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ABSTRACT. Let E, be a collection of i.i.d. exponential random
variables. Symmetric Bouchaud’s model on Z?2 is a Markov chain
X (t) whose transition rates are given by wgy = vexp(—FE;) if =,
y are neighbours in Z2. We study the behaviour of two correla-
tion functions: P[X (¢, + 1) = X (ty)] and ]P’[X(t') = X(tu)Vt' €
[tw,tw +1]]. We prove the (sub)aging behaviour of these functions
when 8 > 1.

1. INTRODUCTION

We explore in this paper a mechanism for aging of Markovian dy-
namics in complex random media proposed by J.P.Bouchaud. This
mechanism is based on trapping. More precisely if a Markov process
moves in a very complex landscape of energy, it should spend most of
its time in the deep valleys of this landscape; its long time behaviour
should be essentially ruled by three features: the (short) transits be-
tween these valleys, the relative positions of these valleys, and the
(long) exit times from these valleys (which are usually exponentially
distributed with parameters proportional to the (random) depth of the
valley). Aging would then simply be the consequence of the following
mechanism: the older the system is the more space it has explored, the
deeper valley it is stuck in. So that the process essentially stays put
for longer and longer periods of time.

In order to capture the core of this appealing picture, Bouchaud
proposed a very simple effective model of trapping on a graph. Let us
describe it here. Let G = (V, £) be a connected graph. The vertices of
G should be seen as valleys and the graph structure as the description
of the communication between these valleys. The random landscape
is now given by a collection of i.i.d. random variables E = {E,};¢y,
exponentially distributed with mean 1. E, should be seen as the depth
of the valley at z. We consider a random “Gibbs” measure 7 on V
with mass of vertex z given by

_ (PEe

, (1)
where § > 0 is the inverse temperature. We define Bouchaud’s trap
model as a continuous time Markov chain X (¢) on V by the jump rates

Wgy = VEXP [ - B6((1—a)E,; — aE'y)] ifz ~y, (2)

Tz

and zero otherwise. The constant v fixes only the time scale and will
be fixed later, and a € [0, 1] tunes the influence of neighbouring valleys

on jumping rates. The simplest case is @ = 0, then it is clear that the
1
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Markov chain X is a random time change of the simple random walk
on the graph. Notice that the random measure 7 is reversible for all
values of a and .

This model has been introduced in the physics literature (see [Bou92,
MB96, BM97]) on a large complete graph initially as an ansatz for the
dynamics of the Random Energy Model (see [BBG03a, BBG03b] for a
rigorous study). It was then considered on the graph Z<¢ in [RMBOO]
and first time rigorously studied by [FIN02] for d = 1 and a = 0, then
by [BCOZ] for d = 1 and general a. We study here Bouchaud’s trap
model on the lattice Z2 in @ = 0 case. This case has been sketched in
[RMBO00] with a concept of partial equilibrium which is rather difficult
to justify. For convenience we will choose v = 1/(2d) = 1/4.

Let us state our aging result. We consider the following two-point
function:

R{tu,tu +1) = P[X(tu +1) = X(t)| ), 3)
which is the probability that the process is at the same site at time
tw + 1t as it was at time ¢,. We prove the aging behaviour for the
function R.

Theorem 1.1. For all § > 1 and a = 0 there exzists a function R(0)
such that for P-a.e. realisation of the environment E

tlim R(tw,tw + 0t,) = R(6). (4)
w—> 00
Moreover, the function R(6) can be ezplicitly calculated (see Proposi-
tion 7.1) and it satisfies
lIimR(#) =1 and lim R(6) =0. (5)
6—0 8—00

We further study the following two-point function:
H(tw, tw + 1) = P[X () = X(¢0)Vt' € [tw, tw + t]|E], (6)

which is the probability that the process does not jump between the
times ¢, and t + t,,. We show sub-aging behaviour for this two-point
function.

Theorem 1.2. For all B > 1 and a = 0 there ezists a function 11(0)
such that for P-a.e. realisation of the environment E

lim H(tw,tw—l—ﬂ b ) = TI(9). (7)

tuw—00 log .,

The function I1(0) can be again made explicit (see Proposition 8.2) and
it satisfies the same relations (5) as R(6).

Remarks: 1. Our results stay valid if we replace the condition
that E, is exponentially distributed with mean 1 by weaker condition

Plr,>0] =1 and lim v*P(70 > u) = K with a € (0,1),
U— 00
(8)
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and K € (0,00). This condition is easy to verify for the original distri-
bution with @ = 1/8, K = 1. For the rest of the paper the condition
(8) is in force, we also assume for simplicity that K = 1. The limiting
functions R(6) and II(§) do not depend on the choice of distribution of
T, verifying these conditions.

2. Unlike as in d = 1 case [FIN02, BC02] we study here the so called
quenched two-point functions, that means that we obtain (sub)aging
for a.e. environment. The averaged results are an easy consequence
of our theorems. To complete the picture, we recall the results of
[FIN02, BC02]. It was proved that averaged two-point functions satisfy

lim ER(ty,tw + 0ts) = R1(6)

Ly —>00 (9)
Jim EI(ty, by + g¢(1-a)/(+e)y — 11, ,(6).
w—>00

Note also that in d = 1 the analogous quenched results are not valid.

3. The d > 3, a = 0 case is treated in [Cer03]. Very similar re-
sults are obtained there. Theorem 1.1 stays valid without any change,
even the function R(6) is the same. Theorem 1.2 should be modified
slightly. For the two-point function II the same type of limit as for R
should be considered, to reflect the fact that the simple random walk
in d > 3 visits any site only finitely many times. It was shown there
lime, 00 (tw, tw + 0ty) exists.

4. The case d = 2, a > 0 is much harder and will be treated else-
where. In this case Bouchaud’s trap model is not longer time change
of the simple random walk but some type of reversible random walk in
random environment.

5. The choice v = 1/4 assures, that the mean waiting time of X at
site z is equal to 7,. Therefore, the process X (t) stays at the site z an
exponentially distributed time with mean 7, and then it jumps with the
equal probability to one of the four neighbouring sites. Formally, let
X4(?), 2 =0,1,..., denote a discrete time simple random walk on Z2
started at origin, and let e; be a collection of i.i.d. exponential random
variables with mean one. We use S(n) to denote the “time change” of
the simple random walk

n—1
S(n) =) eirx,a)- (10)
=0
Then X(¢) = Xa(y) if S(5) <t < S(j+1). Since the random variables
7, and E, are directly related by (1) we abuse terminology slightly, and
call 7, also depth of the trap at z. Actually, we do not use E, later in
this paper and the word “depth” refers always to 7.

The results of both theorems can be described heuristically in the
following way. After time ¢,, the system is typically in a trap whose
mean waiting time is of order t,/logt, (as can be seen from Theo-
rem 1.2). After passing a time of that order in the trap the process X
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makes excursions from it and returns there of order log ¢,, times before
time (1 4 0)t,. Then X leaves the neighbourhood of this trap and
continues to explore the lattice.

We describe here the strategy that will be used to prove both the
theorems. Let n € N. We consider the process X(¢) only before the
exit from the disk D(n) with the area m2"n!~* around the origin.
The constant m will be chosen later in order that the walk can stay
a sufficiently long time inside D(n). We are interested mainly in the
time that the walk spends in traps that are deeper than £2™*/n, for
€ < 1 to be fixed later (such traps will be referred to as deep traps).
In the disk D(n) there are approximately mn/e* such traps. Since the
probability of hitting a particular point in D(n), that is sufficiently far
from the walk initial point, before the exit from ID(n) is of order n™?,
the walk has a reasonable chance to hit at least one deep trap. The
constant £ will be chosen small enough to ensure that the walk spends
a negligible proportion of time in shallower traps.

We cut the trajectory of the process X into short parts. Every part is
finished when X exits for the first time the disk of area 2"n” around the
initial point of the part. At this moment a new part is started. Clearly,
we should take v < 1 — a. For every such part we look at the time that
the walk spends in the traps which we have specified in the previous
paragraph. It will be proved that, with overwhelming probability, the
walk hits at most one such trap in every part. Moreover, the same
trap is almost never hit again in the next parts before the exit from
D(n). To the i-th part of the trajectory we associate a random variable
s; that we call score of that part, and that is roughly the time spent
by X in the deep trap that was hit during this part (the score will be
defined in Section 2). It will be proved that for n sufficiently large the
random variables s; are essentially independent and the well rescaled
trajectory of the sum » s, converges to a pure jump, increasing Lévy
process. It will be also shown that this sum is a good approximation
for the well rescaled time change S(n).

The proof of both theorems relies on the fact that the events that we
are interested in, that is the probabilities of staying a long time at the
same place, mainly occur if well rescaled values of times t,, and ¢ + ¢,
falls into one jump of the Lévy process from the previous paragraph, or
more precisely if the intersection of the range of the Lévy process with
the rescaled interval [y, t + t,,] is empty. Probability of such an event
is easy to calculate using arcsine law for Lévy processes (see [Ber96]).

The theorems are proved in Sections 7 and 8 where the reader can
also find the explicit expressions for functions R(6) and I1(§). The proof
of the convergence of well rescaled sums of scores occupies Sections 2-6.

Throughout the paper we will deal with typically non integer objects
such as v/n2" or 2"n" for discrete valued processes. In these contexts
it is to be understood that the quantity referred to is the integer part.



2. THE COARSE-GRAINING OF X(t)

We introduce some notations needed later. We use D,(m), and
B.(m) to denote the disk, resp. the box, with area m around the site
z. If z is omitted the disk (box) is centred around the origin. Both
these objects are understood as subsets of Z2. In the following we will
very often use the claim that the disk D(m) contains m sites from Z?
although it is not precisely true. Precisely D(m) will be the disc of
radius r, where r is the infimum of the radii of discs centred at the
origin containing at least m lattice points. Any error we introduce by
this consideration will be negligible for m large enough.

Let n € N large. We consider the process X (t) before the first exit
from the disk D(n) = D(m2"n'~). We write

Aq4(n) =inf{i € N: X4(z) ¢ D(n)}, (1)
A(n) =inf{t e R: X(¢) ¢ D(n)}
for the exit times of discrete, resp. continuous, time process from D(n).

