THE SPEED OF A BIASED RANDOM WALK ON A
PERCOLATION CLUSTER AT HIGH DENSITY

ALEXANDER FRIBERGH

Abstract. We study the speed of a biased random walk on a percolation
cluster on Z9 in function of the percolation parameter p. We obtain a first
order expansion of the speed at p = 1 which proves that percolating slows
down the random walk at least in the case where the drift is along a
component of the lattice.

1. Introduction

Random walks in reversible random environments are an important sub-
field of random walks in random media. In the last few years a lot of work
has been done to understand these models on Z9, one of the most challenging
being the model of reversible random walks on percolation clusters, which
has raised many questions.

In this model, the walker is restrained to a locally inhomogeneous graph,
making it di Ccullt to transfer any method used for elliptic random walks in
random media. In the beginning results concerned simple random walks, the
question of recurrence and transience (see [13]) was first solved and latter on
a quenched invariance principles was proved in [4] and [20]. More recently
new results (e.g. [19] and [5]) appeared, but still under the assumption that
the walker has no global drift.

The case of drifted random walks on percolation cluster features a very
interesting phenomenon which was first described in the theoretical physics
literature (see [8] and [9]), as the drift increases the model switches from a
ballistic to a sub-ballistic regime. From a mathematical point of view, this
conjecture was partially addressed in [6] and [24]. This slowdown is due to
the fact that the percolation cluster contains arbitrarily large parts of the
environment which act as traps for a biased random walk. This phenome-
non, and more, is known to happen on inhomogeneous Galton-Watson trees,
cf. [17], [3] and [2].

Nevertheless this model is still not well understood and many questions
remain open, the most famous being the existence and the value of a critical
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drift for the expected phase transition. Another question of interest is the
dependence of the limiting velocity with respect to the parameters of the
problem i.e. the percolation parameter and the bias. This last question is not
specific to this model, but understanding in a quantitative, or even qualitative
way, the behaviour of speed of random walks in random media seems to be a
di Cculit problem and very few results are currently available on Z9 (see [22]).

In this article we study the dependence of the limiting velocity with respect
to the percolation parameter around p = 1. We try to adapt the methods
used in [22] which were introduced to study environments subject to small
perturbations in a uniformly-elliptic setting. For biased-random walk on a
percolation cluster of high density, the walk is subject to rare but arbitrarily
big pertubations so that the problem is very di Lerknt and appears to be more
di Ccult.

The methods rely mainly on a careful study of Kalikow’s auxilary random
walk which is known to be linked to the random walks in random environ-
ments (see [27] and [26]) and also to the limiting velocity of such walks when
it exists (see [22]). Our main task is to show that the unbounded e [edts of
the removal of edges, once averaged over all configurations, is small. This will
enable us to consider Kalikow’s auxilary random walk as a small perturbation
of the biased random walk on Z9. As far as we know it is the first time such
methods are used to study a random conductance model or even non-elliptic
random walks in random media.

2. The model

The models presented in [6] and [24] are slightly dilerkent, we choose to
consider the second one as it is a bit more general, since it allows the drift
to be in any direction. Nevertheless all the following can be adapted without
any di Cculty to the model described in [6].

Let us describe the environment, we consider the set of edges £(Z9) of the
lattice Z¢ for some d > 2. We fix p € (0,1) and perform a Bernoulli bond-
percolation, that is we pick a random configuration w € Q := {0,1}EZ"
where each edge has probability p (resp. 1 — p) of being open (resp. closed)
independently of all other edges. Let us introduce the corresponding measure

P, = (pd; + (1 — p)do) .

Hence an edge e will be called open (resp. closed) in the configuration w
if w(e) =1 (resp. w(e) = 0). This naturally induces a subgraph of Z¢ which
will be denoted w and it also yields a partition of Z¢ into open clusters.

It is classical in percolation that for p > p.(d), where p.(d) € (0,1) de-
notes the critical percolation probability of Z¢ (see [1Z]), we have a unique
infinite open cluster K..(w), Pp-a.s.. The corresponding set of configuration
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is denoted by Q,. Moreover the following event has positive P,-probability

7 = {there is a unique infinite cluster K., (w) and it contains 0}.

In order to define the random walk, we introduce a bias ¢ = \¢ of strengh
A > 0 and a direction ¢ which is in the unit sphere with respect to the
Euclidian metric of RY. On a configuration w € Q, we consider the Markov
chain of law P2 on Z% with transition probabilities p®(z,y) for =,y € Z¢
defined by
(1) Xo ==z, PP-as.,
(2) p°(z,xz) =1, if z has no neighbour in w,
(0]
. Y)
) p°(z,y) = :
2§ (2 2)
where z ~ y means that = and y are adjacent in Z¢ and also we set
1

VPO if 2~y and w({z, y}) = 1,

for all z,y € Z9, A(x,y) = .
4 (,y) 0 otherwise.

We see that this Markov chain is reversible with invariant measure given

by —
™@) = “(2,y).
y X1

Let us call ¢®(x, y) the conductance between = and y in the configuration w,
this is natural because of the links existing between reversible Markov chains
and electrical networks. We will be making extensive use of this relation and
we refer the reader to [10] and [16] for a further background. Moreover for
an edge e = [z,y] € E(Z%), we denote c®(e) = c®(x,y) and r°(e) = 1/c°(e).

Finally the annealed law of the biased random walk on the infinite perco-
lation cluster will be the semi-direct product P, = Py[- | Z] x P[-].

The starting point of our work is the existence of a constant limiting ve-
locity which was proved in [24] and with some additional work Sznitman
managed to obtain the following result

Theorem 2.1. For any d > 2, p € (pc(d),1) and any ¢ € RY;there exists
vefp) € RY such that

. X
for w —Py[- | Z]—as., lim == =ufp), P —a.s..
n-ooco 7

Moreover there exist \i(p, d, £), \2(p, d, ¥) € R, such that

(1) for A\=1¢-0 < M\(p,d, ), we have vefp) - £ > 0,
(2) for A=10-0> Xo(p, d, (), we have v{p) = 0.
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Our main result is a first order expansion of the limiting velocity with
respect to the percolation parameter at p = 1. As in [22], the result depends
on certain Green functions defined for a configuration w as -

for any z,y € Z¢, G®(x,y) := E 1{X, ey} .
n=0

L1
Before stating our main theorem we recall that v(l) = - p(e)e, where
wo is the environment at p = 1, p(e) = p“(0,¢e), and v is the set of unit
vectors of Z¢.

Theorem 2.2. For d > 2, ? € (pc(d), 1) and for any ¢ € RY,we have
vl — &) =vrfl) —e  (ueld) - e)(GN(0,0) — G (e, 0))(vekl) — de) + o(e),
el]
where for any e € v we denote
1
for fe B@Y), wi(N=1{f#e}andde=  p%(0,e)e’;
el

are respectively the environment where only the edge [0, €] is closed and its
corresponding mean drift at 0.

Proposition 2.1. Let us denote J¢ = G“°(0,0) — G“°(e,0) for e € v. We
can rewrite the first term of the expansion in the following way

B L 1 p(e) e
OO Y rran Y )

so that if for e € v such that vr{l) - ¢ > 0 we have vfl) - e > ||urfl)||> then
vefl) - vd) > 0,

which in words means that the percolation slows down the random walk at
least at p = 1.
The previous condition is verified for example in the following cases
D (€ v, i.e. when the drift is along a component of the lattice,

2 ¢ = A, where \ < )\C(Z) for some )\C(Z) > 0, i.e. when the drift is
weak.

Remark 2.1. The property of Proposition [2.1] is expected to hold for any
drift, but we were unable to carry our the computations. More generaly the
previous should be true in a great variety of cases, in particular one could hope
it holds in the whole supercritical regime. For a somewhat related conjecture,
see [7].

Remark 2.2. Another natural consequence which is not completely obvious
to prove is that the speed is positive for p close enough to 1.
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Remark 2.3. Finally, this result can give some insight on the dependence
of the speed with respect to the bias. Indeed, fix a bias ¢ and some pn > 1,
Theorem implies that for ¢q = ¢¢(¢, ) > 0 small enough we have

vpdl —€) - € > vl — ) - £ for e < &.

Before turning to the proof of this result, we introduce some further nota-
tions. Let us also point out that we will refer to the percolation parameter
as 1 — ¢ instead of p and assume

(2.1) e<1/2,
in particular we have 1 — ¢ > p.(d) for all d > 2.

We denote by {z < y} the event that = and y are connected in w. If we

want to emphasize the configuration we will use {z < y}. Accordingly, let
us denote K“(x) the cluster (or connected component) of x in w.

Given a set V' of vertices of Z% we denote by |V] its cardinality, by E(V) =
{[z,y] € E(Z% | z,y € V} its edges and

OV={zeV]yezZ'\V,z~y}, 0gV={lz,yl e EEZY) | z€V, y¢ V},
and also for B a set of edges of E(Z%) we denote
OB ={z| 3y, [z,yl € B,[z,2] ¢ B}, OB ={[z,y]| z € 0B,y ¢ V(B)},

where V(B) = {z € Z%| 3y € 29 [z,y] € B}.

Given a subgraph G of Z9 containing all vertices of Z9, we denote dg(x, )
the graph distance in G induced by Z¢ between z and y, moreover if x and
y are not connected in G we set dg(z,y) = oco. In particular d,(x,y) is the
distance in the percolation cluster if {x < y}. Moreover for z € G and
k € N, we denote the ball of radius & by

BG(l'a k) = {y € G7 dG(xvy) S k} and Bg(l’, k) = E(BG(‘Z') k))v
where we will omit the subscript when G = Z¢.
Let us denote by (e")i_;_q4 an orthonormal basis of Z9 such that e() - ¢ >
e@ . [>...>¢e®.7>0, in particular we have ¢V - > 1/V/d.
In order to control volume growth let us define p4 such that
for all » > 1, |B(z, )| < pgr® and |0B(x,7)| < pgr®.

We will need to modify the configuration of the percolation cluster at

certain vertices. So given A, 4, € E(Z%), B, C A, and B, C A,, let us

denote wiy"'5* the configuration such that

1) wars ([, y]) = w(lz, yl), if [z,9] ¢ A1 U Ao,
) warsi(x,y]) = W[z, y] & Bi}, if [z, 9] € Ay,
() wars iz, y]) = [z, y] & B}, if [z, y] € A5\ Ay,
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which in words means that we impose that the set of closed edges (in wa'g?) of
Ay (resp. Ay) is exactly By (resp. B), and in case of an intersection between
A; and A, the condition imposed by A; is most important. Furthermore
given A € E(Z% and B C A the configurations w™B and wa g are such that

(1) wB([z,y]) = was([z,y]) = w(lz, y]), if [x,y] & A,
@) wB([z,y]) = wap(lz, y]) = 1{[z,y] ¢ B}, if [z,y] € A,
that is equal to w everywhere except on the edges of A. The closed edges of
A (in the configuration w™B or wa g) being exactly those in B.
For ki, ky > 1, 21,20 € Z9, By C BE(0,k) and By C BE(0,k,), we
introduce
(2.2)
(z1,k1),B1 = wBE(Zlykl),Zl'i‘Bl
(z2,k1),B2 BF(z2,kz2),z2+B2
to describe configurations modified on balls. We define the same type of
notations without the subscript or the superscript in the natural way.
Moreover we will use shortened notations when we impose that all edges
of a certain set are open (resp. closed), for example

(2.3) W= o™ Hand WA = WA

to denote in particular the special cases where all (resp. no) edges of A are

open. We will use of combinations of these notations, for example, w@*:! :=
B¥(z,k),[1
w .

z1,B1 . (21,1),22+B1

and for By, By C v, Wy,'s, = W3,1) 2,18,

In connection with that, for a given configuration w € Q, we call configu-
ration of z and denote

C(z) ={eev, w(zz+¢e]) =0},

the set of closed edges adjacent to z.
Hence we can denote e € v and A C v

(2.4) P2e) = p (0, €), cle) = " (e) and ™ = 7°°(0),

this means for example p” is the transition probability along the edge e under
the configuration A.
Furthermore the pseudo elliptic constant g = xo(¢, d) > 0 will denote

2. = i A
(2.5) Fo = mTérJ,emp (e),

W0:A

which is the minimal non-zero transition probability.

Similarly we fix x; = x1(¢, d) > 0 such that
l zZ, z
(2.6) — 19 (2) < B 79 (),
R1

forany A c v, A#vand z € Z°.
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Finally 75 will denote a geometric random variable of parameter 1 — §
independent of the random walk and the environment moreover for A ¢ z¢
set

Ta=inf{n >0, X, € A} and TS =inf{n > 1, X, € A},
and for > € Z% we denote T, (resp. T;") for Tyzy (resp. T{J;}).

Concerning constants we choose to denote them by Cj for global constants,
or ~; for local constants and will implicitely be supposed to be in (0, c0). Their
dependence with respect to d and ¢ will not always be specified.

Let us present the structure of the paper. In Section [3, we will introduce
the central tool for the computation of the expansion of the speed: Kalikow’s
environment and link it to the asymptotic speed. Then, we will concentrate
on getting the continuity of the speed, mathematically the problem is simply
reduced to giving upper bounds on quantities depending on Green functions,
on a more heuristical level our aim is to understand the slowdown induced by
unlikely configurations where “traps”appear. Since getting the upper bound
is a rather complicated and technical matter we will first give a quick sketch,
as soon as further notations are in place, and try to motivate our approach
at the end of the next section.

In Section [4 and Section [, we will respectively give estimates on the be-
haviour of the random walk near traps and on the probability of appearence
of such traps in the percolation cluster. Then in Section[gwe will put together
the previous results to prove the continuity of the speed.

The proof of Theorem [2.2 will be done in Section [7. In order to obtain
the first order expansion, the task is essentially similar to obtaining the con-
tinuity, but the computations are much more involved and will partly be
postponed to Section Bl

Finally Proposition [Z] is proved in Section 9l

3. Kalikow’s auxiliary random walk

We denote for =,y € Z9, P a Markov operator and § < 1, the Green
function of the random walk killed at geometric rate 1 — § by
Le— L]
G§(z,y) = E;  &U{Xk=y} and Gg(z,y) =G5 (z,y),
k=0
where P? is the Markov operator associated with the random walk in the
environment w.
Then we introduce the so-called Kalikow environment associated with the
point 0 and the environment P,_.[- | Z], which is given for z,y € Z9, § < 1
and e € v by

E1-£[GF(0,2)p"(z, 2 + €)| 7]
E,—[GF(0, 2)|7] '

Btz +e) =
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The familly (85, 2 +¢)), z4 . ;ydefines transition probabilities of a certain
Markov chain on Z9. It is called Kalikow’s auxiliary random walk and its first
appearence in a slightly di Cerent form goes back to [14].

This walk has proved to be useful because it links the annealed expectation
of a Green function of a random walk in random media to the Green function
of a Markov chain. This result is summarized in the following proposition.

Proposition 3.1. For z € Z9 and § < 1, we have
roposition z - b

E_. G20,2)|T =G%(0,2).

The proof of this result can be directly adapted from the proof of Propo-
sition 1 in [22]. We emphasize that in the case 6 < 1, the uniform ellipticity
condition is not needed.

Using the former property we can link the Kalikow’s auxiliary random walk
to the speed of our RWRE through the following proposition.

Proposition 3.2. For any 0 < € < 1 — p¢(Z9), we have

L1 4
Zm§§6(07 Z)) — Ilm E[XT(S] —
L 1 -

lim = vl — ¢),

5.1 Gbg(o Z) 01 E[Ta]
E 74 ) )
where €)= (L, 2 + e)e.

elv]

Let C¢ be the convex hull of all &@) for = € Z9, then an immediate
consequence of the previous proposition is the following

Proposition 3.3. For € > 0 we have that v{(1 — ) is an accumulation point
of C§ as 9 goes to 1.

The proofs of both propositions are contained in the proof of Proposition
2 in [22] and rely only on the existence of a limiting velocity, which is a
consequence of Theorem 211

In order to ease notations we will from time to time drop the dependence
with respect to ¢ of the expectation E;_¢[-].

