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Abstract

We derive a perturbation expansion for general self-interacting random walks, where steps are made
on the basis of the history of the path. Examples of models where this expansion applies are reinforced
random walk, excited random walk, the true (weakly) self-avoiding walk, loop-erased random walk,
and annealed random walk in random environment. In this paper we show that the expansion gives
rise to useful formulae for the speed and variance of the random walk, when these quantities are known
to exist. The results and formulae of this paper have been used elsewhere by the authors to prove
monotonicity properties for the speed (in high dimensions) of excited random walk and related models,
and certain models of random walk in random environment. We also derive a law of large numbers and
central limit theorem (with explicit error terms) directly from this expansion, under strong assumptions
on the expansion coefficients. The assumptions are shown to be satisfied by excited random walk in
high dimensions with small excitation parameter, a model of reinforced random walk with underlying
drift and small reinforcement parameter, and certain models of random walk in random environment
under strong ellipticity conditions. This is the extended version of the paper [20], where we provide
all proofs.

1 Introduction

Recently, many models of random walks with a certain self-interaction have been introduced. A few
examples are self-reinforced random walks [11, 33, 35], excited random walks [3, 29, 30, 39, 40], true-self
avoiding walks and loop-erased random walks. Proofs in these models often rely on martingale methods,
or explicit comparisons to random walk properties. In some of the examples, laws of large numbers are
derived. The difficulty is that the limiting parameters are rather implicit, so that it is hard to derive
analytical properties of them. For example, it is quite reasonable to assume that the drift for excited
random walk is monotone increasing in the excitement parameter for each d > 2, but a proof of this fact
is currently missing. Similarly, it has not been proved that the speed for once-reinforced random walk
on the tree is monotone decreasing in the reinforcement parameter (see [11]). See [34] for a survey of
self-interacting random walks with reinforcement.

In the past decades, the lace expansion has proved to be an extremely useful technique to investigate a
variety of models above their upper-critical dimension, where Gaussian limits are expected. Examples are
self-avoiding walks above 4 dimensions [6, 14, 36, 37, 38], lattice trees above 8 dimensions [9, 10, 13, 25],
the contact process above 4 dimensions [21, 22|, oriented percolation above 4 dimensions [24, 31, 32],
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and percolation above 6 dimensions [12, 15, 16]. An essential ingredient in the proofs is the fact that
the above models are self-repellent. There are many more models where a Gaussian limit is expected
above a certain upper critical dimension, but using the lace expansion for these models is hard as they
are not strictly self-repellent. In this paper, we perform a first step for a successful application of the lace
expansion methodology, namely, we derive the expansion for general self-interacting random walks. The
goal is to use this expansion for some of the simpler self-interacting stochastic processes available.

We will study a particular version of once-reinforced random walk, where the initial weights are
such that the corresponding random walk has a non-zero drift. A similar situation was investigated in
[11], where once-reinforced random walk was investigated on the tree. We expect that our method can be
adapted to the tree setting to reprove some results in [11], when the reinforcement parameter is sufficiently
small. We also study excited random walk, where the random walker has a drift in the direction of the
first component each time when the walker visits a new site. It was shown that this process has ballistic
behaviour when d > 2 in [3, 29, 30], while there is no ballistic behaviour in one dimension. For a third
application of our method we study random walk in (partially) random environments, similar to those
considered in [5].

In this paper we give a (self-contained) proof of a law of large numbers (d > 6) and a central limit
theorem d > 9) when the excitation parameter is sufficiently small. We also derive a law of large numbers
and central limit theorem for the once-reinforced random walk with drift when the reinforcement is
sufficiently small compared to the drift. These results were completed in 2006. Since then, substantial
progress has been made on these two models. Using renewal techniques, a strong law of large numbers
and invariance principle has been proved for the excited random walk in dimensions d > 2 [4], while laws
of large numbers and local central limit theorems are obtained for a large class of ballistic self-interacting
random walks (including the reinforced random walk with drift in all dimensions) in [28]. We prove
similar results for annealed random walks in partially random environment similar to those in [5] in the
perturbative regime, with the difference being that the probability of taking a step in each coordinate
may be random. We believe that our results for random walk in random environment are new.

The renewal techniques often give strong results (as described above), but currently do not provide
much insight into how the results depend on the underlying parameters. As is done in this paper, our
expansion can be used independently to prove (sometimes weaker) results in the perturbative regime. In
doing so we obtain formulae and estimates of error terms for some of the relevant quantities of interest.
This is one of the main advantages of our method, but as illustrated by recent applications (see Section
2.5) we see a combination of our expansion with renewal and ergodic methods to be highly informative.

2 The main results

We start by introducing some notation. A path w is a sequence {w;}32, for which w; € Z? for all i > 0.
We obtain random walk when the random vector {w;11 —w;}52, is an i.i.d. sequence. We let P be the law
of a random walk law starting at the origin. We write &, for the vector

—

Gn = (W0, -+« ,Wn), (2.1)
that is, for the first n positions of the walk and its starting point. Let
D(z) =P(w = ) (2.2)

be the random walk transition probability, so that

n—1

]P)((ﬁn = ({l?(), L1y ,xn)) = H D(:):Hl — xz) (23)
=0



We restrict our attention to D with finite range L so that }-,. ;- D(z) = 0 and all moments of D exist.
For self-interacting random walks, a similar expression to (2.3) is valid, but the term appearing in the
product may depend on the history of the path. Let Q(,,) denote the law of a self-interacting random
walk & = (wp,w1,...) started at wy = xg, i.e.,

n—1
Qo) (@n = (@0, 21, .., 20)) = [ P (@i, wit), (2.4)
i=0

where
P (@is Ti1) = Qag) (Wit1 = Zit1|&; = T5).
In other words, for a general path Z;, we write p‘fi(xi, x;41) for the conditional probability that the walk

steps from x; to x;41, given the history of the entire path #; = (xg,...,z;). It is crucial to our analysis
that our self-interacting random walk law is translation invariant, i.e. for all Z,,

Q(IO)(Qn = (.’/U(),xl, ce ,iL'n)) = Q(O)(Qn = (0,%’1 —XQy-- 3Ly — xo))

We henceforth write Q = Q(,) and drop the dependence on the starting point zo from the notation when
the history @, of the path is given, e.g. Q(:|d, = 7p) = Q(40)(-|&n = ZTn)-
The goal of this paper is to investigate the two-point function

cn(z) = Qlwy, = ). (2.5)

In this paper, we will derive an expansion for the two-point function in full generality. However, for
the analytical results we will focus on directed once-edge-reinforced random walks, excited random walks,
and random walks in partially random environments. In Sections 2.1, 2.2, and 2.3 below, we will define
the models and state the results.

2.1 Once edge-reinforced random walk with drift

In this section, we introduce an example of a once edge-reinforced random walk with drift. For a directed
edge b, denote the number of times the edge b is traversed up to time ¢ by

t

G(D) = Ty wi)=b}> (2.6)

i=1

where 14 denotes the indicator of the event A, and let ¢t — (&; be a sequence of R-valued reinforcement
parameters. We use wg(b) to denote the weight of the edge b at time s. The main assumption for our
reinforced random walk is that wg(b) is translation invariant, and that

wao(O,x) # 0. (2.7)

Define ws(b) recursively by
wi(b) = we—1(0) + L,y wn)=b} B v)- (2.8)
We define a directed version of edge-reinforced random walk (ERRW) by setting

wi (24, Tiq1)

>y wi(wi,y)

PP (w4, i41) =



We will deal with directed once-reinforced random walks, where 3; = (30, is taken sufficiently small,
however our results extend to directed boundedly-reinforced random walks, where we assume that

(o]
B = Z |B| < oo, is sufficiently small. (2.10)
t=0

The parameters [, are allowed to be negative (provided wg(b) + Y/, ¢ remains bounded away from 0).
Note that (2.7) implies that the random walk distribution arising for 5 = 0 has non-zero drift.

We denote by Qg the distribution of the above once-reinforced random walk with drift, and we let
Eg denote expectation with respect to Qg. We denote by Varg(w,) the covariance matrix of the random

vector w, under the measure Qg. We also denote convergence in distribution by :d>, convergence in
probability under the law P by L. and write N (0,%) for the multivariate normal distribution with
mean the zero vector and covariance matrix .
Theorem 2.1 (A CLT for finitely reinforced random walk with drift). Fiz d > 1 and assume (2.7).
There exist fy = Bo(d,wp) > 0, 0 = 0(B,wp,d) € [~1,1]% and finite ¥ = (B, wo, d) such that, for all
ﬁ < /807
(a) ,

Eglwn] = On[1 + O(ﬁ)] (2.11)

(b) 1
Varg(wy,) = Xn[l + O(E)] (2.12)
(c) wy, satisfies a central limit theorem under Qg, that is,

wp —0n 4

NG = N(0,%). (2.13)

As noted in the introduction, this result has since been strengthened in [28], although without error
estimates. Parts of our methods apply to once-reinforced random walk where the initial weights induce
no drift. However, we are currently unable to prove the bounds on the expansion coefficients, one of the
crucial steps in the analysis. We shall comment on this issue in more detail in Section 6.5 below. In
Section 3.3-3.4, we shall further give formulas for the speed and variance appearing in Theorem 2.1.

2.2 Excited random walk

In this section, we introduce excited random walk (ERW), which is the second model to which we shall
apply our expansion method. It is defined for 5 € [0, 1] by taking

P (@i, wig1) = po(@iss — ) [mes, 1y + Pa(@ivs — 23) [1 = Ipies, i3], (2.14)

where {x; € &;—1} denotes the event that x; = w; for some 0 < j <1 — 1, and where
1
po(2) = 5o (jei=1 (2.15)

is the nearest-neighbour step distribution and

14 Ge;-x
pp(z) = lel{\x\:l}' (2.16)



Here e; = (1,0,...,0) and z - y is the inner-product between x and y. In words, the random walker gets
excited and has a positive drift in the direction of the first coordinate each time he/she visits a new site.

That ERW has a positive drift (in the sense of a lower bound) was established for ERW in d > 4 in
[3], for d = 3 in [29], and for d = 2 in [30]. For d = 1, it is known that ERW is recurrent and diffusive
(except the trivial case § = 1) [7]. Many generalisations of this model, described in terms of cookies, have
also been studied (see for example [39], [1], [2]).

We denote by Qg the distribution of the above excited random walk started at the origin, and we let
Eg denote expectation with respect to Qg. We denote by Varg(w,) the covariance matrix of the random
vector w,, under the measure Qg.

Our main result for excited random walk is the following theorem:

Theorem 2.2 (A CLT for ERW above 8 dimensions). Fiz d > 8. Then, there exists By = [o(d) > 0,
0 = (0,(08,d),0,...,0) and finite ¥ = X(3,d) such that, for all 5 < (o,
(a)

Eglwa] = 6n[1 + 0(%)]. (2.17)
(b) |
Varg(wy,) = Xn[l + O(%)]. (2.18)

(¢) wy, satisfies a central limit theorem under Qg, that is,

wp —0n 4

NG = N(0,%). (2.19)

Unfortunately, our methods do not apply to general d > 2. However, when d > 5, we can prove a
weak law of large numbers:

Theorem 2.3 (A LLN for ERW above 5 dimensions). Fiz d > 5. Then, there ezists fo = [Fo(d) > 0 and
0= (0,(08,d),0,...,0) such that, for all 5 < By,

(¢)

logn
n 2
(b) wy, satisfies a law of large numbers under Qg, that is,
Wn Qs g (2.21)

n

As remarked in the introduction, these results have since been strengthened considerably in [4], and
indeed a strong law of large numbers was already implicit in [39]. One of the key purposes of this paper
is to obtain analytically tractable formulae for the coefficients 6(/3,d) and X(f3,d) in the central limit
theorem (see Section 3.2), allowing for a proof that 3 +— 6(3,d) is monotonically increasing. This result
has since been proved for d > 9 in [19], making crucial use of the methodology in this paper.

