1+3A)< 2ka | 8KAn )}

ol +nan’  (Jz] + naxt)e

Proof. See Lemma A.3 in the Appendix. O

We will prove the convergence of Claim 4.2 in two steps. Firstly we consider the recentred processes defined
by
M = N (log pe — Ellog pa) (25)
Op<z=z;

for 0 <7 < 2n, and extended to non-integer time indices by interpolation. We then prove that (Mézta)) 0.1]
telo,1

converges to an appropriate snake process as follows. Firstly, by applying a martingale CLT along finitely
many branches of T},, we deduce that the finite dimensional marginals of M) converge to those of the
snake process. For this part of the proof, the martingales in question are indexed by the branch lengths,
and not by the time interval [0,1]. Then, to extend this finite-dimensional convergence to full convergence
in C([0,1]), we verify Kolmogorov’s tightness condition, this time considering the whole process indexed by
the time interval [0, 1].
We also set
4A[(d(O,t) + 1)1 7> — 1]
At) = l-—«a
4Alog(d(0O,t) + 1) ifa=1.

if a <1,
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Proposition 4.6 (Finite dimensional convergence). For eachn > 1, let (Mr(,f’a))mzo be as in (25), and for
each 1 <m < 2n let z{me) — prlne) Mﬁ:fi).

1. Almost surely on Q, it holds for each t € (0,1) that
> E[@e?] - Aw),
mzwnszLZntj

asn — oo.

2. Almost surely on €, it holds Ve > 0,Vt € (0,1),
> E[@re 1z > e} »o,
ML ZT 20t
asn — oo.

3. Almost surely on S2, for any k > 1 and any sequence 0 < t1 < ... <ty <1, it holds that

e (ViZeww) _ ifa<i,
(Mspi N1<i<k — sk (26)
(VaRsW () ifa=1,
1<i<k
jointly in distribution as n — co.
Proof. 1. This is Claim 4.4.
2. First note that, for any ¢ € (0, 1),
> E[Eerizgls = X [ p(@r)r s )
MiTm 3T | 20t MiT i 3T |20t &2

oo (27)

= Y /2 P(|log pz,,, — Ellog pz,, || > v/y) dy.

MiT i 3T |20t

Also note that it follows from Claim 4.3(¢) and Claim 4.5 that almost surely on ©, we have for all
1<k< (na;l)l/2 and all x € T},

2
E[klos e —Hoxre])] v [ ehoeesHiog s D] < exp {3(1 +3A) ( 2ho A )}
|z| + nan (|z| + nan )™
(28)

Taking k = (na;!)'/2, the latter expression in (27) is upper bounded by

n sup /mlA{E[ema;l)%(logpwmlogpm] e(na#)%ﬂ} dy

z:|x|>1Je?
s sup [T un{g[erblon et | cowi b gy
z:|z|>1Je?

<2n sup /Ool/\{exp{3(1+3A) ((20‘1/2+3A) —(nanl)é\/gj}}dy.

—1
z:|x|>1Je? nan )

For any € > 0, there exists IV, < oo such that the minimum in the final integrand is equal to the second
expression for all y € (¢2,00). By dominated convergence, this integral therefore tends to 0 as n — oo,
as required. (In fact, for fixed € > 0, this upper bound is also uniform over ¢ € (0, 1)).
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3. Without loss of generality we can assume that ¢1,...,t; € %Z; the general case follows since we
interpolate and the contribution of a single jump goes to zero in probability as n — oo (for example by
Markov’s inequality). Note that, for fixed ¢ € (0,1), parts 1 and 2 exactly verify the conditions given
in [HH14, Corollary 3.1 and Theorem 3.2] to imply that

MY — N(0, A(1)), (29)

as n — oo. Therefore, given such a sequence 0 < t; < ... < tx < 1, for each k > 1 we can define an
augmented sequence obtained by adding the time indices corresponding to all the most recent common
ancestors of pairs of vertices in the original sequence. Given this augmented sequence, we can then sum
the contributions along the relevant branch segments between vertices of the form z;, and x4, where ¢;
and t; are such that there is no £ < k with ¢; < ¢, < t;. Since the process evolves independently along
distinct branch segments and the sum of independent Gaussians is Gaussian, the finite-dimensional
result then follows from (29).

O

In order to strengthen the above convergence, we will verify Kolmogorov’s tightness condition. We first give
a preliminary lemma. For this, for e < 1 we first define d%a)(s, t) to be equal to

(na‘;l)—(l_a) [(dn(0n7 m[Qntj) + na’—bl)l—a + (dn(on7 x[2nsJ) + na';l)l_a - Q(dn(O’rh x[2nsJAL2ntj) + na;l)l—a] .
(30)
Note that d'®) (5,t) = d®(s,t) + o(1), where the o(1) is uniform over all s,¢ € [0,1] by (9). Also let
D,, = (na;})~1Diam(T},,). We first give a useful lemma.
Lemma 4.7. Almost surely on Q, we have for alln > 1 and all s,t € [0,1] that

Al (s, 1) < (1—a)(Dn + 1)_ad1(10)(87t) if a <0,
n A= 900 (s, py1-e if a € (0,1).

Proof. By breaking at the most recent common ancestor, it is enough to prove this when s < t. If @ <0, we
just write

dﬁf‘)(s,t) <(1- Oé)(na,;l)_ldn(l‘tgnsj,l‘LQntJ)[(’I’La;l)_ldn(On,J?LgntJ) +1]7*< (1 -a)(Dp + 1)_ad£lo)(s,t).
If instead a € (0,1), we treat two cases:
L. If d(On, 7 20s)) > %dn(Om T|2n¢)), then we obtain that
i (5,1) < (1= a)(nay ") " do(@ans) @ 200 (05 1) T d (O 2057 < (1= a)d D (s,8)' 7.
2. If d(On, ) 2ns)) < %dn(onaxt2ntj)7 then we get

d\(s,t) < (na;l)_(l_a)dn(on,mtgn”)l_o‘ < 2t dO) (5, 1)1,

We are now ready to verify the tightness condition.

Proposition 4.8 (Kolmogorov’s condition). For everye > 0,n > 1 there existp > 0,q > 1, Ce p, 4 < 00 and
an event A, . C Q with P(A,, ) > 1 — ¢, such that on the event A, ., we have for all s,t € [0,1] that

Mg — M

2ns

E
|s =t

Ane| <Cepg

In particular, Kolmogorov’s tightness condition is satisfied on the event A, . and for almost every w € €2,
the convergence of (26) holds in distribution on the space C([0,1]) equipped with the uniform topology.
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Proof. First note that it follows from [Mar20, Lemma 1.4] and [Korl7, Theorem 2] that for any +' < 7771
and € > 0, we can choose D,,C; 4 < oo such that with probability 1 — ¢, we have that

d;o)(s,t) = (na;l)fldn(xznt,xgns) < Ceqrlt — s|7, for all s,t € [0,1],

D, := sup (na;l)_ldn(Omxgnt) <D, —1. (31)
te[0,1]

(Note that [Mar20, Lemma 1.4] actually states a result using the lexicographical ordering rather than the
contour ordering as we use, but since the difference in the labels of two fixed vertices can only decrease by
at most a factor of 2 in the contour ordering, this immediately implies the same result with the contour
ordering and therefore really implies the first line of (31)).

Case o < 1. Assume for now that 2ns and 2nt are integers and that xs,s is an ancestor of xs,;. This will
then extend to the general case by breaking paths at the most recent common ancestor and since M (™) is
defined by interpolation. Note that by (28), we almost surely have for all 1 < k < (na,;!)'/? and all z € T,
that

2k 3k2A,
E[ek(Ingm_EIngw])} < exp {3 (1+3A) ( o o+ " )} .
|z| + nan (|z| + nan )

Therefore, for all 1 < k < (na;')"/? we deduce that there exists Ca < oo such that (using also that, given
T,, the sequence (py)zer, is independent)

ElexpS Y (logps — Eflogp.))

Tps<TXTnt

< exp > 3(1+3A)(

Tps<TXTnt

2ko 3k2A, )

2| +nax’  (|2] + naz')e

- eXp{CAk2(Tllaf2(1a) ((dn(Onmy ) + 10 ) — (An(Oms 7s) +nan1)1a)} (32)
< xp { 222 (10g((d(One ) 4 1)) = 08((d( O ) + 1) =) |
<o { I g
where d%a)(s, t) is given by (30). Applying Lemma 4.7, we deduce that this is upper bounded by
exp § Cak(k + a)D;ad;O)(S’t)} if a <0, (33)

exp %@o‘)dgo)(s,t)l_“} if « € (0,1).

Assume that d;o)(s,t) < 1. Set
_ (1—a)Al

k=d(s,t)"" 5 < (na;)s.

n

In the case ao < 0, we deduce from a Chernoff bound that there exists C; a o < 0o such that on the event
A, e, we have for all y > 0 that

—a —a _(d=—ant
B[S (ogpe—Eflogp.]) >y | < eCakDrals0-uk < (CaDi®—uk < ¢, 5 omvd (07 ¢
"Ens<$jmnt

(34)

where (33) was used to provide the first bound in the inequality above. Moreover, by Claim 4.5 the same
result holds on replacing p, by p, ', meaning that we can instead consider the absolute value of the sum in
the bound above.
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We obtain the same upper bound in the case a > 0 (modifying the constant C; a o a bit if necessary). We
deduce that, on the event A, ., for all p > 1 there exists Cp . Ao < 0o such that for all s,¢ € [0,1] with

d) (s,t) < 1,
P
Ell > (logp. — Eflogpx]) é/ Pl Y logp. —Ellogp.]| > y'/7 | dy
0

Tns<T3Tnt Tps<TXTnt

(1—a)Al

o 1/0g(0) (g 4)~
S/ 2CE,A,ae_y Fdn (1) ’ dy
0

(1—a)Al

§/ 20 7.0dQ (s, 1) 3 puPle "du
0

(1—a)Al
3

<20 aady) (s,1) : (35)
By replacing Cp ¢ A o With D.C)p ¢ A o this extends to the case d%a)(s, t) > 1 on the event A, .. Finally, this
extends to the general case where 2ns and 2nt are not integers and x2,s is no longer an ancestor of zo,; by
breaking paths at the most recent common ancestor and since M (™®) is defined by interpolation.

We now suppress the dependence on A and « since these are assumed to be fixed. We deduce that, on the
event A, ., we have for all v < %71 that there exists Cp ., (also applying (31)) such that for all s,¢ € [0, 1],

(1—a

AL
5 S Cpeyls—t

[(1—a)A1]y’
3

E[|M — M) < 20, od(s,1)

This proves the result by taking p large enough.

Case a = 1. Again we can assume, without loss of generality, that 2ns and 2nt are integers and that xo,
is an ancestor of xa,;. This time, repeating the arguments that led to (32) gives that there exists Ca < 00
such that

E [exp Z (log p — E[log p.])

Tps<TXTnt

k(2 + 3kA)

<exp{ > 3(1+3A) -

Tps<TXTnt

< exp {Cak(k + 1) (log((dy(On, znt) + nay ) = log((dn(Op, zns) + nay, ') }
< exp { Cak(k +1)d(s,1) }

|z| + nan

Again we assume that dﬁ?)(s, t) <1 and set

k=d®(s,t)5 < (na;")s.

n

As in (34), this implies that there exists C. A < 0o such that for all y > 0,

_1
P Y (logp.—Ellogp.]) >y | < Cone v (075,

Tns =TTt

Again by Claim 4.5 we can replace p, by p,; ! in this argument, so we can continue as in (35) to deduce that
on the event A, ., we have that for any p > 1 there exists Cp . A < oo such that for all s,¢ € [0, 1] with

A (s,t) <1,

P
E log p. — E[log pa <20, . adO (s, ¢ 3
1% p b€, n

Tns<TZTnt

The proof then proceeds as in the case o < 1. O
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Proof of Claim 4.2. We write the proof in the case v < 1. First set

Al(d(O,t) +1)—> —1]

W) (2pt) = V) (2nt) — .
—

+ alog (d(O,t) +1).
Then for every ¢ € [0, 1],
W) (2p8) — E[WW)(Qm)} — V() (2nt) — E[vwa)(znt)} M),

so it follows from (26) and Proposition 4.8 that

(W("7a)(2nt)—E[W(”7“)(2nt o (,/ — (") (1) > , (36)

€0,1]

uniformly on C([0,1]). Also, it follows from Claim 4.3 that
E[W(”’“)@nt)} -0, (37)

uniformly on C([0,1]). Claim 4.2 therefore follows on combining (36) and 37.

The proof in the case o = 1 follows similarly. O

4.2 Convergence of the metric measure spaces

In Section 4.1, we showed that, almost surely on €, the relevant processes converge in distribution with
respect to the Skorohod-J; topology and therefore with respect to the uniform topology since the limit
process is continuous. Therefore, applying Skorohod’s Representation theorem again (the space of continuous
functions on [0, 1] is separable), we will work on a probability space (', F’,P') where these functionals
additionally converge almost surely with respect to the uniform topology.