We will often skip the dependence on n in our notation.
We use TM(n) to denote the set

<7<
n n

(12)

€

T (n) = {2 € Dln) : el M2/ L

If M or € are omitted, it is understood M = oo, resp. € = 0. The
constants € and M will be chosen later. However, we always suppose
that ¢ < 1 « M. We call the traps from T° shallow traps, TM is the
set of deep traps, and Ty is the set of very deep traps. We will show
that as M becomes large the probability of hitting a point in T3 before
time of order 2%/ (which is the time that X typically spends in D(n))
will be negligible, while as € becomes small the amount of time spent
by process X before time of order 2*/* in sites of T will be very small.
We write £(n) for the set of sites that are sufficiently far from the

set TM(n),
£m) =D\ |J Dy (13)

yeTM(n)

The constant x = k(a) can be taken arbitrarily large, but will be fixed
while n — co. The value k = 5/(1 — &) is sufficient for our purposes.

The role of the set £(n) will be clarified later.

Further, we introduce a function L(u) satisfying
Plro > u] = u *L(u). (14)
From (8) we know that lim, e L(u) = 1. It is also not difficult to see
that L is bounded.
We write x(A) for the indicator function of the set A. We use the

letters C, ¢ to denote positive constants that have no particular impor-
tance. The value of these constants can change during computations.
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On the other hand, the letter K is reserved for constants with particular
meaning.

We define now the coarse-graining of the trajectory of the process X.
Let v <1 — a. We set 5§ = 0, and then we define recursively

ji = min{k > 57, : Xa(k) ¢ Dx,ir )(2"n")}, (15)

with the convention that the minimum of an empty set is equal to infin-
ity. We use z' to denote the starting points of the parts of trajectory,
z? = X4(g). The range of X4 between the times 7 and & is denoted
by Xal7,k), i.e. Xalg, k) = {Xa(l) : j <1< k}.

We will now define the score s} of the part Xy[57,77%,). Let A; be
the first time when Xy hits a deep trap after the start of this part,

A\ = min{k > j* : X4(k) € TM}. (16)

Let y = Xq(A1) be the first visited deep trap after time 5. Further,
let Ay be the exit time from the disk D,(2"n~"),

Ay = min{k > A1 : X4(k) ¢ Dy(2"n"")}. (17)
The last time that we need is
Az = min ({k > A\ : Xa(k) € TM\y}U{k > X : Xy(k) € TM}). (18)

It is the first time after A; when Xy hits a deep trap, but we do not
consider the successive hits of the trap y before the time A;, so it is
possible that X4(A3) =y

If Ay < Ay <975 < As, %1 < Ag, and y is farther than V7 ~127n~—*
from the border of D,»(2"n"), we define the score associated with in-
terval [}, 5741) by

sp =Y exmx(Xa(k) =y). (19)

The last condition assures that the movement of X inside D,(2"n™") is
not influenced by the border of Dy (2"n7). If Ay > 574, and 574, < Aqg,
we set s7 = 0. In both previous cases the score is simply the time spent
in the first visited deep trap. In all other cases we set s = co. This
value has no particular meaning, it only marks the parts of trajectory
where something “unusual” happens. By unusual we mean essentially
that

(a) Xals, %) contains two deep traps, and so Az < j744,

(b) Xq exits D(n) before 57, and so Ag < 77,

(c) X4 returns to the first deep trap after exiting a disk of area
2"n~" around it, i.e. again Az < 7%,

(d) Disk Dy(2"n~") intersects the complement of Dg»(2"n7), i.e. X
hits a deep trap that is too close to the border of Dg»(2"n”).



We will study the behaviour of the trajectory of the process

Y™(t)

= /e Z s (20)

The value of this process becomes infinite if any of the possibilities from
the previous paragraph happen. Therefore, we will redefine Y. Let
Ji(n) be the index of the first part of trajectory where s? is infinite,
Ji(n) = min{z : s = oo}. For technical reasons we introduce another
three bad events. Let

Jo(n) = min{s : 27, ¢ E(n)}, (21)

that means that the end of the Js-th part of the trajectory is too close
to some deep trap. The reason why we introduce this time is that when
a part of the trajectory starts too close to some deep trap, the chance
of hitting this trap is large, and thus the value of the score is strongly
influenced by the mean waiting time of this trap.

For similar reasons we introduce

J3(n) = min {z s dist(z],D(n)°) < V7r_12”n7}, (22)

i.e. the J3-th part is the first part that starts too close to the border of
D(n) and X can therefore exit from the large disk during it.
Further, let

Ja(n) = min{s : X4[0,57) N TM N Xy[57, 57%1) # 0}, (23)

which means that Xy returns during part Jy to some deep trap visited
in previous parts of the trajectory. Let J(n) = min{Ji(n),..., Ja(n)}.
The value of J is the index of the first part of the trajectory where at
least one of the following bad events happens

(1) X4 visits two different deep traps
(ii) X4 can exit D(n)
(iii) X4 returns to some deep trap y (possibly visited in previous
parts) after exiting D,(2"n™")
(iv) the end of this part of trajectory is too close (in the sense of
(21)) to some deep trap.
(v) Xq hits a deep trap that is too close to the border of D»(2"n7).

Note that (iii) includes (c) from the previous list, (ii) contains (b), and
(i), (v) is same as (a), (d).

Let now 57 be a suitably chosen collection of i.i.d. random variables
whose distribution will be defined later (see proof of Proposition 7.1).

We set
noifg
5 — {31 if2<J(n), (24)

5 otherwise.
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We redefine the process Y™ by

Y(t) = oo Z 5. (25)

We want to compare this process with the well rescaled time change
S(n), namely with

- 1

S™(t) = GuzaS (Glm—a=y). (26)
To this end we should control several quantities. First, we should
estimate the time spent in the shallow traps, that is in 7 (Section 3).
Second, we need to control the probability that Xy hits T3 before A,
because we did not include the very deep traps into the definition of
the score (Section 4). Finally, we need to be sure that the value of J is
large enough, otherwise the process Y™ has no relevance for our model
(Section 5).

If all these condition are satisfied, that means that Y™ is a good
approximation of S, at least at the start of the trajectory, we should
study the behaviour of the sequence Y. We will show that it converges
to a certain Lévy process (Section 6).

3. THE SHALLOW TRAPS

As we already noted in the previous section, we want to show that
the proportion of time that X spends in the shallow traps is negligible.
It will be shown later that the time that X needs to leave disk D(n) is
of order 2™, We thus need to prove that the time spent in 7° can be
made arbitrarily small with respect to 2/*. This is the result of the
following lemma, whose proof occupies the rest of this section.

Lemma 3.1. There ezists K1 = K1(m) independent of € such that for
P-a.e. random environment T and for n large enough

Ag—1

E[ Y emx,wx{Xa(i) € T}

=0

'r] < Kpelmxon/e, (27)

Recall that Ay is the first time that the discrete time process Xy
leaves the disk D(n). To prove this lemma we first describe the dis-
tribution of the shallow traps in the disk D(n). We divide the shal-
low traps into several groups. Let io(n) be the integer satisfying 1 <

£9—io(n )2 "% < 9. For any 7 € {1,...,%0(n)}, recall that
2n/a 2n/a}

T T = {az cD(n) : 27 <7y < 27T

n n

(28)

Let C be a large positive constant. We use H; = H;(n,C, ¢) to denote
the event

Hi(n,C,¢) = {‘T

i+1

T | < Cne™2 Vi€ {1,...,50(n)}}. (29)




We show that H; occurs with an overwhelming probability.

Lemma 3.2. There exists Ky independent of € such that for n large
enough and for some positive constants C and c.

P[Hi(n, Kj,€)] > 1 — Cnexp(—cn). (30)
The proof is postponed.

Convention. At this place it is convenient to introduce one conven-
tion. Later in this paper we will need different properties of the envi-
ronment that we will denote H;, 2 = 1,2, ... For all these properties we
will prove a result that allows an application of Borel-Cantelli lemma.
When we prove such result we will suppose that these properties are
verified. We thus may ignore a set of “unusual” environments whose
probability is zero .

Proof of Lemma 3.1. The proof is divided into two parts. We first
bound the time spent in “very” shallow traps: let £ be large enough
such that

1-6€1-a)+1<0. (31)
We define the set S of very shallow traps by
S={zecD(n):7, <2"*n ¢ < e2"*/n}. (32)

Let Gpn)(-,-) denote the Green’s function of the discrete time simple
random walk in the disk D(n). Then we have

Ag—1
E[ Y eimxapx{Xa(j) € SHr| = Z Gory (0,2)7(2)x{ € S},
7=0 z€D(n
(33)
The Green’s function can be bounded by (see (224) in Appendix A)
Gpn)(0,z) < cn for all z € D(n). (34)
We thus have
Ag—1
E[ Z e;Tx () x1Xa(s) € 5}‘7‘] <cn Z T(z)x{z € S}. (35)
7=0 z€D(n)
Let 2;(n) be the integer satisfying
] n/a
9—1+n/a,—¢ < 9u (")52_ < 2”/atn—£7 (36)
n

that is ¢1(n) ~ (£ — 1)logyn. The expression (35) is bounded from
above by

cn Z z)x{r(z) <2} +cn Z Z z)x{z € T:22 11"'1}. (37)

z€D(n 1=11 (n) z€D(n)
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By Lemma 3.2 and (31) this can be bounded by

i0(n) n/a
<9 n l-a —1+1 . —anta
< 2enm?2™n +Cn Z €2 - ne~*2
1::1:1(71)
ol (38)
< Cngl—azn/a Z 21(a—1)_|_0(2n/a)
1::1:1(71.)
< Cgl—azn/anl-l—(l—f)(l—a) T O(zn/a) — O(Zn/a).

This finishes the first part.

In the second part we bound the time spent in 7°\ §. We treat
separately the time spent in T:zz__fl fori € 1,...,11(n), where i;(n) is
defined as above. Let K' be a large positive constant and let A(n,7)
be the event

A(n,z’):{ Y GD(H)(o,m)T(m)ZK'zn/agl—az—iU—a)}. (39)

52—1:-|-1
EETEZ_i
L. —it1
From the definition of T;zz_i we have

P[A(n,i)]SIP’[Z Y GD(H)(o,m)zK'm—azai]. (40)

en—it+l
EETEZ_i

By Lemma 3.2, there are at most K,ne 2 sites in T;zz__fr1 P-a.s. for
large n. For i = i;(n) this number is of order n'*t*(¢=1)  for all others
’s 1t is smaller.