2.3 Random walk in a partially random environment

In this section, we introduce a model of random walk in (partially) random environment (RWpRE).
The model we consider is a (nearest-neighbour, for simplicity) random walk in Z%, where d = dy + d;
with d; > 5. The random environment has the property that the random walker observed only when
stepping in the coordinates dy + 1,...,d, behaves as a simple random walk in d; dimensions. This is
similar to the model studied in [5], but with two important differences. Firstly, our results will only



apply in the perturbative regime, where the transition probabilities are sufficiently close to their expected
values. Secondly we allow the probability of stepping in the dy + 1,...,d coordinates to depend on the
environment, provided that this probability is bounded away from 0, uniformly in the environment. This
situation is not allowed in [5], so our results for this model can be seen as a non-trivial extension to [5] in
the perturbative regime.

To be more precise about the model that we study, we require some additional notation. Let d =
do +dy > 6 with d; > 5. Let Uy be the set of unit vectors in Z?, and P(Uy) be the set of probability
measures on Uy. Let W. = {W.(u) }yecu, denote an element of P(U;) and let i be a probability measure
on P(Uy), satisfying the following:

(1) The weight assigned to Uy, is not too large, i.e. there exists some § > 0 such that

u( Z W(u)gl—é):l.

UGUdO

(2) The weights assigned to Uy \ Uy, are “fair”, i.e. for each v € Uy \ Ug,,

1 =2 uev, Wlu
u(W(v): 2210 ( )> = 1.

(3) The weights cannot vary too much, i.e. there exists some [ < 1 such that for each u € Uy,
p (W) = Ey[W.(u)]] < B) =1, (2.22)
where £, denotes expectation with respect to p.

Let v be the product measure on P(Uy)%" obtained from p, i.e. under v, {Wy},eza are independent
with distribution p. The RWpRE in environment W = {W,},cza is the Markov chain {X,,},>¢ such
that Py (Xo = 0) = 1, and Py (X,41 = Xp + ulXo,...,X,) = Wx, (u). The annealed RWpRE is the
(non-Markovian) random walk with law Q obtained by averaging over all environments, i.e.

Q@n:my:/amfw:@mu
The annealed transition probabilities are given by

PT (@4, 2i41) = Qi = i1 |8 = T3) = E[W, (i1 — 2:) |55 = T4 (2.23)

Our main result for RWpRE is the following theorem, in which Qg denotes the above annealed law for a
fixed (sufficiently small) choice of 3.

Theorem 2.4 (A CLT for RWpRE for dy > 7). Fiz dy > 7 and dy > 1. Then, for every 6 > 0 there
exists By = Po(d1,dp,d) >0, 0(5,0,d1,dy) and finite ¥ = X(3,9,d1,dy) such that, for all 5 < [y,
(a)

Eglion] = 0n[1 4+ 0(2)]. (2.24)

(b)

1
Varg(wn) = Sn[l + O0(—s )], (2.25)
e
(¢) wy, satisfies a central limit theorem under Qg, that is,
n— 0
En 70 Ay A0, D). (2.26)

NG



Theorem 2.5 (A LLN for RWpRE for dy > 4). Fiz dy > 4 and dy > 1. Then for each 0, there exists
Bo = Bo(di,do,d) >0 and 0 = 0(dy,do,0) such that, for all < [y,
(a)

logn
n’"\2
(b) wy, satisfies a law of large numbers under Qg, that is,
Wno Qo g (2.28)
n

In the above theorems, the (y arising from our analysis can be taken larger as § increases.

Although results of a similar nature appear in [5] and some of the references therein, we believe that
this is a new result. In particular, we do not assume that the random components of the environment
are isotropic, nor that they have mean zero, nor that the random walker is transient in any particular
direction. However, as in [5], our analysis relies heavily on the fact that simple random walk in d
dimensions is, loosely speaking, very transient.

2.4 Overview of the method

The main tool used is a perturbation expansion for the two-point function. Such an expansion is often
called a lace expansion, and takes the form of a recurrence relation

n+1
en1(2) = D DW)en(r =)+ D mTm(y)enti-m(z —y) (2.29)
Yy Yy m=2
for certain expansion coefficients {m,, }>°_,, and where
D() = (0, ) (2.30)

is the transition probability function for the first step. A recurrence relation such as (2.29) is derived
for the oriented percolation and self-avoiding walk two-point functions, and plays an essential part in
the proofs that these models are Gaussian above the upper-critical dimension. For self-avoiding walk,
cn(7) equals the number of n-step self-avoiding walks starting at 0 and ending at x, and >_, ¢, (x) equals
the total number of self-avoiding walks, which grows exponentially at a certain rate that needs to be
determined in the course of the proof. For self-interacting random walks, Y, ¢,(z) = 1. This essential
difference gives rise to a difference in the strategy for proofs.

In any lace expansion analysis, there are three main steps. The first is the expansion in (2.29), which,
for general self-interacting random walks, will be derived in Section 3. The second step is to derive
bounds on the lace expansion coefficients. These bounds will be derived in Section 6. The final step is the
analysis of the recurrence relation, using the bounds on the lace expansion coefficients. For this analysis,
we will make use of induction. The inductive analysis in this paper is intended for the perturbative regime
(sufficiently small 3), and is similar to the one in [17], where a lace expansion was used to prove ballistic
behaviour and a central limit theorem for general one-dimensional weakly self-avoiding walk models. In
turn, this induction was inspired by the analyses in [18, 23].

In the induction argument, we shall make use of the characteristic function of the end-point of the
n-step self-interacting random walk, which is the Fourier transform

én(k) = Z e* e, (z). (2.31)

x€Z4



Taking the Fourier transform of (2.29) yields

n+1
énp1(k) = D(k)én (k) + z_j T (k) éns1—m (k) (2.32)

We shall present two separate induction arguments. The first proves a law of large numbers as
in Theorem 2.3 under relatively weak assumptions on the expansion coefficients, the second is a more
involved induction argument proving the central limit theorem as in Theorems 2.1 and 2.2 under stronger
assumptions on the expansion coefficients.

The remainder of the paper is organised as follows. In Section 3, we present the expansion for self-
interacting random walks, which applies in the general context described in Section 2. We also establish
the formulae for the limiting speed and variance of the endpoint of the walk, assuming that these quantities
exist. In Sections 4 and 5, we describe the induction arguments for the law of large numbers and central
limit theorem respectively. In Section 6, we prove the bounds on the lace expansion coefficients for the
two models under consideration. In Section 3.4, we prove the formula for the variance stated in Theorem
3.2 in Section 3.

2.5 Recent applications of this method

In this paper we have concentrated on deriving the expansion and on obtaining laws of large numbers and
central limit theorems under strong conditions on the expansion coefficients. However in Sections 3.3 and
3.4 we also obtain formulae for the speed and variance, when these quantities are known to exist, under
much weaker conditions on the expansion coefficients.

The speed of excited random walk is known to exist in all dimensions, e.g. see [4] and the results of
this paper give a formula for that speed. This formula is shown in [19] to be monotone increasing in
the excitation parameter in dimensions d > 9. An excited random walk with opposing drift in a site-
percolation cookie environment is studied in [26]. A result of [5] using cut-times and ergodicity shows
that the speed of this model exists in high dimensions. A formula for the annealed speed is then given
by the results of this paper and it is shown in [26] that this formula is continuous in the excitation,
percolation, and drift parameters, and strictly increasing in the excitation and percolation parameters in
high dimensions. In high dimensions, for each value of the drift parameter one can then establish phase
transitions in the speed as one increases the percolation and excitement parameters. In [27], certain
models of random walk in i.i.d. random environment, where at each site either the left or right step is
not available, are studied in high dimensions. In these models the existence of the speed is given by [5],
a formula is provided by this paper, and it is possible to prove monotonicity of the speed as a function of
the probability p that the right step is available at the origin.

3 The expansion for self-interacting random walks

In this section, we perform and discuss the expansion for interacting random walks. In Section 3.1,
we derive the expansion in (2.29), in Section 3.2, we discuss the consequences of our expansion, and
in Sections 3.3 and 3.4, respectively, we identify the speed and variance from our expansion formula,
assuming that they exist and that the expansion formulae converge.



3.1 Derivation of the expansion

Before we can start to prove (2.29), we need some more notation. We will make use of the convolution of
functions, which is defined for absolutely summable functions f, g on Z¢ by

(f *g)(x Zf (3.1)

so that we can rewrite (2.29) as

n+1
Cn+1(x) = (D *cp)(x) + Z (T, * Cng1—m) (). (3.2)

m=2

If 77 and Z are two paths of length at least j and m respectively and such that 7; = zg, then the
concatenation 7j; o @, is defined by

L i when 0 <17 < 7,
(7 © Em)i = { K J (3.3)

xi—j when j <i<m+j.
Given j,,, we define a probability measure Q7 on walk paths starting from 7,,, by specifying its value
on particular cylinder sets (in a consistent manner) as follows

n—1

Qmm ((ﬁn = (.21?0, X1y ,:L'n)) = H pﬁmOji(xi, xi+1), (3.4)
=0

and extending the measure to all finite-dimensional cylinder sets in the natural (consistent) way. We
write E7 for the expected value with respect to Q7. and define

A (0, ) = Q7" (wy, = ). (3.5)

Any path of length n 4 1 is a path of length 1 concatenated with a path of length n, so that, in terms of
the above notation, we can use (2.30) to rewrite

n—1
o™
cri(x) =Y D) > J]»” (W, wi). (3.6)

&0 B0 (0 g =0
~(0) (1) ~(1)

If we had p*1 ¥ = p“  for all wl ) w , then we would be back in the random walk case, since we

would arrive at )

ne

M
0) )y

Cnt1( Z D(wi”) Z P (W 7wz’+1) = (D *cp)(2). (3.7)

50 B0 {0 g =0

. . =(0) ,5(1) —(1) .
For interacting random walks, p*1 °“i ~ does not equal p*i in general, and we are left to deal with the
difference between the two. For given 7, and #; we can write

pnmofi (-Tip xiJrl) _ pfi (:CZ,’ xiJrl) + (pﬁmofi _ pfi)(.’xi, .’L’i+1). (38)

—

With this substitution, we have that

5o

(1) ~(0)
H PP 0 o) = T ™ @, wiy) + (5

S 50
U (w with) =P (W wi))]e (3.9)

K3 K3



n (3.9), the first term has ‘forgotten’ the first step, while the second term makes up for this mistake. We
would like to expand out the product in (3.9). Note that for all {a;}7=) and {b;}7=,

nl:[aﬂrb Haﬁz H%—I—b)b(ﬁaﬁ, (3.10)
i=0 i=j+1

where the empty products arising in Hg;& (a; +b;) when j = 0 and H?:_jlﬂ a; when j =n — 1, are defined
to be equal to 1. Applying this to (3.6) with

e ~(0) (1) (1)
=p% (w7 wilh), b= (0% = pt ) (w0 with),

we arrive at

cny1(@) =D D(wy”) D HPsz (wi”, i)

=(0) =), ,(0)

UJl Wn, UJl HZE
7j—1
+ Z Z D (0) Z [H p@i )o@(l)( ;1)7w;-1|—)1):| (pago)oujj(l) B pﬂil))(w_;l)’w‘;l—f)—l)
Gﬁll) wi )y =0
n—1 _‘(1)
x| TT o ™ wly)]- (3.11)
i=j+1

The first term equals (D * ¢,)(x) by (3.7). To rewrite the second term, we need some more notation. We

abbreviate "