Let us now give a quick sketch of the proof of the continuity of the speed.
A way of understanding ) is to decompose the expression of Kalikow’s
drift according to the possiblle:(I‘,onfigurations at z -

C T E I(7}1{C(z) = A}G%(O, z)p'il(z, z+e)e

Gn  d&Eh= . N
e WA [V E 1{Z}G¥(0, 2)
] ]

[ E11{Z}1{C(») = A}G‘j’?_l(o, z)
]

A LLIABY E 1{Z}G}(0, 2)

da




1 ]
1 E 1{Z}G3(0,2)|C(z) = A
= P[C(2) = 4] = —da,
A VIABY E H{Z}G3(0,2)
L1
where da = p™(e)e is the drift under the configuration A.
e[Al

Since P[C(2) = A] ~ <Al for any A € v, if we want to find the limit of
Q) as e goes to 0, it is natural to conjecture that the term corresponding to
{C(z) = 0} is dominant in (3.I)). For this, recalling the notations from (2.2),

we may find an upper bound on
y ] PP 1] ]

E HT}GPO,)C(:) = A B HI())G0,2)

(3.2) . - —
E 1{T}G2(0, 2) E 1{T}G2(0, 2)

for 2 € Z9, A€ {0,1}" \ v and § < 1 which is uniform in z for § close to 1,
to be able to apply Proposition and show that |v {1l — €) — d5= O(e).
Let us show why the terms in (3.2) are upper bounded. It is easy to
see that the denominator is greater than ylE[l{I(wz'l)}G‘gz’l(O,z)], SO we
essentially need to show that closing some edges adjacent to z cannot increase
the quantity appearing in by a huge amount. That is: for A C v,
q tydop gin 32) yD g m |:1C

(33)  E H{Z(W*}GE(0,2) < 1B H{I(W*HIGE(0,2) .

In order to show that closing edges cannot have such a tremendous e [edt,
let us first remark that the Green function can be written as G§(0,2) =
PYIT, < 15]G3(%,2). When we close some edges we might create a trap,
for example a long “corridor”’can be transformed into a “dead-end”and this
e[edt can, in the quenched setting, increase arbitrarily G§(z, z), the number
of returns to z .

The first step is to quantify this e [edt, we will essentially show in Section [4]
that GO (2, 2) < 73G9 (2, 2) + L,(w) (see Proposition Z.2) where L,(w)
IS in some sense, to be defined later, a “local”’quantity around = (see Proposi-
tion 4.1 and Proposition 5.2). With this random variable we try to quantify
how far from z the random walk has to go to find a “regular’environment
without traps where the e[edt of the modification around z is “forgotten”.
In this upper bound, we may get rid of the term G‘g’z’l(z, z) which is, once
multiplied by 1{Z}P2[T}, < 75] < 1{Z(w*")} P*"'[T} < 73], of the same type
as the terms on the right-hand side of (3.3).

The second step is to understand how the “local”’quantity L, is correlated
with the hitting probability. The intuition here is that the hitting probabil-
ity depends on the environment as a whole but that a very local modifica-
tion of the environment cannot change tremendously the value of the hitting
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probability. On a more formal level this corresponds to (see Lemma [6.1))
E[1{Z}PPT, < 75]L,(w)] < E[I{Z}PY[T, < 75]] where ~, is some moment
of L,, which is a su [cieht upper bound.

Before turning to the proof, we emphasize that the aim of Section [ and
Section B, is mainly to introduce the so-called “local”quantities, which is done
at the beginning of Section 4, and prove some properties on these quantities,
see Proposition 4.2, Proposition and Proposition 4.1l The corresponding
proofs are essentially unrelated to the rest of the paper and may be skipped
in a first reading, to concentrate on the actual proof of the continuity which
is in Section

4. Resistance estimates

In this section we shall introduce some elements of electrical networks
theory (see [16]) to estimate the variations on the diagonal of the Green
function induced by a local modification of the state of the edges around a
vertex x. Our aim is to show that we can get e [cieht upper bounds using
only the local shape of the environment.

Let us denote the e[edtive resistance between = € Z9 and a subgraph H"
of a certain finite graph H by R"(z « HY. Denoting V (H"Y the vertices of

HY it can be defined through Thomson’s principle (see [16])
1

] _ e o _
R (z — HY = inf r(e)6?(e), 6() is a unit flow from = to V(HY ,

e [HI

and this infimum is reached for the current flow from z to V/(HY. Under the
environment w, we will denote the resistance between = and y by R®(x < v).

For a fixed w € Q, we add a cemetary point A which is linked to any vertex
x of Ko (w) with a conductance such that at = the probability of going to A is
1 — ¢ and denote the associated weighted graph by w(5). We denote 7°®)(z)
the sum of the conductances of edges adjacent to x in w(d) and we define
R°®)(z < A) to be the limit of R°®)(z < w\ w,) where w, is any increasing
exhaustion of subgraphs of w. We emphasize that the R®®)(z « w \ wy)
is well defined for n large enough since x € wy for n large enough. In this
setting we have,

m°(x)

41 70@)=—= and O (e, Al = 1 1t -1 9

0()1 -6 wo(x)1-6

We emphasize that changing the state of an edge [z, y] changes the values
of 7@ ([, A]) and 7@ ([y, A]). It can nevertheless be noted that Rayleigh’s
monotonicity principle (see [16]) is preserved, i.e. if we increase (resp. de-
crease) the resistance of one edge any e[edtive resistance in the graph also
increases (resp. decreases).
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There is no ambiguity to simplify the notations by setting R®(x <« A) :=
RO®)(x « A) for z € Z9 and r®(e) := r*®(e) for e any edge of w(s). It is
classic (and can be found as an exercice in chapter 2 of [16]) that

Lemma 4.1. For any § < 1, we have
Gy (z,7) = 1O (@)R°(x < D),
for any w € Qq, i.e. if there exists a unique infinite cluster.

Hence to understand, in a rough sense, how closing edges might increase
the number of returns at z, we can concentrate on understanding the ef-
fect of closing edges on the e[edtive resistance. By Rayleigh’s monotonicity
principle, given a vertex z, the configuration in A = BE(z,7) which has the
lowest resistance between any point and A is the one where all edges are
open. Hence, for configurations B C A, we want to get an upper bound
R“?(z < A) in terms of R*"(x — A) and of “local”quantities.

Let us begin with a heuristic description of configurations which are likely
to increase strongly the number of returns when we close an edge. There are
mainly two situations that can occur (see Figure 1)

(1) the vertex = € K (w) is in a long corridor, which is turned into a
“dead-end”if we close only an edge, hence increasing the number of
returns,

(2) if closing an edge adjacent to = creates a new finite cluster K, the
number of returns to = can be tremendously increased. Indeed because
of the geometrical killing parameter, when the particle gets stuck in
K for a long time it may die (i.e. go to A), hence by closing the edge
linking x to K, we can remove this escape possibility and increase the
number of returns to z.

,,,,,, deleted edge

T — infinite cluster

K

Figure 1. Configurations where one deleted edge increases Gs(x, )
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We want to find properties of the environment which will quantify how
strongly the number of returns will increase for a point in the infinite clus-
ter. In order to find a quantity which controls the e [edt of the first type of
configurations we denote, for any = € Z% and r > 1, denoting A = BE(z, )
where z € K (w), we set

(4.2) 1
g1 if Vy € A, y ¢ Koo(w™?),

max dyao(y1,y2)  otherwise,
y1,Y2 [0ANKeo (04:0)

Ma(w) =

which is the maximal distance between vertices of 9A N Ko (w™?) in the
infinite cluster of w™°. It is important to notice that the notation K.,(w"")
makes sense, since it is classical that P-a.s. modifying the states of a finite
set of edges does not create multiple infinite clusters.

This quantity will help us give upper bounds on the number of returns to z
after having closed some adjacent edges. Indeed even if the “best escape way
to infinity”is closed, Ma tells us in some sense how much more the particle
has to struggle to get back onto this good escape route, even though some
additional edges are closed.

Let us control the e[edt the second type of bad configurations has on the
expected number of returns to = € Ko (w). We first want to find out if we
are likely to go to A during an excursion into the part we called K. For this
we introduce a way to measure the size of the biggest finite cluster of w”?°
which intersects 0A,

1

if Vy € 0A, y € Koo(w™?),

max Og K4, otherwise,
N L O

(4.3) Ta(w) =

which gives an indication on the time of an excursion into K, hence on the
probability of going to A during this excursion.

The idea now is to find an alternate place K"close and connected to z ¢
Ko, from which the particle needs a long time to return to x. Thus from
this place the particle is likely to go to A before returning to z. This means
that K"have an e [edt similar to K. This area K ensures that the number of
returns to x cannot be too big even in the case where all the accesses to parts
such as K adjacent to = are closed. For this let us denote n > 1 depending
on d and /¢ such that

(4.4) foralln>1,  207U" > 3,230, n),
1

and HZ(w) the half-space {y, v - (>a -0+ nTa(w)}. From any point of
this half-space the particle is very unlikely to return to x in a short time.
Indeed to come back from this half-space the particle must go against the
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drift and for this to happen we have to wait a long amount of time during
which the particle is most likely to go to A. A relevant quantity to control
the e[edt of the second type of configurations is the distance between x and
this half-space, which quantifies the di Ccullty to reach this half-plane.

In order to define these quantities we need to know the infinite cluster
Ko, hence they are not “local”’quantities. Nevertheless we are able to define
random variables which are “local”’and fulfill the same functions.

For A = BE(z,r), we denote Li(w) the smallest integer larger or equal
to r such that all y € A which are connected to 0B(x, Li(w)) in w™?, are
connected to each other using only edges of BE(z, L (w)) Nw™P.

We always have L,(w) < oo, Pp-a.s. by uniqueness of the infinite cluster.
Consequently there are two types of vertices in 0 A, first those which are not
connected to OB(z, LA(w)) in w™ (hence in a finite cluster of w™?) and then
those which are, the latter being all inter-connected in B(x, Lx(w)) Nw”?,

Set Ha(w) to be the half-space {y, y- ¢ > = - +nLi(w)} and finally let
us define La(w) the smallest integer larger or equal to r such that

(1) either OA is connected to Ha(w) using only edges of BE(z, La(w)) N
wA’O,

(2) or OA is not connected to BE(x, La(w)), which can only happen if
0AN Koo = 1),

in both cases we can see that
(4.5)
on 0AN Ke =0, La <min{n >0, 0A is not connected to 9B(x,n)}

In order to make the notations lighter we use
(46) Lz’k = LBE(Z,k) and L, = Lz,l-

Using this definition for L we get an upper bound for the quantities Ma
and d,(x, HY) on the event that = € K., which is the only case we will need
to consider. Now we can easily obtain, the proof is left to the reader, the
following proposition

Proposition 4.1. For a ball A = BE(z,r), set Fxn the o-field generated by
{w(e), e € BE(x,n)}, we have the following

(1) La(w) does not depend on the state of the edges in A,

(2) La(w) is a stopping time with respect t0 (Fxn)n=0, iN particular the
event {La(w) = k} does not depend on the state of the edges of
BE(z, k)¢ = E(Z% \ BE(z, k),

() r < La(w) < o0, P-as..

The second property is one of the two central properties for what we call
a “local”’quantity. Recalling the notations (Z.2) and (2.3), let us prove the
following
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Proposition 4.2. Set A = BE(z,r) withr > 1, § < 1 and w € Q,. Suppose
that y € Ko (w) and 0A N Koo (w) # (). We have

ROy < D) < 4R*™ (y — D) + Oy La(w)S2eNba@ x5
where C; and C5 depend only on d and /.
The 4 appearing is purely arbitrary and could be any constant larger than

1. Here the correcting term is essentially of the same order as the largest
between

(1) the resistance of paths linking the vertices of 0A N Ko, (w™?) inside
B(Ilf, LA)!
(2) the resistance of paths linking = to Hp inside B(x, La).

Proof. Let us introduce

1
AT = B(z,r)U Kyao(a) and AT = {la, A},
aldA,alKl.(w4:0) alAt
moreover we set 1 1
A" =B, r-1)U Kyao(a) and A~ = {la, A}
a[0A,aflKl. (04-0) alAT

Let w, be an exhaustion of w and ny such that B(z, La(w)) Nw C wp, and
y is connected to 0A in wp,. Set n > ny, we denote 4(-) any unit flow from
y to w(d) \ wn using only edges of w,(d). By Thomson’s principle, we get

4.7) ROy s w(®) \wn) = ROy o w0\
< (P@0(e)* — " (e)in(e)),
e [w®)

where iy(-) denotes the unit current flow from 2 to w™1(5) \ wi-l. We want
to apply the previous equation with a flow 6(-) which is close to the current
flow io(-). Since the latter does not necessarily use only edges of w we will
need to redirect the part flowing through A.
For a vertex a € 9A, we denote if(a) = elaate] afo(la, a + €]) the
quantity of current entering A through a. Hence we can partition 0A into
(1) ai,...,ax the vertices of 9A N Ko (w™?) such that i}(a) > 0,
(2) aki1, - - -, the vertices of A N Ko (w™?) such that if*(a) < 0,
(3) aiy1, ..., am the vertices of 9A \ Ko (w™?).
Moreover we denote ——1
ig(A) = io(e) and i, (A) = io(e).
e[ATS e [ATS
Let us first assume y € Ko (w™?), in particular y ¢ B(x,r —1). The
following facts are classical (see e.g. [16] chapter 2)
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(1) for any e € E(Z%), we have |ig(e)| < 1,
(2) the intensity entering B(x,r — 1) is equal to the intensity leaving
B(z,r — 1), i.e.

AN - =
ig (ai) = ig (D) — io (a)-
i<k J O]

Using the two previous remarks, we see it is possible to find a collection

v(i,j) with i € [1,k] and j € [k + 1,]] U {A} such that

(1) for all 4, 5, we have v(i, j) € [0, 1],

(2) forall j e [k +1,1], it hol%t = (i, 7) = —ib'(qj),

(3) for all 7 € [1, %have i i oy V(5 9) = it(ai),

(4) it holds that ._, v(i, ) =i, (D),
which should be seen as a way of matching the flow entering and leaving
B(z,r —1).

For i € [1,k] and j € [k + 1,] we denote P(i, j) one of the directed paths
between a; and g in wA°N BE (z, L4 (w)). Let O be one of the directed paths
from 0A to Ha(w) in w™° N BE(z, La(w)) and let us denote a;, its starting
point and h; its endpoint. The existence of those paths is ensured by the
definitions of L}, La and Ha and the fact that . Since 9AN Ko # 0, then all
vertices of A connected to BF (z, La(w)) are in K... Hence we necessarily
have j, <[ and E(A*) N O = 0.

Finally let us notice that the values of the resistances 7 ([a, A]) and 7" ([a, A])
might di Ledfor a € JA so that to get further simplifications in (£.7), it is con-
venient to redirect the flow using these edges too. We introduce the unique
flow (see Figure 2) defined by

L1

0 if e c AT9
g if e e E(AT),
= PO fe=tnal
K;'(}"':Iisk,j CIKH-1,1] V(Z_:j)l{é»E P(Z,j)} .
E| o (. )1 € i)} + i @17 € )

+ i io([ai, Al)1{€ € P, jo)} else.

In words, we could say that we have redirected parts of i,(-) in order to go
around A and the flow going from A to A is first sent to q;,, then to h; and
finally to A. We have the following properties

(1) 6o(-) is a unit flow from y to w(d) \ wn,

(2) |00(e)| < 5|0A|* for all e € E(Z%),

(3) 6,(-) coincides with 4,(-) except on the edges of E(AT), AT, Q, [hy,A]
and P(i,j) fori,j < k+1,
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B(X, LA>

Figure 2. The flow 6,(-) in the case where y € Ko, (w™?)