Let y;, 2 = 1,..., R,, be a collection of uniformly, independently
chosen points inD(n). By an easy combinatorial argument it is possible
to prove that if R, is o(2"/2n(1=2)/2) then the probability that two of
them are at the same place tends to zero. Since this is evidently satisfied
for the number of sites in any of T:z__;Jrl, we can bound the sum in (40)
by the sum over the random collection y;, 7 = 1,..., Kyne 22**. For
any small, positive ¢ and for n large enough we thus have

Kone—a2ia

P[A(n,i)]g(l—l—c)IF’[Z > GD(H)(o,yi)zK'm—azai]. (41)

It is known that there exist constants A and C not depending on n
such that (see Lemma A.2 for proof of this claim)

E[ exp (AGagn (0,u1))] < C. (42)

By standard argument we can thus choose K’ not depending on 7 such
that

P[A(n,7)] < cexp(—c'ne™*2'). (43)
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Since 71(n) <« n, we get by summation
i1(n)
IP’[ U A(n,i)] < cnexp(—c'ne™®), (44)

=1
and thus for n large enough none of A(n,1) occurs P-a.s. However, if it
is the case, we have (using also the result of the first part of the proof)

Ag—1

E[ Z e;Tx,()X(Xa(7) € T%) "']
7=0
1:1 (n) '
< Z Klzn/agl—az—z(l—a) —|—O(2n/a) < Klzn/agl—a‘ (45)
=0
This finishes the proof. O

It remains to show Lemma 3.2.

Proof of Lemma 3.2. We first study the size of T:zz__fl for some fixed
index ¢. The probability p,; that a site in D is in T:;:;H is
a '2n/a 1\ @ ] 2n/a
Pri = e‘“Z—nzm [L (52—1 ) - (5) L(aZ"“—)]. (46)

n n
Recall that L defined in (14) is bounded, so the expression in the
brackets can be bounded from above uniformly in 7 by some constant
depending only on the function L. Hence,

Png < caTH 2", (47)
Applying exponential Markov bound we get for A > 0, using (47) and
the fact that (14 1/n)" <ee,

g—it+1

IF’HTEE ; ‘ > Kgms_aZia] < exp(—)\Kgns_O‘Zia)E[exp ()\

= exp(—AKyne *2") [(1 — Pni) + Pn,z’e}‘]
< exp [na_aZia(—Kg)\ + mceA)].

€

TS )]

mz'n.,nl —a

(48)

If K, is chosen large enough, the expression in the parentheses is neg-
ative and thus the required probability decreases exponentially. The
probability of HY satisfies
1:0(71.) i '
PlHf] = P[|J (755" | > Kone™2)]
=1
) | (49)
< Z exp {na_aZ’a(—Kg)\ + mceA)}
=1

< 1o(n) exp {ns_a(—Kg)\ + mceA)}.
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Since i9(n) < n/a, the proof is finished. O

4. VERY DEEP TRAPS

In this section we estimate the probability of hitting a very deep
trap. The aim is to show that these sites may be neglected from the
analysis.

Lemma 4.1. For every 6 > 0 and m there exists M such that for n
large enough and for P-a.e. environment T

P [X(t) hits Tar(n) before A(n)|7’] <. (50)
Proof. The standard large deviation argument gives
P[|Ta(n)| > Cnm/M®] < C'exp(—cnm/M*) (51)

for some constants C, C' and c¢. We can thus take P-a.s. n large enough
such that |Ta(n)| < Cnm/M®. Let A be an uniformly chosen random
subset of D(n) with Cnm/M®* elements. Then

P [P[X hits Tas before A|T] > 6]

. (52)
< P[P[X hits A before A|A] > §].

Further, let {y;},1=1,...,Cnm/M®* be a collection of independently,
uniformly chosen random points in D(n). As in the previous section we
can replace A by this collection. The expression (52) is then bounded
by
Cnm/M*
<1+ c)IF’[ Z P[X hits y; before Aly;] > 5] (53)
i=1

for some small positive ¢. Since the terms in the sumation are inde-
pendent, we can bound the last expression, using again the exponential
Markov inequality, by

Cnm/M*

<(1+¢) exp(—5)\n)E[ exp ()\HIF’[X hits y; before A|y1])] . (54)
The inequality (226) from Appendix A applied on the disk D(n) gives
E[exp ( — (nlog2/2 + o(n))P[X hits y; before A])] < C. (55)

Therefore, taking A, = blog V7~ im2rnl-> b < 1

P [P[X hits Ta before A|T] > 6] < exp{ —den + 'mn/M* + o(n)}.
(56)

The lemma then follows by taking M large enough and applying Borel-

Cantelli argument. O
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5. J IS LARGE ENOUGH

To justify the approximation of S™ by Y™ we should now prove that
the index of the first bad part, J, is large enough. More precisely,
we should show that one can choose x and m such that, with large
probability, the index J of the first bad part of the trajectory of X is
sufficiently large for our purposes.

Lemma 5.1. For any 6, k, and P-a.e. T there ezist m and & not
depending on € and M such that for n large enough

P[J(n)na"'”_l > k|‘r] >1-6. (57)

To prove this lemma we should verify that all events described in
Section 2 happen with low probability. This is the goal of all following
technical lemmas. The proof of Lemma 5.1 can be found at the end of
this section.

Event (i). The most complicated part of the proof is to show that
X does not hit two deep traps during one part of the trajectory. The
following lemma is a little bit more precise than is needed to bound
J, however, we will need this more precise result later. We use p to
denote the factor e7* — M~<.

Lemma 5.2. Let
Vo (n) = Z P, [Xd hits y before exiting DzO(Z"n7)|T], (58)

yeTM

where P, denotes the law of the simple random walk X4 started at z,.
Then for any 6 and P-a.e. T there exists ng such that for all n > ng

and zo € E(n) (see (13) for definition of E(n)),

— &M M
KA =d)p” () < KUE O

(59)

nl-a—y

with K = (log2)~*.

nl-a—y

To prove this lemma we should describe the distribution of the deep
traps inside D(n). This description is contained in Lemmas 5.3 and 5.4.

First, we will show that the deep traps are distributed almost ho-
mogeneously around the disk. Let v < v < 1 — a and let Hy, =
Hy(n,é,e, M) be the set of configurations of the environment satisfy-
ing the “homogeneity” condition:

H2 = {‘T: TE]M N Bz(znnl’)‘ c [(1 — 5)p£wnll+a7(1 + 5)p£\lnu—|—a]
for all z such that B,(2"n") C D(n)}

(60)

Lemma 5.3. For any e, M, and § there ezist positive constants C and
¢ such that for n large enough

P[Hy) > 1 — Cn'™* 7§ % exp(—cn”t®). (61)
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Proof. We divide the complement of H, into two parts. First, we treat
the case when there is a region in D where there are not enough deep
traps. Let A be the event that there is a square of area 2"n” in D(n)
where there are less than (1 — §)pMn** sites from TM(n),

A={JdzeD: U B,(2"n")| < (1 - §)pMn T D, (2"n") C D}.
(62)
We use G to denote the grid |27/2n*/2§/5|Z2 Every square of area
2"n” contains at least one square of area 2"n”(1 — §/2) with the centre
in G for n sufficiently large. Hence, if A is true, then there is a square
of area 2"n”(1 — §/2) which has centre z € G, and which contains less
than (1 —6)pMn¥** sites. We use A, to denote the last event. We have

Al <) P[4, = C'6 P! VP A, (63)

where the sum runs over all z € G such that B,((1-§/2)2"n*) CID. We
used the obvious fact that P[A,] does not depend on z. The probability
of A, can be bounded using standard methods. Take n > 0. For n

large enough, the probability p that a site is in TM(n) is larger than
(1 —n)pM2="n>. For A > 0 we have

P[A,] < exp(A(1 — 8)n**p!)[(1 — p) + e *p] 27n”(1-8/2)

(1 —m)npe ] 2n”(1-3)

< exp(A(1L = ) pl) 1 + (7 — 1)1

(64)
If n is large enough, the last expression is bounded by
P[A] < exp [n*op (M1 — 8) + (e —1)(1 — n)*(1 — 6/2))]. (65)
It is not difficult to show that for any ¢ there exist  and A such that
the exponent is negative. Hence, we have
P[A] < C'n'~* 7§ 2 exp(—c'n*). (66)

In the second part of the proof we exclude the possibility that there
are places in ID where the deep traps are too dense. Let B be the event
that there is a square of area 2"n” intersecting ID(n) where is more
than (1 + &)e~*n** sites from TM(n). The probability of B can be
bounded exactly in the same way as the probability of A, one should
only consider the squares with area 2"n”(1 + §/2) and centres in G.

We thus have
P[Hy(n)] < P[AU B] < Cn'"*§ 2 exp(—en”t®). (67)
This finishes the proof. O

The lemma we have just proved is not precise enough to bound the
probability of hitting traps that are closer than +/2"n* to the starting
point. The following lemma will serve us for that bound. Again, it
describes some sort of homogeneity of the environment
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We consider the events Hs(2) = H3(t,n,e, M),
H3(i) = {3z € D(n) : | Bo(2""'n ") N T}

(1\/21 a—kK —oz)}7
(68)
where a V b denotes the maximum of a, b. We define Hj by

Hs = () Hs(d). (69)
i=—1

Observe that 2"tn~" < 2"n” for fixed 7 and n large enough. So, we
study here much smaller squares than in the previous lemma. Hence,
the description of the homogeneity is more precise in this direction. On
the other hand, we prove only the upper bound on the number of the
deep traps in these squares and this bound is also “weaker” than the
previous bound.

Lemma 5.4. There exists a constant C such that
P[H3 >1— Cn=3. (70)

Proof. Fix some ¢ and consider the lattice G; = Z?*/2"tin=*_ If there
is z such that |B,(2""'n™*) N TM| > 4log’n(1 V 2in®*e~%), then
there is a point y € G; such that B,(4 - 2"*'n~*) contains more than
41og® n(1 V 2'n*"e~%) sites from TEM. The number of squares with
area 4 - 2""'n =" and centres in G; that intersect D(n) is bounded by
Cnl-atrg—t,

Consider now one such square. The probability that it contains too
many sites from TM can be bounded by standard arguments

P(|B(4-2*"n ") NTM| > 4log? n(1 V 2'n> " ™)] <

ceXp( Mlog?n(1V 2'n* " e™®) + 4pM (et 1)2ina_”5_a). (71)

Since a — k < 0, we can choose A such that for n large enough the
last expression is bounded by (1/2)1052”. Summation over ¢ and over
all squares that intersect D(n) gives us

Z C27intmote(1/2)8 " < O3, (72)
1=—1

O
We now have all ingredients to prove Lemma 5.2.