3 o@D o8
A;.jlz(pwl “i— p¥ )(wg“,wﬁl), (3.12)
so that (3.11) becomes
= 3@z 1y W [ . s @ @
cnr1(w) = (D xcp)(x) + Z ZD Z [Hp 1% (wy a%+1)}Aj+1[ P (w; ’wi—l—l)}
w“) WOy =0 i=j+1
i-1 ~(0) _~(
— (Dxcy)(x +ZZD oy 3 [H oA (0, W] A%,
50 50 LD O =0
Wif1iWy =Wy
n—1 ﬁ(l)
1 1
x Y [ II »° @] (3.13)
(w]+27 7wn1))5wgzl):$ =i+l
From (3.5), we have that
n—1 (1)
_,(1) @
) [ TT 7% @ wl)] = ol @i o). (3.14)
@D, DyuVmg =T
‘7 bA 7 . n
Therefore, (3.13) is equal to
ﬂ(o) z
cnt1(x) = (D * ) () + Z Z D(wi”) > Q4 AL et (Wi, @) (3.15)
EET T

10



—(1)
For the second step of the expansion, we note that a type of two-point function c;ii +]-171 (wﬁl, x) appears

on the right side of (3.15). The second step of the expansion involves expanding out the dependence of

this two-point function on the history & w 1 Given &' Jll we write

oM M
Cntgil(“gﬁlﬂ x) —-Cnfjfl(“ﬁﬁiax)‘+ Cntzil(“gﬁlv T) — Cnfjfl(“ﬁﬁiax) : (3.16)

The contribution to (3.15) from the first term on the right of (3.16) is

H(O) n+1
Z 2 |2 D) 2 Q@ = @AWy | enmgmr(@ =) = D D (W)enti-m(z ).
J=0 ¥y |50 M J+1 m—2'7
Wy Wit
(3.17)
where, for m > 2,
~(0) .
Z D(w{”) > Q1 (G2 = w;;LQ)A;glll{w(l)_ ) (3.18)

oW
m—1

To investigate the contribution to (3.15) from the term in brackets on the right of (3.16), we consider the
difference between ¢ (1),,,, x) and ¢, (1), x) for general 7,,, n and z. We first write

n—1
enm (Mm, ) = Z H pnmow: (w;, w;kJrl)’ (3.19)

k. y —
@G Mm—x =0

and then use (3.8) and (3.10) to end up with

j—1 B
() = enlin ) + 5 Y T 2™ (@ win) | (07°% = %) (o, wi) I 7 Wi wh))|-

71=0 &% mm—zx =0 i=j+1
(3.20)
Therefore, similarly to (3.13)—(3.15), we obtain
sz(nma ) = Cp 77m7 + Z Z (@nm = —‘*) *+1cn-]1 1( ;+1’x)' (321)
j= Ow_H

In (3.21), the first term is a regular two-point function, i.e., it does not depend on the history 7j,,. In the

correction term a history-dependent two-point function ciif}il appears to which we can iteratively use
(3.21). Thus, with m = j + 2,

n+1

Cnp1 (@) =(D x co)(x) + Y (1) * Cpomi1) (@) (3.22)
(0) @(0> _,(1) AW w(,”H - _,(2) A® ﬁg)ﬂ (2)
+ Z ZD(W Z Z Q% (@), = ) JH—IQ (&g, = ) jo+16n"j1—jo— 2(w32+1’ x),
T2 g B &
where we write, for N > 1,
SIN-1) (W) (V)

A;Z)—f—l (p iN_1+1%%YiN _pWJN )(w;x)’wézlkl)’ (323)
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with jo = 0.
For N > 1, we let Am,N:{jer:jl—i—---—l—jN:m—N—l} and further define

Inzl -1y oo
=3 DD Z I, HA;:?H [T pon o™ (0, 0fy)  (3:29)
Fedmn 3 0 . in=0

1 Y4 N+1

—(n—1)

- T X T g e 10080, e

+1
-(0) ~(1) in
jEAm N ) w] ‘1 JN+1

which is zero when N + 1 > m. Note that (3.24) reduces to (3.18) in the case N = 1. Then define

= i 7 (y). (3.25)

S
“ing+1 (M+1)
We emphasize that, conditionally on w]M 1, the probability measure Q,;}" is the law of & G i1 ie.,
—»(]M) —(M4+1)
that ;"\, acts as the history for &; 7 " ;.

Equation (2.29) follows by iteratively replacing the two-point function in (3.21) by using the equality
(3.21), until the second term on the right of (3.21) vanishes. This must happen when N = n + 1. This
completes the derivation of the expansion.

3.2 Discussion of the expansion

In this section, we discuss the consequences of the expansion in (2.29).

The lace expansion coefficients. The lace expansion coefficients involve the factors

~(N—-1) O4’3(N) ﬂ(N)

A;]]\\;)Jrl = (ijN—1+1 IN —p “in )( ;Z)v“’;’z)ﬂ) (3.26)

n (3.23). This difference is identically zero When the histories w(N 1)+1 o wj( and JJ’(-N) give the same

transition probabilities to go from w!" to w! For excited random walk, A( w1 18 non-zero precisely

IN JN+1
when w]( ) has already been visited by _’j(z 1)+1’ but not by wj(N)_l, so that

AT SIATY G o o
N

“in_ 1+1} { IN ¢_‘JN 1}

<Cﬁf{ () g (N1}

]Nl

(3.27)

<CpI . B}
Bl eali T {w](-ﬁ)ezw(m_l}

For once-edge-reinforced random walk, the difference (3.23) is nonzero exactly when the vertex w;N)
-1

has already been visited by & wJN 1 Via an edge that was not traversed by & ij . Therefore, we also have
for once-edge-reinforced random Walk that

A < Cﬁf{ () M-y (3.28)

JNl

For RWpRE;, a similar bound holds as follows. From (2.23),

(N) (N) (N) - _ ~(N=-1) —=(N) ( ) (N) = _ =)
A]N+1 - E[W JN ( ]N+1 jN )‘ij—l‘i’l‘i’jN - YIiN—1+1 Owj]\] ] - E[WWJ(N)( ]N+1 jN )‘w]N - wj]\] }

12



7 /AN
VANV EN/ANAN

Figure 1: The diagrams for 7{)), N = 1,...,5, arising from the expansion and the bound (3.28) for both
models. The subwalks (indicated by different shades) in the diagrams have the previous subwalk as their
history. An intersection of two subwalks and a small factor 3 appears at each vertex.

By definition the random environment is site-wise independent, so the only information about W )
“in

N Trivially every departure

contained in the history of the path is in the departures from the site ij
from w;-N) by JJ(N) is also a departure from w;N) by J};Z 1)+1 o w; , and any additional departures from
this site by w(N 1)+1 o w( ) are actually departures from w]( ) by & _’(N 1)

(N) —(N-1)
wjy €W It then follows immediately from (2.22) that

Thus A( ) 1 1s non-zero only if

|A(N)+1|<25I (N) c 5NV

JN JN 1

- (3.29)

We conclude that for all models under consideration, each factor \A;Z) 1
1. enforces an intersection between the path and its previous history;
2. gives rise to a factor 3, making 77 (y) small when § is sufficiently small and N is large.

The quantities 7{)(y) combined with the bound (3.28) for both models, can be represented by diagrams
of the form displayed in Figure 1 for N = 1,...,5. The first step is special, as it has no history Thereafter,
each subwalk wj +1 (indicated by shading in Flgure 1) has the previous subwalk wj 1>+1 as its history.
The apparent similarity with the self—avmdlng walk diagrams (see for example [14]) is natural due to
the intersections enforced by the factors Aji +1 as described above. A small factor 3 arises from each
intersection (represented by vertices in Figure 1), and the number of intersections increases with the

complexity of the diagram.

The speed and variance. By convention our vectors are considered to be column vectors. Thus if
6 € R%, then 06! is a d x d matrix with real entries.

The limiting speed 6 = 0(3,d) and covariance matrix 3 = 3(/3, d) appearing in Theorems 2.1-2.3 are
given by

0B.d) = 0.—1 Vinl), (3.30)
S(Bd) = So— 08— 3 Ve, () (331)
m=2 -

13



where 0, is the expected drift of the transition probability D = p°, i.e.,

0, = Y _ aD(), (3.32)

x€Z4

while X, is the covariance matrix of D = p° given by

(Eg)i7j = Z xiij(x), (3.33)

x€Z4

and Vf(k) is the vector of derivatives of k +— f(k), while V2f(k) is the matrix consisting of the double
derivatives of k — f(k).

These formulas can be heuristically derived from the recurrence relation (2.29). Indeed, take the
Fourier transform to obtain

n+1
ens1(k) = D(k)en(k) + > T (k)ént1—m(k). (3.34)

m=2

Now replace ¢;(k) throughout the recurrence relation by ei0-kl—3 KTkl

2.2(c). Then, dividing by e0kn—3k"Zhn e obtain

, in accordance with Theorem 2.1(c)—

n+1
RIS o D) 3 o ()T R RRER D), (3:35)

m=2

Expanding to linear order in k yields (3.30) and expanding to second order in k yields (3.31), when we
note that ¥ (as defined in (2.12) and (2.18)) must be symmetric, and

(0 =0 and D(k) =1+ ik -0, — %kthk + O(kP). (3.36)

The results in this paper, as well as the proofs, follow part of the ideas in [17], where it was shown
that certain weakly self-avoiding walk models in d = 1 behave ballistically.

3.3 The formula for the speed

In this section, we show that, when the speed is proved elsewhere to exist, and our formula for the
speed in (3.30) converges, then in fact (3.30) identifies the speed. For example, for ERW in dimensions
d=2,...,5 where Theorem 2.3 does not apply, it is known (e.g. [4]) that the speed exists almost surely.

Theorem 3.1 (The speed formula). If lim, oo Som _o >, 27 () exists and n~tw, SN 0, then

0(8,d) = ap”(0,2) + Y > amp(a). (3.37)
x m=2

Proof. Multiplying (2.29) by = y+(x—y), summing, and using the facts that > ¢, (z) = >, p°(0,2) =1
and Y, Ty (x) = 0, we obtain

n+1

Y owenia(@) =Y yp’(0,y) + Y wen(@) + Y Y ymm(y). (3.38)

m=2 Yy

14



Now ", zcp(z) = Elwy], so rearranging (3.38) we obtain

n+1
Elwnt1 — wp] = 05 + Z Z Y (y)- (3.39)

m=2 Y

The right hand side converges if and only if the left hand side does. Thus, under the assumption that
lmy, oo Yoo Dop m () = 0(5,d) — 0, exists, we obtain that

lim Elwys1 —wp] = 0(6,d). (3.40)
In turn, (3.40) implies that .
nlLr%oE[n_lwn] =0(8,d). (3.41)

When n~ 1w, L, 0(8,d), by bounded convergence and the fact that |w,| < nL since the maximal step
size of our self-interacting random walks is L, we have that

lim E[n"'w,] = 6(8,d), (3.42)

n—~o0

so that, as required, 0(3,d) = (5, d). O

3.4 The formula for the variance

In this section we prove a result about the variance of the endpoint of the walk, similar to that obtained
above for the speed. Define a =2y ylir,, (y). Then, we have the following formula for the variance of
self-interacting random walks in terms of the lace expansion coefficients:

Theorem 3.2 (The variance formula). Suppose that for each i,j € {1,2,...,d},

il iy [1] 41

and that either

(i) E[w,] =0 for each n, or

(i) n~tw, D, 0, and Y ;°_5(m — 1)|a£ﬁ| < 00.

Then
i = (Z0)ij — plilgli] — Z 0 (m — 1)al! + 6Vl (m — 1)all] — Zy ()] - (3.44)
m=2

The proof of Theorem 3.2 is an adaptation of that of the speed formula in Theorem 3.1 above, and is
deferred to Section 7
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4 Induction for the weak law of large numbers

In this section we prove a law of large numbers from the recurrence relation (2.29), or, more precisely,
its Fourier transform (3.34), assuming certain bounds on the coefficients 7,,(k). The bounds roughly
correspond to upper bounds on the accuracy of the Taylor approximation of 7, (k) up to first order.