Proof of Proposition 4.1. Part 1: convergence of metrics. In the first part of the proof we will show
that the distortion of the natural correspondence, defined by

dis(Ry) = sup{|n~"an R (% 205), Z|2nt)) — Ro(t,9)] : (205, P (5)), (X |20¢), P (B) € R}, (38)

converges to 0 as n — oo, almost surely on €. It is enough to prove this just in the case t = 0 since

(0" an R (% 2ns), 2| 201)) = Ro(Prn (8), o ()] < 2l an R (20, % 20r)) = R (010 (0), Pr (1))
+ |”71aan(x07xL2nsJ) = Ry (0),pgen (s))]
+ |n_1aan<x0?x[Qntj) = Ry (P (0), e ()]
+2n ', Ry (2, Ti2nr]),
where (2|2nr], P (1)) € Ry, where r € [s,1] is any time between s and ¢ at which the minimum of H®
is achieved, and where 7, is the index of the most recent common ancestor of x|, and x|g,;. We will

therefore first establish (38) when ¢ = 0 and then show that nilaan(xrn,ngm 1) — 0, uniformly over
s, t €10,1].

For the former, first note that by the definition in (17):

_ _ (mo) (g (@) (9
n 1anR7l(x07fEL2nsJ) =n 1an Z eV (@) = 2an, /Af;") e’ @ )dﬂ(T), (39)

TO=TIT | 2ns |

where A = {r <s:inf,e(r . C™(w) > C™(r) and 2|2, # 20} U{s} (to avoid double counting repeat
contour visits) and ¢ is Lebesgue measure on R.
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By the definition in (21):

/ (d(0, 2) + 1)V T AFEFNEAODTNT Uy gy < 1,
Ry(0,5) = /Ovm (10)
(

€m¢(l)(2)+(A_l) log(d(O,Z)-ﬁ-l)A’y (dZ) ifa=1.
O,x]

For r € (0,1), let us set

h(nﬁa) (’I‘) _ BV("”“)(2nr)

(d(O, ) + 1)-eV o0 OHAS O+ -1 e
e\/ﬁwn(rﬁmﬂ)1og(d(o,r)+1), P

A (r) =

Combining (39) and (40), we deduce that for any pair (z|2,s], P (8)) € Ry,

}nilaan(an $|_2nsj) - R¢(Oa 5)| <

2a,, / R (r)dl(r) — 2a, / R (r)de(r)
Agn) Ag7L)

+

Qi /A . R (rYde(r) — / R (2)AY(d2)

(0,z4]

< 2a,| R — R@)||0(AM)

2y, / de(r) — / N(d2)
A (0,z]

There are two steps to show that almost surely on €', the right-hand side converges to 0 uniformly over
s € [0,1]. First note that E(Ag")) = 2dn(On, @ |2ns)) = 52— C(™(s). Therefore, almost surely on €,

+[[P]] sup
s€[0,1]

. (41)

2a,|[R ) — R[e(AL)) = [[A") — B[O (s) =25 0, (42)

uniformly over s € [0,1], by (7) and (24) (recall that we are working on a probability space where the
convergences of (7) and (24) hold almost surely). Secondly, using (20) it is not hard to see that

2an/ de(r) —/ A7(dz)
AL (0z.]

which also goes to 0 almost surely as n — oo, by (7) (which holds almost surely on Q).

sup =[|c™ — HO|],

s€[0,1]

This therefore shows that each individual term on the right hand side of (41) converges to 0 uniformly
in s € [0,1], completing the first part of the proof about the convergence to 0 of the distortion of the
correspondence R, as defined in (38) when ¢ = 0.

The second part of the proof is to show that

sup 1 an R (2,50, T anpe)) — 0, (43)
5,t€[0,1] "

where %t = s At and 75! is the index of the most recent common ancestor of T|2ns) and x|2,¢. However,
note that (writing r = r* and r,, = r5?)

-1 -1 y (e
N Ry (T, T\ 20r)) =1 ap g e (@)
z€lzr, »T | 2nr) Nar, Az [2nr] }
1 )
< (n andn(xrnvxmnﬂ) sSup e (w)
zeTy,

By (7) (which holds almost surely on '), n™andy, (2, , | 2nr) — 0 uniformly over s,¢ € [0, 1], almost surely

yme

on (. Similarly, by (24), for almost every w € €' we have that sup,cp e ) is bounded by a constant
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(which may depend on w, but that can nevertheless be upper bounded on a set of probability 1 — € for any
€ > 0). Therefore, we deduce that (43) holds almost surely on ', as required.

Part 2: convergence of measures.

Recall from (17) that for a non-root vertex = € T,, with #x offspring,

#x #z
(2n) vy (z) = 1 Ze’v("’")(“) _ b Ze,‘/(n,a)@m%)
2n P 2n gt )

where t,, is the minimal ¢ such that (z;, py ) (t)) € Ry, where z denotes the parent of x and (xl)ffl denotes
its children. Therefore, for any set A,, of vertices in T,,, we have that

EORUREE D o) o

z€A, 1=0

We introduce an intermediate measure by setting:

)= 3 eV = {(deg w)e V@), if 7 # O,
" o - _V(n,a) . -
0<i<2n: (degz + 1)e @ ifx=0,.

Therefore, for a subset A, C T,

-1~ 1 —v D (2ny
(2n) 1Vn(An):% Z Z e \%4 (2 1)7

z€A, 0<i<2n:

XT; =T

where u, is the minimal u such that (z,pg (u)) € R,,. We will now show that it suffices to consider 7, in
place of v, to obtain the Prokhorov limit. For s € (0,1), let us set

g(n,a) (S) _ er(”’“)(Zns) )

Note that, if u, and t;, are defined as above, then

Dy i= sup Lo () = g (t,) } = 0, (44)

x€T, xi~x

by the convergence of (24) and since [0, 1] is compact. Therefore, if A,, C T},, then

1 s 1 s
X ) - g 3D o)

(2n) " (A,) — (20) 1 (A,)| =

weAn =0 €A, 1=0
S )

xEA i=0

g<n @) Ay
= Zdeg )+ 1{0, €A} | <—<L— 2n—0
n
T€EA,
as n — o0o. Therefore, letting
rn, = dis(R,)

as in (38), it is sufficient to show that under the canonical Gromov-Hausdorff embedding F;,, = T, U T,
dp((2n) ™ Dn, vg) < 7,

and hence converges to 0 as n — oo (by Part 1 of this proof). We proceed as follows. First, take a subset
B C Ty, and for s € (0,1) set

_ 4A () gy A s l—a_ .
(0, 5) + 1)7e [V @+ a2sl@Oa D -1l] e

(@) (g) —
I = VB () 1) log(d(0.9)+1)] if o= 1.

€
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Note that [|g(™® — g(®|| = 0 as n — oo by the convergence of (24) and (7). Let B’ = p;w(B), In; =
[2%7%) for 0 < i < 2n and

By, = Up<icon{z € T}, : s € B’ such that s € I,,; and = = z;},

where z; corresponds to the i-th node of T, in contour exploration order. Clearly B’ C U;.4;eB, In,i, and so

(B = [ g as< X[ g@ss

i:x; €EBy,
< / 6" (s) — @ (s)lds + 3 / g7 (5)ds
I 1,

i:wi€By, VI iwi€By Y i
1 1
< sw ") g6 T X o () 1= )
s€(0,1) zE€B,, 0<i<2n

= o(1) + (2n) "' 7(Bn).

Now note that if x € B,,, then there exists ¢ < 2n and s € B’ with s € I,,; so that (mLGsJ7pH(w)(s)) € R,.
This further entails that B,, C B™, and so

ve(B) < o(1) + (2n)"'o(B™). (45)

We now prove the reverse statement. Let A,, be a set of vertices in T},, and let

A= |J I

;€A

Let A? = pye(AL). For any x € Al there exists t € A}, with © = py)(t) and t € I,,; for some ¢ with
r; € A,. Moreover, this entails that i = [2nt], and hence (z|2,¢], P (1)) € Ry. It follows that z € Ajr,
ie. AV C Ar»; hence it follows from (44) that

o) A =5 3 Y ) =Y Y / g <21nL2nsj)ds

z€A, 0<i<2n: z€EA, 0<i<2n: " ‘i

= sup [g"(s) — g (s)] + / ¢ (s)ds
s€(0,1) A
— o(1) + vs(A”) < o(1) + ve(AT).

/
n

Together with (45), this entails that
d?,"((?n)_lﬂn, V) < Tp.

The desired result follows. O

In the following corollary, applying [Crol8, Theorem 7.2], yields the quenched convergence of the LERRW
to a mixture of diffusions, with the limit law of this process given by the annealed law Py as defined in (23).

Corollary 4.9. Let X have the law of a discrete-time LERRW on T, with initial weights (1) and
reinforcement parameter A. Let X be as defined by (23). Then,

(™ _ n d
P <(n 1%)([2312@;1”)»0 c ) 9 p, ((Xt)t20 c ) .

Proof. Recall that we are working on a probability space where the convergence of (7) holds almost surely.
It follows that almost surely on this probability space, there exists a canonical embedding into the common
metric space n"'a, T, U 7;0 in which the GHP distance between the random elements in Proposition 4.1
goes to zero as n — oo. We work pointwise on this probability space so that we only need to consider the
randomness of the Dirichlet weights.
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We first consider a continuous-time LERRW with exp(1) holding times at each vertex. By our choice of
metric and measure, it follows that the stochastic process associated with the discrete space (T}, Ry, vn)
has the quenched law of a RWDE also with exp(1) holding times at each vertex. Therefore, by Lemma 3.6
the continuous-time LERRW corresponds to the annealed law of this RWDE exactly as considered in (18).
It therefore follows directly from [Crol8, Theorem 7.2] (the non-explosion condition (39) appearing there is
satisfied since all the spaces are compact) that this continuous-time LERRW converges in distribution to
X as defined by (23). The extension to the discrete-time LERRW in place of the continuous-time one then
follows by a straightforward application of the law of large numbers on the time index. O

Clearly Theorem 1.1 follows directly from Corollary 4.9.

5 Properties of 7 and its Gaussian potential

In order to understand the long-time behaviour of a LERRW it is more natural to consider it on an infinite
critical Galton-Watson tree T, as introduced in Section 2.4. Analogously to Section 3.2, one can define a
RWRE on Ty, determined by (py)ver.,,V, R and v on T, as defined in (17). Once again, the law of the
LERRW can be represented as a RWRE as in Lemma 3.6.

With such offspring distribution as in (2), Kesten’s tree T, is well-known to converge to a non-compact
version of a stable tree coded by two independent Lévy excursions and an appropriate immigration measure
under rescaling [Duq09]; these are known as stable sin-trees and we will denote them by 7> for v € (1,2)
(in fact due to uniform re-rooting invariance one can also construct the same objects with only the Lévy
processes, but we do not explore this here). Analogously to T, one can define a canonical metric and a
measure on 7. using the canonical projection from the coding Lévy processes, and additionally define a
snake process ¢(®) satisfying all the properties of Definition 3.8. Given these, we can define a resistance
metric Ry and a measure v, on 7 exactly as in (21) and (22). (To keep the notation light, we only write
“00” explicitly on the spaces T, and Tf" and not on all the metrics and measures).

For non-compact mm-spaces, GHP convergence naturally extends to Gromov-Hausdorff-vague (GHv) con-
vergence which is equivalent to GHP convergence of metric balls B(O,,,r) — B(O,r) for almost every r > 0
[ALW16, Definition 5.8]. The results of Proposition 4.1 extend straightforwardly to these balls and there-
fore we deduce the following proposition. The proofs to extend to the infinite-dimensional setting are not
illuminating, but can be carried out using the same strategy as in the proof of [Arc20a, Theorem 1.2].

Proposition 5.1. Let T, be Kesten’s tree as defined in Definition 2.3, with offspring distribution satisfying
(2). As n — oo, with initial weights as in (1) and reinforcement parameter A,

(Tomnilaana (2n)711/n’ Ooo) (i; (7ij0’ R¢7 Vg, O)

in the GHv topology.

Exactly as in Corollary 4.9, it has the following immediate corollary, by [Crol8, Theorem 7.2]. Note that
condition (40) of [Crol8, Theorem 7.2] is satisfied as a consequence of the unique spine to infinity.

Corollary 5.2. Let X™) be the discrete-time LERRW on T, with initial weights as in (1) and reinforcement
parameter A. Let X be the diffusion on T° defined analogously to (23). Then

- n (&)
(n Lg, x(™ )tzo = (Xt -

[2n2a;, 't

Corollary 5.2 shows that the quenched scaling limit of LERRW, which we denote (X;);>0, can be represented
as a mixture of diffusions in random environments parametrised by different realisations of the functional
#@ . In particular, for a fixed realisation of T;° we do not have a pointwise correspondence between
realisations of the law of ¢(®) and realisations of (Xt)t>0, but instead we must average over »@ to get the
equality in distribution. Nevertheless, we can transfer almost sure results for ¢(® directly to (Xt)t>o0 to
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prove Theorems 1.2 and 1.4. In this section we establish some almost sure properties of 7> and #'®) . For
some of the following propositions, the stated results are well-known but we could not find them explicitly
written in the literature (for example Proposition 5.5). Therefore, we have provided an outline of the proofs
but omitted some details (which would be long to justify and somewhat tangential to the main purpose of
this paper).