Proof of Lemma 5.2. We can suppose that zg is the origin. We use ¢
to denote the exit time from D(2"n"). Let 4’ be a constant satisfying
v < v < ~. We divide the sum V;(n) into two parts. First, we sum
over all deep traps that are far enough from the origin. Precisely,
we consider the deep traps that are in D(2"nY)\ D(2"n""). Let I
denotes the sum over such traps. We use I, to denote the sum over the
remaining deep traps.
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To show the upper bound on I;, we cover the set D(2"nY)\ D(2"n"")
by squares of area 2"n” and centres in v/2"n*Z2. Let zi,...,zg denote
the set of centres of such squares that intersect D(27nY) \ D(2"n"").
Since v < v/, the size of each such square is negligible with respect to its
distance to the origin. All deep traps in such squares have thus almost
the same chance to be hit. We use expression (223) from Appendix A
to estimate probability that X hits some point before exiting from

D(2™n7"). Let 7, be the radius of this disk, r, = V7 ~12"n".

R
log |y, -2
=1 ijBmi(Zn""V) "
ijTM

2”11/

1 i '
M) (1 B orieim), (rg

log 7,

IIMm

where we use the estimate

1Og |yj| . 1Og |m1| _ O(n—l-l—(u—’y')/z) (74)
log 7, log 7y,
that is valid for any y; € B,,(2"n").
From Lemma 5.3 we know that for n large enough |B,,(2"n*)NTM| <
n”"’apf/[(l +6/2) and thus

R
log |z;

=1

+0(n—1+<"—7’>/2)). (75)

og Ty,

We now replace the summation by integration making again an error
of order O(n=1+(*=7)/2)_ [, is thus bounded from above by

u—I—a M 5 1
/ Pe (1 T _) (1 . og |:IJ| 4 O( —14+(v—v )/2)) dz.
D(z'n.n'y)\D(zn,nry ) 2"’)’L” 2 ].Og Tn

(76)
The integration gives
noty—1,M by at+y-1, M 348
P P
n< P (11 %0 )< —= (14 — 7
P log 2 ( +2)( +o(l)) < log 2 ( +4) (77)

for n large enough. This finishes the proof of the upper bound for
I;. The proof of the lower bound is analogous. After a very similar
calculation we get

a—I—’y 1, M

Lz Tf(l—i—&)- (78)

We should now estimate the sum I, over all sites z € TMN(D(2"n"")\
D(2"n=")). The disk D(2"n™"*) can be excluded since by the assump-
tions of the lemma z € £(n) and so there are no deep traps in this
disk. We cover the domain by objects comprising eight squares of area
2ntin~" whose union is the square, centred at the origin, of nine times
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larger area with the middle square cut off. The parameter : takes values
in the set {—1,0,1,...,(7" 4+ k) log,n}. We use this covering because
if the trap is too close to origin, we should know more precisely its po-
sition to estimate its hitting probability. Our covering becomes clearly
finer when the origin is approached.

Any point inside the :-th object from the previous paragraph has
distance from origin at least v/27t'n=%/2. In each of the eight squares
there is, by Lemma 5.4, at most 4log® n(1V 2in>~"¢~*) sites from TM.
By formula (223) for the hitting probability of a point in D(2"n?) we
have

(v'+r)logyn - o
log(v/2m+in—" /2 2-n=ins
L<8 Y {1—°g( n /)+0( n

log 7y,

log %7y,
i=—1 log 7, ) +Ollog " )}

4log?n(1V 20> Fe™®).
(79)
The expression in the brackets can be easily bounded by Cn~'logn
with some large constant C'. Hence,

y'+#) log,

(
L<C Z

1=—1

logn

log?n(1V 2'n® " e™®). (80)

Since the expression inside of the summation is increasing in z, the last
display can be trivially estimated by (7' + k) log, n times the last term.
This gives

at+y—1,.M 5
I < Onot Hoghn < P (14 7). 1
2 < Cn og n K Tog 2 -|-4 (81)
Putting together (77), (78), and (81) we get

na—l—'y—lpM na—l—'y—lpM
—= (1-8) <L <V =L+ L < ——=(1+44). (82
log 2 ( )<L <Vo(n) =L+ 1< log 2 (1+4). (82)
This finishes the proof of Lemma 5.2. 0

Using exactly the same approach as above and Lemma 5.6 below we
show

Lemma 5.5. For z € TM, let us redefine

Ve(n) = Z P, [Xd hits y before exiting Dz(2"+1n7)|'r], (83)
yeTM\{z}
where P, denotes the law of the simple random walk X4 started at z.

Then for any 6 and P-a.e. T there exists ng such that for all n > ng
and all z € TM,

M
Va(n) < Cp,

— pl-a—’

(84)
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Let Hy = Hy(n,€) be the event
Hy(n,e) = {r :min{jz —y| : z,y € T.(n)} > 27 12"n"}. (85)

The constant 2 before the square root is not necessary for the current
application, but it will be used later.

Lemma 5.6. There exists constant C = C(e, m) such that
P[H, > 1 - Cnlto™. (86)
Proof. Let B(z) be the event
B(z)={z € T.(n)} N {3y € Tu(n), |y — z| < 2Vm12nn—r}.  (87)
Then

n2a—n
P[B(z)| < C o g2, (88)
and the result follows by summation over all z € D(n). O

The following lemma is an easy consequence of Lemma 5.2. It is the
actual estimate of the probability of hitting a deep trap.

Lemma 5.7. For any § > 0 and P-a.e. T, there exists ng such that for
n > ng and for all z € E(n), the probability that the simple random walk
started at = hits ezactly one site from TM(n) before eziting D,(2"n")
15 wn interval

(K1 = )pMnst1 K(1 + 8)pl a7, (89)
The probability that it hits more than one deep trap is bounded by
P[X hits at least two sites from TM] < Cn2F1=1)(pM)2 (90)
for some positive constant C'.

Proof. Let TM N D,(2"n") = {z,,...,z5}. Assume that some point z;
was hit by X before the exit from D(2"n?").
We apply now Lemma 5.5 and the Strong Markov property. We thus
have
ZP[X hits ;| X hit z;] < Cn>T7~1pM. (91)
i#i
The Bonferroni inequalities give

PX hits ] < ) PLX hits z;] < K(1+ 6)pMn>t~!

1
P[X hits T."] > ZP[X hits z;] — ) Z ;P[X hits z; and z;]
7 T gF
> (1 — O)pMnet1—t — C(pMPndeiD) > (1 — 28)pH et
(92)
for n large enough. Similarly we get from the Strong Markov property

and Lemma 5.5

P[X hits at least two points from TM] < C(pM)?n2e+7-1), (93)
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This finishes the proof of Lemma 5.7. 0

Event (iv). To find a lower bound for J, we should further verify
that the probability that a part of the trajectory ends too close to some
deep trap is small.

Lemma 5.8. For P-a.e. T, the probability that the simple random walk
started at arbitrary x € D(n) ezits D,(2"n") at some point that is in

D(n) \ £(n) is smaller than Cn?=*2=7/2,

Proof. We start again with the description of the properties of the
environment. Let r, be the radius of the disk D(2"nY). We use
A.(2"n"Y) to denote the annular ring with the centre z, the inner

radius r, — V7~ 12?n~*, and the outer radius r, + V7 ~127n—=. Let
Hs = Hs(n,e, M) be the event

Hs = {7 :|TM(n) N A,(2"n")| < n® for all z € D(n) }. (94)
Lemma 5.9. For n large there exist constants C' and ¢ such that

P[Hs) > 1 — C2"n'"*exp(—cn?). (95)

Proof. There are less than C2"n"/27%/2 points in the annulus A,(2"n").

The probability that a trap is in TM(n) is of order pM2"n==. The

standard application of Markov inequality gives

P[|Az(2"n*) N TM(n)| > n?] < exp(—c(e, M)n?). (96)

The result follows by summation over all z € D(n). O

We can now finish the proof of Lemma 5.8. We use the fact that

probability of exiting the disk of radius R in a particular point at

its border is O(1/R) (see [Law9l] Lemma 1.7.4). From Lemma 5.9

we know that there are less than n? deep traps in annulus A,(2"n7).
This implies that there are at most cn?v/2"n—* points on the border of
D,(2"n") that are close to some deep trap. The required probability
is thus bounded from above by

CV2-rn—1n%/2npn—r = Cn2 /212, (97)

O

Event (v). The next lemma excludes the possibility of hitting a
deep trap that is too close to the border of the disk with area 2"n?
around the starting point.

Lemma 5.10. For any z € D, the probability that the random walk
started at z hits a deep trap in A,(2"n") before the exit from D,(2"n7)
is smaller than Cn?~7/2=%/2,

Proof. We need to estimate the probability that we hit some point y
that is in the distance smaller than v/7~12"n—* from the border of
D,(2"n"). We use (224) to estimate this probability. The advantage
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of (224) against (223) is that the error terms are much smaller. Since
for any disk D centred at =

Gp(z,y) = P,[X hits y before exit from D|Gp(y,y) (98)

and Gp(y,y) > 1, we know that P,(X hits y) < Gp(z,y). According
to Lemma 5.9 there are at most n? deep traps in A,(2"n?). We thus
have

P.[X hits TEM N A;(2"n") before exiting D, (2"n")]
2 2

< 2 [1og VT3 — log (Ve TZmmi(1 — n~12) 4 0(2?)
T

< — en?log(1 —n22) < 2V,

) (99)
This finishes the proof. O

Event (iii). Finally, we need to show that X almost never returns
to a deep trap after exiting a disk of area 2"n™" around it. We do
not need to consider the traps that are closer than v/7~12"n—" to the
border of D because hitting such traps has already been dealt with
when considering (ii) and (v) defining the “bad” event.

Lemma 5.11. There exists a constant C such that for any = satisfying
D.(2"n ") ND(n)° = 0, the probability that X returns to = before A
after exiting disk D, (2"n™") is smaller than Cn~'logn.

Proof. Let p.; denotes the required probability and let £ be the first
time when X exits D,(2"n""*). Obviously, ¢ < A. By the Markov

property

A 3 A
1=0 i=0 i=6+1
= Gp(rn-)(0,0) + pretGp(z, ).
(100)
Hence,
G TnTR 070 G np—~ 0,0
pg = 1~ G0 (0,0) ) Gparas(0,0) (101)

Gp(z,z) — Gop(0,0)
where 2D denotes the disk with centre the origin and twice the radius
of D. Using the expression (225) we get

B log(2"n=") + O(1)
log(2 - 2nl-=) 4+ O(1)
This finishes the proof. O

< Cn"'logn. (102)

DPret S ]-

Proof of Lemma 5.1. We have now all ingredients to prove Lemma 5.1.
We should prove that the probability that some of the events (i)—(v)
from Section 2 happen during first Cn'~*"7 parts can be made very
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small. We will use J;), ..., J() to denote the first part where (i), ...,
resp. (v) occurs.

