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Abstract

We study discrete-time stochastic processes (X¢) on [0, 00) with asymptotically
zero mean drifts. Specifically, we consider the critical (Lamperti-type) situation in
which the mean drift at = is about ¢/x. Our focus is the recurrent case (when c is
not too large). We give sharp asymptotics for various functionals associated with
the process and its excursions, including results on maxima and return times. These
results include improvements on existing results in the literature in several respects,
and also include new results on excursion sums and additive functionals of the form
Dot X, oo > 0. We make minimal moments assumptions on the increments of
the process. Recently there has been renewed interest in Lamperti-type process
in the context of random polymers and interfaces, particularly nearest-neighbour
random walks on the integers; some of our results are new even in that setting.
We give applications of our results to processes on the whole of R and to a class of
multidimensional ‘centrally biased’ random walks on R%; we also apply our results
to the simple harmonic urn, allowing us to sharpen existing results and to verify a
conjecture of Crane et al.
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1 Introduction

The study of functionals defined on paths of stochastic processes is a topic with classi-
cal foundations and extensive applications in modern probability; such functionals give
a quantitative encapsulation of both probabilistic information about the recurrence be-
haviour of the process and geometrical information about the way in which the process
explores the state-space. A substantial body of work is devoted to additive functionals of
the form 22:1 ®(X,), where X1, Xs, ... is a discrete-time stochastic process on R¢ and
® : R? — R is a given measurable function. The most basic choice, in which ®(z) is taken
to be the indicator function 1{x € A} of a Borel set A C R%, leads to occupation time for
A. In the most well-studied case, X; is a sum of i.i.d. random variables; the monograph
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by Borodin and Ibragimov [6] is devoted to limit theory in the i.i.d. setting. There is also
much work devoted to the case in which X; is an ergodic Markov process. Classical work
goes back to Markov and Bernstein (cf. [28, p. 2299]). If ® is integrable with respect to
the stationary distribution of the process, then a large collection of ‘ergodic theorems’
and distributional limit theorems (after suitable scaling and under various conditions) are
known, and represent an active area of research: see e.g. [10,24,27,28,33] and references
therein for an indication of the extensive literature.

In the present paper, we study stochastic processes on R? of a more general type
(assuming a regenerative property only, rather than the Markov property) and in the
near-critical situation from the point of view of the asymptotic behaviour of the process.
Near-criticality entails that the one-step mean drift of X; is asymptotically zero in a sense
that we describe more precisely later on. Processes with asymptotically zero drifts are
of interest in their own right for exploring phase transitions in asymptotic behaviour,
as first described in the general setting in fundamental work of Lamperti [30,31]. A
consequence of near-criticality is that many important distributions associated with such
processes display heavy-tailed behaviour; these include passage times [5,31] and, if they
exist, stationary distributions [35]. In many cases of interest, these and other quantities
have natural scaling exponents that depend on the details of the process.

Moreover, such processes are important from the point of view of applications for two
main reasons: first, they serve as prototypical near-critical stochastic systems and hence
for the development of new techniques, and second, they can often be extracted from
more complex near-critical systems via the method of Lyapunov functions, to powerful
analytic effect. One classical but important illustration of the latter point is provided
by the Lyapunov function approach to Pélya’s theorem on the recurrence/transience of
symmetric simple random walk S; on Z9: Pélya’s theorem can be understood in an
entirely one-dimensional setting by taking X; = ||S||, in which case the process X; has
asymptotically zero drift in the sense that

E[Xi — X; | Sp=x] = callx]| ™ + O([x[7?),

for some constant ¢y > 0 that depends only on d. Lamperti’s recurrence classification for
such processes [30] implies Pélya’s theorem. Importantly, the same technique works for
a very large class of random walks; in particular, the Markov property is not essential.

For these asymptotically zero drift processes, we study a class of additive functionals
(or path integrals) of the form 22:1 X2, «a > 0. Moreover, we study the maximum
functional max;<s<; X (which corresponds in a certain sense to the & — oo limit of the
additive functional). We are interested in the large-t asymptotics of such functionals, in
the case where X; is recurrent. Our primary interest is not in the case where the process
has sufficient ‘ergodicity’ properties that ¢! Zzzl X converges, but rather in the case
where 22:1 X¢ grows faster than linearly, including the case where X, is null-recurrent.
This is rather different to the emphasis of the classical work cited above, and accords
with our focus on systems that are near-critical in some sense.

We make some further remarks on applications and related results. Borovkov et al. [7]
consider analogues for queueing models of the path integrals that we study. As far as
the authors are aware, there has been little work specifically concerned with additive
functionals of processes with asymptotically zero drift. For a particular (null-recurrent)
example of a nearest-neighbour random walk on the nonnegative integers, Fal’ [15] proved
distributional limits for functionals such as Y_._, (1+ X,)™, v > 0 sufficiently large. Our
interest is in functionals of the opposite nature.



A (normalization of a) particularly important path integral is the center-of-mass pro-
cess associated with X, defined by G, = ¢! 22:1 X,. The behaviour of G; for Markov
processes is only partially understood beyond the case in which sufficient ergodicity en-
sures that GG; converges to a limit. For the centre-of-mass associated with simple random
walk on Z%, Grill [21] proves the interesting result that (compact-set) recurrence is present
if and only if d = 1. The desire to understand Grill’s result more generally was one of the
original motivations for the work of the present paper; by analogy with Lamperti [30,31],
it is natural to begin in the setting of processes with asymptotically zero drifts.

Our approach is via a detailed study of the excursions of the process X;, in which,
once again, the heavy-tailed nature of the characteristics of the processes becomes evident.
Thus, if n denotes the duration of an excursion, we are led to the study of excursion func-
tionals such as >"7_ X (including the special case a = 0 of n itself) and max;<s<, X;.
As well as being key ingredients in the proofs of our large-t asymptotics, these quantities
are of interest in their own right in various theoretical and applied contexts. For example,
to apply Theorem 2.1 of [10] one needs to understand tail properties of an analogue of

7_, X2, sums over excursions for processes with asymptotically zero drift turn out to
be central to the analysis of the ‘simple harmonic urn’ [9] (see also Section 3.3 below).

In the last decade or so, significant interest in processes with asymptotically zero drifts
has come from a community of probabilists and statistical physicists from the point of
view of modelling the configurations of polymers and interfaces. A now standard approach
in this field is to take as an underlying model a nearest-neighbour random walk with an
asymptotically zero drift: see for example [1,12,23]. Such nearest-neighbour models are
amenable to explicit calculation, often via intricate algebraic methods such as Karlin—
McGregor spectral theory and orthogonal polynomials [26]; other recent work on these
models, not directly motivated by polymer models, includes for example [11,18,29,40].
This continued interest in asymptotically zero drift processes in the nearest-neighbour
case is another motivation for the present paper, in which we present related results for
a much more general class of models. We discuss the relation of our results to some of
this recent work in more detail in Section 3.4.

