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Abstract. We prove the Central Limit Theorem and superpolynomial mixing for environment
viewed from the particle process in quasi periodic Diophantine random environment. The main
ingredients are smoothness estimates for the solution of the Poisson equation and local limit asymp-
totics for certain accelerated walks.

1. Introduction

Environment viewed by the particle (EVP) process is a powerful tool in the study of random walks
in random environment, (see Kozlov (1985); Bolthausen and Sznitman (2002); Zeitouni (2004) and
the references wherein). In particular, for random walks on Z4, if this process possesses a station-
ary measure which is absolutely continuous with respect to the environment measure, and if the
stationary measure has good mixing properties, then the corresponding random walk in random
environment satisfies the Central Limit Theorem. However, good mixing properties of EVP are far
from given. In fact, the EVP process is a standard source of examples of exotic behavior in both
ergodic theory Kalikow (1982); den Hollander and Steif (1997) and limit theory Kesten and Spitzer
(1979); Bolthausen (1989).

The EVP process could be defined for random walks on arbitrary groups. Consider a semigroup
G with a finite set of generators I' 3 id acting on a compact metric space X'. For every v € I fix a
positive continuous function p(-,v) : X — [0,1], v € T, in such a way that Zp(:cxy)zl for every

yel’

To(z) = p(x,7)o(yz), (1.1)

vyel
defines a Markov operator T' on the space C(X) of continuous functions on X that gives rise to a
Markov process (X;,) on X which we call environment viewed by the particle for RWRE on G. We

x € X. The formula
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note that the operator (1.1) also appears naturally in the theory of iterated function systems and
its properties are widely studied in mathematics.

If 41 is a Borel probability measure on X’ then by P, (resp. E,) we denote the conditional proba-
bility (resp. expectation) given the distribution of X is u. A Borel measure p is called stationary
if W(T'g) = pu(9) for every ¢ € C(X), where (@) stands for [, ¢du. A stationary measure p is mix-
ing if Eyo(X,,) — p(¢) for any ¢ € C(X) and any measure ¢ absolutely continuous with respect to p.

The application of the Krylov-Bogoliubov procedure and the compactness of A" yield the existence
of a stationary distribution for the operator (1.1), however the uniqueness and mixing properties
are not well understood. We refer to Conze and Guivarc’h (2000); Bolthausen and Sznitman (2002);
Brémont (2002, 2009) for discussions of the stationary measures for the case of Z¢, to Dolgopyat and
Goldsheid (2019, 2021) for case of finite extensions of Z, and to Bourgain et al. (2011); Benoist and
Quint (2013) for the case of larger groups, where even the case of constant transition probabilities
is far from settled. The mixing of the EVP process in the case of the independent environment on
Z was studied in Kesten (1977); Lalley (1986), and a simpler proof could be found in Dolgopyat
and Goldsheid (2013).

We note that there are several results on uniqueness and mixing under the assumption that (1.1)
is contracting in average or some related conditions (e.g. Barnsley et al. (1988); Czudek (2020);
Doeblin and R. (1937); Onicescu and Mihoc (1935); Sleczka (2011), see also a survey Stenflo (2012)).
The contraction condition typically does not hold in the case of random walk in random environ-
ment, since in that case one typically assumes that the G action on & preserves some non atomic
probability measure.

Our goal in this paper is to go one step beyond existence of stationary measures, and to study
their ergodic properties. Our results can be divided into two parts. First, we show that in the
quite general setting unique ergodicity of stationary measure implies mixing. In the second part we
employ our approach in the simplest possible setting: quasi periodic random walks on Z and work
out precise mixing estimates in that case using the harmonic analysis on the circle. As a direct
application of our result we obtain the central limit theorem for a functional of the environment
observed by the particles in that case. We hope that our approach could be useful both for studying
walks on more complicated groups and for the studies of further ergodic properties in the quasiperi-
odic environment.

Our first result says that if X is compact and the random walk is lazy (recall that a walk is lazy
if it can stay at the same place for several units of time). then the unique ergodicity implies mixing.