(4) r°(-) coincides with 7" (-) except on the edges of E(A™) and A™?.
Hence recalling (4.7)) we get

@8) RO o o(0) \wn) — B0 o M)\ W)

< r(e)(Bo(e)? — io(e)®) + r([hy, AN (g (D) + io([h1, A]))?
e [P{i,j) [Q1 1
- r(e)io(e)* — r([hn, Alio([ha, A])
e [ATS

<50pq [0A]° LaeMEA B 19 [y, A (5 (D) + i ([, A]))?

_ r2(e)io(e)? — r° ([ha, Alio([h1, A])?,
e [ATS

where we used that r©(e) < e?AMba=—x Bor ¢ ¢ P(i,j) U Q and that there are
at most (1 + |0A|*)paLS < 2pq|0A|* LY such edges in those paths. These
properties being a consequence of the fact that P(i, j) and Q are contained
in BE(z, LL(w)).

Since |0A| < pgr? < pgL4 by the third property of Proposition &I, the
first term is of the form announced in the proposition, the remaining issue is
to control the remaining terms. First, we have by definition

1
r°(e)io(e)* = °([a, Aio([a, A])?,
e [AT9S alAt
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and since for a € Ko (w), we have using (@) and (2.6) that

KR1€

—-2aB8'°% 0 ) —2)\a- 0
> > — -
152" ([a, A]) p 13

Furthermore, since for any a € A™ we have a - £ < z - ¢ + L} and since
hy € Ha(w) we have hy - ¢ > x -+ nlLy > a-{+ (n— 1)LA so that the
definition of n at (4.4) yields

i€—2)\a-% ie—2)\hl-%b)\(n—1)L}4(m) > 3k, %(O, LL)E—2Ah1-

R1 R1

Since AT is contained in B(x, L4 (w)), the two previous equations yield

r([a, A]) > 3k, a* 5‘2“‘1' >3 5+ Bw([hl,A]),

and hence
1
(4.9) r°(e)io(e)? + r°([hy, Al)io([h1, A])?
CLATS 1
>r9([hy, A]) io([h, Al +3 a NG io(e)”

e [AT9
>1r([hy, A (o ([h1, A])? + 3ig (8)?),

where we used Cauchy-Schwarz in the last inequality.
Hence the remaining terms in (@38) verifies if if (A) < io([h1, A))

L 1
r®([ha, AN (g (D) + o ([h, A]))* — r(e)io(e)? — r([hn, Aio([ha, A])
e [ATS

<r® ([, A Qio([ha, A))? — 1°([ha, AlYio([h1, A)?
<3 ([hy, AlYio ([, A])? < 3R O (y > WwA(G) \ Wi,

or if ig (A) > io([h1, A]), we obtain using (4.9)
1
([, AN (D) + o ([, A])* — r2(e)io(€)? — r([hn, Aio([ha, A])
C] o A | A =
<r®([hy, D)) io([h1, A])? + 2i§ (A)io([h1, A]) + ig (B — (io([ha, A])* + 3if (A)?)
<0.

In any case we get
1

rO([h, A g (D) + o ([, AD)? — r2(e)io(e)” — 7 ([hn, Aio([h1, A])?
e[AT9

BRIy AE) \ W),
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and so we have shown that
ROO(y o w(8) \wn) = 4ROy o wA(0) \ wh) < BOpRLEEN A
and letting n go to infinity yields the result in the case where y € Ko, (w™?).
Let us come back to the remaining case where y € Koo(w) \ Keo(w™?).
Keeping the same notations, we see that obviously there exists j; < [ such
that aj, € Ke(w™") which is connected in w to y using only vertices of AT,

let us denote R path connecting aj, and y in w N A*.
Introducin? the flow (see Figure 3) defined by

if e e R,

if ec AVOUE(AT)\ R,
() + oy, A]) if &= [h, A

&)+ o0 (@) 1{e € PG )}

: i<I 7:O(I:CLUA_;D]'{é&E P(Zujo)} .

F1y (A)1{E € P(j1, jo)} +ig (A)1{e € Q}  else,

for which we can get the same properties as for 6,(-).

o) =

Figure 3. The flow §5() in the case where y € Keo(w) \ Koo (w™?)

The computation of the energy of 5(-) is essentially similar to that of 6,(-)
and we get

R®)(y > w(d) \wng — ROy s WAYE) \ W)

SULRN AT 000 + 3ROy o M ©) \ wh)
e[Rl



19

< LN A B 3ROy o AE) \ W),

since |R| < |AT| < peLd and ro(e) < e2MLa=xBor ¢ € R. The result
follows. L1

We set for z,y € Z4 and Z C Z9,
L]
(4.10) Gsz(x,y) = E¢  M1{Xx =y},
k=0
and similarly we can define R°(x < Z U ) to be the limit of R*®)(z «
Z UA{w(d) \ wn}) where wy, is any increasing exhaustion of subgraphs of w.
We can get

Lemma 4.2. For any 6 < 1, we have for z, z € Z9,
Gy, 7) = 7O (@) Rz > 2 U D).
In a way similar to the proof of Proposition [4.2], we get

Proposition 4.3. Set A = B¥(z,r), § < 1, z € Z% and w € Q,. Suppose
that y, 2z € Keo(w) and A N Ko (w) # (. We have

R(y < 2 UA) < 4R (y < 2 UA) + Oy La(w)C2e2Mba@)—x5
where C; and C, depend only on d and /.

We assume without loss of generality the constants are the same as Propo-
sition 4.2
Proof. This time let us denote iy(-) by the unit current flow from y to z U

{w(8) \ wn}.

The case where z € Ko.(w™") can be treated using the same flows as in
the proof of Proposition [4.2 and we will not give further details.

In order to treat the case where z ¢ Ko (w™°) and y € Koo (w™°). We keep
the notations of the previous proof for the partition (ai);<i<m 0f A, il (Q),
iy (), AT and AT, We set

L 1

io = do([z +e2]).
e ]
Similarly, we can find a familly v(i, j) with i € [1,k] and 7 € [k + 1,]]U

{A} U{z} such that

(1) for all 4, 7, we have v(i, j) € [0, 1],

(2) for all j %1’ 1], it holds that —,_, v(i, j) = —if'(qj),

(3) we have ;_, ple=A)) = i (D),
(4) it holds that ,_, (i, z)|=__iéT|
(5) forall i € [1,k] we have .y gay g V(6 7) = 16 (@)



20 A. FRIBERGH

We use again the same notations for P(i, j), Q, jo and h; and add an index
J2 < 1 such that z is connected inside A* to aj, and S the corresponding
directed path. We set

1

izt ifee S,
5 if e € AH3 U E(A)\ S,
i) + io([h1, A if &= [hy, A

_ @)+ 1{¢ e O}
7() Mm V(i N1{E € PG, )}
+ r‘rsk-f("vA)l{e € ?(z,jo)}
+ Gl 2147 € PG, o)}
+ i io([ai, AD1{e € P(i,j0)} else,

which is similar to the flow considered in Proposition except that the
flow naturally supposed to escape at z is, instead of entering A, redirected
to aj, and from there sent to z. Using this flow with Thomson’s principle
yields similar computations as in Proposition4.2land thus we obtain a similar
result.

The case where z ¢ Koo(w™") and 0 ¢ K. (w™?) can be easily adapted
from the proof above and the second part of the proof of Proposition 4.2

1

5. Percolation estimate

We want to give tail estimates on L, and La for some ball A = B(z,r).
More precisely we want to show for any C' > 0, we have E,;_¢[e“"4] < oo
for £ small enough, the exact statement can be found in Proposition 5.2
Let us recall the definitions of M and T at (4.2) and (4.3). We see that
all vertices of A are either in finite clusters of w™° (which are included
in B(xz,r +Ta)) or in the infinite cluster and all those last ones are inter-
connected in B(z,r + Ma). Hence we get by the two remarks above (4.6)
that

(5.1) Lx < r+max(Ma, Tp).

Recalling the definitions of L and Ha below (4.4), our overall strategy for
deriving an upper-bound on the tail of L in the case 0A N Ko # 0 is the
following: if La is large then there are two cases.

(1) The random variable L} is large. This means by (5.I) that either
Ma or Tx is large. The random variable Ma cannot be large with
high probability, since the distance in the percolation cluster cannot
be much larger than the distance in Z9 (see Lemma [5.2) and neither



21

can Tx since finite cluster are small in the supercritical regime (see
Lemma £.3).

(2) Otherwise the distance from = to Hp in the percolation cluster is large
even though it is not large in Z9. Once again this is unlikely, in fact
for technical reasons it appears to be easier to show that the distance
to HaNTy is small, where T is some two-dimensional cone. For this
we will need Lemma 5.5

The following is fairly classical result about first passage percolation with
a minor twist due to the conditioning on the edges in A, we will outline the
main idea of the proof while skipping a topological argument. To get a fully
detailled proof of the topological argument, we refer the reader to the proof
of Theorem 1.4 in [11].

Lemma 5.1. Set A = BE(z,7) and y,z € Z9\ B(z,r — 1), there exists a

non-increasing function «; : [0, 1] — [0, 1] such that for ¢ < £; and n € N,
] ]

A0 ntd
Pie y = 2,dya0(y,2) > n+ 2dzangr—1)(¥,2) < 20u(e)

rd\B(z.r—1) Y'Z) ’

and
] A0 ]
Pie y % z,dyao(y,z) > n+ 2dga(y, z) + ddr < 204(e)" 902,

where ¢; and «;(-) depend only on d and llrrg) ai1(e) = 0.

The main tool needed to prove Lemma is a result of stochastic domi-
nation from [18], next we will state a simplified version of this result which
appeared as Proposition 2.1 in [1I]. We recall that a familly {Y,,u € z9}
of random variables is said to be k-dependent if for every a € Z9, Y, is
independent of {Y; : ||u —al|, > k}.

Proposition 5.1. Let d, k£ be positive integers. There exists a non-decreasing
function o": [0, 1] — [0, 1] satisfying lim; ., o{7) = 1, such that the following
holds: if Y = {Y,,u € Z%} is a k-dependent familly of random variables
taking values in {0, 1} satisfying

for all u € Z9, PYy=1)>r,

then P, = (aX7)d, + (1 — ar))dy) ™, where “~"means stochasticaly domi-
nated.

Two vertices u, v are x-neighbours if ||u — v||, = 1, this topology naturally
induces a notion of x-connected component on vertices.

Let us say that a vertex u € Z9 is w”-wired if all edges [s, t] € E(Z9) with
llu—s||l, <1land |lu—t||,, <1areopeninw™! (recall that A = BE(x, 7)),
otherwise it is called w”-unwired.
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We say that a vertex v € Z9\ B(z,r — 1) is w”-strongly-wired, if all
y € Z%\ B(z,r — 1) such that ||u —yl|,, < 2 are w”-wired, otherwise u is
called w”-weakly-wired. It is plain that 1{u is w”-strongly-wired} are ~,-
dependent {0, 1}-valued random variables where ~; depends only on d. We
can thus use Proposition with this familly of random variables since we
have

for all u € Z9, P_¢[1{u is w®-strongly-wired} = 1] > (1 — &))",
and that IirT(1)(1 —¢)¥* = 1. This yields a function o(-) which solely depends
[
on d.
Let us start the proof of Lemma

Proof. Let v be one of the shortest paths in Z9\ B(x,r — 1) connecting y
to z. Foru € 2%\ B(xz,r — 1), we define V (u)(w?) to be the *-connected
component of the w”-unwired vertices of « and

V)= V),
u byl

Since y and z are connected in w”?, a topological argument (see Section
3 of [11] for details) proves there is an w™C-open path P from y to z using
only vertices in v U (V(w™?%) + {—2,-1,0,1,2}9). On the event dya0(y, z) >
n+ 2dzang(x,r—1) (Y, 2), this path P has m > n+2dyagx r—1)(y, 2) + 1 vertices
and all vertices which are not in v are w”-weakly-wired thus there are at least
m — dgag(x,r—1)(y, 2) — 1 of them .

Since there are at most (2d)X paths of length & in Z9\ B(z,r — 1) we get,
through a straightforward counting argument, that

A0

PI—E Y w<_; 25 deD (y7 Z) >n+ dZd\B(X,r—l)(y7 Z)

L 1
< (2d)"(1 — a{(L — o)™ e p AT
m2n+2dzd\3 (V)41
< ((2d)*(1 = a{(1 — e)™M)™ e BT
m2n+2dzd\3(wm_1)(y,z)+1
where o(-) is given by Proposition and verifies !IIT(I] 1—a"@1—-¢))=0.
Thus, the first part of the proposition is verified with a; () ;== 1—a{(1—¢)"?)
and ¢, small enough so that 1 — (1 — &;)"*) < (2d)73/2.
The second part is a consequence of
d(?/a Z) < dZd\B(x,r—l) (y7 Z) < d(yv Z) + 2dr.
1

An easy consequence is the following tail estimate on Ma (defined at (4.2)).
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Lemma 5.2. Set A = BE(xz,r), there exists a non-increasing function o, :
[0,1] — [0, 1] such that for ¢ < e; and n € N,
Pi_e[Ma > n+4dr] < Csr™a, ()",
where C3, ¢; and «4(-) depend only on d and iimal(a) = 0. The function
aq(+) is the same as in Lemma 5.1l

Proof. Since |0A| < pgr9, we have

Pi_[Ma > n+ 4dr
1—¢ A é ]

dy2 w0 2d n
<(pgr*) arpl%)z(kPl_e a < b,dyao(a,b) >n+4dr < yr<ai(e)",

where we used Lemma B.IIsince dzig(x,r—1)(a,b) < 4dr for a,b € OA. —1

A set of n edges F disconnecting = from infinity in Z9, that is any infinite
simple path starting from x uses an edge of F, is called a Peierls’ contour
of size n. Asymptotics on the number ., of Peierls’ contours of size n have
been intensively studied, see for example [15], we will use the following bound
proved in [21] and cited in [15],

pn < 3",
This enables us to prove the following tail estimate on 7 (defined at (4.3)).

Lemma 5.3. Set A = BE(x,r), there exists a non-increasing function «; :
[0,1] — [0, 1] such that for e < e5v
P1_¢[Ta > n] < Car%as(e)",
where Cy, €5 and as(-) depend only on d and Iirra as(e) = 0.
£

Proof. First we notice that for n > 1
B ool
Pi_¢[Ta > n] < pgr® mljé-z)k(Pl—s a ¢ Keo(W™?), G K (a)> n .
a

For any a € 9A such that g ¢ Koo(w™2), we have that 9z K©"°(a) is a
finite Peierls’ contour of size @ K°"°(a)burrounding a which has to be

closed in w0,

Because A is a ball at least half of the edges of 9 K“"°(a) have to be
closed in w as well. Indeed, take [z,y] € AN dcK*"°(a) and denote z its
endpoint in K‘*’A’O(a), then by definition of a Peierls’ contour there is i > 0
such that [z +i(z — y), z + (i + 1)(z — y)] is in e K" (a), let ix(z, y) be the
smallest one (see Figure 4 for a drawing).

If [z +io(x, y)(x —v), z + (ig(x,y) + 1)(x — y)] were in A, since A is a ball
all edges between x and x + (ig(z, y) +1)(x — y) would too. This would imply
that all edges adjacent to x are in A but since z is connected to a in w™°, we
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have « = x. This is a contradiction since a € 0A and all edges adjacent to
x =a arein A. Hence [z + io(x,y)(x — y), z + (io(z,y) + L)(x — y)] € A.

| | | | aEA
B S R S
|
wA.O
e o o o &,,‘ - K (a)
_ o
|
-4 - — ° KwA’O(a)

Xyl

Figure 4. Half of the edges of 9= K°"°(a) have to be closed in w

Hence
ANOeK*"(a) — 0eK*""(a)\ A

is an injection so that at least h%f of the edges of Og K ‘*’A’O(a) are indeed

closed in w. Let us denote m = [Ge K" (a)> n. Then we know that at

1
least [m,/2] edges of 9z K" (a) are closed. There are at most 2D <y 2m

ways of choosing those edges, thus we get for any a € 0A
1

1 » % |
P._ Keo(W™Y), B K°™ < m
1—¢ @ ¢ (U) )7 E (a) N > I'm/z‘l Mng

m=n

/2

/2 1/2
<y 6™ (e
m=n

L1

A direct consequence of (5.1), Lemma and Lemma 5.3 is the following
tail estimate on L, defined below (4.4)
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Lemma 5.4. Set A = BE(x,r), there exists a non-increasing function o :
[0,1] — [0, 1] such that for ¢ < e3 and n € N,

Pi_e[Lp >n+Csr] < Cor®az(e)",

where Cs, Cs, e3 and a3(-) depend only on d and llrrg) asz(e) = 0.
Recalling the definition of H, above (4.6), let us introduce
1

00 if Vy € 0A, y ¢ Koo(w™°)

5.2 L) =
(5-2) AW) dya0(0A, Ha(w)) otherwise,

it is plain that La < L3 +r.