Throughout this section, the notation d and y refer to the measure and metric on the non-compact tree 7.
Proposition 5.3. P-almost surely, for any e > 0,

lim sup (W) =0, liminf ( = w(B(p.r)) )il) =~v-1

r—co \ 771 (logr)7-1 740 (loglogr—1

~— ~— S~—" ~— S~—
2=
| [+
iy
v
IN
—
v

Proof. Set 1, = 2™. By monotone convergence (applied twice), scaling invariance of 7;°, then monotone
convergence again,
B(O B(O

P|( limsup ,u(v (O.7m)) — | <1]=P( lim lim sup “(W (O, rm) — ] <1
m—00 \ (1,,) 7T (log 7y, ) 71 k=00 K=00 k<m<K \ (1r,,) 771 (log 7y, ) 71
B
lim lim P| sup ,u(w (©O,7m)
k—o00 K—o0 (rm)ﬁ (IOg T
B —1
lim lim P| sup A W(O,rm >1+5 <1
k—o0o K—o00 k<m<K (r;l)ﬁ(log rm)ﬁ
B(O,r; !
= P| limsup ,u(w( 2 "'m ))1+E <1].
mooe \ (1) 71 (10g 1) 750
By [DLGO06, Theorem 1.4], the final probability on the RHS is 1 when considered on the compact stable tree
T instead of 7°. Combining again with scaling invariance, it therefore follows from [Duq09, Theorem 1.3]
(which shows that 7.>° is a local limit of compact stable trees) that this probability is also 1 on 7. Finally,
since € > (0 was arbitrary we can replace 1 with and § > 0 and then with 0, and extend more generally to
r — 0 since u(B(O,r)) < u(B(O, 2M°8=71),

The second statement follows by the same proof using [DW11, Proposition 1.1] for 7. O

It follows from [Duq09, Proposition 1.1] that we can define a local time measure (L(")),~q on 7;° such that
for any compactly supported continuous function g : (0,00) — R,

| sta©.oputan - [ T L0 g(r)dr, (46)
’T,YOO 0

The following result is a direct consequence of [DLGO06, Theorem 1.5] and [Mat95, Theorem 8.8]. (In fact the
result of [DLGO6, Theorem 1.5] is for the limit ~ | 0 on the compact 77, but transfers to the limit r — oo
on T° exactly as in the proof of Proposition 5.3).

Proposition 5.4. For any e > 0,

LM
limsup { ——— = | =0.
r—00 71 (log 'r) -1
Similarly, we have the following.

Proposition 5.5. P-almost surely, for any e > 0,

i sup (,u(B(O,r +1)\ B(O,r))) o

7—00 rﬁ(log T')%
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Proof. Tt follows from (46) (and continuous approximation) that
r+1
MB«IT+U\BKLM):/1 L) ds,

for all  almost surely. The result therefore follows directly from Proposition 5.4 on integrating L(*) over
s€r,r+1].

O

The construction of 7 in [Duq09] codes T7° by two Lévy processes plus two stable subordinators that
represent immigration. The result of [Duq09, Proposition 1.3] shows that T;° is also the local limit of
compact stable trees conditioned on their height going to infinity. Since compact stable trees satisfy the
property of uniform re-rooting invariance, it is also possible to consider them to be coded by two halves of
a Lévy bridge, rather than a Lévy excursion (by applying the Vervaat transform to the Lévy excursion that
codes them). By taking a limit using this bridge representation, it follows that 72> can in fact be constructed
solely by two Lévy processes, by imagining that the time 0 corresponds to the “tip” rather than the “base”
of T7°. The argument proceeds exactly the same as in the proof in [Arc20a, Section 5.1]; we do not repeat
it here, but just give the construction.

Construction of 7
1. Let X and X’ be independent «-stable, spectrally positive Lévy processes.
2. Define a function X*° : R — R by

o [ X if t >0,
b -xr,. ift<o.

3. Given s < t, let I,; = inf ¢, X0, Say that s < ¢t if X° < [, and that s <t if s < ¢ and
s#t. Alsoset sAt=sup{r e R:r <t and r < s}.
4. If s <t set

t
d(s,t) = 151%15—1 / X, < I, +e}dr

S

For all s, ¢ this limit exists in probability, see [DLG02, Lemma 1.1.3]. Then, for general s,t € R,
set
d(s,t) =d(sNt,s)+d(sNt,t).

Finally, define an equivalence relation ~ on R by setting s ~ ¢ if and only if d(s,t) = 0. We
define

7ij0 =R/ ~,d)

and denote by m the canonical projection R — 7, and set the root to be equal to 7(0).

We will use this construction and in particular excursion theory for the Lévy processes to prove some results
about 7.°°. (This is more convenient than using the construction of [Duq09] since we don’t have to deal with
the immigration). In what follows we will let N(-) denote the Itd excursion measure for X. This can be
thought of as the “law” of an excursion of X, though it is not normalisable (see [CK14, Section 3.1.1] for a
concise explanation).
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For a subset A C 7.>° and a pseudometric d on A, let D(A,e, d) denote the e-packing number of (A, d); in

other words, D(A, €, d) is the maximal size of a collection of points (%), 4 . 4 contained in A such that

d(z;,x;) > € for all i # j.

2y

Proposition 5.6. For any p > o1

there exists a constant C, < oo such that for any r,t > 0,
» ~1y 55 (143)
E|D(B(O,r),t,d)? | < Cp(rt™ )71V "%/ vV 1.
Remark 5.7. This is not an optimal result, but is sufficient for our purposes.

Proof of Proposition 5.6. Without loss of generality we can assume that r > t; otherwise D(B(O,r),t,d) = 1.
By scaling invariance, it is sufficient to show the result when r = 1.

We claim the following: for any z € R, § > 0, there exist C' < oo, ¢ > 0 such that

P(B(0.1) ¢ w([=XA)) £ A~ 5,
Ed (47)
P (Diam(m(fz — 477X a]) > 1) < &7t

The result then follows since if B(O,1) C m([—\, A]), we can divide the interval [=A, A] up into [2¢7-1 A2]
covering intervals of length 31 A~!, and with high probability the diameter of each of these intervals is at
most t. In particular, the probability that this does not happen is upper bounded by

y—1

_(a=-8(y=1) —y N TAT
T AT e

CA

Any t-packing can have at most one point in each of these intervals (in fact, we have bounded the covering
number), so we deduce that

(A=8)(y=1)

s
P(D(B(O, 1),t,d) > 4t—%/\2) SONTTTAT st (48)
The result then follows by writing
B[D(BO.7).1.d)¥] = / P(D(B(O,r),1,d) > o¥) da
0

and performing the appropriate change of variables to apply the tail bound of (48).

By scaling invariance, for the general claim we just need to replace ¢ with r~!t, so we see that the claim

2
holds for any p > ,yjl.

We therefore just need to prove (47). We will use excursion theory for the Lévy process X’ coding the
left side of 7° (i.e. on the negative real line). We therefore let X’; = sup,., X; denote the running
supremum process of X', and let (L(t));>o denote the local time of X’ — X’ at zero, normalised so that
Elexp{-AX"p-1p}] = et} (this is well-defined, e.g. [Ber96, Section VIII]). Moreover, we have by
[Ber96, Section VIII, Lemma 1] that L~ is a stable subordinator of index 1 — %, and [CK14, Proposition
3.1(4¢)] that the measure ZTS>7§_ d(L(s), As(X")) is a Poisson point measure with intensity dl-C,z~Vdzx.
First bound. To prove the first statement, first note that X = —X,_ for ¢ > 0. It follows that new
suprema of X’ correspond to backwards minima of X from ¢ = 0. Therefore, L = inf{s > 0: L(s) > 1}
corresponds to the ancestor of 0 on the infinite backbone with d(O,7(L)) = 1, and setting R = inf{¢t > 0 :
X < —X1} it follows that
B(0,1) Cc n([-L, R]).

Let S denote a stable subordinator with Lévy measure C,z~"dx. We then have that

—(=1

LPL>N=PLN<1)=PL'(1)=N)<cA 7 .
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2. By [Ber96, Section VIII, Propositions 3 and 4],

1-68 1-68 1-6 —s
P(R>)\) < P(X’L > )\T) +P<12§XS > —)\v) < P(S1 > )\T> +P(;r<1flxs > —m)

A=8)(y=1)

<ONTT T 4 Qe

This establishes the first bound in (47).

Second bound. We will prove the diameter bound for z = 0; the proof is the same for arbitrary z. Set
ry = inf{s > 0:d(0,—s) > t}. P-almost surely, there is a unique path I'; from O to 7(z;) in 7 of length
exactly t. Moreover, the interval [—z;,0] codes all the subtrees grafted to one side of this path. Each of
these complete subtrees are coded by the It6 excursion measure N, and moreover, x; is equal to the sum
of the lengths of all of these Itd excursions. In fact, the subtrees grafted to this side of the path I'; form
a Poisson point process on this path. Let M; y denote the number of subtrees of lifetime at least 7T AL
grafted to I'; at a point within distance % of O. The subtrees grafted to I'; are concentrated in groups at
certain hubs along I';, and it follows from [Ber92, Corollary 1] that M, » stochastically dominates a Poisson
random variable with parameter St N(o > t7IA"L H < L), where S is a (y — 1)-stable subordinator by
[GH10, Proposition 5.6] (here o denotes the lifetime of a Lévy excursion, and H the height of a tree it codes).

Moreover, since

/AP(Y—1)

P(St/g < ctﬁ)\_p) < eE [6_071”51} <ele and N(o > tﬁ)\_l,H <t)> CtTTTAT — c’tiﬁ,

—exp(y—1

this parameter is lower bounded by A7 P with probability at least 1 — Ce " Therefore,

—eAP(y—1)

L*P
P(M;, =0) < Ce Fe A

On the event M; 5 > 0, it follows that z; > T AL, so taking p = 72, we deduce the second result of (47),
which completes the proof. O

We can extend the definitions of d(®) and ¢(® from Section 3.3 to the infinite tree T . Just as we did there,
for 0,0 € T, we set
d(o‘)(a "= (d(O,0) + D)= 4+ (d(O,0") + 1)1~ = 2(d(O,0 Ao') + )17, ifa <1,
’ log(d(O,0) + 1) +log(d(0,0") + 1) — 21log(d(O,0 AN o’) + 1) ifa=1.

We also define ¢(®) exactly as in Definition 3.8, but on T,° instead of 7.7. This means that @ is a centred
Gaussian process and that for all s,t € R,

E[|¢\%)(s) = ¢! (1)[*) = d'“ (s, 1).
These are well-defined on 7 by the same considerations as in the compact case. We now transfer the result
of Proposition 5.6 to the metric d(®).

Corollary 5.8. For any a < 1 and any n > 0, there exists P > 0 such that for all p > P there exists
Cp < 0o such that

=

E[D (B(O,1),8,Va)

} <Cp((r+ 1) 2)nv 1.

1

1—a

Proof. Case 1: 0 < o < 1. Note that, since 1 — a € (0, 1) in this case, we can assume that r > (%) ,
otherwise D (B(O,?“),(S7 \/d(a)) =1.

Firstly, suppose that p > % for some ¢ > 1. Then, by Jensen’s inequality and Proposition 5.6, there exists
€ > 0 such that

1
5

E[D(B(o,r),t,d)ﬂ < E[D(B(O,r),t,d)wzl“] < (cp(rfl)ﬁ%)%. (49)
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We now set B = B(O, r), measured with respect to the metric d, and observe the following: if x,y € B, then

o = 1
W) " < d(x,y). Therefore, for any § > 0, a d-packing of B with respect to d(®) is a (2) ™" -packing

of B with respect to d, so that

D(B,é, \/d(T>) <D (B, (52>1_1a,d> .

2

Taking p and ¢ as above and combining with (49), we therefore deduce that

3 =

v 2 ﬁ 2 (1 ot 1
E{D(B,&W)”}SE D(B,(‘Z) ,d) <G, (roTE )i (TH),

In particular, we can choose p and therefore g large enough so that this final exponent is less than 7, which
proves the result.

Case 2: « < 0. Again set B = B(O,r), measured with respect to the metric d, and now observe the
following: if 2,y € B, then d(® (z,y) < (1 — a)(r 4+ 1)l®ld(z,y). Therefore, for any § > 0, a §-packing of B
with respect to d(®) is a W—paeking of B with respect to d, so that

52
D(B,§Vd9)<D|B —————.,d|.
(B0, Vaw) < ( o D) 1yl )
Taking p and ¢ as above and combining with (49), we therefore deduce that

E{D (B,a, \/cﬁia))’l’} <E

(r+ Dl

’ % S 1( o 1
D (5. 5y ) ] < Cyl(1— a)(r + 1)meg 2 (),

In particular, we can choose p and ¢ large enough so that this final exponent is less than 7, which proves the
result. O

In the critical case the packing number instead grows logarithmically in r, as we see in the following propo-
sition.