Theorem 1.1. Suppose that the random walk (X,,) with the Markov operator (1.1) is uniquely
ergodic (i.e. il has exactly one stationary measure v), X is compact, id € T, the functions p(-,7)
are continuous for v € I' and there exists €y such that

g0 < p(x,id) <1 —¢gg for every x € X. Then

nh_}rxgo E.(6(Xyn)) =v(gp) for every x € X and ¢ € C(X). (1.2)

We give two applications of this theorem.

Corollary 1.2. Let fi,..., fn be circle homeomorphisms, p1,...pn be positive numbers with p1 +
-+ pny = 1. Let (X,) be a Markov process with the Markov operator

N
To() = 3 pio(filz), &€ C(T),
=1

If one of f;’s is the identity and the action on the circle is minimal, then (1.2) holds.
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Proof: The unique ergodicity follows from Malicet (2017, Corollary 2.3). O

To give another application, fix an irrational number «, a positive continuous function p € C(T)
with 0 < p(z) < 1, z € T, and define

Tip(x) = p(@)Y(x +a) +q(@)p(z —a), T:CO(T) = C(T), (1.3)

where q(z) =1 — p(x).

This random walk was considered by Sinai Sinai (1999), where the author proved the unique
ergodicity and mixing under assumptions that « is Diophantine and p is sufficiently smooth. Later
Kaloshin and Sinai Kaloshin and Sinai (2000) showed there is no need to assume that « is Diophan-

tine' when p is asymmetric, i.e. when
/ log Mdx # 0.
T

q(z)

The unique ergodicity in the symmetric case (i.e. when the integral above is zero) for any irrational
a has been proven by Conze and Guivarc’h Conze and Guivarc’h (2000). Another proof of this
result has been given in Czudek (2024). It has been proven there also that for any « irrational (1.3)
is mixing for a generic choice of p. With Theorem 1.1 we can strengthen the latter result.

Corollary 1.3. Let log % be continuous of bounded variation, o & Q. Then (1.2) holds.

Proof: The process (X)) restricted to even steps satisfies the assumptions of Theorem 1.1 by Conze
and Guivarc’h (2000), thus (1.2) holds for (X2,). Then conditioning with respect to X; gives the
result for the process restricted to odd steps. Combining these yields the assertion. 0

With an additional assumption that « is Diophantine and p is sufficiently smooth we obtain the
polynomial rate of mixing for (1.3). An important step in the proof is solving the Poisson equation
(Theorem 1.4), which also implies the central limit theorem even without estimating the rate of
mixing (Corollary 1.5). Then using Theorem 1.4 we can modify the proof of Theorem 1.1 to get
the rate of convergence (Theorem 1.6). Denote

[l = max {[[]loos 19" lloos -+ 19T oo }-

Theorem 1.4. Let a ¢ Q be Diophantine of type (¢, T), mo the lowest integer with mg > 1+ 7. Lel
r >0, p € CTT3m(T) symmetric, and let pu be the unique stationary measure for (1.3). Then there
exists a constant A > 0 such that for every 1 € C"2™m0(T) with () = 0 the Poisson equation

To—p=19¢

admits a solution ¢ which is C" and ||¢||cr < Al|Y]|cr+2mo -
If v is asymmetric we have a stronger estimate. Namely, it suffices to assume that p € C"+2mo,
P € C™T™o In that case ||p||cr < A||[Y||cr+mo for some constant A independent of 1.

Corollary 1.5. If «, p and ¥ are as above, (X,,) is the stationary Markov process with transition

N
operator (1.3), then the process <Z w(Xn)> satisfies the functional Central Limit Theorem.

n=1

1A number a ¢ Q is called Diophantine of type (c,7), ¢ > 0, 7 > 0, if

‘Oz—p‘ for every p,q € Z,q # 0.

Z q2+‘r

A number « is called Liouville when it is not Diophantine of any type.
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Proof of the Corollary: We can apply the martingale decomposition method. Under the assump-
tions of Theorem 1.4 the Poisson equation possesses a continuous solution (.