We need one more estimate before turning to the tail of LY (and thus
Lp). Define the cone T = {ae®™ + be®,0 < b < a/2 for a,b € N}. It is
a standard percolation result that p.(T) < 1 (see Section 11.5 of [12]) and
well-known that the infinite cluster is unique. We denote KX (w) the unique
infinite cluster of T induced by the percolation w, provided ¢ < 1 — p.(T).

Lemma 5.5. There exists a non-increasing function «y4 : [0,1] — [0, 1] so

that for e < ¢4 and n € N,
1 1

P dp(0, K, (w)) > 1+n < Crou(e)",
where C7, a4(-) depend only on d and lln‘(l] ay(e) = 0.

Proof. Choose ¢ < 1 — p(T), so that KX (w) is well defined almost surely.
We emphasize that the following reasoning is in essence two dimensional, so
we are allowed to use duality arguments (see [12], Section 11.2). We recall
that an edge of the dual lattice (i.e. of Z?+ (1/2,1/2)) is called closed when
it crosses a closed edge of the original lattice.

The idea is to show that if d(0, KL (w)) = n + 1, there is a closed in-
terface, in the dual lattice, separating the infinite cluster from 0 in T. The
length of this interface grows linearly with n and so this event has very small
probability.

If dr(0, KL (w)) = n + 1, then let z be a point for which this distance
is reached, = belongs to a set of at most v;n points. Consider an edge
e = [z,y] where dr(0,y) = n, implying that y ¢ KX (w). Let e“denote the
corresponding edge in the dual lattice (see Figure 5). From each endpoint of
ePthere is a closed path in the dual lattice, such that the union of those path
and eseparates KX from 0. The union of e”and the longest one of these
paths has to be at least of length n/~,. Thus there has to be a closed path
P in the dual lattice of length m > n/+, starting from one of the endpoints
of eMand exiting T.
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o o endpoints of e
____ open edges

---» P closed in the dual lattice

Figure 5. The closed path in the dual lattice

Thus since there are at most 4™ paths of length m starting at a given point,

we get for ¢ small enough
L] L] L 1

P dp(0, KL (w)=1+n <2yn AMeM < v (4e)MY2,

m=-2
=7

and the result follows since for n large enough vsn < 2" we have for n large
enough
B I—
Pi¢ dr(0, KL (W) >1+n < ~am(4e)™Vz <, (2¥seVY2)N,

m=n

Now we turn to the study of the asymptotics of La.

Proposition 5.2. Set A = BE(x,r), there exists a non-increasing function
a :[0,1] — [0,1] so that for ¢ < ¢y and n € N,

Pi—e[La > n+ Cgr] < Cor®na(e)",

where Cs, Cy, g9 and «(-) depend only on d and ¢ and lma a(e) =0.

Proof. Let us notice that two cases emerge. First let us consider that we are
on the event {0A N K. = ()} in which case we have by (4.5)

La(w) < min{n >0, 0A is not connected to 0B(z,n)} < r + Ta(w),
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hence because of Lemma 5.3 we have for Cg > 1
(5.3) P[OAN Koo =0, La > n+ Csr] < Cyr®an(e)".

We are now interested in the case where 0A N Ko # (0. It is su [cent
to give an upper bound for LY (defined at (5.2)) since La < L& + r. Set
e < &1 ANeg A ez A eyq, We Notice using Lemma that

(5.4)
P [0AN Ko #0, LR >n+ (Cs — 1)1]
<Py—¢[Lp > n/(@8nd) + Csr]
+ P, [0AN Ko # 0, Ly <n/(8nd)+ Csr, LY > n+ (Cs — 1)r]
<P ¢[0AN Ko Z0, Ly <n/Bnd)+ Csr, Ly >n+ (Cs — 1)r]

+ 067”2d041(€)n/(8nd) )

We denote %%, the half-space {y, y- > z- £ +m}, we have
(5.5) Pl_e%ﬁ NKe#0, L < n/(8nd) +Csry LR 20+ (Cs = D

DW -
<|0AImaxP1os 3 "= o0, dasroy, hﬁ,@dw) >+ (Cs— 1

Set y € 0A and let us denote ~, a constant which will be chosen large

enough. Using '%e %queness of the infinite cluster we % -

(5.6) Pic dpa y, KeolW™) N WY ysayiyar Wy + T} > 0/2+ 301
L] (I L]

L1
<Pi—¢ dyir y, KL N hyysayiyer = 10/2 + 01
L1 [ L1 L]

<Pie dyir v, KETW) O Bysayiyar = 1/2+ 721

where we have to suppose that v, > 2 for the last inequality. Indeed then
dyr(y, KL (W) = dyn(y, KL (™)) on the event {dy r(y, KL (W) >
721} since the distance to the infinite cluster is greater than the radius of A.

Moreover since e - ¢ > 1/v/d, we notice that

max dz.n(x,y) < 2V dm.

z oAz,
Applying this for m = n/(8d) + v,r, we get that
L1 L[] L1 L]
(5.7) Pi—¢ dyir vy, KZ:T(W) N h)ri/(gd)erlr > n/2+yor
L1 L[] L1 ]

:P1_8 dy+11‘ Y, KZ:_T(W) Z n/z + Ter
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wherg—y. is largepefough so that 27/d(n/(8d) + v17) < n/2 + vor. Indeed, if
dyir y, KLT(w) > n/2+ y9r then KL (w) C hn/(Sd Jiyar:
The equations (5.6) and (5.7)) used with Lemma [E.5 yield that for 3 large

enough and any y € 04, O O

P dZd Ys K @™ hn/ sdypyar WY+ TH 2n/2+9r < yaca ()™,

If we use Lemma [B.1] and the previous inequality, for Cs large enough so
that n + (Cs — 1)r > 2(n/2 + ~3r) + 4dr,
1 1 1 ]
(58) Picye K&, doso 4, hysayyer =1+ Cyr
[ (I L]
<Pi-e dga Y, Keol™?) N iyisayiyer Ny + T} > n/2+ 337

1 L ao =
+ Pi_: z & y,dyao(z,y) > 2d(y, z) + 4dr

z[aB_ 4 (y, MV 2+ysr Oh{y+T}
<yaas(@)™? + y5(n + 1) ()2 < yernas(e)”,
where ¢ < 5 depends only on d and ¢ for some «;(-) such that yf(]) as(e) = 0.
Adding up (5.4), (5.5) and (5.8) we get
P1_[0AN Koo # 0, L3 > n+ Csr] < vmr®(aq ()™ + a;()™)
< ygnr®da(e)”,
where a(e) := oy (€)Y + a5 (e). As we have lima(e) = 0, this last equation
and (5.3) completes the proof of Proposition 5.2 1

Essentially by replacing (Z9, E(Z%)) by (z¢, E(Z%\ [z, z + ¢])) and w by
w?® (resp. w®2=2) along with some minor modifications we obtain

Proposition 5.3. Set A = BE(x,7), z € Z9 and e € v, there exists a non-
increasing function « : [0, 1] — [0, 1] so that for ¢ < ¢y and n € N,

Pi—e[La(W*®) > n + Cgr] < Cor®®na(e)",

and
P1e[La(W®?7®) > n + Cgr] < Cor®na(e)",
where Cg, Cy, g9 and «(-) depend only on d and ¢ and llrrg) ae) =0.

Also by changing w by w?™resp. w®@?=5'we can obtain

Proposition 5.4. Set A = BE(z,r), z € Z9, there exists a non-increasing
function « : [0,1] — [0, 1] so that for ¢ < g5 and n € N,

Pi_[La(*Y'> n + Cgr] < Cor®na(e)",



29

and
P_e[La(W®P=H'> n + Cgr] < Cor*®na(e),
where Cg, Cy, g9 and «(-) depend only on d and ¢ and llrrg) ae) =0.

Here we assume without loss of generality that the constants are the same
as in Proposition 5.2

6. Continuity of the speed at high density

We now have the necessary tools to study the central quantities which
appeared in (3.2).

Proposi&ilon 6.1. ForO<e < Elf] AC Vﬁ? Zvand o >1/2
B HZ}GPO.)C(E:) =4 B HI(W* A)}Gw”(o 2)

< C,
Ei_. 1{Z}G2(, z) Eie HZ}GP(0.2)

where C and &5 depend only on ¢ and d .
This section is devoted to theliglroof of this proposition. We have
L] L] L]
E 1{T}G20,2) >E 1{C(x) = 0}1{T}G2(0, 2)
]

]

=E 1{C(z) = B} 1{Z ("G (0, 2)
O z -

=P[C(z) = ]E 1{Z(w*YG2"'(0,2) .

For e < 1/4 <1— pc(d), we have P[C(z) = ()] > 71 > 0 for »; independent

of ¢, so that
1] 1] ]

(6.1) E 1{I}G2(0,2) >mE H{I(Ww*HGE (0, 7) .

Now we want a similar upper bound for the numerator of Proposition [6.1l
Let A C v, A # v, then by (2.6) and (4.1) we obtain

(6.2) ie%z'éﬁ < ﬂwz’A(é)(z) < KleZAz'éi.
K1 ) )
This equation_combined with Lemma ields
quation g ) aft.ly
(6.3) E 1{Z(w**)}Gy"(0.2)
Kie 2Nz (= .. 1
< E 1{Z(v* A)}PS’ [T, < R (z = D) .

If 2 ¢ Koo(w??) then PO‘*”"’A[TZ < 73] = 0. Otherwise we can apply Propo-
sition [4.2] to get

(64)  RY(z o D) AR (2 o D) + Oy Ly (w) 2PN @72 B
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where we used notations from (4.6)).

Moreover we notice that P [T, < 75] < P [T} < 5] and 1{Z(w**)} <
1{Z(w*H%. Then inserting (€.4) into (6.3), using Lemma &1 and (€.2) we
get since § > 1/2

65 A - .
Ei—. H{Z(@*M}G(0,2) <4xE 1{Z(w*HGE (0, 2)
- O

+ 2C1 k1 E HI(WL%POW’?TZ < 73] Ly (w)C2e=®)

Now we want to prove that the even though hitting probabilities depend
on the whole environment their correlation with “local”’quantities are weak
in some sense. Let us now make explicit the two properties which are crucial
for what we call “local quantity”’(such as L,) which are

(1) the second property of Proposition 4.1
(2) the existence of arbitrarily large exponential moments for ¢ small
enough, such as those obtained in Proposition 5.2

We obtain the following decorrelation lemma.

Lemma 6.1. Set § > 1/2, then
1 ]

E HIWH PP L < 7]La ()2
] 1 [
<C)oE 1{I(wz"—_)'}P(§*’z’%z < 75] B Ly(w)c1eCr2t=(@)
where Cyg, Ci; and Ci5 depend only on d and /.
Let us prove this lemma.

Proof. First let us notice that the third property in Proposition [4.1] implies
that L, is finite. Set k € NS recall that the event {L, = k} depends only on
edges in BE(z, k) by the second property of Proposition 4.1l

We have 1{Z(w> Y PO IT; < 75] < 1{0B(z, k) < 0o} PO"'[I} < 75]. As-
sume first that 0 ¢ B(z, k),

] ]
6.6) B L{Z(w*PP L < 1)L ()L, = k
] ]
=kC2e? B 1{0B(z, k) < 0o} PO I, < 5] | L, = k
] ]
<pakV e E 1{0B(z,k) < oo} max PP[Tx < 75, Tx = Togzw)]
x [dB(z,k)

indeed |0B(z, k)| < pak?, here we implicitely used that 0 ¢ B(z, k). Now the
integrand of the last term does not depend on the configuration of the edges
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in BE(z, k), which allowed us to get rid of the conditioning by the second
property of Proposition [4.1]

We denote xq(w) a vertex of 0B(z, k) connected in w to infinity without
using edges of BE(z, k) and accordingly we introduce {a < b} the event that
a is connected in w to b using no edges of BE(z, k). Again we point out that
the random variable z(w) is measurable with respect to {w(e), e ¢ BE(z,k)}.

In case there are multiple choices in the definition of the random variable
xo(w), we pick one of the choices according to some predetermined order on
the vertices of Z9. In case z,(w) is not properly defined, i.e. when 0B(z, k)
is not connected to infinity, we set xo(w) = z. With this definition we have
{zg & 00} = {0B(z,k) < co}.

Let us set z;(w) the point for which the maximum in the last line of (6.6)
is achieved, this random point also depends only on the set of configurations
in £(Z%) \ BE(z, k), the same is true for PO[T, < 75,Tx, = ToB(z,)]. Once
again, if there are multiple choices in the definition of z;(w), we pick one of
the choices according to some predetermined order on the vertices of Z¢.

The definition of z; implies that

if max P[] T, =T, .
r1(w) <0 Xma(zlk) o [1x < 75, Tx = Topz k)] > 0

Now let P, be a path of k& edges in Z¢ between » and z, and P, a path of
k edges in Z¢ between z and x;, which are not necessarily disjoint. As those
paths are contained in BE(z, k), we get

g
(6.7 ] O
Eé]{aB(z, k) < oo}1{z, & 0} PY[Ty, < 75, Tx, = Tom(z.k0)] -
=E 1{z¢ & oo}1{z, & 0} [T, < 75, Tx; = Tomzil|PoUP1 € w
1 1
E 1{PyUP; € w}l{zy & 0}1{x1 & 0} P’ [T, < T5] -

<
“P[PyUP; € W]
Then we see that since we have ¢ < 1/2 by assumption (2.I)

(6.8) P[PoUP €w]> (1 —e)* > %
Moreover, on the event P, € w, Markov’s property yields
(6.9) (0k0)  PY[Ty < 75] < PY[Ty < 7).
Since § > 1/2,
1 1

(6.10) E 1{PyUP; € w}l{zg & o0}1{x1 & 0} P’ [Tk, < 73]
] ]
S(Z/Ko)kE H{PyUP; € wil{zy < oo}l{x; & 0} P[T; < 73]



32 A. FRIBERGH
1] 1
<Q/r)'E HI}FPIT; < 7] ,

since on 1{Py U P; € w}l{zg < oo}1{r; < 0} we have 0 <> zy < 2z <> 77 <
oo and which means that Z occurs.

Collecting (6.6), (6.7), (6.8), (6.10), noticing that 1{Z} < 1{Z(v*Y} and
POIT, < 75] < ]Ij_il':[’.fz < 73], We get

(6.11) E 1{Z(w*H P, < 1)L, (w)2e?=@) | L, = k
1 ]

<pak¥* (8™ /ko)“E 1{I(wz"—_)'}P((]°Z’TZ} <75 -

Let us come back to the case where 0 € B(z, k). We can obtain the same
result by saying that P@“TTZ < 75] < 1in (68) and formally replacing
PP[Tx < 75, Tx = Tog(z,k)] by 1 for any x € dB(z, k) and z; by 0 in the whole
previous proof. The conclusion of this is that (6.11)) holds in any case.

The result follows from an integration over all the events {L, = k} for
keN %me by (©.11), we obtain

(I

-
E HIWH VP L < 7La(0)2e?=)
I — - [0
<E  P[L, = KE L{Z(* WP I, < 1)L (w)2e™® | L, = k
k=1
I — - [
<pE  P[L; = kK" (8™ /ko)E 1{Z(Ww* Y} Pe 1, < 7]
T -] -

=psE LY*(8¢® /ro)= E 1{Z(w* PO Iy < 7] .