Proposition 5.9. Teke o = 1. For any p > ﬁ and any £ > 0, there exists an event A, with P(AS) < ¢
and a constant cy,p . < 00 such that for any r > 0,

E|D(B(0,7),6, VD) 1{A}] < ¢~ 7 ([l0g(r + 1)) 70 7.

Proof. Given 6 > 0, we construct a d-covering of B(O,r) with respect to the metric dV), the size of which

gives an upper bound for the §-packing number. In particular, for i > 0 we let Séi) denote the set of vertices
at distance ¢ — 1 from the root that have descendants at distance e*2 — 1 from the root. We claim that

Uz(éil(log(rﬂmsgi) is a d-covering of B(O,r) with respect to the metric dV). Indeed, if z € B(O,r) with
d(0,z) > €5 —1 then set i, = |26~ log(d(O, ) +1)], so that i, is the maximal i such that 2 —1 < d(O, z).
Note that i, > 2 since we are assuming that d(O,z) > e® — 1. Then let A, be the ancestor of x at distance
e3i= — 1 from the root, and let Al be the ancestor of x at distance e3(ix—1)
d(O,z) < e3(=+1) _ 1 we have that

— 1 from the root. Then, since

dD (A x) <dV (A, AL) +dV (A, z) <6,
which implies that z € Séi”_l). If instead d(O,z) < e? — 1 then z € Séo).

We therefore turn to bounding \Séi)| for each i. Recall that the size of generation e — 1 can be formally
measured by the local time measure of (46). Moreover, conditionally on the total local time measure at level

, is ,
e? —1, denoted L(¢? =1 being equal to I, it follows from [CK14, Proposition 3.1(ii)] that the number of
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. i (i+1)6
subtrees emanating from level ¢ —1 that reach level e

with parameter 2100 N(H > e (e2 —1)), where N is the It6 excursion measure, so that N(H > t) = cwt_ﬁ
(see [GH10, Proposition 5.6]).

—1 is one more than a Poisson random variable

1+e

By Proposition 5.4, it follows that we can choose K. < oo such that A, = {Vr > 0: L(") < KoraT (logr)>-1}
. 8 14e
satisfies P(AS) < . On this event, [() < K_e20-D (zé)ﬁ for all ¢ > 0, so that

1t+e i85 8

A s.d. 7 _ﬁ £
1S@| < Poisson <CWK5€2(75—1) (16)7=1 <67(65 - 1)) ) = Poisson (c.YKE(ié)%(e% — 1)_ﬁ) ,

s.d.
where the symbol = denotes stochastic domination between random variables. Therefore, if p > 1 and

0 > 0 is sufficiently small,

<=
8=

126~ log(r+1)] A 126~ (log(r+1))] ‘ P S . 1261 log(r+1)] "
E S sy <E > SO < | e Ke(e? —n)757 S (i6)
1=0 =0 =0

< 67 ([log(r +1)])70 0.

Proposition 5.10. (i) P x P-almost surely, for any a < 1,8 > %,

(@)
lim  sup [ ()]

B o G | )
oo z€B(O,r)° d(Oa x)(l—(x)ﬁ

.. 1
(ii) P x P-almost surely, for any B > 3,

lim  sup 160 (@)] =
100 e B(O,r)e (log(d(ov iL’) + 1))ﬂ

Proof. Case o < 1. The result is a consequence of [vdVW96, Theorem 2.2.4 and Corollary 2.2.5]. First, fix
some p > %, and note that by Gaussianity, we have for any s,¢ > 0 that P-almost surely,

160 (s) — §l) (1)
E{ 4@ (s, 1) }ch’

where C), is a deterministic constant. Rearranging, we deduce that

1

E[l6@)(s) = 6 ()] < Cpfa)(s,),

which verifies the first condition of [vdVW96, Theorem 2.2.4] in the case ¢ (z) = aP (in which case the
1-Orlicz norm in Theorem 2.2.4 there coincides with the usual LP-norm). Now choose some § € (0,p— %)
Working with the pseudometric y/d(®)(-,-), in which case Diam(B(O,r — 1)) < 2vrl= for all r > 1, we

therefore deduce from [vdVW96, Corollary 2.2.5] and Fubini’s theorem that for any p > 1,

1
P

E|E <E|E

sup ¢ (s) — () (2)]

s,teB(0O,r—1)

sup [ (s) — ¢(“)(t)|”]

s,teB(0O,r—1)

2Vrl—o 1
K,,/ D (B(O,r “1),e, d<a>) v ds]

<E
0

2Vri—a 1
:Kp/ E[D (B(O,r— 1),87\/d(a))p} de.
0
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By Corollary 5.8, we can also assume that p is large enough that we can upper bound this by

2v/rlo o/iiTE
Kp/ C’p(rlfo‘s*Q)%ds = KI’D(TI*O‘)é {6%}0 = K,Vvri-e.
0

Therefore, if 5 > %, we can choose some 1 < 3 — % and apply Markov’s inequality to get that

P x IP’( sup [l (s) — ¢ (t)| > r“—a)(ﬁ—")) <E|E

s,t€B(0,r—1)

sup |¢(a) (5) — ) (tHH p—(1=a)(B=m)

s,t€B(0,r)
< R V/ri—ap=(-e)@-m
= Ryr—(-e)@=n—1),

Therefore, applying Borel-Cantelli along the subsequence r, = 2", we deduce that

sup ¢ (s) — @ ()] <7V
s,t€B(0,r,—1)
for all sufficiently large n. Then, if x € B(O,rp,41 — 1) \ B(O,r, — 1), and d(O,z) =7 € [rp, — 1,741 — 1],
we have that

¢\ (2) —(1-a)8 (a) (a) —(1-a)8, (1) (8—n)
- <r * sup Q'Y (s) =Y (t) < r Py
d(va)(lia)ﬁ $,t€B(0,rp+1—1) | ( ) ( )| +

< 9(1—a)(B—n) ) —(1—c)n _y 0,

as r — oo, which proves the result.

Case a = 1. As above, we can apply [vdVW96, Theorem 2.2.4] with the function ¥ (z) = zP. Again let
8> %, € > 0 and choose some 7 < % (ﬁ — %) This time we instead apply Proposition 5.9, work on the event

A, and choose p large enough that — <~ < 1/2 to deduce that

p(y=1)
/\/log(rJrl)

BIE| sup [01(s) =0 (0) < 1.8 [(log(r +1))]77d5

s,teB(O,r)

1{A:}

n
2

= ¢y pev/log(r + 1)[(log(r +1))]

Therefore, if 5 > %, we can choose some 7 < % (6 — %) and apply Markov’s inequality to get that

P x IP’( sup ¢ (s) — M (#)] > (log(r 4+ 1))°7", and A€>
s,teB(O,r)

sup [6(s) — o (1) (log(r -+ 1))~

s,t€B(O,r)
< ¢y pe(log(r + 1)) 2T E (=)

3n 1)

= Cyp,c(log(r + 1))_(6_7 2/,

<E|E 1{A.)

Therefore, applying Borel-Cantelli along the subsequence r, = 22" — 1, we deduce that on the event A., i.e.
with probability at least 1 —¢, sup, ;e p(0,r,) | (5) — ¢ (1)] < (log(ry, 4+ 1))~ for all sufficiently large n.
Then, if x € B(O,ry41) \ B(O,ry,), and d(O,x) = r € [ry,Tnht1], we have that

¢ (x)
(log(d(O,z) + 1))

5 < (logr+1))7"  sup |6 (s) = ¢!V(1)] < (log(r + 1)) (log(ras1 +1))° "
$,t€B(0,rn+1)

< 2(log(r + 1)) # (log(ry, + 1)) "

as r — o0o. Since € > 0 was arbitrary, this proves the result. O
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6 Reinforced strongly recurrent regime: a < 1,A >0

In this section we will prove Theorem 1.2. Recall from (23) that, given a realisation of 7,7, the limiting
diffusion X has the annealed law of a diffusion in a random potential ¢(®), i.e.

Po(Xi)izo €)= [ Po.s (X0 € ) B(ds)

We will in fact prove the analogue of Theorem 1.2 for the quenched law of this diffusion, i.e. P x P x 1507(75—
almost surely. This clearly implies the same result for the annealed process, and therefore for X.

6.1 Volume and resistance growth in 7, ,

We start with some asymptotics for balls with respect to the distorted metric Ry. Here B, denotes the open
ball measured with respect to Ry, as defined by (21):

Ro(z,y) = /[ ]eBmW<z>+AA[<d<o,z)+1)1*a—11—a1og<d<o,z>+1> N (d2),
z,y

vo(A) = /Ae_[BAd,(a)(z)—s—AA[(d(O,z)+1)1*f¥_1]—alog(d(O,ac)-l-l)]M(dx),

where Ba = ,/% and Ax = ﬁ.

Proposition 6.1. P x P-almost surely, for any € > 0 we have that

o

By(0,e1=9457"%) € B(O,r) C By(0,e1+9)4ar %)
for all sufficiently large r.
Proof. Take some 3 € (3,1) and some € > 0. Also set b = 1— . By Proposition 5.10(¢), there almost surely
exists R < oo such that
|6(*) ()]

sup @ ————= < 1.
zeB(0,r)c A(0, )"

Without loss of generality, we also assume that

e Ar[(R+1)" —1] — BARY —alog(R+1) > (1 — §)AaR"

™

—1\b _
. (572 15,

AA[(R+1)® —1] + BARY —alog(R+1) < (1+¢)AaR?,

AR > 1{b > 1},

—1pl—>b b . . . .
% < eAaR” which we will just use in the case b < 1.

Now take some r > R+1. We start by showing that B(O,r)° C By (O, e(l_E)AMb)c for all sufficiently large 7.

Indeed, assume that d(O,x) > r, and let y be the point on the path from O to z such that d(O,y) = R, and

d(z,y) = d(O,r)—R. Note that this almost surely exists and is unique, since 7->° is a length space. Moreover,

d(O, z) > Rfor all z € [y, ] by our choice of R, which implies that Axrd(O, 2)®—Bad(O, 2)*# —alog d(O, z) >

(1 — £)Aad(O, 2)" for all such z. We therefore have that

eAA[(d(O,z)Jrl)h71]7BAd(O,Z)bB,alog(d(O,z)+1)>\7(dz) > /7' e(lfg)AAsbds > 6(17%)AA(7‘71)I]
R

Ry (0, x) Z/

[y,z]
> e(l—E)AATb .
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For the second inclusion, we keep 8, R and y as above, and now assume that d(O,z) < r. Also set

Fo=infdr>R: sup / Bad D ()+Aa[(d(0,2)+1) ~1]—alog(d(0:)+1) \1(d,) < —=—(+e)Aar® |
weOB(O0,R) J[O,w] 1+e¢

(This is always possible since #(® is continuous with bounded sample paths, so is bounded on the compact
set B(O, R), and 50 8UDyeo5(0.7) J0.u) eBad!™ (:)+44d(0,2)" —alog d(0.2) \7(dz) is almost surely finite).

We then have for all r > 7. V R and all x € B(O,r) that

Ry(0,z) < / eBad? (2)+AA[(d(0,2)+1)" ~1]—a log(d(O,Z)Jrl)/\v(dz)
[O,y]

+ / eBA¢(°‘)(z)+AA[(d(O,Z)+1)b—1]—Ot10g(d(0,z)+1))\’y(dz> S € e(1+E)AAT'b n /7" e(1+E)AAdeS_
ly.o] 1+e R

In the case b > 1 we bound this above by (using that AAbR?~! > 1):

& e Aar” | b 1+ E)AAbsbfle(HE)AAsbds < e(1Fe)Aar’
1 + € 1 + € R

If b < 1, we instead bound this above by (using that Zfl‘ﬁ < eEAARb):
A

€ (14e)Aart A b—1 (1+e)Ans® (142e)Aar?
—e AT —————— | (1+¢e)Anbs" e afds<e ary
1+e Aa(l+¢) Jp
which completes the proof since € was arbitrary. O
Proposition 6.2. For any o < 1, we have that P x P-almost surely, for any e > 0,
7 < R4(0,By(0,1)) <1

for all sufficiently large r.

Proof. Fix € > 0, and let My(r) be the smallest cardinality of a set of points in
B¢(O7 T) \ B¢(O, rl_s)

such that any path passing from O to B4(O,r)¢ must pass through one of the points in the set. Similarly to
[BKO06, Lemma 4.5], we note that since any such set is a cutset, it follows from the parallel law for resistance
that

Roy(0, By(0,7)°) > J\TM (50)

Now choose & small enough that (1 + é)(1 —¢) < 1 —£. By Proposition 6.1, it follows that any cutset

separating
(I1—¢)logr = logr =
B - f B -
<O, < An(1-2) Tom O, W)

is also a cutset separating By(O,7'7¢) from By(O,7)¢, so that My(r) < M(r), where M(r) is the smallest
cardinality of a set of points separating

o)) ool ) )

By scaling invariance of the stable tree, M(r) @ M (eA50+49) for all r > 0, so we bound the latter quantity,

and set 1
=1 (LA™
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so that we are in fact counting subtrees from level 1 — § to level 1.