N N N—1
S ey =3 (Tw(Xn) - so<xn>> -y (Tso(Xn) - ga(XnH)) T T(Xy) — p(X0).
n=1 n=1 n=1

The last two terms become negligible when divided by v/N, and the sum is a square integrable
martingale with stationary ergodic increments. Theorem 3 in Brown (1971) completes the proof. [

Theorem 1.6. Let o ¢ Q be Diophantine of type (c,T), mq the lowest integer with mg > 7+ 1. Let
k> 1 and r = 6kmg. If p € C"T™(T) is symmelric, then there exists a constant A > 0 such that
for every x € T and ¢ € C"(T)

B, (X)) — v(¥)| < Al[¢]crn 2 nn,

where (X,,) is the Markov process (1.3), v is the unique stationary distribution. If p € CTT™0 4s
asymmetric then the same is true with r = 4kmy.

In Theorems 1.4 and 1.6 the assumptions that « is Diophantine and ¢ is sufficiently smooth are
both unremovable. Indeed, it has been shown (see Theorem 3 in Czudek (2022)) that for every «
Lioville it is possible to construct a C'* observable for which the Central Limit Theorem fails. In
view of Corollary 1.5 Theorem 1.4 cannot hold for such observable. In the same way Theorem 2 in
Czudek (2022) implies that the observable must be sufficiently smooth even if « is Diophantine.

In order to give a counterexample to Theorem 1.6 more work needs to be done.

Theorem 1.7. If a is Liouville, p € C*°(T) with e < p <1 — ¢, then there exist ¢ € C*(T) and
G C T of positive Lebesgue measure such that for every x € G and § > 0 there exist infinitely many
N'’s with

1

> NB (1.4)

Ep(Xy) — / o (2)dv(2)

T

where (X,,) evolves with the rule (1.5) and v is the unique stationary measure.

Remark 1.8. Tt is known (see Conze and Guivarc’h (2000)) that v is equivalent to Lebesgue in
the asymmetric case. However, in the symmetric case the equivalence holds only if Inp —Inq is a
coboundary. This condition fails for generic pair (p, @), see Dolgopyat et al. (2021). If v is singular
with respect to the Lebesgue measure then (1.1) does not rule out that v is polynomially mixing

in the sense that /w(x)Ex(cp(Xn))dl/(x) - /w(x)dy(x)/gﬁ(x)dy(:z:) decays polynomially. Thus

the rate of mixing in the generic symmetric Liouville environment remains an open question. On
the other hand, Theorem 1.7 shows that the assumptions that « is Diophantine in Theorem 1.6 is
necessary.

We note that a related results in the case of constant p are obtained in Dolgopyat (2002, §4.3).

2. The proof of Theorem 1.1

We follow closely the strategy of Dolgopyat and Goldsheid (2021, Section 9), see also Dolgopyat
et al. (2022, Section 6). We shall use

Proposition 2.1. If {X,} has unique stationary measure v then V¢ € C(X),

N
%ZEQE(QS(X”)) =v(¢) as N — oo uniformly in x.
n=1
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Given X we consider the accelerated walk X obtained from X by erasing all repetitions (i.e. the
points X,, s.t. X, = X,—1). Given a segment W of the accelerated walk (i.e. a finite sequence
x0,Z1,...,2k such that x; € (I'\ id)x;j—1) we let ¢ty be the time it takes the walker to traverse

W (given that she takes that path). Thus ty = Z Ly, where (£y)pew are independent and

weW
each (,,, w € W, has geometric distribution with parameter 1 — p(w,id). Let Ty = Ew (tw) =

1 ~ -
Z = plwid)’ Let 7 be the first time when T, ) > gon/2, where X (1, k) stands for (X;)o<i<k-
weW
Thus the accelerated walk X (1,7) belongs to the set S, () of accelerated walk segments starting
at x and such that Ty > eon/2 but Ty, < gon/2 for each prefix W C W. By Proposition A.2, we
have Py (ty > n) = O(exp(—c(logn)?)) for some ¢ > 0 and any segment W. Therefore

Er(0(Xn) = > Eo((p(Xn)1{X(1,7) = W})

wes,

= > Y PuX(L7) =W)Pw(tw = k)Eeu)(¢(Xnr)) + O(exp(—c(logn)?)),
WeSn k=1
where e(W) is the endpoint of W.
We claim that V¢ € C(X') Ve > 0 Ing such that Vn > nyg YW € S,, we have

ZM(X(LT) =W) [Pw(tw = k)Eew)(6(Xn-r)) —v(¢)]| < e. (2.1)
ps

Summing (2.1) over W € S,, we obtain the theorem. It remains to prove (2.1).