Let us now prove Proposition 6.1l
Proof. We l%n apply PropositEilon to get that for 0 < ¢ <

1
E L,(w)®1ef2t=©) < pCucCikplr, > k] < O3 < oo,
k=0

where &g is such that ag(s6) < e~©12/2 and, as C}3, depends only on d and /.
Then recalling (6.5), using Lemma [6.1] with the previous equation we obtain
1 ]

E 1{Z(w*™)}GY"(0, 2)
]

. . .
§4K%ED1{I(WZ§}G3°“?0, Z)D +2C,C1oC3r B H{Z (WP T, < 7]

<%E {Z(v* '?}G‘g”’"?o, 2) .
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Using the preceding equation with (6.I) concludes the proof of Proposi-
tion 6.1l
1

We are now able to prove the following
Proposition 6.2. For any d > 2, € < 5 A g and ¢ € RY we have
vl — ) = d O(e).
Proof. First notice that
P[C(z) = 0] = 1+ O(¢) and P[C(z) # 0] = O(e).
using (3.1) and Proposition we get for 6 > 1/2,

E.— 1{Z}1{C(2) = 0}G¥(0, z
61 =i OO ZUGRED o
E,_. 1{T}G%(0, )

(I

where the O(-) depends only on d and ¢. But using Proposition [6.1] again
yields

] ]
E;l_e 1{Z}1{C(z) = 0}G%(0, 2) E
1 ] -1
H B 41)G20,>)
— L1
AII_IAE:I:FH1_E 1,%{1}1{(3(2) :,ﬁ}G(g(Oa 2)
Ei—« H{Z}GY(0,2)
]
1 Ei_ 1{I}§)(O,z) |C(z)=A
= P1_e[C(z) = A] = =
ADLIAE ] E, 1{I}G§(Oa 2)

and thus

(I

(I

< 0(e),

&) — dew 0(e),
where the O(:) depends only on d and ¢. Recalling Proposition 3.3, we get

vl — ) = d— O(e).

7. Derivative of the speed at high density

Next we want to obtain the derivative of the velocity with respect to the
percolation parameter.
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In this section we fix z € Z9. Using (3.I) with Proposition 6.1 we can get
the first order of Kalikow’s drift
R 1 {7(029)} G2 (0, 2)]
7.1) d°()—drFe | 8 20 "B (de —dpy + O,(2),

where

(7.2) sup %z (52)a_ O(£?).
z[74

The remaining issue is the dependence of the expectation with respect to «.
For any A C BE(0,2) we denote

{(2,2)= A} = {e€ B¥(2,2), ecw}=B%2)\ {z+ A}I:I

7.1. Technical estimate. Let us prove the following technical lemma, which
will simplify the rest of the proof. In words it states that the configuration
BE(z,2) is typically as open as it can be. For example without any condition
all edges are open, if [z, z + €] is imposed to be close then it will be the only
closed edge in BE(z,2). One could continue like this, but those two cases are
the only ones we need for the rest of the paper.

Lemma 7.1. We have for § > 1/2, z € Z% and e € v,
E[{Z}G3(0,2)] < (1 + OE)E[M{T}1{(z,2) = 0}G7(0, 2)],
and
E[1{Z(w*)}G3 " (0,2)] < (1 + O()E[L{Z(w**)}1{(z,2) = 0}G3 (0, 2)],
where the O(-) depends only on d and /.

The proof of this lemma is independent of the rest of the paper so it can
be skipped in a first reading.

Proof. Due to the strong similarities with the proof of Lemma we will
simply sketch the proof of the lemma.
Let us prove the second inequality which is the most complicated. We have

(7.3) E[L{Z(w**)}Gy " (0,2)] = P[(z,2) = A]

ALTB%(z,2)
AEL]

x E[{Z(w**)}G3 (0, 2) | (2,2) = 4],
let us show that for any A C BE(2,2), A# 0
E[1{Z(w*)}G37(0,2) | (,2) = 4]
(74 EL{Z9Ge 0] "

where ~; depends only on d and ¢. The method is the same as before
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(1) We apply Lemmal[4.Ito decompose the Green function into Pom ‘;’2”A[TZ <
T5] X wa;2)vA[z o Nl
(2) With Lemma 4.2 we decompose the resistance appearing in (1) into

R[z &5 A] S AR°C2[z e ] + C Ly p(w?®)C2eN o207 7B

(3) Similarly to (6.6) in the case £ = 2 we can obtain
]

E 1{I(w A)}P ¢, AT, < 75]R” G2, 1z — A]
111
<1 E 1{53(27 2) < oo} énBa(Xz) POk < 75, Tx = Topz.9) )R G21[z < A]
X z,

and repeating the steps (€.8), (€.7), (€.8), (6.9) and (&.I0) for £k = 2
we prove that
] 0 (|
E I}y DI P < mR*Coa[z o ] 5
E[1{Z(*%)}G5 (0, )] =
the only dilerknce is that we impose P, (resp, P;) to be a path in

BE(z,2)\ [z, z + €] of length at most 4 connecting = and z, (resp. z;)
and that (6.9) becomes

(6r0) PPy, < 5] < P17 < 7).
(4) We can use arguments similar to the ones in the proof of Lemma

(essentially repeating the steps (6.6), (€.7), (6.8), (69) and (€10)) to
prove that

1 ]
B 1{Z(55 W)} By 2 [T < 7] LE3(wte)ethhn2(07)
E[1{Z(w**)}G§" (0, 2)]
since L, »(w*®) has arbitrarily large exponential moments under the
measure P[-], for £ small enough by Proposition 5.3 Here we also
need Py(resp, P;) to be a path in BE(z, k) \ [z, z+¢] of length at most
k + 2 connecting z and z, (resp. x;) and that (6.9) becomes

(6ko)< T2 PE[Ty, < 75] < P [T}, < 7).
This reasoning yields (Z.4) with v, = 4~3 + Cyv4. Now, the equations (7.4)
and (Z3)) imply that
E[1{Z(w**)}G5"(0, 2)] < O()E[{Z(w**)}G5 (0, 2)]
+ E[L{Z(w**)}1{(z,2) = 0}G3"(0, 2)],

< V4,

and it follows that
E[L{Z(w**)}G57°(0,2)] < (1 + O())E[L{Z}1{(2,2) = 0}G5""(0, 2)].
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This completes the proof of the second inequality of the lemma. The proof
for the first inequality is the same except that it uses Proposition 1

7.2. Another perturbed environment of Kalikow. We recall that our
aim is to compute
Ei—¢[L{Z(w**)}G§ (0, 2)]
E[I{Z}G3(0,2)]
and we will start by studying the numerator. Our aim is to relate it to
the denominator, for this we need to express the quantities appearing in the
environment w?¢ in terms of similar quantities in the environment w? 5 which
is the environment that naturally arises for p =1 — ¢ close to 1.
We can link the Green functions of two Markov operators P and P since
forn >0

o b ’ o
(75) GE'=GE+  §NGE(PT- P)GE + 6" (GE (PP P)TGE
k=1
In our case we close one edge which changes the transition probabilities at
two sites, so that the previous formula applied for n = 0,

(7.6) 1
GY(0,2) =G5 (0,2) + 06y (0,2)  (F°(e) —p' NG (= + ¢12)

+6GY70,2+€e) (Y (z+eztete)—pP T (z+e z+e+eD))
el
x G (z + e+ e 2),
where we used a notation from (2.4).

Typically the configuration at z + e is {—e}. This intuition follows from
an easy consequence of Lemma [7.1] which is

E1_[1{Z(w"%)}G¢™(0, )] ) EE
B AEENG ) =G 01 o O

forall z € Zz%and e € v,

which yields that
(77 @+ (I)je(e))El—sll{I (W*)}GE (0, 2)]
=E1 H{I(w*)}1{(z,2) = 0}
]

x G0, + 0G0, (Y — pT NG (2 + e 2)
et [T

+ 0G0, 2 +e) (@ (@ - pENCGE (z+e+elz)
ety

where sup, 74 ¢ i Oz.e(€)| < O(e).
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We have managed to express the quantities in the environment w*® with
quantities in w?~'Now we are led to look at quantities such as

(7.8) Ei_[1{Z(w**)}1{(2,2) = 0}G¢™ (0, 2)GE™" (= + €/ 2)]
and
(7.9)  Ei-[1{Z(0*)}1{(2,2) = 0}G§ (0,2 + )G " (2 + e + e 2)].

From now on we fix e € v. In order to handle the first type of terms (the
proof is similar for the second term) we introduce the measure

g = HI{(22) = ¢}GY 0, 2)
" T EL HD{G2) = }Go 0, 2)

1—¢&,

and for e, € v we introduce the Kalikow environment, corresponding to this
measure on the environment and the point z + e, defined by

Prezie. (Y, ¥+ 6%

_Ep[GR+ ey, )p°(y,y + €]

- Eg:[G5 (2 + ey, y)]

_Ei—[1{T}1{(>,2) = e} G§" (0, 2)G§ (= + ey, y)p"(y, y + €]

E[1{Z}1{(2,2) = e}G§" (0, 2)G3(z + ey, )]

_ B {7} Ge 70, )G T (o + e, p)p T (g, y + )]

- E1-[{Z(w@2=)} G770, 2) G577 (= + e, )] |
where we used the notations from (2.2) and (Z.3).

Once again since Kalikow’s property geometrically killed random walks
does not use any properties on the measure of the environment, we have for

any z € Z9 and e, e”c v a property similar to Proposion 3.1, which allows us
to relate the quantity in (Z.8) to

(7.10)

Ei_o[1{T}1{(2,2) = e}G§" (0, 2)G3 (= + € 2)]
Ei—e[1{Z}1{(z,2) = e}G¢"(0, 2)]
_ Ei[1{Z(@*)}1{(2,2) = ¢} G3" (0,2)Gy " (= + ¢ 2)]
Ei—[1{Z(w?)}1{(z,2) = ¢}G§""(0, 2)]
_ B [H{Z(w*9)}1{(2,2) = 03G3™ (0, )Gy (= + € 2)]
E—[1{T}1{(z,2) = 0}G§(0, )]

since on {(z,2) =0} or {(z,2) = e} we have 1{Z} = 1{Z(w**®)}.

ng’e’”ettz +cl2) =
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The numerator of the previous display is exactly (Z.8). Hence for us it

pz,e,z+e

is su Lcieht to approximate Gy (= + ¢22) to understand it and conse-
quently to understand the derivative of the speed. We are now led to study-
iNg P.ez+ey, y+e. A similar reasoning could be made to understand (Z.9)

Decomposing p(y, v + €5 according to the configurations at y, we get

(7.11)
5 1
Drezies(yy+e) = P _[C(y) = A]
A DLLAEY
B [H{Z@E=9}68 (0, G (e + e y) | C(y) = A] o=
By o[1{Z(w=2=2)}GE“ P70, 2)GE“ D7 (2 + e, p)]

Let us denote ™ = 0 V a and from now on we will omit the subscript
iN Pyezie.. The following proposition states that 7 and p;° are close in
some sense. Using this, we will prove in the next section that it implies that

G§+‘:(Z +elz) and G5 (z + el 2) are close.

(y,y + €.

Proposition 7.1. For ¢ < g7 and z,e,e, € Z% x v? and § € (1/2,1), we
have for y € Z9, ePe v
Py, y + ) — py°(y,y + €| < (ChqeCrs @By,

where e;, Cy4 and C}5 depends on ¢ and d. We recall that p;*° is the environ-
ment where only the edge [z, z + €] is closed.

This proposition will be used to link the Green function of p,e, e, tO

Z,e

the one of pg~. In view of (Z.1I) the previous proposition comes from the
following.

Proposition 7.2. For0 < e <es, y,z€Z%and A c v, A#v,

B [{ZWED}G 0,96 ™ G+ e ) [CO) = Al _ (0 corey 9
Ei_[1{Z(w@D=*)}G“77(0, )Gy T (e + e, y)] | Cly) = 0] — ’
for eg, C16, C17 depending only on ¢ and d for § > 1/2.

In order to prove Proposition [Z.1l, once we have noticed that we have
P[C(y) = 0] > 7 and that

B[ {TE )16 T0, G877 (2 + e y)]
>Pi_[C(y) = OE1—[1{Z(w =) }GE "0, )G 2™ (2 + e, )] | Cy) = 0,

it sulced to substract pj°(y,y + € on both sides of (ZII) and use the
Proposition [7.Z], to get Proposition [T with C4, = 2dC14/v1 and Ci5 = Ci5.
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Obviously Proposition [7.2] has strong similarities with Proposition [6.1],
since the only dilerence is that the upper bound is weaker, which is sim-
ply due to technical reasons. Moreover, since the proof is rather technical
and independent of the rest of the argument, we prefer to defer it to Section 8l

7.3. Expansion of Green functions. Once Proposition [Z.1] is proved, we
are able to approximate the Green functions appearing in (Z.10) through the
same type of arguments as given in [22].

Heuristically, we may say that if environments are close then the Green
functions should be close at least on short distance scales.

Compared to [22], there is a twist due to the fact that we do not have uni-
form ellipticity and that our control on the environment in Proposition [7.]]
is only uniform in the direction of the drift. Moreover our “limiting envi-
ronment”as ¢ goes to 0 is not translation invariant (nor uniformly elliptic).
Hence we need some extra work to adapt the methods of [22].

Proposition 7.3. For any z € Z%, e,e, € v, e e™c v U {0} we get

sup [T(z + e+ eM2) — GF° (2 + e €M) K 0c(D),
5 CIT2,1)

where og(-) depends only on ¢ and d. We recall that p represents p; e ze, -

The proof of this proposition is independent of the rest of the argument and
can be skipped on first lecture to see how it actually leads to the computation
of the derivative.

Proof. The proof will be divided in two main steps:

(1) prove that there exists transition probabilities p that are uniformly
close to those corresponding to the environment wg*® on the whole lat-
tice and which has a Green function close to the one of the transition
probabilities p,

(2) prove the same statement as in Proposition [7.3] but for the environ-
ment p instead of p. Since the control on the environment is now
uniform we can use arguments close to those of the proof of Lemma
3in [22].

Step (1)

For the first step, we will show that the random walk is unlikely to visit
often z and go far away in the direction opposite to the drift, i.e. we want to
show that for any > 0

(7.12) Gg(z + e ey — GS,{X[Z?!, X.@.@A}(z + e e y) < &Y

for A large and e small, where we used a notation of (£.10). This inequality
follows from the fact that except at z and z + e the local drift under p can
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be set to be uniformly positive in the direction ¢ in any half-space {z €
Z9, x> —A} for = small by Proposition 71

Step (1)-(a)

In a first time, we show that the escape probabilities from z, z + e and
z+ e+ e™(to A) are lower bounded in the environment 5. This ensures that
there cannot be many visits at those three points.

For this we use the result of a classical super-martingale argument, see
Lemma 1.1 in [25]. Without entering further into the details, this argument
yields that for any n > 0 there exists f(n) > 0 such thatfer-aqy random walk;
on Z¢ defined by a Markov operator P(z, y) such that yocd (@ y)(y—x) -

¢'> n, for z such that z - ¢ > 0, we have
(7.13) Py[Xn-0>0, forall n > 0] > f(n).

Now by Proposition [T}, it is possible to fix a percolation parameter 1 — ¢
where ¢ is chosen small enough depending solely on d and ¢ so that

e The drift d’(z) = ,p(z,z+ 6)6 is such that d°(z) - 7> dm€/2 for

z such that z - ¢ > (z + 2de™M) - v (this way we avoid the transitions
probabilities at the vertices z and z + e which are special).

e The transition probabilities p on the shortest paths from z, z + e and
2 + e+ ePto 2 + 2de™ which does not use the edge [z, z + ¢] (they
have some length inferior to some ~; depending only on d) are greater
than x,/2.