The simplest condition is (ii). This condition requires that X cannot
exit D during the good part of the trajectory. That means that starting
point of a part of the trajectory satisfying (ii) should be in the annular
ring with the outer radius vVa#~'m2nn!~> (which is the radius of D)

and the inner radius Va—1m2nnl-2 — \/7x-19np7. The sequence of
starting points z? is a random walk on Z?2. It follows from the invariance
principle for random walks that the law of J(Z-Z-)n““""y_1m_1/2 converges
as n — oo to the exit time for a standard two dimensional Brownian
motion from the unit disk, having started at the origin. In particular
this distribution does not put mass at the value 0 and does not depend
on m.
It is thus possible to fix m large enough such that

P[J(ii)na-l—’y_l Z k|‘T] Z 1-— 5/4 (103)

From the same reason we can choose K > k such that
PJun®" "' < K|r] > 1—§/4. (104)

Hence, outside a set of probability §/2 the number of parts before J;
is in interval (kn'~®~7, Kn'~®"7). We use A to denote this event.

Conditionally on A, we will show that
P[min(J(i), J(m), J(iv); J(v)) < J(“) ‘T,A] —0 as n — oo. (105)

The claim of the lemma is then an easy consequence of this fact and
the previous paragraph. Observe that (105) means that in the majority
of cases the first bad event that happens is the possibility of exit from
D. The probability of all other events is negligible.

We start with condition (iv). According to it, the part is bad if its
end is not in £(n). Lemma 5.8 states that the probability that this
happens during a particular part of trajectory is of order n2=%/2=7/2,
Since the number of parts before Ji;;) is bounded by Kn'"®7, the
probability that (iv) happens is bounded by Kn®-*=7/2-%/2_ However,
k can be chosen large enough to assure that this bound converges to 0.

We thus have

Using a very similar reasoning and Lemma 5.10 we get exactly the same
estimate for condition (v). Hence,

P[J(v) < J(ii)|T,A] — 0. (107)

Condition (i) requires that X does not visit two deep traps during one
part of the trajectory. We use B to denote the event AN {J(Z-v) > J(ii)}.
We show
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Since we assume that Ji;,) > Jii;), we can apply Lemma 5.7. Tt claims
that probability of hitting two deep traps during one part is of order
n?(@+7=1)_ By the same argument as before we can bound the proba-
bility in (108) by Kn*t7"~! and it tends to 0 as n — co.

The last condition (iii) demands that X does not return to a deep
trap after exiting the disk of area 2"n™" around it. For one partic-
ular trap probability of such event can be bounded by en~!logn by
Lemma 5.11. According to Lemma 5.2, the probability of visiting a
deep trap during one part of the trajectory is of order n®>™~!, Let N
denotes the number of visited deep traps before A. Conditionally on
B, it i1s not difficult to show using Markov inequality that

P[N > n!/?|B, 7] < Cn~/2, (109)
We have thus
P[Jgiis) < Ja)| B, T)
< PlJuwy < Juoy| B, 7, N < n'*JP[N < n'/?|B, 7] + P[N > n'/?|B, 7]

Scn_l/zlogn—l—Cn_1/2—>0 as . — 0o.

(110)
The claim (105) that follows easily from (106)-(110). This finishes the
proof of Lemma 5.1. 0

6. PROPERTIES OF THE SCORE

In this section we will prove the convergence of the sequence of pro-
cesses Y™ to a Lévy process. This result is contained in Proposition 6.5.
Recall that Y was defined in (25) as a well rescaled sum of scores.
Hence, we should first study the properties of the score.

The score of the 2-th part of the trajectory depends on the history
only through its starting point zI'. We thus associate to every point
z € £(n) the random variable s,, which has the same distribution as
the score of a part of the trajectory of X that is started at z. We
can ignore the points in D(n) \ £(n) because we do not consider the
parts of trajectory started in this set (see definition of J). We have got
already some information which can help us to describe the distribution
of the random variables s,. According to Lemma 5.7, the probability
of hitting two deep traps in the disk D,(2"nY) is of order n?(@+7=1)
and the probability of hitting one deep trap is with high precision
KpMna+t1=1 Otherwise X does not hit any deep trap. In the last case
sz = 0 (if none of (i)-(v) of Section 2 happen).

We want now to study more precisely the distribution of s, condi-
tionally on s, < oo. To achieve it we should gain more information
about the depth of the trap that X hits as the first. The idea behind
the proof is that as n increases the density of deep traps becomes lower,
and the hitting measure of T charges more and more sites. The dis-
tribution of the depth of the first visited trap should be thus close to
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the original distribution of the depth of the trap conditioned on being
between €2 /n and M2 /n.

To prove this heuristics we divide the set of deep traps into several
parts and we estimate the probability of hitting each of them. Let h(z)
be a function satisfying

h(z) > (logz)™!, lim h(z) = 0, (111)

T—>00

and (with L defined in (14))
L(Z"/an_la:) —1=o(h(n)) forallz>e. (112)

Such function exists because lim, ,o, L(z) = 1. Let 2z,(2) satisfy € =
zn(0) < zn(l) <o < zp(R) = M and z,(: + 1) — 2,(2) € (h(n),2h(n ))
for all 7 € {0,. — 1}

We now estimate the probability of hitting a trap in TZ"((z)H) We

use p' to denote
P =2(1) " —2a(a + 1)7%. (113)

Lemma 6.1. For any § > 0 and P-a.e. T there exists ng such that for
alln > ng, for allz € E(n), and for alli = {0,..., R—1} the probability

that the simple random walk started at x h'Lts a tmp m T before
the exzit from D,(2"n") is in the interval
K(1— S0, K(1 + 8)ne+ g7 (14)

Proof. The proof is very similar to the proof of Lemma 5.2. We should
first improve the bounds on the homogeneity of the environment that
we have proved in Lemma 5.3.

Let Hg = Hg(n,d,e, M) be the event that for every square B,(2"n")

inD(n) and for every ¢ € {0,... R—1} the number of sites in T’ ((Z)—I_ 'n
B.(2"n”) is in the interval
[(1 = &)}, (1 + 8)npf]. (115)

We prove that Hg occurs P-a.s. for n large enough.

Lemma 6.2. For any § there exist constants ¢ and C such that for n
large enough

P[Hg] > 1 — Clog(n)n'~**§ % exp ( — cn”""ah(n)). (116)

Using this lemma it is not difficult to finish the proof of Lemma 6.1.
We will not give the detailed reasoning, because the proof follows
the same line as the proof of Lemma 5.2. The only change is that
Lemma 6.1 should be used instead of Lemma 5.3. 0

Proof of Lemma 6.2. To show that Hg occurs P-a.s. for n large enough
we will need the following technical lemma that estimates the proba-

bility that a trap is in TZZ:((Z)H).
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Lemma 6.3. For anyn > 0 there exist ng such that for alln > ng and
allz=0,...,R—-1

Zn|? na T na T
VRS (()+1)] = ((1 - 77)2_,11%' ,(1+ n)z—npi)- (117)
Proof. Let g(z) = L(z) — 1. Then by (14) we have
2n/a
Zn 'L—I—l .
P[0 € T/ P[T [ —— zali+ 1) )]
n g ini)  g@n-ta(i 4 1)
— | — . (11
2 {pf HRGE onli t 1) (118)

We should thus show that
g(2"*n 7 2,(3))  g(2¥n 'z, (i + 1))

Zn(’i)a - Zn(’L + 1)a = O(p?). (119)

However, this is obviously true since
i = (2a(2))™% = (2n(2 + 1))7% 2 ch(n) (120)
for some ¢ depending only on M, and g(2”/°‘n_1z”) = o(h(n)) by (112).
O

The remaining part of the proof of Lemma 6.2 is analogous to the
proof of Lemma 5.3. We only explain the appearance of the additional
factors log(n) and h(n) that are in (116) but not in (61). The loga-
rithm before the exponential is due to the summation over all possible
values of ¢ and (111). The factor h(n) inside the exponent comes from
Lemma 6.3 which replaces the bound on p before (64), and from the
existence of constants c(e, M), C(e, M) such that

1 1
h(n) < —
e Py I
This finishes the proof. O

< Ch{n). (121)

Using Lemma 6.1 we can now describe the behaviour of random
variables s;. Due to condition (ii) from Section 2, all good parts of the
trajectory starts at sites that are in the distance larger than v/ 7 —12nrn?
from the border of D(n). That is why we introduce &(n) = {z € £(n) :
D.(2"n") ND(n)¢ = 0}. The random variables s, then satisfy

Lemma 6.4. For P-a.e. random environment T
1 — Elexp(— 2% )]s, < 00, T|

. on/a _
Hm max — = £, o)
1-—FE — >;f“; z < 00, T
lim min [exP(~5nfi) |32 < 00, ] = F(X),

n—oo z€&y(n) poty—1

M
B ‘ B M o ‘ 1
F(A) =F(\e, M, o) = IC(pE /5 T K0 gt dz) (123)
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and K' = n~1log 2.

Proof. By Lemmas 5.2, 5.8, and 5.10 we know that if x is large enough,
P[s, = co] = O(n?@+7=1)). Since this probability is much smaller than
any other probability that will be used in the following computation,
the conditioning on s, < oo has almost no effect. Actually,

ofexe( 5%
As

= P[s, < OO|T]_1E[GXP ( — Tl—/z)x{sz < oo}"r] (124)

(- 2]+ o).

sz<oo,7']

If the process X hits deep trap y in D,(2"n") and nothing unusual
happens, then the random variable s, is a sum of a geometrically dis-
tributed number of exponential random variables with mean 7,. The
mean of the geometrically distributed number of visits of y is equal to

Gp(ern—+)(0,0), where by (225)

2
Cp(amn-r)(0,0) = = log V12"~ 40(1) = glog 2+ 0(logn). (125)

Since the geometrically long sum of exponential random variables is
again exponentially distributed, the score s, is in this case an expo-
nential random variable with mean 7,(nlog2/m + O(logn)). This im-
plies that conditionally on hitting a trap with the depth 7, the Laplace
transform of s, /2" equals

o (- 5)

We now estimate the Laplace transform E[ exp(—)\sz2_”/°‘)|'r]. We
start with a lower bound. Choose § > 0. By Lemmas 5.7, 6.1, and
expression (126) we have for n large enough

1
Ty] 14+ A1,2-"*(nlog 2/m + O(logn))

(126)

Bexp (- 2o2)|r] 2 (1- (1+ d)cptinr)
R

1—46 1 1
+ Knatr—1 , B . ‘
Y TR g2 o) R R
(127)

The last expression can be bounded from bellow by

M
1
Lt ([T ) o, (1)
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with C being a constant not depending on §. The last expression
together with (124) give

1 — Elexp(— 2% )|sz < o0, 7]

na—l—’y—l

M 1
el M [ e 1 M
< /C(pe / SO za+1dz> +CspM. (129)

Since ¢ can be taken arbitrarily small, the proof of the upper bound for
the first expression in (122) is finished. The proof of the lower bound
for the second expression in (122) is completely similar. O

lim sup max
nooo x€&(n)

We can finally show the convergence of the sequence Y™ to a Lévy
process (see [Ber96] for complete treatment of Lévy processes). The
following proposition will be used later to prove aging.