The outline of the remainder of the paper is as follows. In Section 2 we give a formal
statement of our half-line model and state our results on excursions and functionals in a
series of subsections. In Section 3 we give applications of our half-line results to processes
on the whole line (Section 3.1) and to multidimensional processes including centrally
biased random walks on R¢ (Section 3.2) and the simple harmonic urn (Section 3.3).
Also, in Section 3.4, we make some remarks on how our model and results complement
recent results, restricted to nearest-neighbour random walks, in the context of models of
random polymers and interfaces. The proofs of the results in Sections 2 and 3 are given
in Sections 4 and 5 respectively.

2 Main results on path functionals

2.1 Description of the model

We formally describe our process X = (X¢)ieny (N := {1,2,...}) and our structural
assumptions on its state-space S. Recall that a subset R of R? is locally finite if RN H
is finite for all bounded H C R?. Our basic assumption is the following.

(A0) (a) Let S be a locally finite, unbounded subset of [0, c0) with 0 € S.



(b) Suppose that (X;):en is an S-valued process adapted to a filtration (F):en, and
PX,=0]=1.

We also assume the following form of ‘irreducibility’.
(A1) Suppose that for each z,y € S there exist m(z,y) € N and ¢(x,y) > 0 such that

PXitmxy =y | Fi) > (X, y), as., forallt € N. (2.1)

If X is a time-homogeneous Markov process, (2.1) reduces to the usual sense of irreducibil-
ity that, for any z,y € S, there exists m(z,y) € N such that P[X,,,,) =y | X1 = 2] > 0.
The assumption (2.1) allows us to work with more general processes, such as functions of
Markov process: see the discussion at the end of this subsection. A consequence of (A0)
and (A1) is that limsup,_, . X; = 00, a.s.; see Proposition 2.1 below.

We make some ‘Lamperti-style’ assumptions on the increments of X. Throughout we
use the notation A; := X;;1 — X;. We will typically need to assume that for some p > 2
(at least), some 0 > 0, and some constant C' € (0,00), for all t € N,

E[|AP | F] < C(1+ X,)P27°, as. (2.2)

Given that (2.2) holds for some p > 2, E[AF | F] is a.s. finite for k € {1,2}. We make
some further assumptions on the moments of the increments, as follows. For notational
convenience, throughout the paper we write log? z for (logz)?, ¢ € R.

(A2) Suppose that for some ¢ € R and s? € (0,00), as X; — oo,

E[A, | F] = X' +o(X  log ™t X)), as., (2.3)
E[A? | 7] = s* +o(log™' X}), as.

We make an important note on notation: our usage assumes that implicit constants in

Landau O( - ), o( - ) symbols are non-random and independent of ¢, so that asymptotic

expressions such as (2.3) and (2.4) are understood to hold uniformly in ¢ and sample

points w (on a set of probability 1). So, for example, (2.4) means that for any € > 0 we

can choose r < 0o so that |E[A? | F] — s*| < e/log X;, a.s., on {X; > x}, for any ¢t € N.
We study X via its excursions from 0. Set 75 := 1 and for n € N define

T, = min{t > 7,1 : X; = 0},

with the usual convention that min () = co. That is, 79, 71, T, . . . are the successive times
of visit to the origin by X; if X visits 0 only finitely often then 7,, = oo for all n large
enough. When 7,, < oo we denote, for n € N, n,, := 7,, — 7,,_1, the duration of the nth
excursion; also set 7y := 1. Provided that 7,, < oo, we denote the nth ezcursion (n € N)
by &, == (Xt)r, ,<t<r—1. Let N :=min{n € N: 7, = co}.

(A3) (a) Suppose that, for all n € N, P[n,11 < 0o | 7, < o0] = Py < o0].

(b) Suppose that, on {N = oo}, (&,)nen is an i.i.d. sequence.

Part (b) of (A3) assumes a full regenerative structure in the case of an infinite number
of returns to 0. Part (a) makes a weaker assumption, needed to deal with the event
{N < oo}. A useful reference for regenerative processes is [2, Chapter VI].

Our irreducibility and regenerative assumptions have the following basic consequence.
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Proposition 2.1. Suppose that (A0) and (A1) hold. Then limsup,_ . X; = 0o, a.s. If,
in addition, part (a) of (A3) also holds, then either:

(1) (transience) Pl < oo] < 1 and lim;_ X¢ = 00 a.s.; or
(i) (recurrence) Pln; < oo] =1 and liminf, . X; =0 a.s.

We give the proof of Proposition 2.1 in Section 4.3, along with the proofs of the other
results that we state in the present section.

Before describing our main results, we indicate why we have chosen our particular
assumptions. It is too restrictive for the applications that we have in mind to assume
that X is itself a Markov process; our more general framework enables us to work with,
for example, X; = ||Y;|| where Y; is a Markov process on R%. More generally, suppose that
(Y:)ten is an irreducible time-homogeneous Markov process on an arbitrary countable set
¥, and let f : ¥ — [0,00) be measurable such that f~!(x) is finite for each z. Let
Fi =o(Yq,...,Y;) and take X; = f(Y;). Then X, is Fi-adapted and has the countable
state-space S = f(X). Moreover, by irreducibility, given v and v such that f(u) = x
and f(v) = y, there exist ¢(z,y) > 0 and m(z,y) € N such that P[Y, @y = v | Y =
u] > p(z,y), using the fact that, by our assumption on ¥ and f, there are only finitely
many possible u, v pairs for a given x,y. Hence (2.1) holds. If f~1(0) = 0 is unique, (A3)
follows from the strong Markov property. This generality is very useful for applications:
we describe one such example in detail in Section 3.2 below.

The remaining parts of this section are devoted to our results. Our excursion-based
approach is only applicable in the recurrent case, so first we give a recurrence classifica-
tion. Then we move on to detailed properties of excursions and the tails of associated
random variables, and finally to ¢ — oo asymptotics of functionals defined on paths of
the process up to some given time t. We exhibit various tail or scaling exponents for the
quantities that we study.

2.2 Recurrence classification

We say X is transient if P[r; < oo] < 1; otherwise it is recurrent. If recurrent, we say that
X is positive-recurrent if E[n;] < oo and nullrecurrent if E[n;] = co. Under (A2), the
quantity —2¢/s* will play a central role in all that follows, and we introduce the notation

ri= —2c/s’. (2.5)
The recurrence classification for X is as follows.
Theorem 2.2. Suppose that (A0)-(A3) hold, and (2.2) holds with p > 2. Then X is
(1) transient if r < —1;
(i) null-recurrent if —1 <r <1;
(iii) positive-recurrent if r > 1.

Theorem 2.2 is essentially due to Lamperti [30,31] (in the case |r| # 1) and Menshikov
et al. [34] (in the case |r| = 1) under somewhat different conditions. We do not give a
detailed proof of Theorem 2.2 here, but sketch in Section 4.3 how these existing results
may be adapted to our setting.



2.3 The maximum of an excursion

Let M, := max,, ,<i<s, X;, the maximum attained by &,. The next result gives tail
bounds, in the recurrent case, for the (M, ),en, which are i.i.d. under our assumptions.

Theorem 2.3. Suppose that (A0)-(A3) hold. Suppose that r > —1 and (2.2) holds with
p>max{2,1+r}. Then for any € > 0, for all x sufficiently large,

217" (logx)™° < P[M; > 2] < 271" (log ). (2.6)
In particular, E [M{*"] = oo but, for any e >0, E [M{""] < cc.