The “size” of generation 1 — § can be formally measured by the local time measure of Proposition 5.4.
Moreover, conditional on the total local time measure at level 1 — § being equal to L, it follows from the
construction on page 29 that the number of subtrees emanating from level 1 — § that reach level 1 is one
more than a Poisson random variable with parameter 2LN (H > 0), where N is the Itd excursion measure, so
that N(H > ¢) = 076_ﬁ for a deterministic ¢, € (0,00) [GH10, Proposition 5.6]. Moreover, M (e/a(1+2))
is equal to the number of such subtrees. Again letting L denote the total local time measure at level
1 — 4, we have from (a minor adaptation of) [DLG06, Proposition 5.2] that there exists ¢ > 0 such that
P(L > \) < eA~O~D uniformly over § € [0, 1]. From a Chernoff bound, we therefore deduce that

1
. 571 A
P(M(eAM”E)) > )\) <P <L >3 /\) + P(Poisson () > /\) < esA”0TD pemA (51)
cve (&

We therefore deduce from Borel-Cantelli and (50) that if we take r, = 2" and A, = (log rn)ital, then

P x P-almost surely, we have that

1—e
Ry(0, By(0,7,)°) > — e > pl =2

1+e =—'n

(logry, )71

for all sufficiently large n. By monotonicity, this implies that Ry(O, B,(O,)¢) > r!=3¢ for all sufficiently
large 7. Since € was arbitrary and the upper bound R4 (O, B4(O,r)¢) < r holds trivially, this proves the
result. O

Proposition 6.3. P x P-almost surely, V¢(7:{°°) < 00.

Proof. Fix ¢ > 0 and 8 € (3,1). By Propositions 5.3, 5.10(¢) and since #(®) is continuous, we can P x P-
almost surely choose R > 1 and V,e,p < oo so that

® SUP,cB(O,R) {6 BA¢(Q)(L)+AA[(d(O 2)+1)' " —1]—alog(d(O, x)+1 } <.

Ba ¢ (z)|+alog(d(O,z)+1
® SUPzeB(0O,R)° 2l L(ig(C)o‘Suoch)Lg = )<E

® SUp,>q {W} <V.

r7=1(logr)”

We then have that

ve(T7°) < pu(B(O, R))

+ Z sup {6—[BM’(O')(r)+AA[(d(07r)+1)1’a 1]—alog(d(0,z)+1)] Yu(B(O, 7+ 1)\ B(O,r))
r—RTEB(O,r+1)\B(O,r)
< pVRTT( TV Z SO0 A D, (log 1) T =2 O(p, Vi R, ),
where C'(p, V, R, ¢) is a finite constant. O

6.2 Proof of Theorem 1.2

We now have all the tools to prove Theorem 1.2.
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Proof of Theorem 1.2. Again set b = 1 — a. We work pointwise on the probability space Q" on which 7
and the environment ¢(®) are defined. Recall from (23) that given Ty and o), PO7¢ denotes the (quenched)

law of the corresponding RWRE. We will show that the statement of Theorem 1.2 holds ]507(1) almost surely
on . This then transfers to the annealed law via (23). Since the quenched law of the LERRW limit is
equal to the annealed law of the RWRE, this proves the result.

Throughout we assume that 7.7 and #@) are fixed and therefore just write P in place of 150745.
We first show that, P-almost surely,

A0, Xs) _ y—1/0
t—o00 (1Ogt)1/b - A ’

Letting Tg(o,r) denote the exit time of X from B(O,r), we will in fact show that, almost surely,

—E€ T’b
TB(O,r(14¢)) > e(l=)Aar,

for all sufficiently large r. For notational convenience, set t = eAar’

geometric random variable, with parameter p, given by

and Tr = TB(O,T(1+€))' Also let Tr,« be a

br = sup Px(Tr <TO)7
2€dB(0,1)

where 7o is the hitting time of O (p, is well-defined by [AEW13, Proposition 1.9]). We can then write

T,—1
P(r <t) gﬁ(Z & gt) :
=1

where (&;)177" are the times to travel from dB(O, 1) to O and back to dB(O, 1), conditional on not hitting
OB(O,r(1+¢)) first, from a “best case” starting point on dB(O, 1). Letting L(t) = logt, we then have that

tL(t)—1
P(r,<t) < P(T, <tL@) +P| > &<t]. (52)
=1

To bound the first term, note that since 9B(O,1) is a cutset separating O from 0B(O,r(1 + ¢)), we can
apply Propositions 6.1 and 6.2 to deduce that P x P-almost surely for any € > 0, we have for all sufficiently
large r that

1 1 1
< < <
Pr= T3 R4(0B(0,1),0B(0, (1 + &)r)) ~ Rg(0, B(O,(1+)r)%) ~ Ry(O, By(O, eAar'(13)e)

< e—AAT‘b(l-‘r%E).

Recalling that ¢ = eAMb, we therefore have for all sufficiently large r that p,.tL(t) < AArbe*%AAE’"b, and
hence converges to zero as r — oo. It follows that for all sufficiently large r,

P(T, <tL(t)) =1— (1 —p,)L® <1 — =2t < (14 §)p,tL(t) < 2AarPe 5457 (53)

Now take any s > 0. To bound the second term of (52), we follow the approach of [Kum04, Section 4] and
use the Markov property to write

Eo [Tpoon] <s+ Ex, [Tpo.){Ts01)>s}] <s+ %lég ) E, [Ts0.1)] p(TB(O,l) > s). (54)
e s

Letting gp(-,-) denote the Green’s function for the diffusion killed on exiting the ball B(O,1) (e.g. as in
[Kum04, Equation (4.7)]), we can then write (also using [Kum04, Equations (4.5) and (4.6)])

swp B, [Tpion] = sup / g5(@, y)vs(dy) < sup / Ry (2, B(O, 1))y (dy)
z€B(0,1) 2€B(0,1) JB(0,1) z€B(0,1) JB(0,1)
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z€B(0,1)

< sup Ry(z,B(0,1)°)-v4(B(0,1)).

Note that v4(B(0,1)) is P x P-almost surely finite and non-zero by Proposition 6.3, and the same holds
for sup,cp(0,1) R (@, B(O,1)°) by Proposition 6.1. It therefore follows from (54) that there P x P-almost
surely exist constants ¢; < ¢ € (0,00) such that for all s > 0,

c1 <s+ CQP(TB(O71) > 5) .

Rearranging, we see that
~ 1 cy— ¢
P(Tpon <) < —s+———.
C2 C2

To return to (52), note that the sequence (fz)ji(lt) in the sum there stochastically dominates a sequence of
independent copies of Tg(0,1) (since the above bounds hold P x P-almost surely, we can work pointwise on

the probability space so that the tree and the environment are fixed, so we are only considering randomness

_\tL()
under P(-)). Therefore, letting (51) 4

i=1

denote independent copies of Tg(o 1) (conditional on our particular

realisations of 7°° and #(®), and recalling again that t = e“‘“b7 we have from [Bar98, Lemma 3.14] that
P x P-almost surely there exist ¢z, ¢4 € (0,00) such that

tL(t)—1 tL(t)—1

Pl Y &<t|<P| Y &<t]<exp {—tL(t) (c3 —~ c4L(t)*%)} < gmesea” (55)
1=1 1=1

for all sufficiently large r. In particular, substituting the bounds in (53) and (55) back into (52) we have
that, P x P-almost surely,

Apr?
P(Tr S EAA?”b) S 26*%AA7‘I) +67C3e A

for all sufficiently large . Therefore, applying Borel-Cantelli along the sequence of integer r, we deduce that
P x P x P-almost surely,
TB(O77‘(1+5)) 2 eAA Ler Z 6(176)AArb
for all sufficiently large r, or in other words,
1+4+¢

AL (=)

o=

for all sufficiently large ¢t. Since € was arbitrary, this proves the upper bound. To prove the lower bound, i.e.
that

d(0, X;) S AU

lim sup > AT,

t—oo  (logt)®

we take € > 0 and set f(t) = Agl/b(l — ¢)(logt)#. Then, again using [Kum04, Equations (4.5), (4.6) and
(4.7)] and Markov’s inequality, we have that

Po(Tp0,1)) > 1) < EolTr(o,5unlt ™" < Re(O,B(O, f()))ve(B(O, f(£))t™"
< Ry(0, B(O, f() (T30t

By Proposition 6.1, v4(7;°) is almost surely finite. Now choose some § = d(¢) > 0 small enough that
(1 +6)(1 —¢)® < 1. By Propositions 6.1 and 6.2, we therefore have that, almost surely for all sufficiently
large t,

~ b b
PO(TB(O,f(t)) >t) < V¢(7:YOO)6(1+5)AAf(t) 1 %(7;00)6((1%)(175) 71)logt’

which vanishes as t — co. Applying this along with Fatou’s Lemma, we therefore deduce that

- (d(O, X, - . ~ . . =
Po (711‘2 > AAl/b(l — 6) io. | =FPo (TB(O,f(t)) <t 1.0.) > limsup Py (TB(OJ(t)) < t) =1 (56)
(1Og t) / t— 00
Since € was arbitrary, this completes the proof. O
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7 Reinforced critical regime: a =1,A > 0

In this section we prove Theorem 1.4. The strategy is the same as in Section 6, but due to the logarithmic
factors we obtain different estimates.

In contrast to the previous section, this time

Ry(z,y) :/ eBad® () +As10g(d(0,2)+1) \7 (),
[z,y]
V¢(A):/6_[BA¢(1)(Z)+AAlog(d(072)+1)]ﬂ(d$)’
A

where Bo = v4A and A = A — 1.

7.1 Volume and resistance growth in 7,

Again it is natural to start with some volume and resistance estimates.

Proposition 7.1. P x P-almost surely, for any € > 0 we have that

1, I+e
By(0,rAatlem (=2 @ B0, 1) € By(0,rAatl sl

for all sufficiently large r.

Proof. Take some 8 € (%, 1),8 € (%,B) and some ¢ > 0. By Proposition 5.10(éi), there P x P-almost surely
exists R < oo such that (log R)” < £log R and

BalpW ()]
sup - < 1.
veB(o,r)e (log(d(O,x) +1)8

Take some r > 2R + 1. We start by proving the first inclusion by showing the reverse inclusion for the
complements. Indeed, assume that d(O,x) > r, and let y be the point on the path from O to x such that
d(O,y) = R, and d(z,y) = d(O,z) — R. Note that this almost surely exists and is unique. Moreover,
d(O, z) > R for all z € [y, x] by our choice of R, which implies that log(d(O, z) + 1) — (log(d(O, z) + 1))? >
(1 —=5)log(d(O,z) + 1) for all such z.

Similarly to Proposition 6.1, provided that r is sufficiently large (depending only on R and A) we have that

Ry(0.7) > /

[y,z]

B0 () + 48 08(d(0.2)+1) )7 () > o~ (o8(r+1)" / A2 108(d(0.2)+1) y7 (4 )
[y,x]
> ¢~ (log(r+1))7 L Aa+1

For the second inclusion, we keep R,y, 8 and ' as above, and now assume that d(O,z) < r. Also set

To=1inf<r>R: sup / eBasM(2)+Aa log(d(o’z)Jrl))ﬂ(dz) < (1 S > T’AA+16(10g(T+1))% .
i ~ wedB(0,R) J[Ow)] - Aa+1

(This is always possible since ¢ is continuous with bounded sample paths, so for any fixed R > 0, ¢! is
bounded on the compact set B(O, R), and so the supremum is almost surely finite).
We then have for all sufficiently large (depending on R and A) r and all = € B(O,r) that

R¢(07 .Z‘) < sup / eBAcb(l)(z)—i-AA 10g(d(0,z)+1))\'y (dz) + / eBA¢(1)(z)+AA log(d(O,z)+1)/\'y(dz)
wedB(O,R) J[0O,w) [y,z]

< (1 _ 1) pAatog(r+ Nt | (og(r+1)” / ¢Aa 108(d(0,2)+1) 7 (4.2
- Apx+1 ly,z]
< TAA+16(108;(T+1))B7

which completes the proof. O
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Proposition 7.2. For a =1, we have for any € > 0 that P x P-almost surely,

1,..
re (9802 < R4(0, By(0,1)%) <7

for all sufficiently large r.

Proof. The proof is similar to that of Proposition 6.2. Fix ¢ > 0, and let My(r) be the smallest cardinality
of a set of points in

1 €
By(0,7) \ By(O, re3008m 2™,

such that any path passing from O to By(O,r)° must pass through one of the points in the set. Since any
such set is a cutset, it follows from the parallel law for resistance that

1
r673(log ryzte

Ry(0, By(0.7)7) = "o

It follows from Proposition 7.1 that My(r) < M(r) almost surely for all sufficiently large r, where M (r) is
the smallest cardinality of a set of points separating

b <Oar“;“62(log(ﬁl))é+5) from B <O,rét§+1@(log(r+1))%+s> ;

almost surely for all sufficiently large 7.