We start by formulating a general assumption (which must be verified for a specific model), and prove
the main result, Theorem 4.1, under this assumption.

Assumption (LLN). There ezists a sequence {bp, }m>1, independent of 5 and with by > 1, and a constant
eg = €3(d) satisfying limg_.geg(d) = 0 such that

7im(0) =0, |V7m (0)] < ebm, V27 (0)| < egmby, (4.1)
and uniformly in k € [—x, 7],
[T (k) < eglklbm,  |Rm(k) — k- Vi (0)] < eglk*mbpm, (4.2)
where
B= Zb < oo and B'_s (logn\/S Zmb < 00. (4.3)
m=1

Theorem 4.1 (Weak law of large numbers). When Assumption (LLN ) holds, there exist By = Po(d) > 0
and 0 = 0(3) such that for all 5 < By,

E [wn] :9n[1—|—0(% i n Am)by )| (4.4)
m=1

Furthermore, there exists C' > 0 such that for every k € R,

log (E [““'“’"/"])_‘k-0+0<m C‘kli( A m)b ) (' '22nj b ) (4.5)
O 3l€ 7 ne /NN ) Oy m .
m=1

where the constant 6 given by (3.30) is model dependent.
Remark 4.1. Observe that n= 135 (n A m)by, = o(1) and n=t 3" _, mb,, = o(1) when (4.3) holds.

m=1 4
Thus (4.5) implies that lim,, ., Egle?*@n/"] = %0 which is equivalent to the statement of convergence

in probability, w,/n SN 0.

Note that since D has finite range, there exists a constant C; > 1 independent of 3 such that
ID(k) — 1 — ik - 0,] < C1]k[, (4.6)

and let K1 = 2C, which is independent of j3.
We will frequently use the following lemma, whose proof follows easily by applying Taylor’s Theorem
at t = 0 to the map from R — C given by t s /@

Lemma 4.2. For all x € C,j € N,

where Re(x) is the real part of x.
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Set 61 = 0,, and, for n > 2, we define the following approximation to 6:

O, =0, —i Enj Vi (0). (4.7)

m=2
Our induction hypothesis for the law of large numbers in Theorem 4.1 is that the following bound

holds for all 7 < By, some § < 1 independent of 8 and all 0 < j < n:
For |k| < 0log(n Vv 3)/n and some K > 1 independent of 5 we can write,

J
(ik -0+ e(k)) | where |e; (k)| < K[k[* 1, (4.8)
=1 =1

M“

) = e [3

where the empty sum, arising when j = 0, is defined to be 0, and where, for n = 0, the equation is valid
for all k € [—m, 7)<

The initialisation of the induction (the n = 0 case) holds trivially since 1 = €. In Section 4.1 we will
advance the induction hypothesis. In Section 4.2 we will use it to prove Theorem 4.1.

4.1 The LLN induction advanced

We fix n > 0. The induction step will be achieved as soon as we are able to write

én 1 k .
é:(li)) = exp [ik - Opt1 + ent1(K)], (4.9)
for e, +1(k) satisfying the required bound. For this, we write
énJrl(k) .
W = 1 + Zk' . 9n+1 + 6;1+1(k) (4.].0)
and then set
ent1(k) =log [1 + ik - Opq1 + €41 (k)] — ikOni1. (4.11)

The following lemma is a trivial consequence of (3.32) and (4.7):

Lemma 4.3. We have |0,| < L and when Assumption (LLN) holds we have |0,| < L+ egB for every n.

Let "
= > mby,. (4.12)
We note that by the second bound in (4.3), and uniformly in k such that |k| < én~1log (n V 3), we have
Bniilk| <0B',  nBu|k|* < §*B. (4.13)

These bounds will be frequently used in what follows.

Choose By > 0 so that eg < 1 for all § < By, and suppose that the required bound (4.8) holds for
€1 (k) with constant K. By Lemma 4.3, |k[|0p41] + |e), 1 (k)] < 1/2 for |k| < dlog(n V 3)/n when
§ < (2(L + B+ K1B')log3)~!. Therefore we may apply Taylor’s Theorem |log(1 + z) — x| < 4|z|? for
|z| < 1/2, to (4.11). This implies that when the required bound holds for e], | (k) with constant K7, it also
holds for e, 41(k) for some K independent of j3, since the terms of order k in (4.11) cancel. Specifically,
if e}, 1 (k)| < Ki|k|*By41, then, using also (4.13) and (z + y)* < 227 + 2y,

len+1 (k)] A(IK]|0n1| + leg 1 (F))? + lef 1 (F))]
<8|k|*(L + B)? + 8K{ B} 41 [k|* + K1Bpi1 k> < [k[*(8(L + B)? + 8B4 1 K76B' + By 11 K1)
<K Bp1|kl?, (4.14)
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for K > 8(L + B)? + 8B'K? + K, which is independent of /3.
The rest of this section will be devoted to the proof of the following lemma:

Lemma 4.4. There exists [y such that for all 3 < Bo, if ej(k) satisfies the bound in (4.8) for all j < n
and k| < 6(n+1)"tlog ((n + 1) V 3) then for such k,

len1 (k)] < KiBpyalkl. (4.15)
Proof. Divide the recursion relation (2.32) by ¢é,(k) and use the equality 7,,(0) = 0 of (4.1) to obtain
eni (k) . (e o nti-m(R)
St B D)+ 3 [ (k) — i (0)) ) (4.16)
en(k) mz::Q en(k)
We can rewrite (4.16) as
énJrl(k) .
2 (k) = 1 +ik-Opq1 + e, (k)
where
) - . s R, ens1—m(k)
(k) = [Dk) =1 —ik-0.]+ > [Fm(k) = k- Vin(0)| + > () [ 1]
m=2 m=2 n
The first term is taken care of by (4.6). Furthermore, by (4.2), we have that
n+1 n+1
> (k) — k- Vg (0)] < eslkl* Y mbp, = egBuy|k[*. (4.17)
m=1 m=1

Finally, using Lemma 4.2 and the induction hypothesis (4.8) for e;(k) with [ < n, which is allowed since
|k| < dlog((n+ 1)V 3)/(n+ 1) implies that also |k| < dlog(n V 3)/n,

Crt1—m(k - . m
\c?im()—l\ =lew [~ X (k-0 k)]~ 1| < mK(L+B) + KBya|kf)em Pk
n l=n+1-m
<m([k|(L + B) + K By |k[?)e" 5%, (4.18)

by the second inequality in (4.13).
Using the first bound in (4.2), it follows that

) Cnt1—m(k = :
|3 B[ E) ) < S kb KBS (kL + B) + B KIH)
— en(k) —
m=2 m=2
<eglkPBuyr P ((L+ B) + Bur1K|k])
<eglk|*Bpi1XP' (L + B) + 6B'K), (4.19)
where in the last inequality we used the first bound in (4.13). Summarising (4.17)-(4.19) we have
€1 (B)| < Clk® + 5By |k|? + e3P0 (L + B) + 6B'K) By y1 |k[%. (4.20)

Recall that Ky = 2C; and Bp41 > by > 1. We choose 3y sufficiently small so that both eg < 1 for all
B < Bo and
ﬁ

es(1+ P (L + B) + 6B'K)) < (4.21)

Then, we conclude that Cy + egBp41(1 + K B3 ((L+ B) +dB'K)) < K1By4+1 and therefore (4.15)
holds as required for all 5 < y. This completes the proof of Lemma 4.4. O
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4.2 Proof of Theorem 4.1

To prove (4.4), we note that from (4.8), which is now known to be valid for all n,

Eglwn] = —iVeén(0) = —i Y _[i; + Ve;(0)].
j=1
Since |e;(k)| = O(|k|?), we have that Ve;(0) = 0. Therefore,
Eﬁ[wn] = 9]' :n9+2[9j—9].
j=1 j=1

By (3.30), (4.7) and (4.1), we have that

zn:H — 0 —ZZ Z Vs (0 :ii(n/\(s—l))Vﬁs(O):O<§:(n/\s)bs

Jj=1 j=1s=j+1 $=2 =1

For (4.5), let k € R%. Then for n > ¢ '* we can apply (4.8) in the form

n

én(kn™t) = " exp [Z [ikn~ —0) + e (kn~ )]},
=1
with '
-1 |/I<?|2
lej(kn 1) < K= sz
By (4.24),

Ziknil (6, —0) =0 <@ Z(n A s)bs> :

=1 n s=1
Similarly,

Zyej - y<K ZZ i < k5
n?
=1 j=11=1 =1
Together (4.27) and (4.28) prove (4.5) for n > e ¥,
For n < ¢ 'I¥l the result is trivial by writing

ikn™" w, = ik - 0+ O(k|(L +0)) = ik - 0+ O([k|e® Fln=).

5 Induction for the central limit theorem

5> (n—1+1)lp < x*E Zw.

(4.22)

(4.23)

(4.24)

(4.25)

(4.26)

(4.27)

(4.28)

(4.29)

In this section we prove a central limit theorem from the recurrence relation (2.29), or more precisely
its Fourier transform (3.34), assuming certain bounds on the coefficients 7,,(k). The bounds roughly
correspond to upper bounds on the accuracy of the Taylor approximation of ,,(k) up to second order,
and the argument is an extension of the one in Section 4. In this section, for a d x d matrix X, we define

its L'-norm by

d
2= (%)

1,j=1

(5.1)

We start by formulating a general assumption, and prove the main result, Theorem 5.1, under this

assumption.
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Assumption (CLT). There exists a non-increasing sequence {bmy, }m>1 independent of 3 with by > 1,
and a constant €g with limg|oeg = 0, such that
(i)

7 (0) = 0, |V7m(0)] < e5bm, IV27,,(0)] < egmby,. (5.2)
(i3) for all k € [—m, 7],

1
|Fm (k) — k- Vi, (0)] < eglk*mby, Fm(k) — k- Vi, (0) — thv%m(())k‘ < eglk[Pm?by,.  (5.3)

Moreover, B* =Y " mby, < 0o, and there exists v € (0,1/2) such that

n

d,, = Z mby, Z biy1 =o(l), asn— oo, and

m=2 l=n+1-m
ay = Tg::l m2t,, < C, ﬁ, for all n and some Cy > 1. (5.4)
Similarly to (4.12), we define
Ay = aj, Dp=> d;j, E,=> (mAn)mby,. (5.5)
j=1 j=1 m=1

We will prove a generalised version of Theorems 2.1 and 2.2, which is formulated below:

Theorem 5.1 (Central limit theorem). When Assumption (CLT) holds, there exist By = [o(d) > 0, and
0 =0(8), and ¥ = X(3) such that, for all 5 < [y,

(a) X
Ejluwn] = On [1 +0 <5>] . (5.6)
(b)
Varg(wn,) = Xn+ O (Dy,) + O (E,) . (5.7)
(c) there exists C' > 0 such that for every k € R?

. (wn—0n)
log <Eﬁ[a’“'—ﬁ ]> = —%k:tEk:—i—O(|k|ec‘k|2n’1/2)—|—O(|k:|3n’3/2An)+O(|k|260|k‘2n’1(Dn+En)). (5.8)

The constants 0 and ¥ (given by (3.30), (3.31)) are model dependent.

It is not hard to see that each of the O terms in (5.8) is indeed an error term when we assume that
Assumption (CLT) holds. However, in the general set-up in Assumption (CLT), it is not clear to us which
term on the right-hand side of (5.8) is typically the largest.