Remarks 2.1. (a) Symmetric simple random walk on the half-line with reflection at 0
(and, indeed, any of a host of more general zero-drift models) has » = 0, and is thus
right on the boundary of having a finite expectation for M;. (b) In the tail bound (2.6)
and similar results in the sequel, the polynomial term is sharp but we do not necessarily
strive for the best possible exponent for the logarithmic term. Our results are all sharp
enough, however, to classify completely which moments do or do not exist for the random
variable in question.

2.4 The duration of an excursion

The following result is a sharpening in our context of [5, Propositions 1 and 2], which
themselves extended work of Lamperti [31].

Theorem 2.4. Suppose that (A0)-(A3) hold. Suppose that r > —1 and (2.2) holds with
p > max{2,1+r}. Then for any ¢ > 0, for all t sufficiently large,

2 (logt) ™= < Ply > 1] <t (logt)> e, (2.7)

147

lj =17
In particular, E[mQ } = oo but, for any e >0, E[n12 E] < 0.

The proof of the upper tail bound in (2.7) is based on general results of [4]. The lower
bound in (2.7) is new in the generality given here; under more restrictive assumptions
(including uniformly bounded increments for X;) it can be derived from [3, Corollary 1].
Our proof of the lower bound is based on the intuitively appealing Lemma 4.11 below.
Lamperti [31] was the first to systematically study the problem of the existence or non-
existence of moments E[n{]: his results covered only integer q. Subsequently Aspandiiarov
et al. extended Lamperti’s results to all ¢ > 0 (see the Appendix of [5]), but neither [31]
nor the results of [5] determine whether the boundary case E[nilw)/ ?] is finite or infinite;
as mentioned above, results of [3] can be used to settle the boundary case, but under
more restrictive conditions on the increments than we use in Theorem 2.4. (The results
of [5,31] related to Theorem 2.4 are stated in the Markovian setting, but their methods,
similar to ours, work more generally.)

2.5 Number of excursions

Let NN; denote the number of excursions up until time ¢, i.e., V; := max{n € N: 7,, < t}.

Theorem 2.5. Suppose that (A0)-(AS3) hold.



(i) Suppose that —1 < r <1 and (2.2) holds with p > 2. Then for any ¢ > 0, a.s., for
all but finitely many t,
147

3 (logt)™>"F < N, < t'3 (log )1+ (2.8)

(ii) Suppose that r > 1 and (2.2) holds with p > 1+ r. Then a.s., ast — oo, t ' N; —
m € (0,00).

2.6 Occupation times and stationary distribution

In this section E[r;] < oco. Define for ¢ € N and « € S the occupation times L;(x) :=
St 1{X, = 2}. Also define the occupation times during the nth excursion by

Tn—1

bo(z) = > X, =z}, (2.9)

t=Tn—1

The next result is essentially a consequence of ‘ergodic theory’ for regenerative processes.
The limiting distribution 7 that appears in Theorem 2.6 is the usual (unique) stationary
distribution if X is an irreducible positive-recurrent Markov process.

Theorem 2.6. Suppose that (A0)-(AS3) hold, r > 1, and (2.2) holds with p > 1 + r.
Then setting

m(z) = (2.10)

we have that w(x) >0, > _sm(x) =1, and, for any x € S, t ' Ly(z) — w(x) a.s. and in
L% for any q > 1. Finally, if, in addition, the distribution of n, is not supported on kN
for any k > 1, we have that, for any x € S, limy_,o P[X; = 2] = 7(x).

Remark 2.2. In the case of a Markov process with uniformly bounded increments, under
assumptions otherwise similar to ours, results of Menshikov and Popov [35] show that,
for r > 1, m(z) = 27""°M) as x — oo. The asymptotics of m(z) are not of direct interest
to the topic of the present paper, and so we do not discuss this further here, but our
methods can be used to extend such results to the present more general setting.

2.7 Running maximum process
In this section we consider the process of maxima of X, i.e., maxj<s<; X;.
Theorem 2.7. Suppose that (A0)-(A3) hold.

(i) Suppose that —1 < r <1 and (2.2) holds with p > 2. Then for any ¢ > 0, a.s., for
all but finitely many t,

3 (log )1 < max X, < t3(log#) ™+,

(ii) Suppose that r > 1 and (2.2) holds with p > 1+r. Then for any € > 0, a.s., for all
but finitely many t,

tﬁ(logt)*ﬁ*E < max X, < tﬁ(logt)%%.
1<s<t



Remarks 2.3. (a) Related bounds in a general Lamperti-type setting are given in [36, Sec-
tion 4]; the excursion-based approach adopted here has both advantages and disadvan-
tages compared to the method of [36]. The upper bounds in Section 4 of [36] essentially
apply in the present setting (concretely, use [36, Theorem 3.2] with Lemma 4.1 here), and
lead to slightly sharper upper bounds than those in our Theorem 2.7. (See also Section
6 of [8] for some variations on these upper bounds.) However, the lower bounds in [36]
cannot readily be applied here, even assuming a uniform bound on the increments of X;.
Thus our lower bounds in Theorem 2.7 represent progress over previous results.

(b) Our excursion-based approach sheds no light on the transient case r < —1. For
r < —1, under several additional assumptions, [36, Theorem 4.2] shows that there exists
D € (0,00) such that a.s., for all but finitely many ¢, X; > t'/2(logt)~". This result can
be viewed as a generalization of the classical Dvoretzky—Erdos theorem on rate of escape
of transient simple symmetric random walk in Z¢ (d > 3) [13].

(c¢) In various special cases of certain nearest-neighbour random walks on Z*1 :=
{0,1,2,...}, using methods restricted to the nearest-neighbour case, sharper versions of
one or other of the bounds in Theorem 2.7(i) are given in [16, 18,23, 37,38, 40]; of these,
only [23] also has a version of Theorem 2.7(ii).

2.8 Single-excursion sums

For a > 0 and n € N set

Tn—1
€= XP = a(v), (2.11)
t=Tn—1 zeS
with the occupation time notation of (2.9); note that 57(10) = 1. Our next result gives

tail bounds for 55“’. Theorem 2.8 has applications in its own right: for example in [10,
Theorem 2.1, p. 908] one is required to verify a condition similar to E[(gﬁ"‘))m] < 00.

Theorem 2.8. Suppose that (A0)-(A3) hold. Suppose that r > —1 and (2.2) holds with
p>max{2,1+r}. Let « > 0. Then for any e > 0, for all x sufficiently large,

v e (loga) < Pl > o] < o at (logx) ars 1<,

(2.12)

In particular, E[(fla))%] = oo but, for any e > 0, E[(éa))%_e] < 0.

Remarks 2.4. (a) The a = 0 case of Theorem 2.8 reduces to Theorem 2.4. Theorem 2.8
can also be seen as a generalization of Theorem 2.3, since here lim,_,( %a))l/ ¢ = M,
a.s., so for any z, P[¢\® > 29 — P[M; > 2] as a — .

(b) For simplicity we have stated our results for functionals based on z +— z%, but our
methods apply to any nonnegative nondecreasing function (cf Lemma 4.11 below).