We use the following result. Let of, = Z [1p(u(}’ld)d)]2 be the variance of ty . Since we
—plw,1
weW

assumed there exists g9 such that g9 < p(x,id) < 1 —gg for every x € X, there exist ¢; < ¢ such
that cin < U%V < con for all W € S,,.

Proposition 2.2. (Davis and McDonald (1995)). We have Py (tw = eon/2 + j) = ————e 9 /%) 4
0 (0‘}1) , where o (a{vl) decays uniformly in j € 7.
Divide Z into intervals {I} of length d\/n for small § then
> Pw (tw = eon/2 + ) Ecw) (9(Xn—(con/2+5)))

{s:eon/2+j€[1,n]}

1
= > Pwltw e Is)m D By (0(Xn-m)) | + 05-0(1) + 0n00(1)
{s:I,C[1,n]} Sl mel,

= ZPW(tW € Is) (V(¢) + 0n—>oo(1)) + 06—>0(1) = V(¢) + 0n—>oo(1) + 05—>0(1) (2'2)

where the first equality follows by Proposition 2.2 and the second equality follows from Proposition
2.1. Thus (2.1) follows and the theorem is proven.

3. The proof of Theorem 1.4

In the course of the proof we shall need the following lemmata.

Lemma 3.1. ||fg|lcr < 2"||fllcr|lgllcr for every r > 1 and f,g € C.
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Proof: For r = 0 the statement is obvious. For r > 1
Ifgllcr = max {[|(fg)'llor—1, | fglloc }

< max {277 (|| ller-1llglor— + 1 fllor-1llg ler—1), I flloollglloo } -

The assertion follows since all the norms || flleo, || fllcr—1, [|f'|lcr are bounded by || f|lcr and the
same is true for g. O

Lemma 3.2. Let o be Diophantine of type (¢, T), mo the lowest integer with mo > 7+ 1. For every
r >0 there exists a constant A, such that for every ¢ € C™"(T) with [pv(x)dx =0 the solution
¢ of the cohomological equation p(x + o) — p(z) = Y(x), x € T, is C" and HcpH(;r < Ar||Y|| ortmo -

Proof: It suffices to write down the formal solution ¢ in terms of Fourier series and use the estimates
on the C" norms, see e.g de la Llave (2001), the top of p.26. O

Proof: I. Symmetric case
By Lemma 3.2 under the above assumptions the cohomological equation

plr) _ gl +a)
a(z) g

possesses a positive solution g € C™T2™0(T). Then (—xx) is the unique invariant density up to a

—

multiplication by a constant (see Sinai (1999) ) Since v (1)) = 0 we have

v 0,

and therefore Lemma 3.2 implies the equation f(:c+a) f(z) = g(z)¥(x)/q(x) has a C"t™0 solution
f. Since g > 0, this solution can be written as f(z) = g(x)n(z) for some n € C"™"(T). Thus n
satisfies

)(x)

Cae)
Since for any n and any ¢ € R the function n(x) + TZ) is a C"T™0 solution of the above equation as

g(z + a)n(z + ) — g(z)n(z) = gla)viz)

well, 7 can be chosen so that [p7(z)dz = 0. By Lemmata 3.2 and 3.1

1
e e L P
g Cr'+7rL0 g CT'+7n0
1
<ortmo|| LI Y <orrimog 1L g llrszmo.
g Cr+'m0 q C'r+2m0 g Cr+m0 q CT+2mU

Now, let ¢ € C" be a solution of
p(x) — ¢z —a) = n(z).
By Lemma 3.2 and the above estimates ||¢|cr < Al[t)||or+2me for some constant A independent of
the choice of 1) € CTT2m0,
We claim that ¢ solves the Poisson equation. Indeed,
To(x) —p(x) = p(@)e(z + a) +q(z)p(r — a) — ()
= p(@)[p(z + @) — ()] = q(2) [p(z) — p(z — a)]
)

~q() [‘;Eg [o(e + @) — p(@)] - [p(x) - plx — )]

~—

- 3t (g<:c Foet+a) - g(w)n(x)) _—
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II. Asymmetric case Let A = exp fT log £ ig dx. Let us the assume A > 1. In the asymmetric case

the invariant density (see Sinai (1999)) is %, where g solves

)

p() . gla)
a@) ~ gle—a)

and n solves

-1 —n(r) = ——.
Nl a) = @) = o

Observe both g, n are CT+m0 and g is positive.