Note that since D has finite range, there exists a constant Cy > 1 independent of 3 such that

R 1
|D(k) — 1 —ik- 6, — iktzgm < CylkP3, (5.9)

and let Ko = 2C5, which is independent of j3.
Recall (4.7) and define the following approximation to X:

I ) 14
Y, =%, 6,0, mz:;V [e 0y, - k(m 1)7rm(k)}k:0. (5.10)
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Let B=),, by and d* = sup,, d,,.
Our induction hypothesis for the central limit theorem is that the following bound holds for all 5 < G,
all 0 < j <mn, and some § € (0,1), independent of f3:
For k such that |k|? < §log(n V 3)/n, and some K independent of 3 we can write,
J 1
&(k) = exp |3 [ik -0, — SHZik + r(k)]|  with [r;(k)] < K ([k[%d; + [k[*a;), (5.11)
=1

where again the empty sum appearing when j = 0 is defined to be zero, and for n = 0, (5.11) is assumed
to hold for all k € [—, 7%
The initialisation of the induction (n = 0 case) holds trivially as 1 = °.

5.1 The CLT induction advanced

We follow the same strategy as in Section 4.1, now expanding the Fourier transform one order further.
We fix n > 0. The induction step will be achieved as soon as we are able to write

én 1 k . 1
#]ﬁ)) = exp [Zk . 0n+1 — EkthHk + ’I”n+1(k)}, (5.12)
for r,4+1(k) satisfying the required bound. For this, we write
C 1
0724_7(1]5:];) =141k -0pq41 — ikt(EnJrl + 9n+1(97t,b+1)]€ + T7,1+1(k) (513)

and then set
1 1
Tn+1(k) = lOg [1 + ik - 9n+1 — §kt(2n+1 + 9n+102+1)k + ’I”;Hrl(k)] — 1k - 9n+1 + §kt2n+1k. (514)

The following lemma is an easy consequence of (3.33) and (5.10):

Lemma 5.2. We have |0,] < L and |2, < d?L?, and, when Assumption (CLT) holds, for all n,
0n| < L+e3B, and

1%,| <d?L? + (L +¢3B)? +2d*(L + e3B)B* + e3B*,  and
1% + 0,0 | <d*L? + 2d*(L + e3B)B* + e3B*. (5.15)

Suppose that the required bound (5.11) holds for 7}, ; (k) with constant K5. Then, by the assumption
on a; in (5.4), we have that, for k satisfying |k|> < dlog (nV 3)/n < 24, and since § < 1,

[rng1 (B)] < Ka0(d* + VoC,) < Kyd(d* + Cy). (5.16)

Choose [3y so that 5 < 1 for all 8 < 3y, so that, by Lemma 5.2, for k satisfying |k|? < dlog (nV3)/n <26
in (5.11), and using L, B* > 1,

1
[elln 1] + S Sn 1 + Ons10 0] + |77 ()] (5.17)
< V2O(L +e4B) + 6(d*L? + (L + £5B)? + 2d%(L + £4B) B* + £3B*) + Ka(d" + Ca)

< V2(L+ B) + 8(5d*(L + 5 B)B* + Ko(d" + Ca)) < 1/2,
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when we take § < §*, which is defined by
—1
6" = min {(L+ B)~?/32, (4(5¢*(L + B)B" + Ka(d" + C)))  }. (5.18)

Therefore we may apply Taylor’s Theorem |log(l + z) — = + ‘”2—2\ < 8|z[3 for x| < 1/2 to (5.14). This
implies that when the required bound holds for r;, (k) with constant K5, it also holds for 7,,41(k) for
some K independent of 3, since the terms of order k and |k|* in (5.14) cancel. Specifically, if |r],,; (k)| <
Ks(|k|*dn+1 + |k[*an+1) then using Taylor’s Theorem, followed by the assumed bound on 7/, (k) , we
obtain

1
s <l ()] + KBl (P IEmsr + OBl + 7 ()]
1 /1 2 t ! ?
+ 5 {5 Enrs 4 Ong1b | + [ 42 (R)]
1 2 t ! K
48 (bl1Bmsa |+ G EISn + O] + [ ()
<CRY(kPduis + P nsr) < K (P + b ansa), (5.19)

when K > CK3. Here C > 1 is a constant that depends on Cy, B, B*,d*, L, d, but is independent of 3 and
8, and we have used that |1/, (k)|* < CK3(|k|*dns1+ |k[3ant1) since ani1 > 1 and [k|? < dlog (nV 3)/n,
and similarly for |r], (k)|

Most of this section will be devoted to the proof of the following lemma:

Lemma 5.3. If (5.11) holds for all j <n and |k|* < §(n+1)"tlog ((n + 1)V 3) then for such k
rna(B)] < Eo(lkPdpsr + [kPant). (5.20)

5.1.1 Proof of Lemma 5.3

The proof involves expressing 77, (k) as a sum of three terms and showing that each term is bounded in
absolute value by the right hand side of (5.20).
Recall (5.13), then

roa(k) =I1+11,

where
R 1 . n+1 1 o
I = [D(k) =1~ ik, + Sk Eok + m; [ (k) — ke Vit (0) — KV 7 (0)k),
n+1 ~
o ~ Cn—l—l—m(k) ~ .

We will bound |I| and |II], and then choose [y sufficiently small so that |I| + || satisfies the bound on
the right hand side of (5.20). By (5.9) and (5.3) in Assumption (CLT), and the fact that a,+1 > 1 we
have

1] < Col kP + 0 eplkPmbm < (C2 + p) kP ans1. (5.21)
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To bound I, we first split [1 = 11y + 11, with

o jasy ~ N ~ én-l—l—m(k) N
mo—= m; o (k) — b - Vit (0)] {7% 0 1],
! én—i—l—m(k) .
I, = Y k-Vigp(0) | "= = 14i(m — 1)k - Opy1| .
m=2 C”(k)

For 11, we use the first bound in (5.3) in Assumption (CLT) and Lemma 4.2 for j = 0, to get

<3 ) -k Va0 Ty
n+1 ) n 1 .
< 3 eplklPmby fexp |- Y [zk-el—§k Elk+rl(k)} —1,
m=2 l=n+2—m
n+1 n 1
< colh? 30 mber® S 0]+ SIS+ In(h)).
m=2 l=n+2—m
with
oL
(k) = D [T+ (k). (5.22)
l=n+2—m

Since a,, is increasing, for |k|?> < §log ((n + 1)V 3)/(n + 1), we have that
X (k) < m|k[2(C + Kd* + a,|k|]) < m|k[}(C + Kd* + VSKC,), (5.23)
where we recall that d* = sup,, d,. Also, for |k|> < log((n+1)Vv3)/(n+1),

log ((n+1) Vv 3) m

k> <81 V3
mlk]” < dlog (m v 3) n+1 log (m V 3)

< dlog(mV3), (5.24)

since x — w is decreasing for = > 0. As a result, we obtain that, with v = §(C + Kd* + V0KC,),
eXmnk) < (m v 3)Y. (5.25)

Note that, by picking J > 0 sufficiently small, we can make v < 7.
For |k|> < dlog ((n+ 1) Vv 3)/(n + 1) it follows from Lemma 5.2 and (5.11), using a similar argument
as in (5.23), that

k 2
k]161] + %m” + (k)] < ((L +e4B) + (V3C + VEKd* + 6K Cy)) [k = CLL K| (5.26)
Therefore,
n+1
L] < CPeslkl? > m* by, = CPeg|kPani. (5.27)
m=2
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For 115 we use (5.11) and Lemma 4.2 for j = 1 to obtain

n+1 n
1
L] < kD egbmlexp = > ik 6 - S K ik + (k)] | =1+ ik i1 (m— 1)
m=3 l=n+2—m
n+1 n |k|2

IN

colkl D b D |[Kl18ns — il + %] + (k)]

m=2 l=n+2—m

2
k
+eglk| Z b [ Z [|k||9l| 4 ’T|El| + |rl(k)|]} eXmn (k)

m=2 l=n+2—m

For |k|? < §log ((n+ 1)V 3)/(n + 1), the second sum can be bounded, using (5.26) and (5.25), as

n+1
2
(C) 3755\16]3 Z m2tb,, = C§f>55\k]3an+1.

m=2

By a similar argument as in (5.23), we have for |k|? < §log ((n + 1)V 3)/(n + 1),

k 2
%yzl\ +|r(k)] < C(1+ Kd* + KCoV3) k2 = CP k|
Therefore,
n+1 n ‘kP n+1
eplkl D bm Y. [7|El| + |rl(k:)|} < CPeplk? Y mby, < CPeplkPants.
m=2 l=n+2—m m=2

We continue with the remaining contribution to I7s. Since {by, }m>1 is a decreasing sequence,

n+1

|9n+1 - (91| <eg Z bs < Eﬁ(n -1+ 1)bl+1.
s=Il+1
Thus,
n+1 n n+1 n
S bm D> i — O <eg > mbn Y b1 =epdnia.
m=2 l=n+2—m m=2 l=n+2—m

We conclude that
11| < eg(eglkldns1 + (C2 + C) kP ant1).

We have shown that

11|+ 11| < e3|kPPdpt1 + (C2 + e+ 5(CY + C2 + CD))|k[Pany1.

(5.28)

(5.29)

(5.30)

(5.31)

(5.32)

(5.33)

(5.34)

Choose [y sufficiently small so that for all 3 < [y, g + 55(6’}(1) +CP +0P) < %Kg. Recall that

K2 = 202 > 1. Then for ﬂ < ﬂo,
1
1+ |11] < (Co + 5 EK2) (kP dus + [k ans1) < Ko(l P + kPans1),

as required. This completes the proof of Lemma 5.3.
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5.2 Proof of Theorem 5.1
We will make use of the following lemma:
Lemma 5.4. For all B < [y, and all j € N,
(i) Vr;(0) =0, and
(ii) |V?r;(0)| < 3Kd?d;.

Proof. The induction hypothesis (5.11), now verified for all j, states that |r;(k)| < K(|k|*d; + |k[>a;).
Therefore, letting [Vr;(0)]; denote the i® coordinate of the vector Vr;(0), we have

. . 127 NEP
i [raO 0K 0O K (hild; i)

[V (0))i] = limy k] k=0 I

=0 (5.36)

Since all partial derivatives of ¢, (k) up to second order exist and are continuous, and ¢,(0) = 1, we have
from (5.13) and (5.14) that all partial derivatives of r;(k) up to second order exist in a neighbourhood of
0 and are continuous. Let (V27;(0));, denote the (I,m)™® entry of the matrix V?r;(0) and suppose that
Irj(k)] < Ji|k|* + J2|k]3. We claim that this implies that |(V2r;(0))n,| < 3J; for each m, !, from which
part (ii) of the lemma follows immediately. Without loss of generality we suppose that I,m € {1,2}.

Let h(ki,k2) = 7(k1,k2,0,...,0). By the second order mean value theorem, fy, u,(t) = h(tui,tug)
satisfies

f'U«I,UQ (t) = f'U«LUQ (0) + f’llj,l,ug (O)t + 1:/1,’1/,2 (t )5 (537)
for some t* = t*(t,u1,u2) € (0,1).
Now fu,,u,(0) = h(0,0) =0 and
_ 2, 43
‘f;“ ug(o)’ — lim h(tuhtu?) h(0,0)‘ — lim M < lim M =0 (5.38)
) 150 t t—0 t t—0 t
where we have used the bound on |r;(k)| in the last inequality. Thus (5.37) reduces to
" t2

ful,uz (t) = Jui,uz (t*)iv (539)

and by hypothesis the left hand side is bounded in absolute value by Jit2(u? + u3) 4+ Jot®(u? + u3)3/2.
We now set t, = 1/n and let t = t*(t,,u1,uz). Then for each n, |f” , (t5)] < 2J1(u? + u3) +

uy,u2

on " Jy(u? + u3)?/2. By the multivariate chain rule Lh(g(t)) = Vh- G (t) we have

! (t;) = u%hn(t;ul, t;’U/Q) + u%hgg (t:‘Lul, tZUQ) + 2u1u2h12(t;u1, tZUQ), (540)

u1,u2
and thus

|u%h11(tnu1, tnUQ) + U%hQQ(tnU,l, tn’LLQ) + QU1UQh12(tnU1, tn’UJQ)‘ <2.J; (u% + U%) + z( % + U%)3/2. (5.41)

Putting u1 = 1,up = 0in (5.41) gives |h11 (¢4, 0)] < 2J1+2n7 " Js, and similarly |hoo(t5,0)] < 2J1+2n7 L.
Letting n — oo and using the fact that ¢} € (0,t,) (so that t,, = 1/n — 0 implies that ¢} — 0 as n — o0)
we have |h11(0,0)| < 2J; by continuity of the partial derivatives. Similarly, by taking u; = 0,us = 1, we
obtain |hg2(0,0)| < 2J;. Next, set u3 = ug = 1 in (5.41) and use |a + b| < d = |a|] < d + |b] to see that
2|h12(tnu1, tnu2)| < |h11(tnu1, tnu2) + hoo (tnul, tnu2)| + 2.1 (u% + u%) + f(u% + U%)3/2. (542)
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Now use the triangle inequality and let n — oo to get |hi2(0,0)| < 3.J;. O
We are now ready to prove the statements in Theorem 5.1(a)—(c) one by one.