Proposition 6.5. For P-a.e. realisation of the environment, the se-
quence of processes Y"(t) converges weakly in the Skorokhod topology
on D([0,00)) to the Lévy process Y (t) with the Lévy measure

ok M 1 z
p(dz) = W/ ﬁexp(— IC’z) dz dz. (130)

Proof. We first prove the weak convergence of finite dimensional dis-
tributions. Let 0 =t < t; < --- < t;. We will show the convergence
of Laplace transforms. By definition of Y™

£l e (-3 atr-vt))] = 5[ 1 1T o (=725

1=1 jeB(n,)
(131)

where B(n,1) = {|n'™* ;1| +1,..., |[nt7*7%] ).

If 7 < J, then the random variables s are determined by behaviour

other randomness, we can write

:iP[J [H I1 exp(

of X, otherwise they are equal to 57. Since 57’s are independent of all
k=0 =1 jEB(n,)

=) |7 =
{11 T e (- 57%)

1=1 jE€B(n,i)
i2Jd

J= k] (132)

At this place it is necessary to define the distribution of 57. We
require that 37'’s satisfy the same relation as s, in the limit, i.e.

E[exp ( 2>\/a J)] =1—FX)n* (133)
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We have obviously chosen the §7’s in the way that the second expecta-
tion in (132) does not pose any problems. We should thus control only
the first one.

Let ¥y = {yo,...,yx} € E(n)**!. We use x, to denote the sequence
zg,...,zp of starting points of the parts of the trajectory. We have

{11 T eso (- 5]

1=1 jEB(n,i)
i<k

- et e[ [T T o (- )

1=1 j€B(n,)
i<k

z, :y]. (134)

Only the last term of the product depends on y;. We can thus sum
over all possible values of the endpoint of the last part. Let x., resp.
y’', denote the sequences &, and y without the last element. We get

e val[] 1 oo (- 2)

2! = y']. (135)
1=1 j€B(n,i)
i<k

Conditionally on the value z}_;, the random variable s?_; is indepen-
dent of the rest. The expectation in the last formula can be thus written

as
A
1 _ O
v|E|exp(~grzsar.)
(136)

E[H H eXp( 2n/a .7)
where the index r satisfies k — 1 € B(n,r). According to Lemma 6.4,

1=1 j€B(n,i)
the second expectation can be bounded from above by

Sz:_l < OOi|7

j<k—1

1—(1=8)F(\)n~t (137)

if n 1s large enough.

We can now repeat the same manipulation with the last but one
value of 7, etc. At the end, putting the result of this iteration into
(132), we get
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Taking the limits we obtain

L

lim supE[eXp ( — Z X (Y™ (t:) — Yn(ti—l)))]

< exp [— D= F() (L - ti_l)]. (139)

=1

In the same way we obtain a lower bound. Since § was arbitrary we
have

lim E[exp ( — zl: s (Yn(tz’) - Yn(ti—l)))]

n—oo -
=1

L

— exp [— N RO - ti_l)]. (140)

=1

The corresponding Laplace transform of Y(t) is easy to calculate.

We have
E[exp ( - > u(Y(w) - Y(ti—l)))] = exp [— Z () (i — ti—l)]a
' = (141)

where W()) is the Laplace exponent of Y. By Lévy-Khintchine formula
it is equal to

L L

1

T(N) = /000(1 — e ) p(dx). (142)

An easy integration gives the same result as (140).

To prove the weak convergence it remains to verify that the sequence
Y, is tight. We use Theorem 16.8 from [Bil99]. We should show that
for any N and §;, é, there exist a, ng, and 7 such that

(i) P[sup |Ya.(t)]| > a] <81 forall n > ng
te[o,N]
(ii) Plw(Y™,n,N) > 6] < é6; for all n > ny,
where
w(f,n, N) = inf max sup{[f(s) — F(B)] : 5,2 € [t nyt)}  (143)

{t;} 0<i<r

and the infimum runs over all finite collections {¢;} such that 0 <
t;—ti1 <m,to=0,and t, = N.

Proof of (i) Since Y™ are increasing, (i) is equivalent to the tight-
ness of the sequence Y”(N). From convergence of finite dimensional
distribution we know that the Laplace transforms of Y (N) converge to
Ly ny(A) = Elexp(—=AY(N))]. It is sufficient to verify that this Laplace

transform satisfies limy_,o ,Cy(N)()\) = 1. However, Ly () is continuous
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and

Ly n)(0) = exp(—NF(0)) = exp [— NK (pf/[ — /EM e dz)] = 1.

(144)

Proof of (11) According to Lemma 5.7, the expected number of jumps
of Y™ in the interval [0, N] can be bounded by some constant C not
depending on n. Markov inequality then gives the existence of some C’
such that the probability that the number of jumps of Y exceeds C" is
smaller than d; /2 for all n large enough. If the number of jumps is finite,
we can take {¢;} being the superset of the set of all jumps. The process
Y™ is then constant on any interval [t;,_1,¢;) and thus w(Y™,n, N) = 0.
This completes the proof of Proposition 6.5. 0

7. PROOF OF AGING

We prove here the following proposition that is a more precise version
of Theorem 1.1.

Proposition 7.1. For P-a.e. realisation of the environment T and for
every 0 < 8 < oo
sin am

1/146
tlim R(t,t + 6t) = / ua_l(l —u)"%du = R(0). (145)
—>00 0

™

An easy calculation gives

Corollary 7.2. The function R(6) satisfies
lim R(§) =1 and lim R(6) = 0. (146)
6—0

68— 00

Proof. 1. We introduce some additional notation. Let Z(t) = Z(t;¢, M)
be a Lévy process with the Lévy measure

az)zo;c—lf(/oeir/]:)

independent of the processes Y, Y". We define the new family of pro-
cesses,

Yr(t)=Y™t)+ Z(t) and  Y(t)=Y(t)+ Z(t). (148)

1 x
~at2 OXP ( — @) dz dz, (147)

The advantage of this new class is that the Lévy measure of Y is given

by

, akl [ 1
plde) +p'(de) = 57 | e (-

_ a?T'(a)K(K")™ da

ot ?

dzdzx
) (149)

and thus Y is an a-stable subordinator. As an easy consequence of the
previous section we know that the sequence Y™ converges weakly to Y
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whatever the values chosen for € and M. Let R,, = R(}}”), R = R(}})
denote the range of Y™, resp. of Y.

Fix 8 > 0. Let 41, 63 > 0 be arbitrarily small but fixed. We will now
fix the values of M, m, ¢ as functions of é;, §; and n as a function of
81, 62 and t . First, let n(t) be the integer satisfying

1
1< oo < g/, (150)
Obviously, n(t) — oo as t — oo. In this section n = n(t) is always
connected with ¢ via (150). We use s = s(t) to denote the rescaled
value of t, s = t27(!)/= By (150) s satisfies 1 < s < 2}/%, In the same
way we rescale the value (1 4 6)t. The process Y™ that we will use to
approximate the time change S™ should be thus relevant until the level

(1+6)s< (14 0)21/0‘. Let o be such that
P[Y (to) < (1 + 6)24/%] < 6. (151)

By the weak convergence of Y™ to Y we can take ¢ (and so n = n(t))
large enough such that

PY™®(t0) > (1 + )2/ > 1 — 26;. (152)

There are J(n) relevant parts of the trajectory of the process X. For
every time unit we need n'~*7 parts. So, we should choose m in such
a way that
P[J(n)na+7_1 Z to] >1— 51. (153)
By Lemma 5.1, this can be done independently of € and M. Let A; be
the event {f””(to) > (14 6)s and J(n) > tonl_a_7}. Then, by (152)
and (153),
P[A;] > 1 — 36;. (154)
We can now fix the values of € and M. Later, we want to work with
the processes Y™ instead of Y. We should thus guarantee that the
artificial addition of process Z is not relevant. We take ¢; and M,
such that
P[Z(to;é'l, Ml) > 52] < 51. (155)
We want also safely ignore the error introduced by the very deep and
the shallow traps. By Lemma 4.1, we can take M, such that

P[X hits Thr, before Ag(n)] < ;. (156)

Further, by Lemma 3.1, we know that there is a constant K; (not
depending on £, M or n), such that 7-a.s. for n (or equivalently %)
large enough

1
E[W - time spent in T° before A4(n) “T] < K,e'™, (157)

and thus

1
P [Z”T - time spent in T° before Ag(n) > d,

T] < 57K, (158)
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Let us take 5 such that 52_15;_0‘.7(1 < 8;. The constants ¢ and M are
then defined by

€ = min(ey, €3) and M = max(M;, M,). (159)

This choice of constants ensures that~ the distance between the re-
scaled time change S™ and the process Y™ is small. Precisely, let

Ay = {|57() — Y™(1)| < 28, V¢ < to}. (160)
Then our choice of constants gives
IP’[A2|A1] >1—36;. (161)

Let A = A; N Ay. Then from (154) and (161) follows that for ¢ large
enough
P[A] > 1 —66;. (162)
II. Later we will take the limit n — oo for fixed value of s € [1,2'/%]
instead of taking limit ¢ — co. We will show that this limit does not
depend on s. To be able to show the existence of the limit ¢ — co we
will need uniformity of convergence in s. The proof of the following
auxiliary lemma is left to the reader.

Lemma 7.3. Let Py(s,Y) =P[[s,s + u| N R(Y) # 0] for Y being Y™
or Y. Then for any u < §21/=

lim Py(s,Y™) = Pu(s,Y) (163)

n=yoo
uniformly for s € [1,621/9].