Let (L(*))4>0 be as in (46). The same arguments that led to (51) entail that

1
—1

1 1., .
P(M(T) > 1) < P(L(T‘AA+1 e—Z(log(wrl))Q+ ) S (TIAAIHe_Q(IOg(r+1))é+E)

1
) —(log(r+1)2 ¢
+ P Poisson | c e 2(v=1) >1

1
< C;e—(logrﬁ“/m—l).

1
o iy (log(r+1)) "’+E>

We therefore deduce from Borel-Cantelli that if we take r, = 2™, then P x P-almost surely, we have that

1
2te

Ry(0, Bg(0,1,)¢) > rpe 308 rn)

140
for all sufficiently large n. This then implies that Ry(O, Bg(O,r)¢) > re~ (1087 > for all sufficiently large
r by monotonicity. Since ¢ was arbitrary and the upper bound Ry(O, By(O,r)°) < r holds trivially, this is
enough to prove the result. O

Proposition 7.3. Take any 8 > % Then P x P-almost surely,
o If Ax < 223, then o~ 0os0HDP p IS <y (B0, 1)) < 7145 096040 for all sufficiently large
r.

o If An > 15 then vy(T7°) < oc.

Proof. Again the proof is similar to that of Proposition 6.3. We treat the case Ax < ﬁ first, starting

with the upper bound. Take some 3 € (%, 1). By Proposition 5.10(¢¢) and since #W is continuous, we can
P x P-almost surely choose R > 1 and €,p < 0o so that

o SUD,cp0.m) {eme“)(x)fAA 1og(d<o,z)+1)} <p,

Balo™ (2)]
® SUDyeB(0.R)° Tlog(d(Om) TP < &
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We then have from Proposition 5.5 that for any § > 0, almost surely for all sufficiently large r,

ve(B(O,r)) < sup { —Ba¢ (2)—Aa log(d(O, r)H)}’u( (0, R))
z€B(O,R)
+ sup { —Ba¢™M (¢)—Aa log(d(O, :C)+1)}M( (O,n)\ B(O,n — 1))
n=R *€B(O,n)\B(O,n—1) (57)

1+z

< pu(BO, ) + 3 n et tos ) s log )
n=R

O __A B+8
< prRys +ro-t Ae(log ") .

Since 3,6 > 0 were arbitrary this implies the upper bound. If Ax = ﬁ we obtain a factor of logr from

the sum, but this is dominated by the e(l°g it term, so the result still holds.
The lower bound is simpler since
vo(B(Or) 2 inf [ PatV @A BAOD I (B0, 1)) > (r 4 1)~ Aseelos+ ) T
T weB(Or) - logr

almost surely for all sufficiently large r by Proposition 5.3. This proves the result since 8 was arbitrary.
Clearly the result holds trivially if A = %1

If Ax > -5 the calculation in (57) shows that vy(T;°) < oo almost surely. O

7.2 Proof of Theorem 1.4

We now have all the tools to prove Theorem 1.4.

Proof of Theorem 1.4. As in the proof of Theorem 1.2, we assume that 7.7 and #) are fixed and therefore
just write P or Py in place of ]30,(1,.

1
diffusion killed on exiting the ball B(O,r) we firstly have from Propositions 7.1 and 7.3 that, P x P-almost

surely for all sufficiently large r,

Eo [Ts0m] = /

B(O,r)

Take 8 € (1,1) and assume first that Ax < 5. Letting gp(-,-) denote the Green’s function for the

gB(O7y)V¢(dy) S / Rdy(O,B(O,T) )V¢<dy> < ’r‘ ’y 1 62(10g(7'+1))ﬁ
B(O,r)

Therefore, for any 3 > % we can choose 8’ € (3, 3) so that Markov’s inequality gives
Zy 1 1))8 —q 1))8 /2
pO<TB(O jy > 7T glea(r+1) ) < ¢~ (los(r+1))?/
for all sufficiently large r. In particular, Fatou’s Lemma gives that

Po (d(ont) > 7571 o~ (log(t+1))” i.0-> > lim sup Po (TB(O o< 57 p(log(r+1))f ) -1

T—00

If instead Aa > 'y , letting V' = 14 (77°) the same calculation gives

Eo[Tp(om] < Vria+lelost+)”,
so we similarly deduce from Markov’s inequality and Fatou’s Lemma that

Po (d(O,Xt) > tAaTT e~ (os(t+1)” i.o.) =1.
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For the upper bound, we use [Crol8, Lemma 4.2(b)] which states that for any ¢ > 0 and any § €
(0,R¢(O,B¢(O,T)C)),

0 t

Po(Ts.0n 1) S| 55 B0 * v (Ba(0,3)) (Ro(0. By(0.7)7) = 3)

(58)
Set § = re~(1°8"" for some 8> %7 and choose 3’ € (%, B). Note that

e B,(0,r) C B(O, PAATT e(IOg(”“))ﬁ/) eventually almost surely by Proposition 7.1,
e Ry(0,B4(0,r)¢) > re~oe n” eventually almost surely by Proposition 7.2,

o If Ap < ﬁ, then almost surely, vy (By(0,0)) > srawt (757~ 42) o=~ (os(34+1)” for a1 sufficiently large §
by Propositions 7.1 and 7.3. If Ay > -2, then there exists (a random) V' > 0 such that v4(B4(0,4)) =
V for all § > 1.

)5+2"I

2v—1
In the case Ax < 15, we take some 7 > 0 and set ¢ = PED(AATD g (logr . We then deduce from (58)

that, on the almost sure events above and provided r is sufficiently large,

po (TB (O,Tﬁ e(log(r+1))ﬁ> S t) S po (TB¢(O1T) S t)

2v—1
re—(ogr)? rGD(AsTD g—(logr) 2"
<4

— B’ A
re—(logr) r (771)(WAA+1) - AAéH e—(log )P+ 1o —(log r)B’

< 867(log T)B/ )
In particular, if r,, = 2" we have from Borel-Cantelli that

B+2n

2y—1
— A —
< g DAATD o= (logTn) io. | =0.

Po|T 1 <
B (o,rf att e(log<rn+1)>5>

If r € [rp, rny1], this implies that

2y—1 +37
T 1 > T 1 > rO-blAa+h) 6_(10gT)ﬁ '
B (o,r ApAFT e(log(r+1>)3> B <O7T:A+1 e(log(rni»l))ﬁ)

for all sufficiently large r. By inverting this relation we deduce the result. If instead Ax > - we instead

v—1
take ¢ = re~ (187" ™" and (58) instead gives that

~ —( B+2n ~ —(1 B+2n
PO (TB (O TAA1+1 e(log('r+1))ﬁ> S re (o T) ) S PO (TB(b(OJ‘) S re (Ogr) )

[ ref(lOg T)[j Tef(lOg T)H+2n ]

<4 ; 7
re—(logr)# + Ve—(ogr)B+n.c—(logr)?

— 8’
< Cye (logr) ,

where Cy > 0 is a (random) constant that depends on V. The final result can be deduced from Borel-Cantelli
exactly as above. O
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8 Reinforced transient regime: a > 1,A > 0

In the transient regime resistance does not provide the right framework to characterise the scaling limit
of LERRW, since the resistance between pairs of points in the correspondence collapses to zero under
any rescaling. However, we can still use resistance when working directly with the unrescaled process to
understand its exit times from a ball of radius 7.

Accordingly, we let (Y;);>0 denote a constant speed continuous-time LERRW on T, as given by Definition
2.3 with offspring distribution satisfying (2) (the final result transfers directly to a discrete-time LERRW by
the strong law of large numbers applied to the time index). For convenience, we assume that the function a,,
appearing in (2) is of the form a,, = en'/7; however one can also incorporate a slowly-varying correction and
“pull it through” in all the proofs that follow. More precisely, (Y;):>0 has the annealed law of a continuous-
time random walk in the Dirichlet random environment of (16) on the infinite tree To, with exp(1) holding
time at each vertex and initial weights given by

g oy = dr. (Oco, 2)” (59)

(so we just take ays .y instead of ai@ 2 10 (16)). We will work primarily with the RWRE in this section
and denote the law of the environment by P. The discrete setup of Section 4.2 still holds, so that for y € T,
cf. (17), we can write

V= > logp, R(Y,y) ='W, v(y) =e DIy # 0t + Y eV (60)

Ooo<v=xy 2=y

Let On = bg, b1, ... denote the backbone vertices of T, (these are the special vertices of Definition 2.3),
ordered by their distance from the root. Given i > 1, also let 7% denote the (infinite) subtree of T, rooted
at b;, and for any integer r > 0 let Byi(b;,r) denote the ball of radius r around b; in this subtree, defined
with respect to the graph metric. We use the notation B to denote a ball defined with respect to the metric
R defined above.

We start with a brief lemma on the structure of T, \ T7.
Proposition 8.1. P-almost surely, for any e > 0,

. Diam(Too \ TT)
limsup —————= < o0.
o0 r(logr)vte

Proof. Let T denote an unconditioned Galton-Watson tree with the same offspring distribution as T,. By
conditioning on the heights of the subtrees grafted to the infinite backbone, it follows from Definition 2.3,
[Arc20b, Lemma A.2], [Sla68, Theorem 2] and a union bound that there exists ¢ < oo such that for any
p>0,r>1,A>1,

P(Diam(Tx \ T7) > 2r)) < P(Z degv > rvl—l)\p> + 77T \PP(Height(T) > 7))

v=<b,

<eaPOTD 4 eri1 )\p(r)\)fﬁ.

Taking p = ﬁ gives an upper bound of order A"7. Now set & = 5, apply Borel-Cantelli with A, =
(logr)*¢ along the subsequence 7, = 2", then use monotonicity and divide through by (logr)® for the
result. O

The difference with the recurrent regime is that typical terms of the form log p, will now be negative. In
particular, we show in the Appendix in Lemmas A.4 and A.5 that, as dr_(Oc,y) — 00,

El > logp,| = —alog(dr, (O, y)) + O(1), Var| Y logp, | =0(1). (61)
Ooo <v=y O <v=y

We start with the following bound on the behaviour of the potential on T,,.
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Lemma 8.2. For any § > 0, P-almost surely,
(i)

P(| > logp, +alog(dr, (Ox.bn))| > (logdr. (Ose,bs)) 2™ 0. | =0.
Ooo <v=byp,

(i) As m — oo,

inf P Z 10g pu + alog(dr._ (Oue,v))| < (logdr_ (Ose,v)) 2t for all by, <v <y | — 1.

b X
Yiom =y O <u=xv

Proof. (i) For y € T, let Wy = > <, logp, + alog(dr, (O, y)). It follows from Chebyshev’s
inequality and the bounds of (61) that there exists a constant ¢ such that for any y € T and any

A >0,
P(|Wy| > (logdr.. (0w, 9))") < c(logdr., (Onc,y))~**. (62)

Applying Borel-Cantelli, we therefore deduce that for any § > 0,
1426
]P’(|szm | > (log dr (Oue, bym)) "2 1.0.) —0. (63)

Moreover, if r € [2™,2™ %] and § < 1, then |(log dr. (O, b27n+1))# — (logdr,_ (0o, b)) = | <log2,
so that

P(’szer»l‘ Z (log(dToc (Om?b2m/+1)))% |Wbr| 2 (log(dToo (OOO)bT)))L;E)

1 142
=P Y logpy = —5(log(dr. (On. b)) 5

br<v=bgym+1

— 1,

as m — 0o by (61) and Chebyshev’s inequality. It therefore follows that

1426 146

1
SP(IWs,| > (log(dr.. (0w, b)) 10.) < B(|Wh,,,.. | > (log(dr, (One, b)) F i0.) = 0.

The last equality holds from (63). This proves (i) since 6 > 0 was arbitrary.

(ii) We first prove (i7) when y is on the backbone. First take m > 1 and note that

P Z log p,, + alog(dr (Oco, bi))| < (logdr (Ooo,bk))%J“S forall k >m | — 1,

O <v=by,

as m — oo by part (i). Now note that if y € T, with by < y for some k¥ > m and y is not
on the backbone, then it follows from the Dirichlet construction of Section 3.2 that R(bx,y) and
(X w0 108 pu)vepp,, .y are distributed as R(by,ba,_(0...y) and (32, ., IOgPu)ve[bm,deoo(ow,y)] respec-
tively. Part (i) follows.

O
Recall that our aim in this section is to prove Theorem 1.5. Our strategy to do this will be to divide the ball
B(Os,r) up into smaller sets which must all be traversed by the RWRE of (16) before it can exit B(Ox, ).

We then apply a well-known chaining technique to bound the sum of all the exit times from these smaller
sets. We then transfer this back to the LERRW using (18).

Before doing this, we give some definitions of good and typical vertices and establish some of their properties.