Proof of Theorem 5.1(a): Using (5.11) and Lemma 5.4(i), we have
n n
Z zep(x) = —iVén(0) = Z i0; +Vr;(0)] = Z 6; — 01, (5.43)
x€Zd Jj=1 Jj=1
so that it suffices to prove that

zn:[ej —0]=0(1). (5.44)

For this, we use (3.30), (4.7) as well as the second bound in (5.2) and to note that

Z\e —9\<Z Z (U \<552 Z bin —Emeb =0(1 (5.45)

j=1m=j+1 Jj=1m=j+1

by the assumption that B* = ">, mb,, < co. O

Proof of Theorem 5.1(b): Recall that Varg(wy) is the covariance matrix of w,,. Then

(Varg(wn))im lerxmcn x) — <Z xlcn(ac)> <Z xmcn(x)> ) (5.46)
By (5.11) and Lemma 5.4(i-ii), and writing [6,]; for the I*} component of 6,,

3 wwmen(@) = —(V26,(0))im

x€Z4

p=1 p,q=1
= > (Zp)im +O0(dy)) + D (0,1 Y [Oglm (5.47)
p=1 p=1 q=1

It follows from (5.43) that >°, zjcn(z) = 3271 [0p); and from (5.46) and (5.47) that

n

(Varg(wn))im = Z p)im +O(dy))

= () + O (fj dp) - En:((Ep)zm — (X)im)-
p=1

p=1

Therefore to complete the proof, it is sufficient to show that for p < n,

[(Ep)im = (X)im| = O 1V (p An)pby) . (5.48)
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y (3.31) and (5.10), the left hand side of (5.48) is bounded by

818 — OOl + Y (V2 D805 (k)|

S k=0

+ zp: ‘ [(VQGi(rfl)k-Gpﬁ_r(k_))lm} - {(VQ i(r—1)k- eﬁr(k/‘))lm}

o

— k=0
< 18D — Byl + 118Dl l6]: — 651
s (0 =D (101l 197 O))e] + 10N [V 7 (O)]n] ) + [(727,(0))um])
r=p+1
+16, — 61 Y [V, (0], (5.49)

r=2

since 7,.(0) = 0 by (5.2). The first two terms are O(1) using the fact that |f] is finite and the |0,| are
uniformly bounded together with (5.45). By (5.2), the third term is bounded by

55\0]2 Z by <€g\0]2 (r An)r

p=1r=p+1

while, again by (5.2), the last term is bounded. This completes the proof. O

|k

Proof of Theorem 5.1(c): Fix & € R% Then for n > e 5, we can apply (5.11) in the form
1 n 1 1 1
én(n"2k) = exp {Z (in"2k-0; — in_lktﬁjk + Tj(n_ikj))}
j=1

1

= exp [ik-0y/n — §kt2k] (5.50)
X exp [ Z 2k - [0; —0]—5 K>S — Sk eporj(n 2 k).
7=1 7j=1 7j=1
From (5.45) we have
| in a0, — 0] < n7E kY 10— 0] = O(n 2 k), (5.51)
=1 =1
and using (5.48) we obtain
‘ 2 —zk‘ Zm —y| = (k—im/\nmb ). (5.52)
2n no =

Finally we use (5.11) to get

k|? & |k]? &
;mn 2k|<0<72 ;) + (—/Z:: a;). (5.53)
2
This proves the bound in Theorem 5.1(c) for n > e‘T The bound holds trivially for n < e =a by writing
n — N 1
ik - L\/ﬁ”) Kk = O(kP + |k|n?) = O(|k|*n X (Dy, + Ep)n + |kjn"2n)

= O(|k]Pn YDy + Ep)e® W 4 |kjn—2ed k),
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6 Bounds on the lace expansion

In this section, we give bounds on the lace expansion coefficients, and verify that these bounds imply
Theorems 2.1, 2.2 and 2.3. We start in Section 6.1 by formulating some general bounds on 7, (0), V7, (0)
and V?2%,,(0) that will reduce the bounds on the derivatives of 7,,(k) to a single bound, which we will
prove separately for each model. In Section 6.2, we prove the bounds on the lace expansion coefficients
for once edge-reinforced random walk with drift, and complete the proof of Theorem 2.1. In Section 6.3,
we prove the bounds on the lace expansion coefficients for excited random walk, and complete the proof
of Theorems 2.2-2.3. In Section 6.4 we give the corresponding results for the random walk in partially
random environment.

6.1 Reduction to a single bound
Recall (3.24) and the definition A, v = {(j1,-..,jn) € ZY¥ : ¥, ji =m — N — 1}, and define

In=l -1

o™
SHCXIEIED DD DD DEED DI AP H Ay TT 5™ (i),
jeAn NS0 SN in=0
(6.1)
so that
Dy) = mh (). (6.2)
xr
We also let

Y ). (63
N=1

The starting point for the bounds on the lace expansion coefficients for self-interacting random walks is
the following proposition:

Proposition 6.1 (Reduction of the bounds on the expansion coefficients).
For a self-interacting stochastic process with range L < oo, where w())(y) is given by (3.24), the following
bounds hold:

Tm(0) =0, (6.4)
IVm(0)] < VALY |mm(z,y)| (6.5)
7y
V2% (0)] < (dL)?(2m — 1) D (2, y)], (6.6)
z,y
|Fm(F)| < [KILY |mm (@, ), (6.7)
x?y
(k) — k- Vg (0)] < [k[PmL? ) |mm (2, y)l, (6.8)
z,y
1
|Fm (k) — k- Vi, (0) — §kv2ﬁm(o)kt\ < [KPmPL? Y (2, ). (6.9)
T,y
Proof. We note that for every x € Z¢ and N > 1,
GND o5 5
ZAJNJrl ) => (P NN (2,y) — pUin (%y)) =1-1=0
:tw]N+ =Y Yy
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from which it follows immediately that, for every z € Z¢,

> Tl y) = 0. (6.10)

Summing (6.10) over z establishes (6.4). Furthermore, again by (6.10), we have that

VT (0)]; = Zzyzﬂm =iy ymm(z,y) =Y wmp(@,y) +i > [y — x]m (2, y)
x7y x7y x7y

= ZZ Y — )T (2, y). (6.11)

:E?/y

For walks with range L, we have that |y; — ;| < L, so that

V(O] < LY lmm(z,y)l, (6.12)

z,y

which establishes (6.5) since 3¢, ul2 < dmax; |y|%. Similarly,

_[ st = Z YsytTm(y) = Zysytﬂm(x y)

T,y

= sz:ctwm .’E y +Z _-Ts -Ttﬂ-m x y)
+ Z Yt — xt xs'frm x y + Z yt - xt]ﬂm(x y)

= Z[?/s - xs]xtﬂ'm(x7y + Z yt - xt]xsﬂ'm(x7y) + Z[?/s - xs] [yt - xt]ﬂ-m(xay)'

x,y T,y z,y

We use that |y; — x| < L and |z;| < L(m — 1) to obtain

V27 (0)]st] < (2m = 1)L2 Y (2, ).

z,y

This establishes (6.6) by (5.1).
By (6.10), |
k)= eV, (z,y) = §:em1 [ W=2) _ 17, (2, y). (6.13)
Since |z — y| < L, this immediately yields (6.7). Together with (6.11), (6.13) gives
() = - Viim(0) = 3 [[L+ (€57 = D)™ 1] =ik - (y = @) | mm (@, ),

=D [* T = e A (@, y) + D[RV 1= ik (y — @) (e, y).
x?y
By Lemma 4.2, |[e™ — 1| < [u| and |e™ — 1 — ju| < $u?. Together with the finite range properties of the
walk this proves (6.8). The final claim is proved similarly by first showing that

1 . 1
Fn(k) = k- Vi (0) = KV 7 0k = 37 [0 —1 ik~ (y — @) + Sh(y — 2)'(y — 2)R'
x?y
+ [T — 1 — ik - z][e™ W) 1]

+ ik - z[e® W) 1 — ik (y — CC)]}?Tm(.’E, Y),
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and then using |e™ — 1 — iu 4+ 3u?| < ¢|u/® together with the previous estimates. O
We conclude that the bounds in (4.1), (4.2), (5.2) and (5.3) follow if we can show that

Z |7Tm(CC,y)| < 5,8bma (6.14)
T,y

for some sequence {by, }m>1 satisfying the appropriate conditions formulated in Assumptions (LLN) and
(CLT). In the following proposition, we state the precise form of our bounds on the lace expansion
coefficients, followed by the proof of our main results subject to these bounds.

Proposition 6.2 (Bounds on the expansion coefficients for each of our models).
(a) For OERRWD, there exist By > 0 and J > 0 such that for all |5 < Sy,

D mmla,y)| < CBe”T™, (6.15)

x7y

where J depends on By, wo,d but is independent of (3.
(b) For ERW with d — 1 > 4, there exist By > 0 and C > 0 such that for all 8 < [y

> (@, )| < % (6.16)
z,y m 2

(¢) For RWpRE with di > 4, there exist fy > 0 and C > 0 such that for all 5 < [y

DIz, y)| < idﬂ (6.17)

.y (m+1)"2

We now complete the proofs of our main results subject to Proposition 6.2:

Proof of Theorem 2.1 subject to Proposition 6.2(a). We use Proposition 6.1 and 6.2 as well as Theorem
5.1 to complete the proof of Theorem 2.1. When b, = e~/™, Assumption (CLT) is satisfied. Also, (2.11)
is directly implied by (5.6). Furthermore, the error terms in (5.7) can all be seen to be O(1), which proves
(2.12). Finally, for each k, as n — oo (5.8) implies that

Eﬁ[eib(wn—en)/\/ﬁ] N e—%ktZk. (618)

Clearly, this implies (2.13). O

Proof of Theorems 2.2 and 2.3 subject to Proposition 6.2(b). By Propositions 6.1 and 6.2(b), Assumption
(LLN) holds with eg = C3 and b, = (m +1)7(4=3/2 \vhen d > 5 (i.e. d — 1 > 4). Thus, Theorem 4.1
applies, and it is an easy exercise to see that when b, = (m + 1)_(d_3)/ 2 and d > 5, the error terms given
in (4.4) and (4.5) are sufficient to prove Theorem 2.3.

Similarly, Propositions 6.1 and 6.2(b) show that Assumption (CLT) holds with eg3 = C'8 and b, =
(m +1)"@=3)/2 when d > 7 (i.e. d — 1 > 6). Thus, Theorem 5.1 applies and we now show that when
by = (m 4 1)"(@=3)/2 and d > 8, the error terms given in (5.7) and (5.8) are sufficient to prove Theorem
2.2.