2.9 Path integrals
Fix o > 0 and define St(a) = 22:1 XZ. We have the following asymptotic results on Sga).

Theorem 2.9. Suppose (A0)—(A3) hold, r > —1, and (2.2) holds with p > max{2, 1+r}.



(i) Suppose that —1 < r < 1. Then for any e > 0, a.s., for all but finitely many t,

(a+2)(4+r)

t%Q(log t)y” <L S8 < (logt) e

(ii) Suppose that 1 <r <1+ a. Then for any e > 0, a.s., for all but finitely many t,

£ (logt)~ 1+ = < S < tie (log t) EREA

(#ii) Suppose that r > 1+ «. Then, with © as defined at (2.10), as t — oo, a.s.,

(@)
15 o BSOS ey = € (0,00), (2.13)

Theorem 2.9(iii) is essentially a consequence of ‘ergodic theory’ for regenerative pro-
cesses (see e.g. [2, Theorem VI.3.1, p. 178]) but our proof of Theorem 2.9(i)—(ii) yields
part (iii) at little additional effort, so we give the self-contained proof in Section 4.3.

A case of special interest is when o = 1, in which case it is natural to study the

normalized sum t—15§1> which is just the centre of mass of (X1, ..., X;). Denote
t
Gy=t"'8V =t71Y X, (2.14)
s=1

Theorem 2.7 yields the following immediate corollary for ;. For simplicity of presenta-
tion, we suppress the logarithmic factors in Theorem 2.7 by stating Corollary 2.10 parts
(i) and (ii) on the logarithmic scale.

Corollary 2.10. Suppose (A0)-(AS3) hold, r > —1, and (2.2) holds with p > max{2, 1+
r}.

(i) Suppose that —1 < r < 1. Then lim;_., l‘fngtt =3, a.s.

(1t) Suppose that 1 <r < 2. Then lim; 1‘;55'5 =1 e[0,1/2), as

(iii) Suppose that r > 2. Then for v, € (0,00) given by (2.13), lim; .., Gy = 11, a.s.

Remark 2.5. Comparing the scaling exponents in Corollary 2.10 to those in Theorem 2.7,
we see that they coincide (taking value —) in the null-recurrent case, but differ in the
positive-recurrent case (— < 1 for r > 1). The intuition here is that in the positive-
recurrent case, the process rarely Vlslts the scale of the maximum, so G; < max;<<; Xs.

3 Applications

3.1 Processes on the whole real line

In this section we give applications of our results from Section 2 on half-line processes to
models defined on the whole line, for which new phenomena emerge. We restrict to the
Markovian case for simplicity of statement. The R-valued processes that we study are,
loosely speaking, two half-line processes sewn together at 0.



(BO) Let (X})ten be an irreducible, time-homogeneous Markov chain on S, a locally finite
subset of R with 0 € S, inf S = —o0, and supS = +o0. Take X; = 0.

(B1) Suppose that P[X;,; =y | X; = 2] = 0 if x and y are separated by 0. Suppose also
that P[X, < 0| X, = 0] € (0,1) and P[X,1 > 0| X; = 0] € (0,1).

Under (B1), X; cannot jump over the origin, and from the origin jumps left or right
each with positive probability. As above, write A; := X;,1 — X; for the increments of X,.

(B2) Suppose that for some p > 2 and § > 0, E[|A;P | X; = 2] = O(|z|P~27°%) as |z| — oc.
Suppose also that for some c;,c_ € R and s%,s% € (0, 00),

E[A, | X; =] = |27 (e 1{z > 0} —c_1{x < 0}) +o(|z| " log™ " |z]), (3.1)
E[A} | Xy = 2] = (s21{z > 0} + s> 1{z < 0}) + o(log ™" |z|). (3.2)

Analogously to the definition of r at (2.5), set r+ := —2cy/s%. In this section we
restrict to the setting in which r_,r, € (—1,1], i.e., corresponding to null-recurrence
of each of the half-line processes. Cases where one or more of r_,r, is greater than 1
can be dealt with using similar methods. We assume that —1 < r, < r_ < 1, so that
the positive half-line is ‘less recurrent’. The following result demonstrates the interesting
phenomenon of a separation of scales for the two sides of the process.

Theorem 3.1. Suppose that (B0)-(B2) hold, and that —1 < ry <r_ < 1. Then X; is
null-recurrent, and, a.s.,

. log max;<s<; X 1
lim — = —, and
t—oo logt 2
1 inj<s<s X 11
li 08l mitsese X L Lt g0
t—00 logt 2 147r_

As a concrete example, consider a nearest-neighbour random walk on Z which jumps
as a symmetric simple random walk when on the nonnegative integers, but from = < 0
jumps to z £ 1 with probabilities % + ﬁ. Then r, = 0 and r_ = 1; viewed separately
the two half-line process are null-recurrent and have the same (diffusive) scale, but the
‘combined’ process has scales t'/2 on [0, 00) and /4 on (—o0, 0].

The intuition behind Theorem 3.1 is that the walk makes a comparable number of
positive and negative excursions, but the positive ones have heavier-tailed durations, so
occupy a dominant proportion of time. The same intuition is behind the next result,
which shows that the positive sojourns dominate the path-integral asymptotics. Again
we use the notation (2.14), now for X, taking values in R.

Theorem 3.2. Suppose that (B0)-(B2) hold, and —1 < r. < r_ < 1. Then, a.s.,

Gy — +00 and
. log G, 1
lim = —.
t—oo logt 2

Remarks 3.1. (a) We leave largely open the case ry = r_, but see the d = 1 case of
the model in Section 3.2. (b) Similar results to those in this section can be obtained for
processes on a state space that consists of multiple copies of [0, 00), joined at a common
origin, and embedded in R
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3.2 Centrally biased random walks on R?

In this section we work in R%, d € N. For x € R?, write x = (x1,...,14) in Cartesian
coordinates. Let || - || denote the Euclidean norm on R?. For a non-zero vector x € R? we
write X := x/|[|x|| for the corresponding unit vector. Write 0 := (0,...,0) for the origin.

(CO) Let = = (&)en be an irreducible, time-homogeneous Markov process whose state
space Y is an unbounded, locally finite subset of R? containing 0. Let &; = 0.

We use the notation 0; := &1 — & for the increments of the walk. The assumption
(CO0) implies that the distribution of #; depends only on the position & € ¥ and not on
t. We assume that for some p > 2, 6 > 0, and C' < oo,

E[|6:|” | & = x] < C(1+ I~ (3.3)

Denote the one-step mean drift vector pu(x) := E[f; | & = x] for x € X, and denote
the covariance matrix at x € ¥ by M(x) := (M;(x));; == E[0/ 0, | & = x], for x € %,
where 6, is viewed as a row-vector. In vector equations such as the equation for u(x) in
the following assumption, an expression of the form o(h(]|x]||)) is to be interpreted as a
vector whose components are each o(h(]|x||)) as ||x|| — oo, uniformly in x given ||x||.

(C1) Suppose that there exist p € R and o2 € (0, 00) for which, as ||x|| — oo,

p(x) = px||x[| 7" + o([Ix[| " Tog ™" [|x]]),
M;j(x) = 0”1{i = j} + o(log™" [|x[]).