Hence we can get a lower bound for the escape probability under p:

(7.14) min

=
y dZ,z+e,z+eHeM y[ {z.z+ez+eel} ]

>yE{2|zJ[2|erreDre”§ y[ {z.2+ez+e e} Ts ta0e]

X Pzp@l&gj n— (z+2deM)) - 0> 0,n > 0]
>f(d—1/2) ?0 = Y2,
where ~, depends only on d and /.

Step (1)-(b) Now in a second time we will show that the walk is unlikely
to go far in the direction opposite to the drift during an excursion from z,
z+e or z+ e+ e™ Once this is done, this will imply with (Z.12) that the
walker is unlikely to reach the half-plane {z € Z%, z-¢ < z-{— A} and (Z.14)
also that when it does the expected number of returns to = remains bounded.
This will be made rigorous in Step (1)-(c) and will prove (7.12).

Consider any random walk on Z¢ given by a trla,inluon operator P(x y)
such that for all x € Z9 we have d° () - 7 yocd (@ )y — ) - 7>
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(di+0)/2 = 5. We know that
"1
M =Xn—Xo—  d°(X),
i=0
is a martingale with jumps bounded by 2. Hence since df (z) > ~3, we can

use Azuma’s inequality, see [1], to get
]

PO[T{XEZ?, X-@—A}<OO]§ =) MP£<—A—’}/37L
oy
< — p—— -

8n 4
n=0
Set ¢™> 0. Taking A = A(cD large enough, depending also on d and ¢, we
can make the right-hand side lower than T i.e. AT > —(4/73) In(s[[%4)
Now let us choose £ small enough so that for any y € {r €29 z- 7>
zl—A—3and z ¢ {z z+e}} we have d°(y)- £ > (dr-()/2. Let us introduce
the environment p such that

@) Paly,y+ f) =dly.y+ f)foral fevandy e {z ez 20>
z-l—A—-3and z ¢ {2,z +e}},
(2) paly,y + f) = p€f) for all f € v otherwise,

the same formulas holding when the target point is A.
Then, the previous computations, valid for pa, imply

(7.15) yqzzmaz‘ieELeE} y[ xzd, x By Ba-3y < T, {z,z+e, z+eE¥-eU3§»]
< max [ BB < L{zz1ez e‘:\—e@]
yOlz.zieztedeny Y {x[za, x- =27 5a—3} {z.z+ez+
< max [ BB < L{zz1ez e‘:\—e@]
Y [0qz.2+6 3 et ey y {x[za, x- =27 5a—3} {z.z+ez+

m
<y|3ﬂﬂz zTeaz)g-e‘:Fem} y [ {xrzd, x [=k-Ha-3} < OO}] se,

where we used that the event on the second line depends only on the tran-
sitions probabilities at the vertices of {x € Z¢, z- /> 2./ —A—3and z ¢
{z,z +e}}.

Step (1)-(c)

Let us now turn to the proof of (Z.I2). By (7.14) we have

1
(7.16) Gp(z + e+ e 2t e+ elIS z+e‘:‘rem{ +e‘:'|—em> Té] = 'V_
2

5 1 5 1
Gi(z,2) < —and G5(z +e,2 +¢) < —.
Y2 2
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Now decomposing the event T, /4 , ). Ea—s < oo first with respect to
the number of excursions to z + e+ ¢™and then with respect to z and z + ¢

in addition with (Z.I5) and (7.16) yields
(7.17) Pzp+e‘:\—em£T{x za, x = Ba-33 < o]
SGE(Z +e 6@2 + e+ €|IﬁPzp—i-e‘:i—emﬂ—‘{x zd, x-Bh-BEha—3} < Tz—:-e‘:'l—em]

100 i
<= G+ eP+ D)+ R+ e+ e+ )

V2
P +
. ymz,ZTe?z)sreDrem} Pyl o, x 2 B2y < Tpzvevetteny]
2 m
<=
Y2

For e small enough to verify the previous conditions we have using (Z.18)
and (7.17)

(7.18) Gg(z + e+ ez — GS,{X o, X_@_@A_g}(z + e e 2)

<PP ol By Bag < ] max G5y, 2)
ze el pxrzd, x (= -3 y Rz, x-(3h-Bamgy
2:0 2e™

S—ZGF&J('Z7 ’Z) = 3
V2 72

So that introducing p(y, f) so that for f € v
Bly.y+ f) = ply,y + f) for y such that (y — 2) - £ > —A(") - 1
P(y,y+ f) =p% (y,y + f) for y such that (y — 2) - £ < —AE") - 1,
the same formulas holding when the target point is A.

The equationg[ﬂiﬂb is also valid for G§ so that
(7.19) g(z +e+eT2) — GR(z + e+ z)@g o

where, by Proposition[ZfI], p (depending on &% is such that
(7.20) max By, f) - 5" (y. N)EE Crae® Az < F
f [wy [z

for ¢ small enough (depending on " and % given any arbitrary £ This
completes step (1).

Step (2)

Since our control on the environment is now uniform through the environ-
ment p, it turns out that we can use methods similar to those of [22] to prove
that there exists a O(¢) depending only on d and ¢ such that

(7.21) sup g’o(z + e+ e 2) — GH(z + e+ e 2K 0(e),
52,1)
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which in view of (Z.I9) and (7.20) is enough to prove Proposition [7.3
Let us define M the operator of multiplication by (7% )2 given for f :
Z9 - R, by

M(f)(y) = (7" ()" f(y).

We consider a transition operator P$° of a random walk on Z9U {A} given
by

(7.22) PSO(x,x+eW) = P3Oz + eV 2)
= 3(x%" (@))% (@, x + D) (7% (z + ) 772
— 5(71‘0)876(1' + 6(i)))1/2pw3’e(x + e(i)’x)(ﬂ.wg’e(x))—lm
= 6% (v + e, 2)p*" (2, x + €M),

forany i =1,...,2d and for z € Z¢

7.23
(729 L1 1 : ce : L]
PRz, A)=(1—-6)+6 1- (@™ (x + e, 2)p?" (z, 2+ eV))?
e

=(1-9)+ g (p‘*’o’! (z+ M, )2 - pwg,e(L 2+ e(Dy172y2

e(® 1 ]
+2(p™(z — e,x) — p* (z — e, 1))
and PS%(A,A) = 1.

Let us consider the following transformation appearing in [22] which will
simplify the proof. For z,y # A,

G5 (@,y) = (L = 6P Y )z, ) = (M7 = P97 M) (w,y)
= (M_le’éM)(ZE, y)v

where G? is the Green function of P$%. We define the operator PS° the
same way as in (Z.22) and (Z.Z3) using the environment p instead of wg*®.
Recalling (7Z.20) we have

PP (2,0 + ) = PX" (2,2 + €) + ebo(, )
and PPO(z, ) = P97 (2, 8) + e, ),

where &(+, -) are uniformly bounded (independently of §).
Now, we use the following expansion of Green functions. For any n > 0
and P, PPtwo Markov operators on Z% U {A} such that

forz e 2%  P(x,A) > cand Pz, A) > c.
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we get

PH_ ~P Il:PI o k ~P P/ pO_ n+1,~PH d
G =G+ (G"(P—P)G +G(P—P)Y)Y"™G on Z°.
k=1

Since PPo(z,A) > ¢(9) > 0 and Pg”é’e(m,A) >1—6 >0, we can apply the
previous formula to obtain for x, z7¢ Z9,

P, Wy’ — |:kl n+1
G (JZ’,SL’%—Ga (.CL’,LL’% - € Sk(l’,l’%"‘& Rn(x7x|37

i=1
[ — — -
Sn(%l"% = G5° (x,21)e(1,€1)G5° (x1 +e1,a9) -

X gs(l’n; en)Gg)O (l’n + en, x§7

and I

1 | 1
Rn(z,2") = Sn(z, 2 &(@SeHEP (2 eSh.
x 074 e oy
Consider the transformation

Q)S’e(ﬂ m

0" ()

L10se () LA

ng’e(xl + e1)

L 1
Sn(fal'q = GS’B(x7x1)€€(xlael)

X yeeny Xn
€1,..., €n
] 79" (21)

X GS’é(xl +€1,l’2)"' GS’B(xn +6n7x§7

9% (2, + en)

and
b (o Lk — L5 (ry) LA
Ro(z, 2" = G>(x, 1)1, 1) —e——
mo (7) X1, Xn %" (21 + €1)
[ - en
1 w2 e
X Gs’é(xl +ep,x9) - - L@n) Gg’a(xn + en, 2.

Moreover for any = € Z% and e; € v we get by (2.6) that

W
(7.24) (@) e

ze S Rj€
%" (x + €j) o
and for z, zPe Z9 we obtain

1
(7.25) G (x, 21)G> (w1 + €1, 22) - - - G>¥(wn + en, 1)
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CLE— L] L 1
< Gz, 71)(2d) max G (w i) - - G5z + en, 77
X1 X'jmxz ..... Xn
€2,..., €n
< 2d max GS%( ). GS(zn + en, 25
min, PS3(x, A) xcizd ThI In T Cny
ez ..... en
Lo L
S o S — )
Y6

where we used an easy recursion to obtain the last inequality and the fact
that miny P3%(z, ) > ~ for 6 > 1/2 where by (Z.22)
L1

1— |:|e(i) ()12, e® ()y1/2y2
%6 =7 min = ()7 =7 (= f)7)
£O) WNe®}
Finally using (Z.24) and (Z.25) in the definition of S,(z, 2" we get
%o(xg Lk I:zl 27 -

]

|Sn(, )] < Tt N rre” sup [€e(y, €)] —
%" (x) y.e Ve

Sje(xg Ll n+1

ng’e(x) 7T

for some positive constant ~,, depending only on d and ¢. We can get a sim-

ilar estimate for the remaining term R, (z, 25 considering that P53 ) ~

PS3(x, ). Thisimplies that for e < 77! /2 small enough, the series e |Sk(x, 29|
is convergent and upper bounded by a constant independent of § and that

for any 0 € [1/2,1), @M(x Y — G5° (93 x%@ £ 1Sk(z, Y|

_ qﬁé’e(ﬂ m

5o O(e),
%" () ©)

where O(-) depends only on d and /.
Applying this last result for all cases z = z+ e+ c™and 2= 2 yields (Z.21)
and thus the result. 1

7.4. First order expansion of the asymptotic speed. We have now all
the necessary tools to compute the asymptotic speed. Applying Proposi-
tion [7.3], we get

Grro e +e72) = G5 (2 + €72) + 052.00(D),
where the oé,z,e,ec(l) verifies,
(7.26) for all 9 > 1/2, |05.2.e(1)| < |oe(D)],
where the o¢(1) depends only on d and ¢ and vanishes as ¢ goes to 0.
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Hence putting the previous equation together with (Z.10) we obtain
(727) B [1{Z()}1{(z.2) = 0}G2" (0, 2)Gy"" (2 + € 2)]
=(1+ 050 ()Br-e[1{T}1{(2,2) = 0}GS0, ]G5 (¢70)
=(1+ 05,0 ()EMT)GE(0, ]G5 (¢50),

where we used the following consequence of the first part of Lemma [Z.1]

Q Ei_[1{Z}G¥(0, 2)] &
forall ze Zz%and e € v, 5 AT1((.2) 5: NCeE ] 1 O(e).

Adapting the same methods for z + e yields

(7.28) E[1{Z(w**)}1{(2,2) = e} G270, 2 + €) G2 (z + ¢ + €7 2)]
= (1+ 05,0 D)E[{T}GL(0, = + )]G (e + ¢70),

where the 05, ¢ () Verified (7.26).
Let us denote

L 1 0.
(7.29) oe) = @°(e) — pHENG (e50),
eV
and
L 1 0.
(7.30) W)= (%) — pENG™ (e +€50).
eV

Hence inserting the estimates (7.27)) and (Z.28)) into the expression of (7.7)
we get

El_e[l{f(wz’el);}]G(g’z’e (0, 2)] -
=1+ 052,0(1)) Ei—e[L{Z}G5(0, 2)I(1 + d¢(e)) + E1—[1{ZT}GF (0, 2 + e)]drp(e) .

Inserting the previous equation in (7.1 yields

d?(z) —dm
_ e+o,) N I — -
TE1[1{Z}G2(0, 2)] E—[{Z}G7(0, 2)] e Ifl + 0¢(e))(de — dik
L [1n
+Ei[{T}GE 0,2+ )] su(e)(de —dh  + Oy(e).

el

We are not able to derive uniform estimates for d®(z), nevertheless we are
still able to estimate the asymptotic speed. Recalling Proposition [3.1], the
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previous equation yields
(7.31
hs
zm£§6(072)) —dy

| I Y
0 G’ @2y

=e(L+ 0, (1)) =05
I —

|
FELLZ) G20, (L + 56()(de — dr)
S EL{Z}C2(0. )]
o e FILTIGR(0, = + () (de — do)
+f(l:,+05’2(1» B ZICR0, )
= (L 8(0(€) + B())(de — deht 05(E),

+ 05(¢)

el
since ZEil{I}G‘g’(O,z)] = ZEil{I}G‘g’(O,z +e)] = P[Z]/(1 — 9). We
emphasize that we do actually get a os(¢) such that
(7.32) ford>1/2,  fos(e)| < oe(e)],

since it is the sum of 2(2d)? barycenters of all (05z.e4€)); rza e ecwWhich
verify the bound of (Z.26) and a barycenter of (O,(e?)), za Verifying (Z.2).
We can then obtain an expression of the speed using Proposition [3.2] by

letting 6 go to 1 in (Z.31)
1
(7.33) vl —e) =drte (1 +0(d(e) +¢(e)))(de — dih+ o(e),
elv]
since by (7.32) all o5(c) are smaller than some o¢(g) uniformly in § € [1/2,1).

7.5. Simplifying the expression of the limiting velocity. In order to
simplify the expression of the limiting velocity we prove

Lemma 7.2. We have
1

0. L1 0.
@°(e) — NG (50 + (7 °(e) —pENGP (e +¢70)

el el
= (") — P )G (0,0) — G*" (¢, 0)) — p(E).
Proof. Recalling the notations (2.4), we get

c(eyc(e) : 0O
== ife#e
e(el — by = Tt Lk ) !
p( q pl%‘q _c(eiI if o = U
Hence we get that,

L eteDh(e)

e
eBe i

(7.34) G0 (e70) = i(r—eé,(awg‘(o, 0) — 1),
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and

L e(eDb(—ec)

wla—e G (e+e0) =

(7.35) 2690 (e, 0).

c(—e)
elBe T
cle) —

Finally using —+=, = pk) and the previous equations, the computations
are straightforward. 1

Recalling that pXt) — pY-¢) = de and 1 — piE) = 7® /75 we see that
the previous lemma means that

€ 0,e 0,e

ale) = o(e) +(e) = Z—:ﬁ (A= e)(G™ (0,0) — G* (e,0)),

where we used notations from (7.29) and (7.30). So (7.33) becomes
1
(7.36) vl —e)=drte  ale)(de — dph+ o(e).
e ]
We still may simplify slightly the expression of the speed we obtained using

the following

L 1 11T 1 L 1 L 1
ode = cle=02d—1) cle)e=(2d— 1) dF mdm

el i=1 ege® el eV

Inserting this last equation into (7.38) yields
1

vl — ) =drte  (dme) (G (0,0) — G (e, 0))(de — dih+ o(e),
e 1
which proves Theorem 2.2 1

8. Estimate on Kalikow’s environment

The section is devoted to the proof of Proposition in which we assumed
to have fixed 3,z € Z4, AC v, A# v, e cvande,,e. € vU{0}. Be-
fore entering into the details let us present the main steps of the proof of
the previous proposition which are rather similar to the ones in the proof
of Proposition 6.1l Let us study the numerator of the quotient of Proposi-
tion [7.2

(1) The Green functions behave essentially as a hitting probability multi-
plied by a resistance (normalized by the invariant measure). See (8.20).
(2) In order to transform the conditioning around C(y) = A into C(y) = 0
we use the estimates on resistances of Proposition[4.2l. This procedure
will essentially give an upper bound on the numerator in Proposi-
tion[7.2 as a finite sum of terms which ressemble the denominator but
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with a local correlation around y due to the presence of random vari-
ables Z§') (see (8.21)) reminiscent of the random variable *“L,”which
appeared in the proof of Proposition B.1L
Moreover we will need some extra work to get an expression with
some sort of independence property between our local correlation term
and the other terms appearing in the upper-bound. This is necessary
for step (3) of the proof. See (8.:31) and (8.32) for the upper-bound.
(3) We finish the proof by decorrelation lemmas similar to Lemma[6.1] to
show that the local correlation terms have a limited e [edt. This will
imply that the numerator and the denominator of Proposition[7.2 are
of the same order. See sub-section

Compared to Proposition there is an extra di [cullty added by the fact
that we need to handle two Green functions instead of only one (in some sense
we will even have three), hence we will apply Proposition [4.2] recursively, this
is done in Proposition 8.2

Before actually starting the proof, we point out that in addition, we cannot
prove directly a decorrelation lemma. Indeed one of the hitting probabilities
coming from the Green functions appearing in Proposition behaves badly
when a local modification of the environment is made at y. Hence we need to
transform this hitting probability into an expression which we will be able to
decorrelate from a local modification of the environment and this will change
slightly the outline of the proof given above. The aim of the next sub-section
Is to take care of this problem.