Indeed, note that E,, = Y%, (m A n)mb,, = O(n=@9/21ogn) = o(n), when d > 7. Furthermore,
by [23, Lemma 3.2] and the fact that (d — 3)/2 > 1 when d > 5, we obtain that d,, = O(n~(4=5/2),
so that D, = 3" _,dy,, = O(1) for d > 7. Finally, a, = >0, m?**b,, = O(n?=(@=9/2 \/ 1), which
is O(n®) for some ¢ < 1/2 when d > 8 (i.e. d —1 > 7) and 7 is sufficiently small. In this case, also
Ap =" _1 am = o(n®?). This identifies all error terms in (5.7) and (5.8). O
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Proof of Theorems 2.4 and 2.5 subject to Proposition 6.2(c). Theorems 2.4 and 2.5 follow exactly as in
the proofs of Theorems 2.2 and 2.3, when dy > 7 and d; > 4, respectively.
O
We will prove (6.14) for once-edge-reinforced random walk in Section 6.2 and for excited random walk
in Section 6.3 below.

6.2 Bounds for once-edge-reinforced random walk

In this section we prove Proposition 6.2(a). The bounds in this section are based on the following large
deviations estimates.

Lemma 6.1 (Large deviations). Whenever 6, # 0, there exist By = [Lo(D(:),wo(-)) > 0 and T =
Z(D(-),wo(:)) > 0 such that for all |B] < o,

sup Q(wn = wo) < e ", and (6.19)
7
~(1—2) S(i—1)
S QG = e O =) € Ke T, (o)
S(UI;) 5] Wi = wji—l {w](,’_l):z} 8 Wj; = W S e 5 .
—~(i— i i1
W 541 Qj('i—i)‘"l

where the supremum is over all (ji—o + 1)-step random walk paths (D’j(:zﬁrl, and K 1is a constant that

depends only on L,d. The law of the i*™ walk JJ’](?_H depends on the (i — 1) walk o?’j(:i)“ but not on the

: d ~(i-2)
(i —2)" walk &7\ 1.

Proof. Under Qp, & is a simple random walk with bounded increments and non-zero drift (without loss
of generality assume the drift is in the positive coordinate direction(s)). It follows that for z sufficiently
small (and negative)

Eg,[exp{z - (w1 —wo)}] = 14 2 - Egywi — wo] + O(z*L?) < 1. (6.21)

Thus, by Cramér’s Theorem (e.g. see [8, Theorem 2.2.30]) there exists J = J(D(-), wo(-)) > 0 such that
Qu(wn = wo) < e’ for all n. Let Q denote the support of D(z). It is easy to show that for every
B € 10, 5] and 7, )
p"(z,y) < (1+Chho) D(y — x) (6.22)
when C' > 1/wq(x,y) (similarly for § € [—3y, 0] when C' > (|| —1)/(3 o wo(x,u) — Bo(|22] — 1)).
By translation invariance, wq(-) > W is uniformly bounded from below as a function on Q. We fix

0] -1 |
C >max | g ,sup , and
2 Z’U,NO ’U)()(O, U) y~0 wO(Ou y)

By <min {%0_(2)“) J/(QC)} , (6.23)

where the constant C' > 0 shall be determined in the course of the proof, and recall that

n—1
Qi(wn = 1) = ST (@i — @) (6.24)

O wn=x =0

The bound (6.19) with Z = J/2 follows immediately from this by (6.22) by choosing [y sufficiently small
so that log(1 4+ Cfy) < J/2.
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The second bound is obtained similarly, using (6.22) after the I*® step of @, with the constant
arising from the “missing” transition probability corresponding to the sum over wj(-z_i)“. This proves
(6.20) with T = J/2. O
Proof of Proposition 6.2(a). We bound " ") (z,y)| and sum the resulting bound over N. For N = 1,

z,y ’Tr?(n
m > 2, (6.1) and (3.28) give

~(0)
Z|7T(1) z,y | <ZZD (O) Z le (‘Dm :ﬁ(l) )|A() 1|I{ (1) :x}f{ 1) =u}

(0) a®

Wm—1

< CAQp(wm—2 = wp) < CPe M2 < Ce~Im, (6.25)

where we have applied the first bound of Lemma 6.1 in the last line, and the value of C' changes from
place to place.
For general N, we have that

=1

N
D (@ y)l < > XY Y b)) [TIARe @, =) (6.26)
:E?/y

jeAmn @D, @V, n=1
where, by (3.28),
Ji—1
Z ATl <CB )] I 060y (6.27)
l; 1= =0 ]Z '_1}
]1+1 -

Let N > 2, and for ¢ € {0,1} let A, = {i < N : (N —i) mod 2 = ¢} and B, be the set of j € Ay, x
such that D icA, (ji +1) >m/2. For r =0,...,N — 1, denote by I, < j, the number of steps in the

walk w +1 up to the intersection point as in (6.27) (in particular, Iy = 0). Then, combining (6.26) and
(6.27),

Zn=1)
n_1+1 =
ILCUIECRED VD DI IEEDIEUEY wa @ @ =),
jeAmn T 38D, w](?H

(6.28)

The bound is now split into four cases, depending on whether N is even or odd, and on whether j € By
or j € By \ By. See Figure 2.

(a) The bound for N even and j € By. When N is even we bound the contribution to (6.26) from
j € By by using the following two bounds, the first of which follows immediately from the second bound
of Lemma 6.1, while the last holds (with equality) trivially.

The first fact is that for each even i € [2, N], uniformly in &\~ ?

Ji—2+1>

4(1 2) (7, 1)
“jio+1 — gt~ 1) Yij_1+1 _ =@ —Z(jit(Ji—1—li—
> I -n_ 6 2)}ng (@i =5 Z Iw(u - 1>}ng (@), =a;)) < Ce Uit Gim1=ti-)),
7—

S (i—1) Ji-1

[B) w
Ji—1+1 J1+1

(6.29)

The second fact is that,

> D) < 1. (6.30)

i
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X

Figure 2: Illustration of the four cases of the diagrammatic bounds for OERRWD. On the left N is even
(N = 4) and on the right N is odd (N = 5). In the first row j € By, while in the second, j € By \ By.
In each case the thick lines indicate the loops (whose total length is of order half of the total length m of
the diagram) that give an exponentially small bound.

By successive applications of (6.29) and lastly (6.30), when N is even we obtain a bound on the
contribution to (6.26) from j € By (whence Y-« x oven Ji > (m — N)/2), of

(Cﬁ)N Z Z H e~ LUit(Ji-1=li-1)) < (Cﬁ)Ne*Im/Q Z Z H efz(jiflfli—l)’

s 7 2<i<N, even 7 7 2<i<N, even
Jj€EBy 1 JEBy 1

(6.31)

where the constant has changed (to accommodate a factor e2¥/2). Using the fact that there are at most

Jji + 1 possible values {0,1,...,j;} for [;, this is bounded above by

N
©CB)Ne 2N T3 + 1), (6.32)

3‘ =1

which in turn can be bounded by the integral

m—+3 m+3—x1 m+3—(z1++axn_1)
e_Im/2(Cﬂ)N/ xl/ :cg/ ' Tndry - dry. (6.33)
0 0 0

It is an easy exercise in integration by parts that

Jj—1

=3V "1 g, i\ W) ) i1\ 2=G-D)
o = a— &y Tj = a— x; . .
/o (2(N —5))! ( ; ) @i = BN =G =) ( 2 ) (6.34)

Applying (6.34) N times, we bound (6.33) by

n (m+3)2Y

L AeTor

33



(b) The bound for N even and j € B; \ By. When N is even we bound the contribution to (6.26)
from j € By \ By by using the following three facts, the first of which is obtained by simply evaluating
the sum, while the second and third follow immediately from Lemma 6.1.

The first fact is that uniformly in UJJ(Z 1)“,

SW-1)

Z T ;N)i " }@[BJN 1+1 (w]N _ (EJ(Z)) < 07 (636)
N N—-1
JN+1

where the constant (which depends only on L, d) is a result of summing over Zw(m . The second fact is

JnN+1
that for each odd i € [3, N — 1], uniformly in _’j“ 41> (6.29) holds. The third fact is that
( ) .
S D) (@) = W) < e (6.37)

20
Wi

By first applying (6.36), followed by successive applications of (6.29) and lastly (6.37), when N is
even we obtain a bound on the contribution to (6.26) from j € By, of

(Cﬁ)N H Zeff(jiJr(jiAflifl)) < (Cﬂ)Ne*Im/Q Z Z H e~ LUi-1—li-1)

1<i<N—1, odd [ jeB, [ 1<i<N-1, odd

N
< (CpyNe I/ > H (i + 1), (6.38)
= i

which is bounded by (6.35) just as in the previous case.
(c),(d) The bounds for N odd. The bounds for N > 3 odd are similar to the bounds described above,
and we will omit the details. When NN is odd, we bound the contribution from j € By by using the bound
(6.29) successively for each i € [3, N], and finally (6.37). For j € By \ By, we use (6.36), (6.29) and finally
(6.30). In both cases we obtain the same bound (6.35).

To complete the proof of Proposition 6.2(a), we sum (6.35) over N > 2, giving at most
CBeT/2-(CH)Hm (6.39)

Choosing G sufficiently small so that (C3)'/4 < Z/4 for all |3| < o, we have that (6.39) is bounded by
Cpe~7™, where J = T /4 is independent of 3. O

6.3 Bounds for excited random walk

In this section we prove Proposition 6.2(b).

In bounding the diagrams arising from the expansion applied to excited random walk, we will make
use of the following lemma, in which Q7 denotes the law of an excited random walk with history 77, where
77 is a finite path:

Lemma 6.2. For excited random walk in d > 2 dimensions,

sup Q" (wy, = z) < LH. (6.40)
,if (m+1)=
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Proof. Let Yy, = #{k < m : wi ¢ {wr_1 + e1}} denote the number of steps taken in the dimensions
2,...,d by the excited random walk up to time m. Note that for excited random walk and simple random
walk, V), has the same distribution. Then Y, ~ Bin(m,q) where ¢ = (d — 1)/d > 3 for d > 2, and
standard large deviations estimates give P(Y,, < m/2) < e~™ for some I > 0.

Now for each 77, with endpoint u,

— —

Qn(wm _ CC) SQn(wT[rQL,...,d] _ .’E[Q""’d]) _ Pu(wg,...,d} _ 56[2""’d]), (641)

where P, denotes the law of a simple random walk starting at u. For m even, this is bounded by

Po(wZ @ = 0Rdly < 5™ Po(wlZd) = 02|y, = k)P(Y,, = k) + P(Yr < m/2)
k=m/2
< ¢ —P(Y;, = k) +e ™
k=m/2 (’IC + 1)T
= ¢ d—1 Z P(Yn =k) + e~ fm < 70 1 (6.42)
(m'i_l)T k=m/2 (m—}—l)T
For m odd, (6.41) is bounded by 2dPy(w,, [ } — 0124 and we proceed as in (6.42). O

Recall that A, v = {j € ZY : 3 ji=m— N — 1}, and that for N > 1,

4(71, 1)

n—1+1 —(n
Yol (@, y)] < sup YooY D P(uw” wan:wn 1>}Q[; (@, = B)
wy fedmn T 3050, o,
=(CB)N sup IO, (6.43)

7
where v is the endpoint of the finite path 7, and we take this expression as the definition of II¥)7. See
the top diagram in Figure 3.

Proposition 6.3 (Bounds on the expansion coefficients for ERW). For excited random walk with d > 5,
the following bound holds:

N
Dol (., y)] < % (6.44)
z,y m 2

In view of (6.43), the conclusion of Proposition 6.3 follows immediately from the following lemma:

Lemma 6.3. For d > 5, there exists C' independent of 3 such that

. cN
sup II7D7T < —————. (6.45)
u, i (m+1)=

Proof. We first prove by induction on N > 1 that
—(n—1) cN

IR TNE AP Hf{w D@ @ =) S (640)

lyenlnv—1 5
J€Am.N w1 JN+1
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Figure 3: A diagrammatic representation of TIM(u) for N = 5, followed by the decomposition of the
diagram when j; > m/2 and when j; < m/2 respectively. In each case, the induction hypothesis is
applied to the subdiagram of length m — (j; + 1) that excludes the first walk, and the required decay
comes from the part of the diagram with thick lines.