The assumption on M in (C1) implies that & has an asymptotically diagonal covari-
ance structure. Processes satisfying (C0) and (C1) were studied by Lamperti [30, 31]
under the name centrally biased random walks, due to the nature of the drift field; the
name had been used earlier by Gillis [20] for a different model. Our main result on such

models is the following, which will enable us to apply the results of Section 2 to generalize
and sharpen Lamperti’s results, among other things.

Theorem 3.3. Suppose that (C0) and (C1) hold, and (3.3) holds for some p > 2. Let
Xi = ||&ll. Then X satisfies the conditions (A0)-(A3), with

c=p+(d-1)(0"/2), s*=0%
hence r =1 —d — (2p/0?). Moreover, (2.2) holds for the given p > 2.

From Theorem 3.3, we immediately deduce a series of results for = from the theorems
in Section 2. We state two such corollaries. Note that if we set 1 := min{t € N : & = 0},
we have from (C0) that n = n; for X; = ||&]|| in our previous notation, since X; = 0 if
and only if & = 0. Theorem 3.3 with Theorems 2.2 and 2.4 gives the following result.

Corollary 3.4. Suppose that (C0) and (C1) hold, and (3.3) holds with p > 2. Then = is
(i) transient if 2p/c® > 2 —d;
(11) null-recurrent if —d < 2p/o? <2 —d;

(iii) positive-recurrent if 2p/o? < —d.

11



Moreover, in the recurrent cases, E[n?] < oo if and only if ¢ < qo :=1— (d/2) — (p/c?).

Corollary 3.4 extends results of Lamperti [30,31], who assumed uniformly bounded
increments for & and a stronger version of (B1) with the error term log™'||x|| replaced
by ||x]|~¢ for § > 0: see Theorem 4.1 of [30, p. 324] and Theorem 5.1 of [31, p. 142]. Also,
Lamperti’s result only covers integer ¢, and is not sharp enough to determine whether
E[n%] is finite or infinite, and so cannot decide on null- or positive-recurrence at the
boundary case 2p/0?* = —d.

The next result follows from Theorem 3.3 with Theorem 2.7, and gives almost-sure
scaling behaviour for the maximum of ||&/| in the recurrent cases.

Corollary 3.5. Suppose that (C0) and (C1) hold.
(i) Suppose that —d < 2p/o? <2 —d and (5.3) holds with p > 2. Then

. logmaxice< ]| 1
lim = —, a.s.
t—o00 logt 2

(ii) Suppose that 2p/o* < —d and (3.3) holds with p > 2 —d — (2p/c?). Then

5 log maxi<s<¢ || & || 1
im = ’
t—o0 logt 2 — d - (2p/02>

a.s.

Upper bounds similar to those in Corollary 3.5 can be derived from [36, Section 3|: see
Theorem 2.4 of [8] for a similar application of such results, albeit under more restrictive
assumptions. As far as the authors are aware, the lower bounds in Corollary 3.5 are new.

3.3 The simple harmonic urn

In this section we study a particular Markov chain (A, By) on Z2\ {(0,0)}, with discrete
time ¢t € N. The model was introduced in [9], motivated by an urn model. The model
takes as input the distribution of a Z-valued random variable k. We assume that, for
some A > 0, E[eN] < co. Let kg, s1,... be a sequence of independent copies of x. The
transition law of the chain is as follows. If A;B; # 0, i.e., the chain is not on one of the
coordinate axes, it takes jumps of unit size according to the following:

B(Avr, Biar) = (ab+ sgn(a)) | (A B) = (a,b)] = M'j‘ i (@20
P[(Avs, But) = (a — sgn(®).5) | (An By) = (a,5)] = ,a“ﬂ i (@ #0)

where sgn(x) := x/|z| for x € R\ {0}. From one of the axes, the process jumps as follows:

(Ay1, Bia) = (sgn(Ay) max{1, |[As| — k¢ },sgn(Ay)), (Ar # 0, By = 0);

(Att1, Biy1) = (—sgn(By), sgn(By) max{1,[B| — ri}), (A =0,B,#0).
In words, the process has an approximately anti-clockwise trajectory, traversing each
quadrant in sequence. When not on an axis, the process traverses the current quadrant

using unit steps in two possible directions, while from an axis, the process moves one
step away from the axis (in the anti-clockwise direction) and makes a special jump of size
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distributed as k towards the next destination axis, truncating so as to ensure it does not
actually reach the next axis in this jump.

So defined, (A;, B;) is an irreducible Markov chain on Z? \ {(0,0)}.

The basic case has k = 0 a.s., in which case the process is the simple harmonic urn;
another particular case has k = 1 a.s., which is known as the leaky urn [9]. The general
x model is known as the noisy urn [9]. In fact, the leaky urn in [9] was defined slightly
differently, with an absorbing state when |A;| 4 |B;| = 1, but the two definitions coincide
up until the time of absorption.

Let vy := 0 and, for n € N, v, := min{t > v,,_; : A,B; = 0}, so that vy,1s,... are
the successive times of visits to the axis by the process (A;, B;). Define the embedded
process Z; := |A,,| + |By,| for t € N; by construction, exactly one of |4,,| and |B,,]| is 0.
Then Z; is an irreducible Markov chain on N, representing the distance of the original
Markov chain from the origin at those times when it visits an axis. For definiteness, we
take (A1, B1) = (1,0), so Z; = 1.

The following result shows the connection between this model and our present setting.

Proposition 3.6. Let X; = /Z; — 1. Then (A0)-(A3) hold with S = {\/x —1:xz € N},

c= %EM, and s* = %; hence r = 6E[k] — 3. In addition, (2.2) holds for any p > 0.

Proposition 3.6 is closely related to Lemma 7.7 in [9], but differs slightly as our
embedded process Z; is not quite the same as the one used in [9], so we sketch the proof
in Section 5.3 below. For the original process, we are interested in 7 := min{t € N :
|A¢| + |B:| = 1}. For our embedded process, define 7, := min{t € N : Z; = 1} (where
the ‘¢’ indicates ‘quadrant time’). The key relationship between the two processes is that
T = v, since |Ay| +|B;| = 1 if and only if ¢t = v, for some & and Z;, = 1. In [9], a slightly
different version of the embedded process Z; (namely, Z;, defined on p. 2125 of [9]) was
used; for that version the analogous claim to ‘7 = v, ' made just below equation (6) in [9]
is not correct as stated, although this has no impact on the results in [9]. It is not hard
to fix this small gap in the argument in [9], and the variation given in the present paper
is just one way of doing so. More importantly, the results of the present paper enable us
to sharpen the results in [9] and to settle a conjecture made in that paper.

Proposition 3.6 enables us to determine the tails of 7,; some additional work is needed
to account for the change of time between (A, B;) and X; and hence study the tails of
T = v,,. Due to the special structure of the paths of the simple harmonic urn process, it

turns out that exactly relevant to this point is an excursion sum of the type §£2) defined by
(2.11). We prove the following result in Section 5.3. The condition E[x] > 1 corresponds
to r > —1, in which case the process is recurrent.