The function k(x Z g(z (- ka)_ ka) A" solves the equation
Ag(x)y(x
Me(z) — K(x —a) = g(p()x)(> (3.1)

It is clear that & is C’T+m0 and ||k greme < Al[t)]|grmo for some constant A independent of ¢ €
Ct™mo_ Observe fT dm = 0. Indeed, by the definition of 1 we have

Amdx:An(x)n(x+a)A1da:—/ﬁ(x)n(w)d$

g(z) T

g(x — ka)yp(z — ko) (k1) Oo/g:z:— —ka)
Z/ o( — ko) AT (x + a)dz Z x—ka) A n(z)dz.

T

Since the Lebesgue measure is rotation invariant we get

N R A

k=0T

where the last step follows from the assumption that v is centered. Since fT )dac = 0 there exists
p € C"(T) with

plr+a) —p(z) = k(x)/g(z).

For the same reasons as in the symmetric case and the estimates on the norm of x, |¢llcr <
A||Y|| gr+mo for some A independent of ¢ € CTT™0,
We claim that ¢ solves the Poisson equation. Indeed,

To(0) — o) = 300 B (o + ) — (0)) = (9(0) — o — )
_ 9@ m@— T — @) = 9(x) k(x) — k(x —a)) = Y(x
= Ay 5 D~ gte - S = I (n0) < - ) = (o) 0
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4. The proof of Theorem 1.6

The proof below is for the symmetric case. The asymmetric case is an obvious modification.

Fix 2 € T and let T = T? be the transition operator of (1.3) restricted to even times. It is clear
from the proof of Theorem 1.1 applied to the process associated to T that the assertion follows if the
left-hand side of (2.1) with T replaced by T decays faster than A||y)||c-n~*/2Inn for some constant
A independent of . Recall that W € S, (x) is a segment of an accelerated walk and ty is the
time it takes the walker to traverse W. As explained before ¢ty is a sum of random variables with
geometric distributions and parameters uniformly separated from 0 and 1. Fix n large and define
inductively 69 = P(tw =n—j), j =0,1,...,n—Land & = 67" =671 j=m,m+1,--- ,n—1,
m=1,...,n—2.

Let k = 1 and r = 6kmg. By Theorem 1.4 there exists A such that for each ¢ € C”(T) there
exists p € C"~5m0(T) with

To—p=T0—p=1 (4.1)
and ||| gr-6me < A|\¢|\Cr Indeed, if qb solves Tgp—¢ = ¢ then the solution of Tp—¢ = ¢ solves also

(4.1). The solution ¢ clearly satisfies TVt = T9*+1p — Ty for every j > 0. Using Proposition A2

from the appendix and the bound ||T9¢p||ss < ||¢||cr—omo < Al|th]|cr we can estimate the left-hand
side of (2.1) as follows:

n—1 n—1
ST Pw(tw =n—H)T0(eW)) = Pw(tw = n — ) (T p(e(W)) — TVp(e(W)))
Jj=0 7=0
n—1
= T"p(e(W))Pw (tw = 1) — @(e(W))Pw (tw = n) + >_ TIp(e(W))d} (4.2)
j=1
= > T90(e(W))8} + |[1h]|cr O(exp(—c(Inn)?)).

{j:|In—j—eon/2|<y/nlnn}
The second term decays faster than polynomially. By Proposition A.1 from the appendix, the first
term is bounded by

\ 2 To(e(W))3)}
{jiln—j—eon/2|<\/nInn}

which gives the assertion for k = 1.
To show the assertion for & = 2 we again use Theorem 1.4 to find a function @ such that

< 24/nnn|p|er max ot = O(n~ V2 n)([v|cr
J

T3 — ¢ = ¢ and ||@||grrzme < A2|[Y)]|cr (it is possible since 7 = 12mg by the assumption). Then
the second line of (4.2) (and thus (2.1)) can be rewritten as

n—1
T (e(W)Pw (tw = 1) — p(e(W))Pw (tw = n) + > Tp(e(W))5]
J=1
n—1
= T"o(e(W)Pw (tw = 1) — o(e(W))Pw (tw = n) + Y (TVH G(e(W)) = TIG(e(W))) 5}
j=1