For N =1, j1 =m — 2 and (6.46) is less than or equal to
C

sup Z I{w(l) U}Q (B =&V ) = CsupQﬁ(wm 9 =v) < T (6.47)
4(1) uv,n (m + 1)
m 1
where the first constant arises from the sum over wf#_l.
For N > 2, (6.46) is bounded by
sup D D Z Iy @@ = &))
vn ]1<m 2[1<]1 (
@*(_"*1)_'_1 (n)
In—1 — —(n
X Z Z Z Z H I w<" —w{"™ 1)}@5 (@), = wjn)
F'E€Am_ j1—1,N— 12l ~(§)+1 ~§Z)Hn 2 fn—1

D ; v > > Im_ Q@ =3)) (6.48)
v G <m—2 (M — j1 — 1) EN h<j1 50
71+1
oN-1 c’ 1 c
— s <OV Y - —, (6.49)
j<m—2(m—7g1) 2  (ji1+1)7 jr<m—2 (m — Jl) > (i + 1)

IN

using the induction hypothesis to get (6.48) and (6.47) to get (6.49). The result (6.46) now follows by
splitting the sum over j; into the cases j; < m/2+1 and j; > m/2+ 1, taking the term of order m~(¢=3)/2
outside the sum and performing the remaining finite (since d > 5) sum.

To prove (6.45), for N =1, we have from (6.43) and Lemma 6.2 that

0

H(l)”—z Zp le wl = 0)}(@5 (m73: 7(711) 3)

—‘(0) —‘(1)
m 2
7 C
<sup Qﬁ(wm_g =) 1< —m——, (6.50)
w7 D (m+1)=2



uniformly in 77, which initialises the induction hypothesis.
For N > 2, and for any 7, proceeding as in the proof of (6.46),

5@

IT< 32 > > > p(u,d”) {<1 }@ﬁ (@, =5))

J1<m—21;<j1 —»(0) —’(1)
“ip+1

_,(n 1)

DD DD D Z waw - n}@;" @ =E) (6.51)

% 5@ -
i€ An—GrrnN-1 T Wjp+1 JN+1

1 , ol
<ch by — 1 — (6.52)

j1<m—N-—1 (m_jl)T (jl‘i’l)T

using (6.50) and (6.46). The result follows as for (6.49).
This completes the proof of Lemma 6.3, and hence also Proposition 6.3. U

6.4 Bounds for random walk in a partially random environment

In this section we prove Proposition 6.2(c), proceeding similarly to the excited random walk case. The
main ingredient needed is the analogue of Lemma 6.2 for RWpRE, which is the following Lemma.

Lemma 6.4. For RWpRE with dy > 1 dimensions,

sup Q(wy, = z) < L (6.53)

= dq
7] (m+1)=2

Proof. Let Y,, = #{k < m : wr ¢ {wk—1 L e;,i = 1,...,do}} denote the number of steps taken in the
dimensions dy + 1,...d by the RWpRE up to time m. Then there exists a sequence of random variables
Y}, ~ Bin(m,d) such that Y}, <Y, for all m, and P(Y;, < m$) <P(Y,, <m$) < e~ I™ for some I > 0,
by standard large deviations estimates. Now proceed as in the proof of Lemma 6.2 to get the result. O

Since for RWpRE as defined in Section 2.3, the A factors satisfy the same bounds (3.29) as excited
random walk (3.27), the analysis continues exactly as in Section 6.3 except that the exponents have
changed in Proposition 6.3 and Lemma 6.3 from % = d;21 —1to % — 1. In the inductive analysis we
then use the fact that when % —1>1 (ie. dy > 4),

1 ) 1 C
Z a_J = d

o m—§)F G+ )T (mt1)F !

6.5 Discussion of the bounds

In the examples given in this paper, an estimate of the form

sup QM(wp = z) < A(m) (6.54)

7,2
is crucially used in bounding the diagrams, where A(m) is decreasing sufficiently rapidly in m. In the
case of the reinforced random walk with drift, Cramér’s Theorem enabled such a result with A(m)
exponentially small in m. For excited random walk, the simple random walk behaviour in all but the
first dimension gave such a result with A(m) = (m + 1)~(@=1/2_ Similarly for random walk in partially
random environment with A(m) = (m 4 1)~%/2, In these examples, we ignore considerable information
contained in the expansion in order to bound certain quantities arising from the expansion in terms of
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diagrams. In the case of excited random walk, we bounded these diagrams using very simple, but non-
optimal estimates. The diagrammatic estimates are used to verify a set of non-optimal assumptions under
which the central limit theorem holds. Improvements in any of these areas could lead to a reduction in
the dimension above which our methods imply a central limit theorem for excited random walk. We note
that different bounds, valid for all § € [0, 1], are proved in [19] for ERW in order to prove monotonicity
of B+ 0(5,d) when d > 9.

The approach taken above works more generally. We can obtain a LLN and CLT for any translation
invariant self-interacting random walk model that has the properties that

(1) plimen (Tns Tnt1) — pfn (Tns Tnt1) # 0 = T € T,
(2) this difference in transition probabilities is small (uniformly) for all possible histories, and
(2) the walker is “sufficiently transient” (uniformly) for all possible histories,

can be handled in the same way as we have handled the models above. For an explicit example, one
can take an (annealed) multi-cookie random walk in an i.i.d. random cookie environment with multi-
dimensional excitement, provided that there are d; > 4 (sufficiently transient) coordinates where the
walker is behaving as a simple random walk.

It would require a great advance in our understanding and analysis of the recursion equation, in
order for us to apply this methodology to a “non-repulsive” model such as the once reinforced random
walk. Inductive arguments as in [18, 23] have been used rather successfully for oriented percolation [24],
the contact process [21], and various related problems. However all of these made crucial use of the
self-repellent nature of the problems involved.

7 Proof of the variance formula in Theorem 3.2

Multiplying both sides of (2.29) by z[lzll = (2l — 4l 4 4l (2l] — Ul 4+ 4]y and summing over z we
obtain,

E[wglrlwwr Zy[’]y]]D Z cn(z —y) + Z y Z il — e, (z — y)
+Zy“ (1) > = ye +ZD )@ =y @ —yPeq (@ —y)

"Jrl n+1

+ Z Zy[i}ymﬂm(y) ch—i-l—m(x —y)+ Z Zy T (Y Z bl — y[ })Cn-i-l m(T = Yy)
m=2 Y T m=2 Y

+ Z Z y[]]wm(y) Z(x[z] - ym)anrlfm(fC )
m=2 Y T

+ Z Zﬂm Z i — Z/M)(xm - ym)cn—l—l—m(x —Y)- (7.1)

m=2 Yy
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Since >-, en(x) =1 =3, D(y) and 3_, 7 (y) = 0, many terms simplify, so that (7.1) becomes

Ew! w0l ] Zym Dy +Zy () able, (@) + 3 gD () Y alle, (2)
x Yy x

n+1 n+1

+ Zx[l]xmcn(x) + Z Zy[l]ymﬂ'm(y) + Z Zymﬂ'm(y) meanrlfm(x)
T m=2 Yy m=2 Yy T
n+1 ) )

+ Z Zymﬂm(y)zx[z]cn—i—l—m(x)
m=2 Yy

—E[wllwl) + E[EwLE) +E[ e [wﬂ] + Elwflwl]

n+1 ) n+1

+ 30 S yllylil,, (y) + Z dIEWYL T+ ST dHELE . (7.2)
m=2 Yy m=2

Turning this into a statement about covariances we have, with C'(X,Y) = E[XY]—E[X]E[Y] denoting
the covariance between the random variables X and Y,

Cwl W) - Cll wlil) =Rl + ZZy Ly (y)

m=2 Yy
E[w%"lm[wm] BV R [wm —E[wiflﬂE[leﬂ + Bl |Ewl]
n+1
+ Z [Z]E n+1 m + Z B]Jrl m . (73)

If the right hand side converges then by the first condition of (3.43) it must converge to X;;, since the left

hand side summed from n =0 to k —1 is C’(w,[c}, m) Note that if E[w,] = 0 for each n then the last two
lines of (7.3) are zero and the claimed result then follows immediately (with 81/ = 0 for all 4). Otherwise
we need to show that under the conditions of (3.43) and (ii) the right hand side of (7.3) converges to that
of (3.44).

Use the relationship

Ewl ] =Bl + 3" alf + L] = 0 | + E[Wl],

m=2

to see that
Elwi JEWS ) = (65, +EW) (651, +EW)
=61 69 + ol Bl + 60U Efwll] + ELIEWY). (7.4)
Thus the right hand side of (7.3) is

[] n+1 n+1 n+1 []
wlwl +ZZyy +Z[Z]E n+1m+za’ Wrl1—ml
m=2 Yy m=2
Elw “]]E[w,[ﬂ]w DR fwld) - 9[” 09— HELEM oYL E[wld)
n+1 n+1 ) )
wl wl + Z Zy y[] + Z E n+1 m + Z G’%}E[u)?[lzlrlfm]
m=2 Yy m=2
) n+1 ] ) n+1
~EWwi Y il — Bl 3" ol - 08,05 (7.5)
m=2 m=2

39



Collecting terms, we can rewrite (7.3) as

Clons wisr) = Clell o) =Eloflor) - 0,0 + Z ad (Blwdbs_] — Elof))

n+1
+ 3 S )+ 3 ol (B (Blwoih1— ] — ELH])
m=2 y m=2
n+1 n
R gl ) Sl Y el
m=2 r=n+2—m
n+1 n+1 n
+ Z Zy il (y Z a,[%] Z 9?1.
m=2 Y m=2 r=n+2—m

The right hand side is equal to
i, 0l _ gl gl _ NS i % 1S
Elwy wi"] = 010500 — Z a,[ﬁ Z oUl — Z 07[7]1]
n+1 o ntl n ] 00 .
+ 3 Syl ) - S a3 o — 3 al[j}

m=2 Y m=2 r=n+2—m k=r+1
n+1 n+1 )
— Elwllwll — 6, ol — gl Z )+ 30Nyl — 0 S allm—1)  (7.6)
m=2 Y m=2
n+1 ] n n+1 n 00 ]
TDSTIED DEED DIIN SET D SR i
m=2 r=n+2—m k=r+1 m=2 r=n+2—m k=r+1

The first line of the last equality of (7.6) converges to (3.44). It therefore remains to show that the
terms on the second line of the last equality of (7.6) converge to zero. Since ¢ and j are arbitrary, it
suffices to verify the result for the first term on the second line of the last equality of (7.6). For n > 4
this term is equal to

n+1 n o) ) 0o ) n+1
Sal S Y =YY dl (k-4 (m—n—1). (7.7)
m=2 r=n+2—m k=r+1 k=2 m=(n+3—k)V2

This is bounded in absolute value by

00 ) n+1 ] 00 ) n+1 ]
Staik-1 S a6 S jalljm -1 (7.8)
k=2 m=(n+3—k)Vv2 k=2 m=(n+3—k)Vv2
The first term of (7.8) is
[n/2] n+1 A 0 ) n+1 .
Z | (k — DD 11 R N P ('S B N vl O]
m=(n+3—k)Vv2 k=|n/2]+1 m=(n+3—k)V2
n+1
<Zya ) > el y+ Z \ak] Z]a[’]] (7.9)
m=n/2 =[n/2|+1

which converges to 0 as n — oo, since each of these is the tail of a convergent series multiplied by a
convergent series. Similarly the second term of (7.7) converges to 0. U
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