Theorem 3.7. Suppose that E[k] >
3E[k]—1
pP<—%—

%. Let p > 0. Then E[TP] < oo if and only if

. In particular, the Markov chain (Ay, By) is null-recurrent when E[k] = 1.

This result shows that E[r?] = oo for p = %, the boundary case not covered by
Theorem 2.6 of [9]; the fact that the process is null-recurrent when E[x] = 1 confirms the
conjecture after Corollary 2.7 in [9]. Theorem 3.7 has the following immediate corollary,

which plugs the gap in leaky urn result Theorem 2.3 of [9)].

Corollary 3.8. For the leaky urn, the time to absorption is non-integrable.
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3.4 Random walk models of polymers and interfaces

The last decade or so has seen renewed interest in one-dimensional random walks with
asymptotically zero drifts from a statistical physics perspective, concerning models of
random polymers and interfaces, their structure, and their interactions with a medium
or boundary. In the context of random polymers, the path of the process models the
physical polymer chain; the asymptotically zero drift indicates the presence of long-range
interaction with a boundary, which can be either attractive or repulsive. For a random
interface, the walk models the behaviour of a liquid interface on a solid substrate (includ-
ing wetting and pinning phenomena); in this context the drift may represent affinity for
the boundary. We refer to [19,22,39] for recent surveys.

Much of the existing work is restricted to nearest-neighbour random walks on Z™,
where explicit calculations are facilitated by reversibility and associated algebraic struc-
ture (such as Karlin-McGregor theory [26]); see e.g. [1,12,23] for models inspired directly
by random polymers, and e.g. [11,18,40] for related work. In this section we make some
brief remarks emphasizing how the present paper adds to this literature, and in particu-
lar how our results can be used to study quantities of interest in this context for a much
more general class of processes; our results not only do not require the nearest-neighbour
assumption, but do not need bounded jumps or even the Markov property per se.

A typical family of nearest-neighbour random walks X; on Z* that has been exten-
sively studied has P[ X, = X;+1 | X; = z] = %q:ﬁ for x > 0 and a parameter d; here
(A2) holds with ¢ = —4/2 and s?> = 1, so r = §. This and closely related models were
considered by Karlin and McGregor [26], and by many subsequent authors, including
for instance [14-16, 18,37, 38,40] and, most recently, [12] and [23]. In these very special
cases, Fal’ [14] gives asymptotics for excursion times and the number of excursions (cf our
Theorem 2.5), while several authors [16,18,37,38,40] give iterated-logarithm type upper
bounds in the diffusive case (cf our Theorem 2.7(i)). Huillet [23] gives sharper versions
of our Theorems 2.3, 2.4, and 2.7 in this special case: see Propositions 2, 9, 10, and 11
of [23]. The main result of [12] (see also Proposition 15 of [23]) is that, for € (1,2),
E[X:] ~ thl_%, being one possible measure of the spatial extent of the polymer. Per-
haps more natural (certainly more readily interpreted in terms of path properties) are the
quantities max;<s<; X and ¢! Zizl X, that we study in the present paper; their scaling
exponents for the case § € (1,2) are 115 (our Theorem 2.7, or Proposition 10 of [23])

2-5

and f—jrg (our Corollary 2.10) respectively. Note that for § € (1,2), ﬁ >1-92> =

Alexander [1] calls such nearest-neighbour random walks with drift O(1/x) at x ‘Bessel-
like’, and gives sharp results on the asymptotics of return times, among other things.
There seems to have as yet been no success in applying the methods of [1,12,23] beyond
the nearest-neighbour setting.

4 Proofs of main results

4.1 Lyapunov functions
For ~,v € R we define the function f, , : [0,00) — [0, 00) by
frw(@) == (e +2)"log" (e + ).

Our basic analytical method will be built on the fact that f,,(X}) is a submartingale
or supermartingale, for X; outside some bounded set, for appropriate v and v. The
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following result is fundamental. The idea here is not new, although the particular form
of the result is a little different from previous versions in the literature. Recall that in
expressions such as (4.1), the o(1) term is uniform in ¢ and w.

Lemma 4.1. Suppose that (A0) and (A2) hold, r > —1, and (2.2) holds for some
p>max{2,1+r}. Then for any v € R, as X; — o0, a.s.,

E[f1r0(Xi1) = fronn(Xo) | Fi] = (v(1+7)(5*/2) + 0(1)) X log" ™" X (4.1)

In particular, for any v > 0, there exists A < oo such that, on {X; > A}, a.s.,

E[f1+r,u(Xt+1) - f1+7“,1/( ) ‘ f‘t]
]E[fl—l—r,—l/(Xt-i-l) - fl—l—v",—V( ) | ]:t]

Before proving Lemma 4.1, we state a technical result. For € € (0,1), let E.(t) denote
the event {|A;| < (1 + X;)'~°}. Denote the complementary event by E<(t).

I/\ I\/

Lemma 4.2. Suppase that (2.2) holds with p > 2 and § > 0. Then for some C' € (0, 00)
and any € € (0, 75, ), for any q € 0,p], E[|A| "L | 7] < C(1+ Xo)? 27, a.s.

Proof. For q € [0,p], |A"1gey = |AefP|Ae|9PLpey < [AfP(1 + X;)179)@P) by defini-
tion of E.(t). Taking expectatlons and using (2. 2) We obtain

E[|A|"Lgeqy | o] < C(1+ X, )p-2-otd=e)la-p),
and the result follows. O

Proof of Lemma 4.1. Let v > 0 and v € R. Take ¢ € (0,1). We estimate the expected
increment of f,,(X;) using a Taylor expansion on E.(t), while we use Lemma 4.2 to
control the expectation on EZ(t). Differentiation of f,, with respect to z gives

f'/y,z/(x) = fo’yfl,zz(x) + Vf'yfl,ufl(m);
f;/,u(x) = 7(7 - 1)f7—2,y($> + V(2’7 - 1)f”/—2,u—1(l') + V(V - 1)f~/—2,1/—2(x);
and fI', (z) = O(27~*log” x). Thus Taylor’s formula implies that
(fv,u(Xt + At) - f'y,V(Xt)) 1E5(t)

= At:l.E“g fr)/_17l/_1(Xt)(7 10g(€ —+ Xt> + V)

LA 1_E€ L fyawa(X) (1 = 1) log?(e + X,) + (27 — 1) log(e + X;) + v(v — 1))

+ O(|At|31E5(z€)Xt7 *log” X), (4.2)
as X; — 00. Since |A¢|1g ) = O(X/ ™), here we have that
E[ALLe X7 log” X, | F] < E[IA? | FIOX] > log” X;) = O(X] %), as,

by (2.4). On the other hand, since (2.2) holds for some p > 2, we have from the ¢ € {1,2}
cases of Lemma 4.2 that, for € > 0 small enough, a.s.,

E[ALp. o | 7] = E[A, | B+ O(X, )
E[Af1p. | F] =E[A] | 7]+ O(X;7).
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Taking expectations in (4.2) and using (2.3) and (2.4) we obtain, for ¢ > 0 small enough,

E[(fy 0 (X + A¢) = f1,,(Xe) 1e.) | Fi

—1)s2 2y —1)s?

as X; — 0o. On the other hand, for any &’ > 0 there exists C' < oo for which
[frw(Xe 4 D) = fru(Xo)| < C(L+ X+ ClA.
Hence E[| f,,,(X; + A¢) = £, (Xe)| 1gew) | F] is bounded above by
C(1L+ X)) PIEL(t) | i) + CE[A L | 7.