ITI. We now study the event G(t) = {X(t) = X((1 + H)t)} for ¢
large. We divide the probability space into three disjoint parts,
Ei(n,s) = {dist(s,Rn) < 28, or dist((1 + 8)s,R,) < 252}
Es(n,s) = {dist(s,Rn) > 205, dist((1 + 6)s,R,) > 25, and

(s, (1+ 0)3) NRn # @}
E3(n,s) = {[s — 262, (1 +0)s + 26N R, = 0}

This division has the following reason. On event A, and therefore
on event A, to precision 24,, any interval that does not intersect R,
corresponds to a time period that X spent in D,(2"n~*) around some
deep trap y. Heuristically the points of the range correspond to times
when the walk did not meet any deep trap for a long time.

We wish to show that essentially event G(¢) is the same as event

E3(n,s). Obviously
P[G(t) N Es(n,s)] < P[G(1)]
< B{Ey(n,5)] + PlEy(n,5)] + PIG() N Ba(n, )] (165)

We should thus estimate all quantities in the last display. When E;
occurs, at least one of the values s, (1 4 6)s is too close to R,,. Hence,

(164)
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we cannot know precisely what happens with the process X in this
situation. However, the probability of E; is small. Indeed,

P[E,] < P[dist(s, Rn) < 285] + P[dist((1 + 8)s,Rn) < 245].  (166)
If n is large, we can bound the first term in the last expression by
P[dist(s, Rn) < 262] < b1 +1—P[RN[s —282,5+25]=0]. (167)

The constant §; comes from the approximation of R, by R and by
Lemma 7.3 can be chosen independent of s. Since Y is a stable subor-
dinator, the probability P[R N [s — 242, s + 28,5] = 0] can be evaluated
using formulas from Lemma B.1,

Pldist(s, Rn) < 285] < 81+ 1 —Plg(s+ 283) < s — 26,]

s—289

— 541 /””Z TR — u) " du < O8, + C'81 (168)
0

™

for some constants C, C' independent of s. In the same way we can
estimate the second probability from (166). We have thus

P[E,] < C§ + C'5;7 = (169)
If A occurs, then the realisation of E; means that X(t) is in disk

D,, (2"n™") and X((l —I—H)t) is in D,, (2"n~") for some y;,y, € TM. By
definition of J we have necessarily y; # ya, and thus by Lemma 5.6

P[G(t)N Ex(n,s) N A] = 0. (170)
Hence,

P[G(t) N Ea(n,s)] < 1 — P[A] < C§, (171)

The most interesting event is E3. The probability of E3 can be
calculated in a similar manner to the probability of E;. For n large
enough

|P[Es(n,s)] —P[RN[s—26, (1 +6)s+28] =0]| <6, (172)

which implies

™

1/146
‘P[Eg(n,s)]—/ smomua_l(l—u)_adu‘ < (6, + C'6,). (173)
0

The constants C and C’ can be chosen again independent of s. Note
also that the main term does not depend on s.

We will now show that P[G(t) N Es(n, s)] is close to P[E3(n, s)]. Let
D = D(t,0) be the event that for some y € TM,

t"=inf{u: X(u) =y} <t (174)
and

s" = sup{u < inf{v > t": X(v) ¢ Dy(2"n™")}: X(u) =y} > t(1 +6).
(175)



33

Obviously we have that the event {E3(n, s)} \ {G(¢) N E3(n, s)} is con-
tained in the event A°U (D N ({X(¢) # y} U{X({(1 +0)) # y}).

Lemma 7.4. The probability of the event D intersected with {X(t) #
y} U{X(t(1 4 0)) # y} tends to zero as t tends to infinity.

We use this lemma to finish the proof of Proposition 7.1. For ¢ large
enough we have putting (169) and (171), into (165) we get

P[G(t)] < C8; + C'6;7* 4+ P[Es(n, s)]. (176)
Similarly, we obtain the lower bound (for ¢ sufficiently large)
P[G(t)] > P[E3(n, s)] — Cé;. (177)

Since the expression (173) for E3 and also the constants in error terms
do not depend on s, and since §; and §, can be taken arbitrarily small,
we have

. 1146 6in an 1 B
t1i>r£10 P[G(t)] = /0 —u (1 —u) ™ du. (178)
This finishes the proof. O

IV. It remains to show Lemma 7.4
Proof of Lemma 7.4. It will suffice to show that
PIX(t) = ylD, %y, 7}, BIX(H(1+ 6)) =yl D, #9, 7] (179)

tend to one as ¢ tends to infinity. We will only treat the first probability,
the proof of the second convergence being entirely similar.

The Markov process (X (t" + s) : s" — ¢ > s > 0), given D,t",y, T
is equal in law to the process (U(s) : s € [0,s™ — t"]) conditioned on
the event {S > s™ —¢"} where U and S are constructed as follows:

(i) U stays at site y for an exponential, mean 7,, amount of time,
then

(ii) with probability p(n), the probability that a random walk start-
ing at y escapes D = D,(2"n~") before returning to site y, the process
terminates and S is the termination time. With probability 1 — p(n)
the process U performs an excursion away from y conditioned not to
leave D. At the end of the excursion it returns to y and step (i) resumes
and so on.

The important point is that the number p(n) is of order 1/n while
(recall y € TM) the mean time spent at y per visit exceeds 2"/ /n.
Thus the conditioning event has probability bounded below by C(e, ).
Hence it will suffice to show that P[U(t — t*) # y|7] tends to zero as
t tends to infinity T-a.s. where process (U(u) : u > 0) is a Markov
process that alternates staying at site y an exponential amount of time
with mean 7, and performing excursions away from y conditioned to
stay within D (again staying at each site a time according to 7).

We first show that 7-a.s. for ¢ (and therefore n) sufficiently large,
the expected duration of a conditioned excursion from y is very small
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compared to 7, uniformly over possible y € TM. Tt is easy to prove
that in the neighbourhood of y there are only traps shallower than
en~%/(1=a)gn/a [y Indeed, as in the proof of Lemma 5.6, let

5 2n/a
B(y) = {yeTEM,HmeD,Tz > en” - } (180)
n
Then,
n _Hn2an15_—aa

P[B(y)] < C2™n o (181)

The summation over all sites in D(n) gives
IP’[ g B(y)] < Onlterpits (182)

y€D(n)
and the claim follows easily by the Borel-Cantelli lemma taking « large
enough.

Next, we estimate the expected number of visits to z € D \ {y}
during an excursion that does not leave the disk. It is a well known
fact that the expected number of visits of z € Z? by the simple random
walk during one excursion from the origin is equal to one. So,

1 = E[# visits of 2]
= E[# visits of 2| Xy does not leave D|P[Xy does not leave D]

+ E[# visits of z| Xy leaves D|P[X, leaves D).
(183)

It follows that for n large enough
E[# of visits of 2| Xy does not leave D]
< (P[excursion does not leave D])_l (184)
< (1= Gpamn—=)(0,0)")"' <14 C/n<2.
The expected duration of the 2-th excursion, V;, thus satisfies
EVi]<2 Y 7.<2 ) mx{rn<n 02 m} (185)
z€D\{y} z€D(n)

The last sum can be bounded using Lemma 3.2. Let 45(n) be such that
9-t2(n) < p=5/(1-a) < 9—ia(n)+1 Then, a.s. for n large

io(n)
E[V}]SZZsz{TZSZ}—I—Z Z Z T,

zeD 1=19 ('n,) ZET;Z_.H'I
€2t
io(n) nja -
< 4.97 l-a 2 2—’i+1 T52__; 186
< n + Z 5—n &2 ‘ (186)

1::1:2(71)
1:0(71.)
<4. 2nn1—a + Czn/a Z 2—(1—a)'i < Czn/an—S‘

1::1:2 (n)
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Since the expected number of excursions of U before time (1+6)t
is bounded by a multiple of n, the mean of the total time spent by U
during the interval [0, (14 8)t + 2™ /n?] away from y is easily bounded
by C2**n~* for C depending on e but not on .

We claim that (for n sufficiently large) for any u € [0,(1 + 6)t],
P[U(u) # y] < 2C/n?. Suppose not. Then for some ug, P[Y (uo) # y] >
2C/n?. We have that the expected total time spent by U away from y
in interval [ug, uo 4+ 2% /n?] is bounded by C2™*n~% so there exists
vo € [uo,uo + 2% /n?] so that P[U(vo) # y] < C/n? On the other
hand, by the Markov property for U if X is the time of the first jump
from y

P[U(vo) # y] > P[U(vo) # y N{X > vo — uo}]
> %P[U(uo) £yl > Cfn?. (187)

for n sufficiently large. This contradiction gives the desired result and
with it the lemma is proven.

O

8. PROOF OF SUBAGING

In this section we prove the subaging behaviour of the function
II(ty,tw + t). Recall that this function has been defined as the proba-
bility that X does not jump between ¢,, and ¢, +¢. If we know that at
time ¢,, the process X isin a trap y with depth 7, then this probability
is easy to obtain, by the Markov property

P[X(¢) = X(£) V£ € [tu, tw + 1] |7x ()] = exp ( . ) (188)

TX (tw)
We should thus gain an information about the depth 7x(,). We would
like to deduce its distribution from the behaviour of processes Y™ and
Y, because these are the only objects we really control. It should be
obvious that the depth of the trap where X is at time ¢,, depends on
the size of the jump of Y™ that intersects the level tw/2™*. Hence,
to find an expression for the function II(%,,t, + t) we should control
two basic objects. First, the distribution of the size of the jump of Y™
that intersect certain level, and second, the conditional distribution of
Tx(t,) knowing the size of this jump.

We start by controlling the size of the jump. Let 4, = £,(s) be the
size of the jump of Y™ that intersect the level s,

L,(s)=inf{z € R, : 2z > s} —sup{z € R, : z < s}, (189)

and let £ = £(s) be the same size for the limiting process Y. We use
u?, resp. s to denote the distributions of £,(s) and £(s).
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The following lemma is a consequence of Proposition 6.5 and the P-
a.s. continuity of the functional Y — inf{z € R(Y) : z > s} —sup{z €
R(Y) : z < s} in the Skorokhod topology on D([0, c0)).