= T"p(e(W))Py (tw = 1) — @(e(W))Pw (tw = n)

+T"3(e(W))bh — TE(e(W))d] + Z TI(e(W))8
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By exactly the same argument like for £ = 1 the above expression equals
> TIp(e(W))57 + [|v]lcrO(exp(—c(inn)?))),
{j:ln—j—eon/2|<y/nlnn}

where the first term can be bounded by Proposition A.1 as

> Tip(e(W)8%] < 2vatun]or maxs? = O(n ™" un) ¥ cr
{j:ln—j—eon/2|<v/nlnn}
This completes the proof for k = 2.
The claim for & > 2 is obtained in exactly the same way by repeatedly solving the Poisson
equation and using higher order Abel summation.

5. Slow mixing.

Here we prove Theorem 1.7.

| =

-1 1
Denote by G; the set of points in T whose distance to the set {0, A q} is less than T6a
q q

LS

1
and let G, = G;; + 20" We shall need the following lemma.
q

1

Lemma 5.1. Ifa € R, p,q € Z, v > 2 satisfy |ga — p‘<1677 then E, cos(QWng)>§ for x € Gg‘,
q

where ¢ = |¢"7!|. Likewise E, COS(27Tng)<—§ forz e G .

Proof: Fix p,q,v,a as in the statement. Clearly X7 started at x € T can attain with positive
probability only those points = + na with |n| < q. If z € G(‘;, then the distance of x + na with

In| < q to the set {0,1/q,---,(q —1)/q} is less than %Gq +q77 L 161q7 < 8—1(1. Since cos(2mqz) is 1/q
periodic we get cos(2mqXg) > cos(n/4) = @ a.s., which implies the first assertion, the second is
similar. O

Proof of Theorem 1.7: We are going to construct inductively a sequence (¢,) of functions of the
oo

form a, cos(2mg,x) in such a way that the sum ¢ = Z n, satisfies the assertion.

n=1

By the assumptions for any v > 2 there exists infinitely many p, ¢’s such that
1
16q7"

lga —p| < (5.1)

Let p1, ¢1 be an arbitrary pair satisfying (5.1) with v = 2. Let ¢1 = qu_lj, o1(z) = ql_\/icos(27rq1x).

2
By Lemma 5.1 either v(p1) < 0 and Eyp1(X5,) —v(e1) > \qul‘/i for every x € G, or v(¢1) >0

and }Ewcpl(qu) — V(@l)‘ > \f

Assume @1, -+, on—1 are already defined, n > 1. Let p,, g, be such that (5.1) is satisfied for

ql_\/5 for every x € G,

v =mn+1, and put @,(x) = q, V" cos(2nqux), Gn = |¢7|. We impose additional condition that
qn is so large that g, V"t < 0.001q;j/15.

To fix the notation consider the case where v(¢,,) > 0. Then for all z € G, we have }Em@n(){%)) —

V2
g I

Denote v, = Z @j(z). Let H, = {z € G, Ex(¥n-1(X5,)) = v(¥n-1) + %q;vnﬂ}.
j=1

@

)| =
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If Leb(H,) > Leb(Gy,)/2 then we set ¢, = 0 and G,, = H,. If Leb(H,,) < Leb(G, )/2 then we
set o, = ¢, and G, = Gq_n \ H,. In either case, by Lemma 5.1 on G,, we have

B (X5,)) — )] 2 L2Vt = V25,55, 5:2)

If v(on) < 0 then we proceed as above but will use G/ instead of G, to ensure (5.2).
Put ¢ = Z ©n. Since Z Oy (7) converges uniformly for each j the function ¢ is C*°.