For £ > 0 small enough, both terms on the right-hand side here are O(X]JFELZ*E), by the
g =0 and ¢ = v+ & cases of Lemma 4.2 respectively, the latter case being applicable
provided (2.2) holds for p > « and taking &’ € (0, p—-y). Taking €’ small enough (¢/ < £/2,
say) and combining this last estimate with (4.3) we obtain, as X; — oo,

E[f'y,zz(Xt + At) - f'y,u(Xt) | ft]

—1)s? 2y —1)s?

provided (2.2) holds for p > ~. With the choice v = 1+ 7 = 1 — (2¢/s?), (4.4) implies
(4.1) since (¢ + (2y — 1)(s*/2)) = (1 + r)s*/2 for this choice of 7. Since r > —1 and
s* > 0, the right-hand side of (4.1) has the same sign as v, for all X; large enough, and
the conclusion of the lemma follows. O

4.2 Technical lemmas

We need some results on maxima and sums of i.i.d. random variables.
Lemma 4.3. Let (1, (s, ... be i.i.d. R-valued random variables.

(i) Suppose that, for some 6 € (0,00) and ¢ € R,

lim sup(z? (log ) "*P[¢; > 2]) < oc. (4.5)

T—00

For any € > 0, a.s., for all but finitely many n, maxi<;<, ¢; < n%(log n)%*g.

(i1) Suppose that, for some 6 € (0,00) and ¢ € R,

lim inf(2? (log 2) *P[¢; > 2]) > 0. (4.6)

T—00

For any € > 0, a.s., for all but finitely many n, maxi<;<p, ¢; > n%(log n)%‘g.

Proof. First we prove part (i). From (4.5), for some C' € (0, 00) and all x large enough,

IP’[ max (; < x} = H]P’ (G <a]>(1—Cax(logx)?)".

1<i<n - !
=1
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Set x = n'/?(logn)? for some ¢ € R. Then, for C’ € (0, c0),
p(n) =P max (; > n'/(log n)q] <1-(1-Cn"'(logn)* (1 +o(1)))"

= O(1 A (logn)?~%).

Take ¢ > (¢ +1)/0. Then Y, p(2¥) < co. Hence the Borel-Cantelli lemma implies
that a.s., for all but finitely many k € N, max;<;<or ¢; < (2F)/9(log 2¥)4. For any n > 2,
2kn < < 28F1 for some k,, € N; hence, a.s., for all but finitely many n € N,

. < i < kn+1 1/9 kn+1 q < 1/9 q
mex < max (< (277) 7 (log 277) < Cn/"(log n)?,

where C' < 0o does not depend on n. Thus we obtain part (i).

Now we prove part (ii). We have from (4.6) that for some ¢ > 0 and all x large
enough, P[¢(; > z] > cx ?(logz)?, so that P [max;<<,( < 2] < (1—ca?(logz)?)".
Taking = = n'/?(logn)? we obtain

P max ¢ < n*?(log n)q} < (1—en"(logn)® (1 + 0(1)))”

< exp (—c(logn)* (1 + o(1))
which is summable over n > 2 if ¢ < (¢ — 1)/6; now use the Borel-Cantelli lemma. [
The next result deals with sums of i.i.d. nonnegative random variables.

Lemma 4.4. Let (1, (s, ... be i.i.d. [0,00)-valued random variables.

(i) If for some 6 € (0,1) and ¢ € R, (4.5) holds, then, for any € > 0, a.s., for all but
finitely many n, > " G < n%(log n)%ﬁ,

(i) If for some 6 € (0,00) and ¢ € R, (4.6) holds, then, for any e >0, a.s., for all but
finitely many n, > " G > n%(log n)%*f,

Proof. Part (i) is part of a family of classical results related to the Marcinkiewicz—
Zygmund strong laws of large numbers (see e.g. [25, p. 73]): it follows from a result
of Feller [17, Theorem 2] (see also [32, p. 253] for a more general result). Part (ii) is a
consequence of Lemma 4.3(ii) and the elementary bound 2?21 Gi > maxXi<i<p Gi- O

Next we move on to some basic consequences of (A0) and (Al). Here ‘i.0.” and ‘f.0.’
stand for ‘infinitely often’ and ‘finitely often’, respectively.

Lemma 4.5. Suppose that (A0) and (A1) hold. Let R,S C S be finite and non-empty.
Then {X; € R i.0.} = {X; € S i.0.} up to sets of probability 0. Moreover, for any (hence
every) finite, non-empty R C S, the following equalities hold up to sets of probability 0:

{X;€Rio0}= {litmiant =0, limsup X, = oo},

t—o00

{X:€R fo}= {tlirgoXt = 00}.

In particular, P [{X; — oo} U {liminf, .. X; = 0, limsup, ., X; = oco}] = 1.
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Proof. Let R, S C § be finite and non-empty. Suppose that X; € R i.o. Then, since R is
finite, there exist x € R, y € S (any such z,y will do) and stopping times t; < ty < ---
with t;41 > t; + m(x,y) such that Xy, = x and P[Xy, 4@y = v | Fi,] = ¢(z,y) > 0 for
all 7, by (2.1). Then Lévy’s extension of the Borel-Cantelli lemma (see e.g. [25, p. 131])
implies that X; = y i.0., a.s., giving the first statement in the lemma. Hence, a.s., either
X: € R i.0. for all finite non-empty R C S (including R = {0}), or for none. It follows
that liminf; .., X; € {0, 00} a.s., and the same fact also implies that lim sup,_,,, X; = 0o
a.s. [

The next result says, roughly speaking, that uniformly for sites x in some interval,
there is positive probability that, starting from that interval, the process hits x before
leaving some larger interval. We use the notation S, := S N[0, z] for x > 0,

Tpr :=min{s > 0: X1y =z}, and 0, ;== min{s > 0: X3 > x}.

Lemma 4.6. Suppose that (A0) and (A1) hold and that for some C' < oo, E[A; | F] < C,
a.s., for allt € N. Let A < oco. There ezist ¢ = ¢(A) > 0 and B = B(A,C) > A such
that for any x € Sa, on {X; < A}, P,y < ops | Fi] > ¢, a.s., for allt € N.

Proof. From (2.1), writing m = max, yes, m(z,y) and ¢ = min, yes, ¢(z,y) we have by
(A0) and (A1) that m < oo and ¢ > 0 (depending on A), and, moreover, on {X; < A},
for any © € Sa, Plr,: < m | Fi] > ¢, a.s. In addition, by an appropriate maximal
inequality [36, Lemma 3.1] and the first moment bound in the lemma, on {X; < A},

IED[Uhm,t <m|F]=P OI<nEiX Xirs > hm | ]—"t] < —<
choosing h sufficiently large (depending on A and C'). Combining the two probability

bounds we obtain the statement in the lemma, after a relabelling of ¢ /2 as . O]

Recall that 7, is the time of the nth return to 0 by X, and recall that N, as defined
just before (A3), is the first n for which 7,, = co.