8.1. The perturbed hitting probabilites. We want to understand the
eledt of the change of configuration around y on the hitting probabilities

m(z,2)=e m(z,2)=|:| .
P2 [Ty < 1) and Fy** [T, < 75]. The former term can be estimated

easily. If we denote the (deterministic) set
1 1

(8.1) BYYy,k) = t € B(y, k), t is connected to y in BE(y, k)\{[z, z+¢€]} ,

and
(8.2)

e L= Togrgx < 7] ifz+ey ¢ By, k),
otherwise.

then for any £ > 1 such that z + e, ¢ BYY, k), we have

P2y, k)= vmEBK

(z,2)=e (z,2)=e

(8.3) P [Ty < 1] < pakpet (y, k),

the special notation B, k) is useful because in the configuration w(?=¢
the walker can only reach B(y, k) \ 0B(y, k) (and hence y) from z + e, by
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entering the ball B(y, k) through B¢, k). The technical reason will only
appear in the proof of Lemma 8.2

As we announced previously, the second hitting probability is more di Cculit
to treat. Let us introduce the following notations

L1 _
(8.4) Py, k) = UEr;inB%)y(,wPéo[T” =Tomyk <7] if0¢ B(y, k),
1 otherwise,

max PJ[T, <15 A T‘;FB( k)] if 2 ¢ B(y, k),
85 k)= uEBLL 8
’ 1 otherwise.

To make notations lighter we also set
(8.6) forany z € 28,  RYw) = RO o A,
and moreover we introd
max )R(*I’—_[ju —zUA] if z¢ By, k),

(8.7) Riy, k) = umaBok
1 otherwise,
where
(8.8) for any u € Z¢9, Ry — zUA] = eZA“'%w[u — zUA].

We can obtain an upper-bound on P{[7; < 73] through the following propo-
sition.
Proposition 8.1. Take any configuration w and set y,z € Z% and B =

B(y,r) with » > 1and § > 1/2. If 0,z ¢ B and P{[1T; < 73] > 2P{[1T; <
Tss A 73], then we have

PYIT, < 1) < Cror™p§(y, k)ps (v, YRy, k).
If 0 € B, z¢ B and P[1T; < 73] > 2PY[1; < Tos A 73], then
POIT, < 1) < Crgr™p$(y, )Ry, k).
Finally if 0 ¢ B and z € B,
PPIT, < 75] < C'197’2dp‘f(y, k).

Thanks to this lemma we can say that P[1, < 73] is either not influenced
much by a local modification around y (in the case where typically the walk
will not visit y when it goes from 0 to z), or upper bounded by a product of
at most three random variables. Two of them behave as hitting probabilities
which are well suited for our future decorrelation purposes, the third random
variable is essentially a resistance for which we have estimates as well.

In the case where PY[1, < 75] > 2P{[1; < Tas A 75], we will not have any
issues for the decorrelation lemma.
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Proof. We will only consider the case 0,z ¢ B, the other being similar but
simpler. Our hypothesis implies

FlT; < 7] < 2Py [T < T; < 78],
we can get an upper bound on the ri%ht-hand term by Markov’s property

(8.9) PRToe <T, <15 = PPT, = Top < 1] PI[T; < 75
u 0B
w J— w
< |0B| lrJnE%éP0 [Ty = Tss < 73] lrJnE%éPu [T, < 73]

Denoting z; — --- — z, the event that the n first vertices of 0B U z UA

visited are, in order, z, zs,...,2n, We can write for u € 0B
(8.10) L1 1 (I
PUT, < 51 = EY 1{z; —» - — zn — 2}

— &
= Ef[H{z1 — - = 1P [T < Tys A T5)

LI 1 1 L]
gm%P\j”[Tz < 75 N Tyl EY 1{z; —» - — zn}
A\

= max PIT; < 15 N ToglGh (3 (u, 0B),

where

[LfF— L]
(8.11) 543w, 0B) = E}} 1{X, € 0B} < [0B|max Gy 3(v,v).
, maX s,

n=0

Since by Lemma [4.2, (Z6) and (£.1) we have for § > 1/2 and any v € 0B
(8.12) Sy, 0) = O )R (v = 2U D) <y max [ty < 2 U A].

Since [0B| < pgr? adding up (8.10), (B.1I) and (8.12) we get
max PU[T, < 5] < o1 max Ry < 2 U A max POIT, < 75 ATyl

Using the previous equation with (839) concludes the proof of the Propo-
sition. 1

Recalling the notation from (8.8) , let us introduce

1
) N _
a 1 otherwise.

O(y,r),1

We do not yet have for the random variable R4 (y, r) a property similar
to Proposition 4.2 For the future decorrelation part it is in fact better to
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rewrite F“l):‘@,”r”l(y,r) in terms of R%y, " and local quantities. This is done
in the following lemma.

Lemma 8.1. For any B = Be(y,r) and r™> r. Suppose that y € Keo(w(y,r).1)
and 0B N Ke(w) # (0, we have

—=W(y.r Wiy
R (y,r) < 4e™ REG™ (y, ) + Co Lyzte 2t

Proof. Let us denote v € 9B(y,r) such that
(8.14)

R0y )= max RYONu o 2UA) = RO0ni(y o 2 UA)N D
uLaB(y,k)

applying Proposition 4.3 we get for any r=> r

(815) R&|):(|y’r)’l(1) — z U A) < 4Rw(y,r"§hl(v -z U A) + ClLizrlﬁW\(—y-@-ymlj
< ARPw1(v — zUN) + ClL;{z;E@%(—v-@ZLy,r@,

where we used that vy - ¢ > v-0—r and that Ly o> r2> r by the third
property of Proposition [4.1]
For any u € dB(y, rY, let us denote iy(-) the unit current from u to zU{A}

in wy,ry,1 and 0 one of the shortest directed path from v to « included in
B(y, Y. Let wy, be an increasing exhaustion of subgraphs of w. Consider the
unit flow from v to z U {A} given by 6(e) = io(e) + (1{e € O} —1{—c € O}).
By taking the trace on w, U {d}, 6(:) induces naturally a familly of unit flows
On() from v to z U {A} U {w \ wn} 0On wp, for n large enough. Applying
Thompson’s principle for 6, and taking the limit as n goes to infinity yields

(8.16)  RYwr¥i(y s 2z UA) < ROwra(y s 2 U A) + 8r2Ay By,

Hence adding up (8.15) and (8.16), we get

R°wni(p  2UA) <4 min  R°wH1(u < 2 UAD)
uloB(y,r

L, .0 -y &
+'71(Ly,rt)y273y eV )

since Ly o> rH> 7.
We get multiplying the left side by ¢2"Bhnd the right one by e?r'e2v-E
(which is greater than 2™ 5'that

RO o 2 U A) B 4N R (g 1 (L e

where we used that max, ramy,ry e 5K ey E 50 by (B14) we obtain
the lemma. L1
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8.2. Quenched estimates on perturbed Green functions. The aim of
this subsection is to complete the first two steps of the sketch of proof at the
beginning of Section 8l Let us introduce

(z 2) 1 (z 2)_

(8.17) Refe) = Rt4* (2) and Refy) = Rt (y),

where we emphasize those are not functions of y and z which are fixed vertices
in this section.

Step (1)

We reduce our problem of studying Green functions to studying resistances,
indeed using Lemma [4.T] and (6.2) we get for 6 > 1/2,

1 (z 2)=0r1 (z 2) (|
(8.18) —G A (z,2) < Rp) < anG v (2, 2),
and
(ZAZ)— w0 2)—

(8.19) _Gay (v.9) < Rey) < 2::G5"" (y, ).

Moreover we can now easily obtain the first step of our proof since
(8.20)

(z 2)=0[1 (z 2)=e (z 2)=0[1 (z 2)=e

Gy (0,2)Gs™" (+ey,y) <4RIP [T < mlPteh [Ty < mlRi(e) Rely).

Step (2)-(a): Notations

Now our aim is to remove the condition appearing for the configuration at
y. This is done in way pretty similar to the first part of the proof of Propo-
sition Il As mentionned before, we will apply recursively the resistance
estimates of Proposition 4.2, for this we introduce

WW=1 1Y =Ly P =L,wand ) = L e,
LY () = §) (w@2=v 1) (w@?=*) and BY" = BE(y, L{"). Moreover we set
(821) Zy K = 023k0246025k€2)\((2—w‘@and Zﬁ') =7 @,
) vay

where and Cys =64V VCigVCy, Coy =CyVC o V2d and Cos = 4NV Cy.
Moreover set, for i =0,...,3

w(z£%)=e w(z£%)=D
(8.22) RO =R " (y) and Ri2) = Ry ™ (2).
Also recalling (8.13), we set
w(z 2) 1 (z 2) 1

B = RE (5, 20) and R =B (4, 1O)).
Finally we denote for i =1,2 and 71=0,1,2

(z,2)= (z,2)=e H
pd =77y, L)) and pd) = pC 77 (y, L)),
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Let us state how the inequality previously proved are expressed in terms
of Z§'). From our choice of Z§'), we can write Proposition [8.1] as follows: for
any z € Z9and i € {0,1,2},

&A=t WA=

823) B [T, <7l < Z0ppI R+ 2P [T, < Tyeo A7),

which is a way to get rid of the conditioning around y for the hitting proba-
bilities.

Also from Lemma B we obtain that for any y € Koo(w =5 we have
forany i <j

(8.24) RY < 70 R + 70+,

Moreover for y,2 € Keo(win' ) = Keo(wi'x)~ ), Proposition @2 imply
that for i < j € {0,1,2}
(8.25) _ _ ) _ ) )
Rep) < RY(2) < 84RI(2)+23Y and Refy) < RiY(y) < 64RI(y)+ZJ .
Step (2)-(b): Upper-bounding
(z 2)=0[1

P AT, < 15]Re) Rey).
Those three inequalities and are enough to study (8.20). We recall that the

(z 2)=e

term Pzﬁe“‘ [Ty < 75] appearing in (8.20) has already been treated at (8.3).
The equations (8.23) and (8.24) yield that for any v, z € Ko (w(z )

(z 2)=0[1

(8.26) P,"* [T < s]Rile) Rly)
:I 0 (z 2)=[1 :I
< PP (ZO RO+ ZMV) + 2P, [Ty < Tyoo A sl Refe) Rety),

The idea is now to use recursively (8.25) and (8.24) to obtain the following
proposition

Proposition 8.2. For any w such that y, z € Koo(w&,f):e),
EI

YRe)Refy) <Co RURO()RY(y)
+ (Z§1 ) (EDR%(Z) + RISRE(y) + R“:’.(Z)%%(y))
+ (ZPYH(BRE + RE(2) + RE®W) + (Z8)"
and

L ]
Rele) Rely) < Cor RE(2)RE(y) + ZP(RE(2) + RE(®)) + (ZV)?
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This is an interesting upper bound since the resistances are only multiplied
with some local quantities which are in some sense independent of those

resistances. More precisely, for example the local quantity Z§2) is independent
of R\(y) conditionnaly on {L{®’ = k} under the mesure P[ - ], since Zy”
depends only on the *“stopping time”L§,2), i.e. only on the edges of BE(y, L§,2))
by the second property of Proposition 4.1l
Proof. Let us prove the first upper bound, we use (8.25) to get
REORLe)Rely) < RABAR(2) + Z,V)6AREN(y) + ZV)
<64’ RO RE()RE(y) + 642V (RERE(2) + RARE()) + (V)R
The first term of the right-hand side is of the form announced in the propo-
sition. We need to simplify the remaining terms, we will continue the expan-

sion for RIVRY(z) (the method is similar for RORZ(y)). Emphasizing
that

fori=0,1,2, RO <RY
where we used Rayleigh’s monotonicity principle. We may now use (8.25)
and (8.24) to get
RORE(2)
<(Z(1)R(1) + Z(z))(64R(1)(z) + Z(2))

EI
<64 Z{V RMRY(2) + 2P (2! R(l + RY(2) + (Z7)?
<64 ZIV R RY(2) + (Z)(ZP RE, + 64RE)(2) + 22V +

1]
<(64)" Zy) RORE(2) + (Z7) (R@ + R(2)) + 3(Z")

L]
2)\2
(%)

where we used that for any i < j we have 1 < Zﬁ') < Zﬁ”. All terms here are
of the same type as in the proposition
The expansion for the term (Zy )2 is handled by applying (8.24) for
¢ =0and j = 1. Once again our upper bound is correct.
The second upper bound is similar and simpler since it uses only (8.25)), so
we skip the details. 1

On the event {y, z € Koo(w(z D= )} (which will turn out to be verified) we

want to give an upper bound of (8.26) with a finite sum of terms of the form

(8.27) M py) RERD()RI(y),
and

(z 2)=0[1

(8.28) (Zy P, CeA T, < Tyg0 A TR RI(2),
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for i < 3 and also similar terms where R, R%(z) or R%(y) are possibly
replaced by 1.
Recalling the notations (8.4), (8.5) and (8.2) we have for j € {z,1,2}

(8.29) for y € Z9 and k; < ko, Py, k1) < pdkg_lp}”(y, ko),
so that for j € {z,1,2} and k; < ko € {0,1,2,3},
(8.30) ) < paZfp].

Using the inequalities (8.29) and (8.30) and Proposition we can give
an upper-bound of p”p\(Z" RO + ZSVYR(z)Ri{y) in term of elements
described in ([817]) We recall here that Proposition 8.2 can be applied since
Y, 2 € Koo (wy ~/ %) by the hypothesis made just above (8.27).

For the second term appearing in (8.26)), let us take notice that

(z2) -] (22) 1

Byt [Ty < Tygo ABIRUDRAy) = By (13 < Typo ABIREWRE().

which proves that the left-hand side can be upper-bounded using the terms
described in (8.28).
Step (2)-(c): Upper-bounding
2 z2) 1 (z 2)=e
HIWyR ™G (0,2)G,™" (2 + ey, ).
If this term is posmve then
Q) H{Z(WD™%)} > 0 implies that 0 € Keo(wia) %),

(z 2)= I:I
(2) Gy A (0, 2) > 0 implies that 0 is connected to z in w)(,A) =
(z 2)=e
e

(3) G3"*  (2+e,y) > 0 implies that z+e. is connected to y in W% =",
which means that y, z € Keo(wi'n) %) = Keo(wiin' -

Hence we can use the upper- bound of ([816]) obtained at (8.27) and (8.28)
and insert it into (8.20). Using also ([8:3]) we can show that it is possible to

(z,2) =01 (z 2)=e
give an upper bound on 1{I(w )}G v4 (0, z)Gay"‘ (z+ey,y) with a
finite sum of terms of the form

(8.31) HZ (™) M2 20 ps RORO(2) RE),

and

(z,2)= 1

(832)  UI(win WA =pD R [Ty < Tygo ATIRE()REA),

for i € {0,1,2,3} and also similar terms where R\, R(i;)](z) or R(iz).(y) are
possibly replaced by 1.
This completes step (2) of the proof of Proposition [7.2: the correlation

term Zy') Is associated only with terms with which it has some independence
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property. Indeed except for 1{I(w )} which is only a minor detail, con-
ditionaly on {L =k}
D fo’ depends only on the “stopping time” Ly, i.e. only on the edges
of BE(y, k) by the second property of Proposition 4.1
(2) all the other terms depend only on the edges of £(zZ9) \ BE(y, L§,i)),
so these terms are in fact independent conditionaly on {L§,i) = k}.