Let G = hm sup Gn.- Slnce the Lebesgue measure of G, is umformly bounded from below, G is
necessarily of positive measure. Fix « € G. Then for infinitely many n’s we have

[Eop(Xz,) = v(9)| 2 [Eaton(Xg,) = v(¥n)] = |3 Balp;(Xg,) — v(9))
i>n
The last term is at most 0.003¢,, V" *! due to our choice of n while the first term is at least %qg vntl

by (5.2). Tt follows that for infinitely many n

—VR _ _Vntl
}Ex(p(Xﬁn) - V(QO)’ > O'BQH = 0.3qn "

Since 7”?1 tends to 0 as m — oo and the above inequality holds for infinitely many n’s by the
definition of G, E,p(X,,) — v(¢) decays slower than polynomially. O

Appendix A. Sums of geometric random variables.

Proposition A.1. Let ({;)j>1 be a sequence of independent random variables with geometric dis-
tributions with parameters p;. Let us assume there exists eg > 0 such that eg < p; <1 —¢o, j > 1.
Denote Sy, = {1 +---+ £y, and define 09 n(j) = P(Sp = J), Omn = V00,5 where the operator V acts

on sequences by (Va)(j) = a(j + 1) — a(j). Then sup |0pn(5)] < Cpyn ™ (MHD/2,
J

Proof: Let ¢y(t) denote the characteristic function of {4—E(¢x) and ®,,( H ¢r(t) be the charac-

1 ™
teristic function of S, — E(S,,). Then P(S,=j)==— / B, (1)U FES)) gt S0

2 J_,
1 » B
(Sm,n(]) = 271_/ (bn(t)elt(]“l‘ﬂa(sn)) (elt o 1) dt
Therefore
N Y m " i
SUp (6 n ()] = 2W/ B, (1)) | — 1| dt <O [ |, (0)]]t™dt. (A1)
J — —r

We claim that given g as in the assumption of the proposition there are constants d,x > 0, and
0 < 1 such that ,

pr(t)| < e for |t <6, (A.2)
and

|o ()] < 0 for § < |t| < . (A.3)
To check (A.2), note that the Taylor series of ¢y (t) takes form

Var (/212
g =1~ B

for some constant C' independent of k since under the assumptions of the proposition Var(¢y)
is uniformly bounded from below while E(¢3) is uniformly bounded from above. Hence if § is

et where |ex(t)| < CE(£3)
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sufficiently small, then for |t|<6 we have that |¢;(t)|<1 — kt2<e """ where k = ir];f Vaz(ﬁk) and the

last inequality relies on the fact that 1 —s <e™ for s > 0.
(A.3) holds because for § < |t| <7

Dk
t) = y
64(2)] \1 T

- Pk < !
\/pi +2i(1 — cost) V1 +2(1 — cosd)

. Plugging this

L . . et g < 6
Multiplying the above estimates we obtain that |®,(t)] <
o, §<Jt| <

into (A.1) we obtain

19
sup |6, (j)] < C [9”+ / e—mt%mdt} .
J )

o0
The second term in the RHS is smaller than C/ e~ R m gy — O(n_(m+1)/2) as claimed. O

Proposition A.2. Let ({;);>1 be a sequence of independent random variables with geometric dis-
tributions with parameters p; Assume that there exists eg > 0 such that e9 < p; <1 —¢€g, j > 0.
Denote S, =01 + -+ + £, and for each n set

k
1
T:min{k21:21>n/2}.

j=1Pi
Then there exists a constant ¢ > 0 such that
P(|S; —n/2| > vnlnn) = O(exp(—c(Inn)?)).
Proof: Since the parameters p are bounded away from 0 and 1,

n n
— — 1).
2<7’<2+O()

It therefore suffices to show that for each N
P(|Sy — ESy| > VNInN) = O(exp(—c(In N)?)).

To this end let ¥ (t) denote the moment generating function of ¢, — E(¢x) and ¥, (t) = H Ui (t)
k=1

be the moment generating function of S,, — E(S,,). Then similarly to the proof of (A.2) we obtain

that for |t| < § where ¢ is sufficiently small, we have 1 () < " and so Wy (t) < N5, Thus for
any such 0 <t < §

P(SN — ESNy > \/NlnN) < exp [/@NtQ —t\/ﬁln]\f} .

Choosing t = In N/(2kv/N) get that P(Sy — ESy > VN1In N) = O(exp(—c(In N)?)). The estimate
P(Sy — ESN < —\/NlnN) = O(exp(—c(In N)?)) is similar, using
t = —InN/(26V/N). O
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