Lemma 8.1. The sequence u? converges weakly to u, uniformly in
s € [1,2Y/%), that is for every bounded continuous function g

/g(f),u’;(dl) e /g(l),us(dl) uniformly in s € [1,2Y%].
(190)

As a consequence of the scaling invariance of ¥ (recall that Yisa
stable subordinator) we get the following relation between the measures

Hs,
ps(la, 0]) = pi([a/s,b/s]) (191)
for any interval [a,b] C (0, co).

The control of 7x(,) knowing the size of the jump is more compli-

cated. It occupies the majority of the proof of the following proposition
that is a refined version of Theorem 1.2.

Proposition 8.2. For P-a.e. realisation of the environment T,

1ogtt) - /0°° (zwﬁrea)m/‘l(d@ =T(6).  (192)

limH(t,t—l—

t—oo
By an easy application of dominated convergence theorem we get
Corollary 8.3. The function 11(0) satisfies
ImII(6) =1 and lim II(8) = 0. (193)

6—0 8—00

Proof of Proposition 8.2. We proceed similarly as in the proof of aging.
We take n(t) as in (150) and we define s = s(t) = t/27()/2 Next,
we choose §; and §,, and we set the constants €, M and m in the
same manner as before. We thus know that the process Y is a good
approximation of the rescaled time change S™. That means that P[A] =
P[A; N Ay) > 1 — C§; with A;, A, defined as in the previous section.
For the following discussion we will suppose that A occurs and we take
account of the remaining part of the probability space at the end of
the proof.

As we have already discussed, it is necessary to obtain the conditional
distribution of 7x(;) knowing £,(s). Similarly as in the proof of aging
not much can be done if the distance between s and R,, is smaller than
265, because the approximation is not sufficiently precise. However, the
probability of this bad case can be bounded by C'§; 4+ C'6;~* uniformly
in s in the same way as in (169).

Let E = E(n,s) denote the event dist(s,R,) > 28,. If E occurs,
then the situation is more favourable. We know that X was at time ¢
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inside a disk D,(2"n~") around some deep trap y = y(n, s). Moreover,
similarly as in Lemma 7.4, we can show

PX(t) = y(n,s)|E(n,s)] =1 as t— oo. (194)

We will thus compute the conditional distribution of 7y, ) knowing
?,(s) instead of the distribution of Tx(t). As we have already discussed
in the proof of Lemma 6.4, the size £ of the jump that is the result of
the visit of y satisfies

¢
=1, el (195)
=1

where £ is a geometrically distributed random variable with mean
Gp(2nn—=)(0,0) = nlog 2/m + o(n) = K'n + o(n), (196)

and e! are i.i.d., exponential random variables with mean one. It is
convenient to introduce the rescaled depth of trap, o, = 7,n/2"/*.
Equation (195) then becomes

¢
£=20%"¢l (197)

As can be seen from Lemma 6.1, the distribution v, of o, converges
weakly to the distribution v given by
o 1

= . <z< .
v(dz) P Y de for e<z<M (198)

The random variable n™* Zle e, is an exponential random variable
with mean X' + o(1). Let f, denote its density, and let f denote the
density of the limiting distribution,

f(z) =exp (—z/K') /K" (199)

We use Fy* to denote the distribution function of oy, ,) conditionally

on £,(s) =4,
Fi'(a) = Ploym,s < alln(s) = £]. (200)

Lemma 8.4. The function F' can be written as

F;(a,) — L;%fn(%)yﬂ(dm)
Jo 3 1n(3)vn(da)

Proof. We should verify that for any event B that is measurable with
respect to the o-algebra generated by the random variable Z,(s)

/B {0, < a}dP = /B F7(a) dP. (202)

(201)
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It is sufficient to verify the last expression for an event B that has the
form {£,(s) € I} for some interval I C [0,00). The left hand side
of (202) can be then written as

/Bx{ay < a}dP = /‘1 ; fn(z) dz v, (d2). (203)

To compute the right hand side we should first find the distribution
of £,(s)
M pufz
Plln(s) < u| = / / fn(2) dzvp(da). (204)
€ 0
The right hand side of (202) then equals

J7 2 fu(E)vn(da) M ptfe
P [t Vn(da;)d(/e j fn(z)dZVn(dm))

fa 1fn Jun(dz) /M 1

£z —fall/z) va(dz) ) . (205)
feM if” ; ”( IIJ) ( € )

Making the substitution z = £/z and changing the order of integration

it is easy to get the same expression as in (203). This finishes the
proof. O

As an consequence of the previous lemma we get

Lemma 8.5. For any bounded continuous function g

/g(a)dF[‘(a) oo, /g(a)dFl(a), (206)
where
[ 272 exp(4/K'2)dz
fM e exp(E/IC’z)dz

€

Fyla) = (207)

Moreover, if K C (0,00) compact and g has bounded first derivative,
then the convergence is uniform in £ € K.

Proof. 1t is easy to show using the weak convergence of v,, and proper-
ties of f, that the nominator, resp. the denominator of (201), converge

to
°1 /¢
| () tw) (208)
with b = a resp. b = M. Inserting (198) and (199) into the last

expression we get
° 1 E ° —a—2 7
/5 ;f(;) v(dz) = /5 z exp(£/K'z) dz, (209)

which proves the pointwise convergence. The uniform convergence can
be then proved using standard methods. O
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We have now all ingredients to finish the proof of Proposition 8.2.
Let G = G(¢) denote the event

G={X{t)=X@)Vt € [t,t+ 6t/logt]}. (210)
Then,

PIG) = [ PIGIe(s) = Lhui(at)
— [TEGen (AN B - PlAn BF)urde) (210

+ / " PIGIN (AN BYIPI(AN EYlun(de) =

The second integral can be bounded by P[(AN E)°] < Cé, + C'6;7.

The first one can be bounded from above by
/ PG£N (AN E)]ur(de) = 1(¢) (212)
0

and from below by I(t) — Cé; — C'§;~*. We should thus compute the
value of I(t). Using (188) we get

/ / exp ( bin Yy (a) i (d). (213)

a2™/*log t
Taking t = s2/* we get

I(s2/) = /0 " / MeXp(— oo )dE7(a) 3 (d2). (214)

alog2+ cnllogs

It is not difficult to show using Lemmas 8.5 and 8.1, uniformly for
€ [1,2/9],

Osa
7}1—>I£loj 32”/0‘ / / exp alogZ)dFl(a) ps(dl) = Io(s). (215)
Inserting (207) into (215) we get

[ —a—2 _ I
/ / eXp sa ) Nc[L exp(—£/K'a) da i (dE).
alog2 [ 2722 exp(£/K'z) dz
(216)

For any ¢ > 0 the integral [ exp(—c/z)z™*2dz = c™*"'T(a+1). We
introduce the following notation. Let

gc(e, M) = +1 / / /25772 gy, (217)
a

and 9 ’ ’
sa
dl = 10g2 + ﬁ and dg == ﬁ (218)
Then . ( )
Cdi —gq, (e, M
Lx,s:/ ! S S(db). 219
()= | @ (219)
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The difference between I (s) and J(s) = fooo(dg/dl)l"'aus(dl) is small

for € small and M large. To see this consider

iy Ll
M—o0
7 M
~ iy | [ ptdt)- [ 2 )|
Moo 2 _gd2(57M) d2 _gd2(57M)

(220)

Both terms converge due to the monotone convergence theorem, first
one to J(s) and second one to 0 uniformly in s. From the scaling
relation (191) we get that J(s) actually does not depend on s,

J(1) = /Ooo (hﬁrea)”“m(d@. (221)

Since ¢ = 0 and M — oo when §;,8, — 0, there exists a function
h(é1,62) such that h(d1,d2) — 0 as &1, 62 — 0 satisfying [Io(s)—J(1)] <
h(é1,62) for all s. Using this, (215), (220), and the bounds in the
paragraph after (211) we get that for n larger than some n(d;, §,) and
for any s € [1,2'/9]

IP[G(s2*)] — J(1)| < (C81 + C'8;7* + k{61, 3)). (222)
Since d; and d, can be taken arbitrarily small, the proof is finished. [

APPENDIX A. SOME PROPERTIES OF THE SIMPLE RANDOM WALK

We summarise here some known properties of Green’s function and
hitting probabilities of the simple random walk on Z? that is killed
when it exits the disk D with radius r. Let ¢ denote the exit time from
this disk.

The most important formula that we use repeatedly is

logla| . _ (|
log r + O(logr

|—2

P[X hits z before ] =1 — ) +O(log™%r). (223)

The proof of it can be found for example in Lawler [Law91], Proposi-
tion 1.6.7. We use also a similar expansion for the Green’s function,

Gp(0,7) — %(logr log |z]) + O(|2| %) + O(r ). (224)

For Gp (0, 0) there is the following formula ([Law91], Theorem 1.6.6)
Gp(0,0) = %logr +E40(r ). (225)

As an easy consequence of formula (223) we get following lemma:

Lemma A.1. Let y be an uniformly chosen point in D. Then there
exists constant C' and b < 1 independent of r such that

E[exp (blog rP[X hits y before f])] <C. (226)
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Proof. Let a be a positive constant and let D, denotes the disk with
radius a. Then by (223) we have

E[ exp (b log rP[X hits y before f])]

1 1 :
< exp(blogr) + — Z exp (blog rP[X hits y before f])
y€D, D\D,
<9 1 blogr — bl O(ly|™) + O(log™
<ot >, exp{blogr—blogly| + O(ly|”*) + O(log ™' )}

yED\Da

1 C a [
<C+—= Z wSC-FCTbl/aybdySC-

(227)
This finishes the proof. O
Similarly we get
Lemma A.2. There ezist A > 0 and C independent of r such that
Elexp(AGp(0,v))] < C. (228)

APPENDIX B. SOME PROPERTIES OF STABLE SUBORDINATORS
Let Y be a stable subordinator with the Lévy measure
7(dz) = kx™* 'x{z > 0} dz, k > 0. (229)
We use R = R(Y) to denote the range of this process. Let U(dz)

denote its potential measure that is defined by

U(A) = / P(Y(t) € A)dt forany A BR).  (230)
0
For every z > 0, let
g(z) =sup{y € R :y < z}, (231)
and let
dlz) =inf{ly e R:y > z}. (232)

Then it follows from Bertoin [Ber96], Theorems I11.2, II1.6, and the

discussion following the second theorem that

Lemma B.1. (i) For each fized > 0 and every 0 <y < z < 2z, we

have
P(g(z) € dy,d(z) € dz) = U(dy)n(dz — y). (233)
(11) For every z > 0 the random variable z='g(z) has the distribution
a—1 1 — —a :
=) ST e geds (0<s<1). (234)

I'a)l'(1 —a) T
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