Definition 8.3. Fiz some § > 0 and then fix some A’ > A > % + 9. To ease notation in the rest of this
section, we view these parameters as fized and do not record them as indices.
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1. Given r, X > 1, we define a sequence (r;)52y by ri = ri(r,\) = 5(1 + A7) and set 7 = 7(r,\) =
%ef(logr)A/)\fll

2. We say that a vertex y € Ty is m-good if b, <y and

>~ logpy + arlog(dr., (O, v))| < (logdr., (O, v))2 ™ for all by, <v <y,
O <u=xv

and that y is m-bad otherwise.
3. For ¢,C,m € [0,00),r > 2m and A > 1, we say that an index 0 < i < X is (m,r,c,C, \)-typical if
C ol

irﬁ)\%e_ﬁ(bgr)y < |{y € Brri(br,,7) : y m-good }| < Crii AT e 2 log )™

We will use the fact that for typical indices 4, we can control (in probability) the time for the RWRE to
exit a ball of the form By (by,,7). Moreover, it is highly likely that most indices are typical. We make this
precise in the following lemma.

Lemma 8.4. Take A’ > A as in Definition 8.3, and A” > A’.

(i) P x P-almost surely, there exist deterministic Co > 0, Cy < 00 such that
CaAflrlfaef(log r)4 < R(bria bTi+1) < C«Oé)\flrlfae(logr)“‘”

forall A > 1, all1 <i < X\ and all sufficiently large r.

(ii) Moreover, let BE denote the ball with respect to the metric R defined in (60). Then for any e > 0, it
holds for all sufficiently large v, any A > 1 and any 0 < i < X that with P x P-probability at least 1 — ¢,

v (Bres (b, 7) 0 BR (b, 7507 ) > 0 ¢~ (1081 5727 ) 57 o= 52w (o)
(i1i) Let N = N(m,r,c,C,\) denote the number of (m,r,c, C, \)-typical i in {0,...,\ —1}. Then for any
e > 0, there exist deterministic ¢ > 0,C < oo,m < oo and an event A, such that, P-almost surely,

P(AS) < € and ]P(N < % and AE) < e~ 3.

Proof. (i) To prove point (i), note from Lemma 8.2(¢) that we almost surely have for all sufficiently large
r and all A > 1 that

A
R(br,,by,,,) = E VW > E e~ log(dre (Ooo,y))—(log drog (Oco,y))
b'ri -<yjb”+1 b""i -<yjb7~,3+1
1—a _ l-«
T i1 e—(logri+1)A (64)
- a—1

> Ca,r,l—a)\—le—(log r)A4 )
The calculation for the upper bound follows similarly.

(ii) For the second point, take some ¢ > 1 and some y € Byr; (b, 7) and choose some 0 < € < %. Note
that, if y is m-good, then similarly to (64), it holds that
l—a

-« ’
R(b,,,y) < T dr., (O, y) ellog dr, (Ooo,y))? < C(/l,rl—a)\—le—(logr)A ellog dro, (Oo,y))?

a—1

< plmay—1,—(logr)2 A+ (65)
l/(y) > e*V(y) > dT (O(X”y)ozef(longoc (Oooyy)%ﬂi > Taef(logr)A'
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Therefore, by Lemma 8.2(i7), which says that y is m-good whp provided dr._(Os,y) and m are
sufficiently large, we P-almost surely have that for all sufficiently large m, if we fix some r > 2m,¢ > 1
and y € Bypr; (by,,7), then

P Z log p, + alog(dr,_(Ouo,v))| > (logdr,, (OOO,’U))%-H; for some by, v <y | <¢,
Oco <u=v

1 ’
I[D(R(bmvy) > Tl_a)\_le_(logr)Q(A+A )) <e

]P’(V(y) < ro‘e_(logr)A) <e.

Now fix m large enough satisfying the above, and take any r > 2m. By Markov’s inequality and the
inequalities above, it P-almost surely holds for all sufficiently large r and any ¢ > 1 that

1
IP><|{y € Brri(by,,7) 1y is m-bad }| > §|BTm- (bri,f)|> < 6e. (66)

Moreover, since Brr; (by,, T) @ B(O,7) and A” > A’ we have from [CK08, Lemmas 2.5 and 2.7] that

0l il

P(IBrei (b, )| ¢ [ ATrem7nllosn™ e oen ™) <
Therefore the result follows by a union bound over the relevant events above.

(iii) As above, we have from [CK08, Lemmas 2.5 and 2.7] that there exist deterministic ¢ > 0, C' < oo such
that, for any r > 1, A > 1,¢ > 1,

P(lBT” (br,, )| ¢ {cr%/\%fﬁ(logr)m,CT%Aﬁe*ﬁ(logr)A'D
ol i 'l il ]_ (67)
<P(1Brni(br, )| ¢ [27 776777, 277077 |) < 2 — e

We deduce from a union bound over the events in (66) and (67) that, provided m is sufficiently large,
1
P(i is not (m,r, ¢, C, A)-typical ) < g

These events are not independent for distinct ¢. However, by Lemma 8.2 we can choose m so that the
probability appearing in Lemma 8.2(i4) is at least 1 —e, and define the event A, to be the corresponding
high probability event. Then on the event A. we can control V(b,,) and R(Ox,b,,) for all i (for
sufficiently large r), conditionally on which the tail bounds above hold independently for each 4, so if
N = [{i:iis (m,r,c,C, \)-typical }|, then N stochastically dominates a Bin(2), ) random variable.
In particular this establishes the claim.

O
In the proof of Theorem 1.5 we assume that € > 0 has been fixed and ¢, C' are as in Lemma 8.4(4i1).

Proof of Theorem 1.5. We proceed in three steps:

1. Firstly we couple Ts and its Dirichlet weights with a modified model Th, = Too(r, A) such that (using
a hat to denote analogous quantities in this model), letting 7; denote the time to hit b, _, starting
from b,,, each 7; is stochastically dominated by its analogous quantity in Ti,. We then show that,
with probability at least 1 — ¢, we can obtain comparable upper and lower bounds for E[7;] in the
modified model for all typical indices i. We use these bounds to show that there P-almost surely exists
a constant k4 € (0,00) and an event A, such that P(AS) < e (the same event as in Lemma 8.4(i7))

i )A

and such that, provided 771 \7-T ¢~ 7108 "

that

> rA™!, we have P-almost surely have for all 0 < i < A

)A/ S
+ Ka

Py, w(fi < 8) 1{A:} <1 ke 71 (087 (68)

2y—1 —(2y—1
P I AT e los )Y

for each (m,r,c, C, \)-typical 7.
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2. We then apply a chaining result of [Bar98] to deduce that, P-almost surely,
(N \ 5 N
P, (;ﬁ <t,N > 2) 1{A.} gexp{_eu—z)(bgr) }

3. Using the stochastic domination, we then transfer this result to the analogous sum ZZJ\LI 7; on the
original tree. Using this tail bound, we bound the hitting time of b, with a Borel-Cantelli argument.

Step 1. Fix ¢ > 0 and § > 0, and choose m’ large enough that the probability in Lemma 8.2 is at least
1 —e. Let A be the corresponding high probability event. For any r > 2m’, we can proceed as follows.

Set m = | 5]. The bound of Lemma 8.2(i4) still holds since this can only increase the value of m, and for

the rest of the proof we work on the event A., which in particular implies that

Z log p,, + alog(dr,, (O, v))| < (logdr,, (Ooo,v))%H for all b, < v < by.
O <u=v

Given r > 1,A > 1 and T, we define T, = Too(n A) from T, as follows:

e First remove all m-bad vertices and their incident edges from T..

. . A—1 ) . A—1 ~ i
e Then also remove all vertices in (J;_, (77 \ T"7+) \ (Ui:O Brri (by,, ™) UG, bj).
(For the vertices and edges that are retained in Tgo, they retain the measures and resistances that they
previously had in T ). The resulting structure is T,. Note that the definition of m-good and Lemma 8.2
ensures that T, is really a connected tree for all sufficiently large r.

We use hat notation to denote all analogous quantities in Tw. For each i < ), we consider the subtree 77
(rooted at b, ) and let 7; denote the exit time from 77 \ 7"+ in the subtree T" for a random walk started
at b, (this means that the random walk can only exit Tri \T’"i+1 through b, ,; since the random walk
eventually has to pass through b,, to exit Th, \ 77 and further excursions back towards the root and in
subtrees can only slow the random walk down, it is clearly sufficient to restrict to this set, and clearly 7; is
stochastically dominated by 7; for all 7).

If r is sufficiently large and y € B, (br,,7) is m-good, then by (65) and Lemma 8.4(), we have that

)%(AJrA’)

R(bri,y) - pl-a)—1lg—(logr
R(bnaan) —  C,rima)—le—(logr)4
since A’ > A. Now let A = {y € Byri(b,,7) : y m — good}, let B = T" \ T+ and let i), 95(5-)

respectively denote the Green’s function for the diffusion killed on exiting A and B (e.g. as in [Kumo04,
Equation (4.7)]). It then follows as in [Kum04, Equation (4.8)] (also using (69)) that

<5 (69)

DN | =

3 br'v
93( Y) 21_\[2.
gé(brwbm)

Recall that 7; is the exit time of B. Consequently, since g 5(br, b)) = R(b,,, b, ) by [Kum04, Equation
(4.5)], if @ is (m,r, ¢, C, X)-typical, we have from Definition 8.3, Lemma 8.4(3) and (65) that

Eb” ,w[%i] ]l{As} Z Z gé(bm ) y)V(y)
yEA
>(1- \E) Z R(by,, by, )v(y)
ye/i (70)
>(1- \/i)grﬁ)\ﬁefﬁ(log’“)y CCarl=o "l ogn® pag—(logn)?

2y—1 _ —(2v—1) _ 3y-—2 (logr

A/
P e S e )
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We would like to obtain a similar upper bound. First note that for any z € U;\ OIBTm (b 4, 7), it also
follows from (69) and Lemma 8.4(i) that R(z,b,,,,) < SR(by,,br,,,) < 2Cart=@A" Le(ozn)® - Similarly if
z € U;jrl b;, we have that R(z,b,,,) < R(b,,, by, ,) and therefore the same upper bound holds. Therefore,
since g5(2,y) < g5(y,y) for all such z and g5 (y,y) = R(y, br,,,) by [Kum04, Equation (4.6)] and by [Kumo04,
Equation (4.5)] respectively, if i is (m,r, ¢, C, \)- typical we can use Deﬁnition 8.3 and (65) to deduce that

there exists a constant K, < oo such that, whenever P AT e 721 llog ) >ra

E. o [f]1{A} =D g5(z,9)v(y)

yeé
<> 95w v)v(y)
yeB
< (JAl 4+ (riy1 — 72)) sup{R(y.by.s,) - v(y) :y € A} (1)
yeB
< C@TATIe oY |-ty gé 1oy —tellosn?  pagllosn?
< Ko 55t A\ T5 o2 o)

By the arguments of [Kum04, Lemma 4.2] and applying (70) and (71), we therefore have on the event A,
that for any s > 0,

— 7(2<, 1) 3’y 2
e

AT 2 (log )4’ < Ebr.,w[ﬁ} <s+ ]Sbr.,w(ﬂ- > s) sup E. [
i i ZGBT7"(b'r» )7:)
- —(27—1) ’
<S+Pbr w(T;>8)K rw /\%e*ﬁ(logr)“‘ .

Rearranging we deduce (68).