Now we can use those independence properties to prove the third step of
our ﬁof that is the decorrelation part. We want£ give an upper bound

(z,2) =01 (z 2)=e

of E 1{Z(w, (22 }GéyA (0, z)Gay“‘ (z +ey,y) , so we shall look for an

upper bound on the expectations of (8.3I) and (8.32), which is the subject
of the next sub-section.

8.3. Decorrelation part. Recall the definition of Zf,i) at (82I). Let us
prove the first decorrelation lemma.

Lemma 8.2. We have for i € {0,1,2,3} and § > 1/2EI

]
B 1{Z(wy 2 ") N2 pps) RERE() RE(y)
] ()|:||:| D=1 wD=e ]
<029E (L( )Cso Caily E 1{1’( (22 )}G Oy (0 Z)G Wy, (z+e+,y) Caz((y— Z)@’

where Csyg, Cs9, Cs; and Cs, depend only on d and /.

This lemma is essentially similar to Lemma [6.1], since Zy) Is in fact a

function of L§i). Notice that the second expectation on the right-hand side is
equal to the numerator of Proposition [7.2

The same lemma holds, with di[Lerknt constants, if we replace E% R%(z)
or R(.i—_)(y) by 1. Indeed it can be seen using Rayleigh’s monotonicity principle
that for § > 1/2, these three quantities are lower bounded by

R%(0 < A) A min min R UA) >
0 B) k (NJu [@B(0,k), z¥B10,k) = ) Zm,

where ~, can be chosen independent of v, ¢, z and A. Indeed by Lemma [4.2Z],
R(u < zUA) > 72G {z}(u u) > 7.

Proof. We recall L§,i) < oo by Proposition 4.1

Let us condition on the event {L{" = k} for k < co. First suppose that
0 ¢ B(y, k), z ¢ B(y,k) and z + e, ¢ BYYy, k), where we used a notation

appearing above (8.2). Recalling the notations (8.2), (8.4) and (8.5), we may
denote x, € 9By, k) and x,, x5 € 0B(y, k) such that

P2(y, k) = P2 [T = Tosrg ) < 75,
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Py, k) = PYC7 T T = Toyw < ),
(2=
pe(y. k) = PoTOTL, < 15 A Tayol:
where z is connected to y in BE(y, k) \ [z, z+ €] and we denote P, one of the
corresponding shortest such paths (hence of length < k£ +2). This is possible

by the definition of 0B, k) at (B.1).

We also introduce the event
(_o(y ) :I
{0 ye oot = 0 0By, k), 0B(y,k) < oo ,

which is true when 1{I(wy'A)}p§i) is positive. Moreover let us set x3 connect-
ing 0B(y, k) to infinity without edges of B(y, k). Thus
(|

E 1{I(wy’A)}<Z<‘>)028%9>p§”p9>ﬂ%fz%(y)1%%(z) Ly =k

<y k¥ ENBE 100 &y & oo)plpl pl) RERI(y)RIZ) | LY =k

(|

where the integrand of the right-hand side depends only on the edges of
E(Z9)\ BE(y, k), so that the conditionning inside the corresponding ball can
be modified. _

We emphasize that seemingly p§') may depend on the state of the edges in
BE(y, k), but the walk cannot reach B(y, k) \ dB(y, k) without going through
OBy, k). Hence p§'> can only depend on the edges of BE(y, k) through the
transition probabilities in w®?=¢ of a vertex in 0B(y, k) \ 0B, k). But if
such a vertex exists it is unique and the only edge adjacent to this vertex
which lies in BE(y, k) is necessarily [z, z + ¢] and is closed in w®?=¢, Hence
there is in fact no dependence.

Let us denote P, P, and P; one of the shortest paths from respectively
1, o and zz3 toyand P = Py UP, UP, UPsU{y +e, e € rv}. Hence we

need to control
Eé,{o &y o oohppl pl RERI-) Ry | LY = k

<E 1{0 =Y = OO}PZO)_:ZZ) e[TXO = TaB@/,k) < 7‘5]P5°(272):?TX1 = TaB(y,k) < 7‘5]
]

PEEPTL, < 15 A Ty o IRE s 2 UAIRIA()RO() | P € w
] (2,2)=L1
QWU 100 &y 00} 1{P € w}P " [T, = Tos(yk) < SIRZ(2)RY(y)
(z,2)=0L1 (z 2)=e m(z,2)=I:| |:]

X PXZyTD [TZ < Ts A TOB (y,k) ]]Dz-#elfI [TXo = TOB@,k) < Té]RlﬁD [1’2 — z U A] ,

where we used that
(1) P['P c w] 2 2—(4k+2d+2)’
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(2,2)=e
(2) equalities such as P2 ™ [Ty, = Togrgu < 7] = Pt [Ty, =
Tosry k) < Tsl,
(3) Rayleigh’s monotonicity principle to say, for example, that
. =0 WED=0
Ri(y) < RO(®y) and RY™* [y <> 2 UA] < R4 [ws < 2 UA]L
Using Lemma 4.I and z, € B(y, k), we get
(z,2) =1 W=
P [T <15 AT, aB(yk ]lei [72 = 2 UA]
(z,2)=L1 (z,2)=L1
<P [Ty <5 ATE] P [Ty Ams < T,
(z,2)=1
=P [T < s AT | Ty A1s < T
(z,2) =01

=P [Ty < 78],

where for the last equality we simply notice that the probability of the event
{T, < 75} can be computed on the last excursion from z, before reaching A
z. Moreover on w such that 1{P € w},

(z,2) =01

P [T < 7] > (860),
and putting these last two equations together we get

(z,2)=C1 (=, 2) 1 (z 2)=0[1

Py [T = Tosyxy < 1lP " [To < 75 A gy RS [ 2UA]
(z 2)=0[1 (z 2) 1 (z 2) 1
<v5(0ko)~ 2kP v T, < Ta]le [Ty, < 7'5]PX2 [T < 73]
(z 2)=0[1

<v5(0K0)~ 2kPo v T, < 6]

In a similar way, we get by Markov’s property that
& D=e _ & D=e
Pz-#elfI [TXo = TGB'@'k) < 75] < (0ko) (+2) Pz-#elfI [Ty < 7).
Finally
1{0 & y < oo} 1{P e w} < 1{Z}.
Hence for w such that P € w we have, using 6 > 1/2
w(zlz:)l - (z,2)=e
1{0 =Y = 00}1{73 c w}P v [Txo = TaB(y K) < 7_5]Pz+e+ [Txo = TaB@ K) < 7‘5]
m(z 2)=0[1 (z 2)=0[1
x Py [Ty <15 AT aB(y K ]Rii [z & 2z U A]R(OE),(Z)R(I%(y)
(z 2)=0[1 (z 2)=e
<96(2/Ro) UTIP " [T, < ]P2, [Ty < SIRE(RO ()

(z,2)=0L1 (22) e

<YV L{T}GE T (0,2)Ge T (2 + ey, 1),
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where we used that R{%(y) = R‘*’z(f’zz)n:e[y < A], (8.18) and (8.19).
The result follows by integrating over all possible values of L§,'), since we
have jul% proved that O

E 1{Z(w*)}ZMN) ! P pd RERD(2)RI(y) | LY =k
| e G2 |
<ygkYoeYuKE l{I(wy’L—)'}Gay’D (0,2)Gs""" (z+e4,y) evi2((y=2)- B¢

For the remaining cases, we proceed as follows
(1) if 0 € B(y, k), then we formally replace P~ Ty = Thogzx < 7l
by 1 for any = € 0B(z, k) and x; by 0,
(2) if z+e, ¢ B'(Y, k), then we formally replace P22~ [Tx = Thgrpx) <
5] by 1 for any x € 0B, k) and o by z + e,
3) if z € B(y, k), then we formally replace P‘*’(z’ =L, = aB A 73] by

(z 2)=[1

1 for any x € B(z, k), Rey™ [z2 < zUA] by 1 and z, by z,
and the previous proof carries over easily. 1

We need another decorrelation lemma, which is essentially similar to the
previous one but simpler to prove.

Lemma 8.3. We have for i € {0,1,2,3} and § > 1/2,
] . m( 2= _ =
E H{Z(ya MWE=pP R [T < Tygo A mlRE(y)RE2)
1] ()IZ]EI 2) = R 2) e ]
<CyuE (L) B 1{I(w )}, Ao, DG (2 + ey, y) S EF

where the constants depend only on d and /.

Proof. Once again we condition on {L{" = k} for k < oo and suppose that
0 ¢ B(y,k) and z ¢ B(y, k), the other cases can be handled in the same way
as before. We see that

HZ(WW™} < 1{0 & y & o},
and we denote xq, z; € 0B(y, k) such that
P = PECP T = Tagiyuy < 75),

and x; is connected to oo without edges from B(y, k). Moreover denote P,
one of the shortest paths connecting x, to y and P; one of the shortest paths
connecting z; to y.

Then, using the same type of arguments as in the proof of Lemma 8.2, we
get for P =P, UP, U {y+e, e € v}, onw such that {L{ = k},

1 s _ _ _ 1
E 1{Z(w* 2N p P, 0, [T, < Tyg0 A IR RIR) | Ly, = k



61

]
Svlkyzeyskey“((y_z)'@E {0y < oo}Pz‘*’(z’z)_e[TxO = Tosrgk) < o
- [
w(z,Z) 1
x Py [Ty < Togyky A SIRA@RL(2) | P € w
1

< kY22 2020vsk va (- B R 10D € )11{0 & y & oo}
G D= i 0) (1 p(0) -
x P, [Txo = Tosrgx) < 76lFy " [17 < Tamy A Tl RE W) RE(2) -

Now on w such that {P € w}, we have
m(zf)=|:| (z,2)=0L1 m(z,2)=l:|
PO v [Tz < TaBéi) A\ 7‘5] = PO v [Tz < TaB?Si) VAN 7‘5] < PO v [Tz < 7‘5],
and o 2=
P Ty = Tosrgx) < Tsl(0k0)< < PPre. IT‘Ty < 73]
Since we also have 1{P € w}1{0 & y & oo} < 1{Z(w®?)=H and § > 1/2
so that,

(z,2)=C1

(v, K)Py" " [Ty < Tomgyuy A 7]
x RO(®y)RY(2)

(z,2)=e

H{Pewll{0 s y < co}py

(z,2)=C1 (z,2)=e

kY T PG (0,2)G5 " (2 + e y),
and the results follows by integration over the values of L§i). 1

Now, as we did to obtain the continuity of the speed, we need to show
that the contribution due to the local modifications of the environment has
a limited e [edt. Hence we want to prove that the expectations appearing in
Lemma[8.2 and Lemma[8.3 are finite for ¢ small enough. This is proved using
the following lemma.

Lemma 8.4. For g9 small enough and any € < £9 we have
E[(L{)C* Cue(Cort L] < i
where C3; depends only on d and /.

Proof. Since L§i) < L§3), it is enough to give an upper bound on the tail of
LYY, we have

P[LY) > n] < PILY >n, LP < n/(2C5)]
+P[LY > n/(2Cs), LY < n/(2Cs)*]
+P[L{Y > n/(2Cs)7,
and recalling Proposition and Proposition we get for A = B(z,r)
Pi_e[La(@®?=YV La(®?=%) > n + Cyr] < 2Corona(e)",
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so that we may use the second property of Proposition 4.1]
), L
f
P[ng) > n] < 6Cy 20, na(e)' ™,
where f(n) = (n/(2Cs)* — Cg) and a(e) can be arbitrarily small if we take ¢
small enough. The result follows easily. 1

Now, Proposition follows from the decomposition obtained at (8.31)
and (8.32), the decorrelation part being handled by Lemma 8.2, Lemma 8.3
where the multiplicative terms appearing in these lemmas are finite by Lemma8.4l
for € small enough.

9. An increasing speed

We want to prove Proposition[Z.I]and show that the walk slows down when
we percolate, i.e. vefl) - vi{l) > 0 under certain conditions. We recall J& =

G@0(0,0) — G¥ (e, 0) > 0 and we introduce J¢ = G (0,0) — G¥“ (e, 0) > 0.
We use (7.5) to prove that

o L 1 e
G® (0,0) =G*°(0,0) + G(0,0)  (p°(e") — p"(PNG™ (¢")0)
el

L 1 o
+G°0,6) () —pENG (e +€70),
etV

and

0.0 1 0.
G (e,0) =G(e,0) + G*(e,0)  (p°(e") — p" (VPG (¢70)
ety

L 1 0.
+G%,e)  (p7(e) —p" DG (e +€70).
etV

Now, recalling the proof of Lemma [7.2 (in particular (Z.34) and (7.35)),
noticing the relations, G“°(e,e) = G*°(0,0) and by reversibility G*°(e,0) =
(m(0) /7 (e))G(0, €) = (c(e)/c(—€))G*(0, €), we get

JE =J8 + G*(0, 0) %'(e)(awg‘(o, 0) — 1) — p(e)G¥ " (e, 0)
oo (p(—e)ng’e(e; 0) - p(—e)Gwé”e(oo, o)
+ G (e, 0) (c(e)/ C(—e))(p(—szwo’e(e, 0) — p(—e)Ci“je(O, O)I):I
— ((e)(G* (0,0) — 1) — p(e)G*™ (e,0)) ,
which, recalling p(e)c(—e) = p(—e)c(e), means that
Jo = J*+G(0,0)((p(e) + p(—e)) Jg — p(e)) + G (e, 0)(—2p(e) Jg + p(e)).
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Now rewriting, using reversibility p(e)G“°(e, 0) = p(—e)G®(0, ) = p(—e)G*°(—e, 0),
we get
Je = J®+p(e)J°Jg + p(—e) T °Jg — ple)Je,

i.e.

N Y
- ROy en A

In order to obtain the alternative form of the derivative we only need to
rewrite the term 1 — p(e) = 7 /7 sing

L1 g @l 1]
7 (dr+ de) = 7° — que)et@ 675_6&'6 = c(e)(e — dph
e'Be

hence recalling (@.1) we get
p(e)J®
1—p(e)J® —p(—e)J~®

which proves the first part of Proposition 2.1l
Now, we need to show that this derivative is in the same direction as v{1),
for this let us first notice that

1—p(e)J® —p(—e)J°
=1 — G*(0,0)(p(e) Pe°[Ty" = oo] + p(—e) LT = o)) > 0,

Je(uifl) — de) = (e — dpy

. L1
since G0(0,0)™! = P[Tyf = 0] = o (eVPR[T = oo].
Notice that the quantity in the previous display is the same for e and —e.
Now, fix e € v such that e - d—> 0, we will show that the common con-
tribution of the terms corresponding to e and —e in the derivative have a
positive scalar product with d—under our assumptions v {1). In fact it is
@ (=) pe = pe)s
L—p(e)Je —p(=e)T==  1—p(e)Je —p(—e)J =

and since G(le|) =: (dme)/(1 — p(e)J® — p(—e)J 7€) > 0 we get
L1 1]
H(le])-d= B(lel) (p(e)J*+p(—e)J ) (dre)—(p(e) J*—p(—e)J ) drdth > 0,

if we suppose that

Hle]) := (dme)

fori=1,...,dsuch that de” >0,  deV > ||ddf’.

Finally vrgl) - vH1) = éizl H(%@a dc> 0, so that Proposition 2.1 is
proved. L1
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