Step 2. Since (68) holds for all (m,r,c,C,\)-typical indices i, and recalling that N = N(m,r,¢c,C, )
denotes the number of (m,r, ¢, C, \)-typical indices, we therefore have from [Bar98, Lemma 3.14] that on the
event A., it holds for all ¢ > 0 that

1

N 3 ,
~ Ntkq _3y—2 A
log (B (D 7 <t <2 " i ~ Nlog [ (1= rae™ 55T esn™ 1)
4 2y=1 —Cy=h) v (155 )A! —37=2 (15 ) AY
=1 rA=L XN -1 ¢ -1 (1= ke -1 )

In particular, taking A = e(log"“)A " (which satisﬁes the conditions required in step 1 provided that r is
(27 1)

sufficiently large) and ¢ = r T\ T e 7 (g ) (1 — e~ 5t (logn)” JAL=9 gives that, for all sufficiently
large r,

7 (10g’")A/} < exp {—e(l—%)(logr)A'”} :

)\ o _3y—
(Zn <t,N> ) 1{A:} <exp {4/1 AT %)\e E=

Consequently, combining with Lemma 8.4(¢i¢) and a union bound we deduce that, on the event A,

(Y - N s (o A
Pw<2%i<t> ng<N<2> +Pw<2ﬂ-<t,N22>

i=1 i=1

1 TA’+6 ,
< exp {_e(ofz)} + exp {_e(l—%)(logT)A +5} .

Step 3. Since adding back the m-bad vertices and then adding the times to traverse balls corresponding
to non-typical ¢ can only increase the total exit time, the same tail bound clearly holds for the exit time of
T \ T". By Proposition 8.1, we can also choose R large enough that the event

Diam(T, \ T7)
B, = SR A |
: {SBE r(logr)i+e }
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satisfies P(B:) > 1 —e.
We deduce from steps 1 and 2 that, on the events A. and B,,

N ’
~ 2y Al 425 ~ R 2y Al425 (=8 (logmATHS
P, (TB(OW,T(log‘r)H—E) <r»-Te (log ) ) <P, < § T, <r>le (logm) ) <2e”€ .
=1

Consequently, it follows from Borel-Cantelli along the subsequence r, = 2" and monotonicity of T, that
almost surely,

dr.. (OomYTA ) 1{Ae, B} < r(logr)7*e,

27—1 ¢—(log 1')A,+25

for all sufficiently large r. Since A. and B, both have P x P-probability at least 1 — ¢, this implies that with
overall probability at least 1 — 2¢, we have that

)A’+35

=L (logt
dr,. (O, Yy) <t 75 ellos

for all sufficiently large t. Since A’ > %, 0 > 0 and € > 0 were arbitrary, this implies the result for the
annealed law P, and therefore for the LERRW. O

Remark 8.5 (Application to LERRW on Z.). We can also apply these results to LERRW on the infinite
half line with these initial weights. Note that Lemma 8.2(i) also applies in this setting, to give that, for any
60 >0,

P Z log p; + alogr| > (logr)%ﬂS i.0. | =0.
0<i<r
In particular, this implies that P x P-almost surely, there exist constants ¢ > 0,C < oo such that for all
sufficiently large r,
r”‘“e*(log’”)%ﬁ <vp([0,7]) < ra+1e(1°gr)%+5
i b -
¢ < R(0,]0,7]°) < C.

Moreover, again using [Kum04, Equation (4.5)], we deduce that, if T, is the exit time from [0,7], then on
these events it holds that

1is ~ 1
erotlem1080 2 < NN Ry [0,7])0(y) < BoulT] < > R(O,[0,7])w(y) < Crotlelosn =™,
y€[0,%] y€[0,7]

By Markov’s inequality, Borel-Cantelli along the sequence r, = 2™ and monotonicity we therefore get that

_1 .5
T, < r2ellogn) artt eventually almost surely, i.e. that sups<; d(O,Ys) > tze(logt)
surely.

T
eventually almost

A Appendix

In the appendix we prove Claims 4.3, 4.4 and 4.5, regarding the expectation, variance and moment generating
function of the random variables (log p.)zeT, -

In the appendix we always work conditionally on 7;,. In particular, we will work pointwise on the probability
space (€2, F,P) (on which we defined (T}, dn, f4n)), and on which the convergence of (4) holds almost surely.
This means that most of the statements that follow should really be written conditionally on 7;,. To make
the arguments clearer to follow, we have not written this explicitly in the statements or the proofs, and
instead ask the reader to keep this in mind throughout.

Moreover, a statement of the form a,, = a + o(1) almost surely on Q means that a,, — a almost surely and
therefore that the o(1) term is not necessarily bounded uniformly on Q. However, it will always be true that
for any € > 0, the o(1) term can be bounded uniformly on a set of probability at least 1 —e. The same holds
for O(+) terms.
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Recall that we simplified notation by writing

A, =

—1\—(1—w) :
{A(nan ) , fa<l, 2] = dy (O, 7).

A ifa=1,

)

A.1 Properties of the digamma function
The mean and variance of terms of the form log p, can be expressed in terms of the digamma function,
defined for z > 0 by ¢(z) =I"(z)/I'(z), where T is the gamma function.

Note that, for each n > 1 and each z € T,,, we have that p, = %7 where p, has the beta distribution

with some positive parameters (ay, b,). This entails that p, ~ 3'(as,b,;) and that pi ~ B'(by,a,), where '
is the beta prime distribution. )

For a random variable p with a beta prime distribution with positive parameters (a, b), the following formulae
were respectively established in [Tak00, Equations (4.1) and (4.5)]:

Ellog p] = ¥(b) — (a), Var (log p) = ¢'(a) + ¢’ (b). (72)
In our case, we have for each n > 1 and each = € T,,, that

r| — na; )" n (lz] +na-1)®
pww5,<(<|| D+ napt)" + A, (o] + n>>.

24, ’ 27,

and (pw)zGTn\{On} is a sequence of independent random variables. Next, we record three properties of the
digamma function that we will use throughout this section.

e Proved in [Tak21, Equation (6.6)]:

¢(z+;>—1/1(z)~212asz—>oo. (73)
e Proved in [Tak00, Equation (4.11)]: for s,t > 0,
1 t 1
<o -] g (£) < 3. (79)

e Proved in [Tak00, Equation (4.12)] and [Tak21, Equation (6.5)]:

W(2) ~ % as z — 00. (75)

A.2 Claim 4.3: expectation of the potential when o <1

Lemma A.1. (i) For all x € T, we have that

20 n V/VANS
(Je] +naz') (2] + nan')*

|[Eflog pe] | <

(i) For almost every w € Q, it holds uniformly over t € [0,1] as n — oo that:

Al(d(O,t) + 1)t~ —1]

Z Ellog p.] — 1 —alog (d(O,t) +1) ifa <1,
On<T2T 20t -
> Eflogp.] — (A —1)log(d(O, ) + 1), if = 1.

On <=T=T | 2nt)
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Proof. (i) By (72) and (74), we have that

(2] + na, )™ ((Jz] = 1) + nay V)" + A,
) (0 1)

Ellog pa] | = ‘w (

< log (o] +nay ) + 285
- ((J2] = 1) + nan')" + A, ((Jz] = 1) + nax')" + A,

2 (Jz| +nay )" — (2] — 1) + nayt)™ + 44, 201 4N,
« < + «
(Jz| + nan)” + A, = (|z] + nan") (Jz] + nan ")

(ii) First note that it follows from (72) that for all ¢ € [0, 1],

Z Ellog(p.)] = Z {1/) <((|x —1) —;ZZ; ) —|—An> _y (W)}

On<T2T 201 On <22 | 201
— (na,)" + A, _ (| 200y | +na;")®
27, 2N,

2001 i+na ) i+na )
3 {w <(+2A)+;> —w(“m))} (76)

First, we assume that o« < 1. For the first term in (76), we use (74) and note that for almost every

w €,
1\« A -1\« -1\«
log M — log <(xt2w|+na" ) ):log (na,,’) +%?
2A, 2A, (|x[2ntj| +nan )a

= —alog(d(0,t) + 1) 4 o(1),

as n — oo by (9). Thus, by (74), for almost every w € € the first term in (76) satisfies

‘w (W> Ly (WWJ' +”“51)a) + alog(d(0,1) + 1)

<
2A,, 24, B

as n — 0o, and therefore

-1\« An nt 7:1 “

as n — oQ.

—1 S\
For the second term, since inf;>g %

(i—l—na;l)a 1 (i +na,; 1) Ay,

) n = 1 1
w( S +2> ¢( o ) T (1 olh)
where the o(1) term is uniform over all ¢ > 0 (but may depend on w).
This implies that for almost every w € € it holds for all ¢ € [0, 1] that

— 00 as n — o0, it follows from (73) that for all ¢ > 0,

[ 2ne) | —1+na,

>l re) o))

1=Nay, T4

[ 2ne) | —1+na,

A,
~ Y 2

i=nay+1

52



Ap

[(|$L2ntﬂ -1+ na;l)lf"‘ - (na;l)lfo‘] if a <1,

~<¢1l-a
{A [log(|2(2nt)| — 1 4+ na, ') — log(na, )] ifa=1,
A ] =1 ~11me
[(lxp yl = 1) + na } —1] if o<1,
~ 11—« Nan
Alog(nilanm‘l_?nt” - nilan + 1) if o= 1,

A [(d(0,t) + 1)1 —1]
~ 1-a
Alog(d(0,t) + 1) ifao=1.

if a <1,

Since sup;po,1 d(0,?) is bounded for almost every w € €2, this implies the result.

A.3 Claim 4.4: variance of the potential when o <1

Proposition A.2. For almost every w € Q, it holds uniformly over t € [0,1] as n — oo that:

AA[(d(O,t) + 1)t —1]

Z Var(log(ps)] — 1 if o < 1,
On-<.7)j37L2"” -

Z Var[log(ps)] — 4Alog(d(O,t) + 1), if =1
On<xjm\_2ntj

Proof. It follows from (72) that for all ¢ € [0, 1],

! i — na; )" i+na,)®
g = 5 (o (S ) o ()

On<szL2ntJ i=1

First we assume that o < 1. Since both arguments in the derivatives of the digamma function blow up
uniformly over ¢ > 0 as n — oo, it follows from (75) that for all ¢ > 1,

as n — 0o, where the o(1) term is uniform over all ¢ > 1. This implies that

|2 | 2ne) [+nay,

A,
> Valosp)~ Y o

On<T=2T 20t i=l+nap’
4A
ﬁ (|2 2nt)| +nay ) ™% = (1 +na, )] ifa <1,
AN [log(|@ |20t + na,') —log(1 + na, )] ifa=1,
4A +na; 17 14 nast]
|2 20| *nay 1+ na, o<l
~<1—« Nan nan
AA log(n™ ' an |z |90y | + 1) — log(n™ a, +1)] ita=1,
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AA [(d(0,t) + 1)1 — 1]

if a <1,
~ l-«a
4Alog(d(0,t) + 1) if a=1.
Again, since sup,¢(o 1) d(0,¢) is bounded for almost every w € €2, this implies the result. O

A.4 Claim 4.5: exponential moments when a <1

Lemma A.3. For almost every w € Q, it holds for all x € T,, and all 1 < k < (na;')"/? that

2
E[eklogpz] <exp{(l—|—3A) ( 2ka T+ 3k"An )}
lz| +nan'  (|z| + nant)
2
E[ek log(p;l)} < exp {(1 + 3A) ( 2ka Sk An ) }
lz| + nant  (|z| + nant)

Proof. First recall that, since

p N5/<<lfll+nan1>“+An (:c|+nan1>a)

2A, ’ 2A,

we also have that

1 g (Ueltnay)® (o] =14 nay ) + Ay
Px 2A, 7 24, -

Consequently (using the formula for the k** moment of the beta prime distribution), it holds for any k > 1
that

(|Jz] = 1+ na, H* + (25 + 1)A,
.1;[0 (Jz| + nazt)> — (25 +2)A,, (77)
kl:[ (|z| + nay, H)> + 25A, (78)

(lz] = 1+ nan)> — (25 + 1)A,,

Now note from (77) that
efeter] =5[]

(|x| —1+na, >+ (25 + 1A,
(lz] + nan )™ = (25 + 2)A,

=(

U( { (] = 1+ na ) = (fol +nay ), (45 + 3)A, } [1+ 2(2j+2)AnH

(l] +nant)e (|2 +nant)e (| +nant)e

<exp{(1+3A)( 2ka7+ 3k2A’j )}

|zl +nant  (|2] + nazt)e

?rk:.
D—‘w

Similarly, note from (78) that

]E[eklog@;l)} = E[(ps) "]

S (2] +nagh)* +2jA,
4 (2l = 1+ nazh)e — (2) + DA,
k—1 -1\ _ _ -1\ - .

. (1+ {|<|x|+nan )* = (ol ~14na!)e] (454 DA, } {H 202) + 14, D
o (|2] = 1+ naz')e (J2] — 1+ nazh)e (| + nazH)e

seXp{(1+3A)( 2k 3KAn )}

lz| + nant  (|z| + nant)e
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A.5 Expectation of the potential when o > 1

In the transient regime a > 1 considered in Section 8, we do not rescale the initial weights so for each x € T,

e have (]~ 1) + A |af
, x| — + z|*
P B( 2A ’ZA)'

Lemma A.4. Assume o > 1. Then for almost every w € Q, the following holds. As |y| — oo, we have that

> Eflogp,] = —alogly|+ O(1).
O <=y

Proof. First note that it follows from (72) that for any y € Tw,

> moeal= ¥ {o(H2) -0 (55))

Ooo <=y O <22y

w2) ()
2 {lse) () &

i=1
For the first term in (79), we use (74) which implies that, as |y| — oo,

0(3) v (s ) =0 () + 00 = ~atoglul + 00,

For the second term, since % — 00 as i — 00, it follows from (73) that as i — oo,

¥ (m . ;) —y (m) = St

This implies that

as |y| — oo. O

A.6 Variance of the potential when o > 1

Lemma A.5. Assume a > 1. Then for almost every w € Q, as |y| — oo we have that

S Varflog(p,)] = O(1).

Op <=y

Proof. Tt follows from (72) that for all ¢ € [0, 1],

5 vartons) =3 (o (U520 1)+ (3%)

O <=y i=1

Since both arguments in the derivatives of the digamma function blow up as i — oo, it follows from (75)

that as ¢ — oo,
M GE=1D> 1 L1 4A
v ( TN 2) v (2A) e (o)
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This implies that

lyl
4A
S Varllogp.) ~ Y = = 0(1)

O <=y i=1

as |y| — oo. O
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