Lemma 4.7. Suppose that (A0), (A1), and (A3) hold, and N = oo a.s. Then for any
y € S\ {0}, there ezists c(y) > 0 such that, for any n,

P [(X})i>n, visits y before time 7,11 | Fr, | = c(y), a.s.
Proof. The irreducibility assumption (2.1) implies that for any n, on {7, < oo},

PIX. smoy) =¥ | Fr] = ©(0,y), as. (4.7)

By the regenerative assumption (A3), P [hit y before returning to 0 | F, ], on {7, < oo},
does not depend on n; call this probability ¢(y). Then, since N = oo a.s.,

o0

Pleventually hit y] = ]P’[U{hit y between 7; and Ti+1}:| < Z c(y).

i=1 i=1

Thus if ¢(y) = 0, the probability of eventually hitting y is also 0, which contradicts (4.7)
(cf Lemma 4.5). Hence ¢(y) > 0. O
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A recurring technical component of our proofs will be controlling the process X in
finite intervals such as [0,x], and the exits (and overshoots) of X from such intervals.
The following two lemmas give basic results in this direction.

Lemma 4.8. Suppose that (A0) and (A1) hold. For any x > 0, there exists € > 0 such
that, for all t and for all s sufficiently large, Ploy, > s | Fi] < e7%° a.s. In particular,
there exists K < oo, depending on x, for which Elo,, | 7] < K a.s. for all t.

Proof. Let x > 0 and z € S, z > . By (A0) and (A1), taking m = max,es, m(y, z) and
d = minges, ¢(y, z) we have m € N and 6 > 0, depending on z, such that, for any s > ¢,

Plog: < (s—t)+m|Fs >01{o,s >s—t} +1{o,s < s—t}, as.

Taking s = t 4+ ¢m for ¢ € N yields Plo,; > (( + 1)m | Frpom] < (1 — 6)1{os > Im},
and a telescoping conditioning argument at times t,t +m, ...t + {m gives Plo,; > fm |
Fi] < (1 —6)* For any s > 0, there is some ¢ = {(s) for which fm < s < (€4 1)m, so

Plo,, > s | Fi) <Plog, > m | F] < (1-6)" < (1—0)/m™1
which implies the result, recalling that m and ¢ depend on = but not on s or ¢. O

Lemma 4.9. Suppose that (A0)-(A3) hold, r > —1, and (2.2) holds with p > max{2, 1+
r}. Let x > 0. Then for any v € R, there exists K < oo (depending on x) such that, on
1X: <}, Elfir(Xigo,,) | ] < K, as.

Proof. Under the stated conditions, Lemma 4.1 applies. In particular, (4.1) shows that
for any £ > 0 there is C' < 0o, not depending on z, such that for s > ¢,

]E[flJrr,l/(X(S-i-l)/\(t—l-aac,t)) - f1+T,l’(XS/\(t+0'x,t)) | fS] < C(l + XS)TilJrEl{S —t< Uﬂc,t}-

Suppose that X; < x. For t < s <t+ 0,4, X5 € [0, 2], so writing b(z) = C' maxyes, (1 +
y)" "¢ < oo, conditioning on F; and taking expectations we obtain, on {X; < z}, a.s.,

E[f1+r,V(X(s+1)/\(t+az,t)) | ]:t] - E[f1+T,V(XsA (t+oz,t) ) | }_t] < b( )P[Uﬂc,t >s—1 | */c;f]

Let w > t be an integer. Summing from s = ¢ to u — 1 we have, on {X; < z}, a.s.,

E[fl+r7V(Xu/\ t+azt ) | ft] < E[fl—l—rl/(Xt) | f;f + b ZP Oxt > S | ft]

s=0

a(z) 4+ b(x)Eloy: | Fil,

writing a(r) = maxyes, fi4r,(y) < co. The final part of Lemma 4.8 then shows that
there is K < oo, depending on z, for which, for all u > t, E[fi4r,(Xun@te,) | Fi] < K
a.s.; letting u — oo, Fatou’s lemma completes the proof. ]

4.3 Proofs of main results from Section 2

Proof of Proposition 2.1. The first statement of the proposition follows from Lemma 4.5.
Now from part (a) of (A3) with a repeated conditioning argument,

P[N > k]

=Py < 00, k1 < 00,...,m < 9]

=Py < 00| Ty < 00]Pp_1 < 00 | Tpg < 0]+ Plne < 00 | 71 < 00|P[n; < o0
= (P[m < o0])*.
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If P[n; < oo] < 1, this implies that N < oo a.s., so that X; = 0 f.o., and Lemma 4.5
shows that X; — co. On the other hand, if P[n; < co] = 1 we have that P[N > k] =1 for
any k, so N = oo a.s. and hence X; =0 i.o., i.e., liminf, ,,, X; =0, a.s., as claimed. [

We now sketch the proof of Theorem 2.2.

Proof of Theorem 2.2. Under slightly different conditions, this result follows from results
of [30,31,34]. The results in [30] apply to a more general class of processes than we
consider here, with a slightly stronger version of (2.2), while [31] and [34] state their
results in the Markovian setting, although their methods work (as in [30]) in the more
general setting; concretely, one can use our Lemma 4.1 (and a variant thereof for |r| = 1,
provided by calculations similar to those in [34]) together with the results from [30] or [5],
for instance. These papers use a slightly different definition of recurrence to ours, but
Lemma 4.5 shows that the definitions are equivalent under (Al). ]

Next we give the proof of Theorem 2.3 on the tail of M; = maxj<s<,, X.

Proof of Theorem 2.3. Throughout the proof fix r > —1. First we prove the lower bound
in (2.6). Fix v > 0. We ease notation by writing f for fi;,, as defined in Section
4.1; for r > —1 and v > 0, f is nondecreasing on [0,00) and f(z) — o0 as z — o0.
Lemma 4.1 implies that f(X;) satisfies a local submartingale property; to achieve uniform
integrability, we work with a truncated version of f, namely h,(z) := min{ f(2), f(22)},
for fixed x > 0. Recall the definition of E.(t) from immediately above Lemma 4.2. For
any € € (0,1), on {X; < x}, for all x sufficiently large, E.(¢) implies that X;,; < 2z.
Hence, for any ¢ € (0,1), on {X; < z},

ho(Xie1) — ho(Xe) > (f(Xi1) — F(X2) Lewy — F(X){A > (14 Xp)' 7},
so that
E[hx(Xt—‘rl) - hx<Xt) ‘ ft] > E [(f(Xt-i-l) - f(Xt)) 1E5(t) | ]:t} - f(Xt)P[EaC<t) | «7:15]

By Lemma 4.2 with ¢ = 0, for ¢ > 0 small enough, f(X,)P[ES(t) | F] = O(X] /),
a.s.; with the v = 147 case of (4.3) this shows, as in the proof of Lemma 4.1, on {X; < z},

Bl (Xesr) = hal(X0) | Fi] 2 (#(1+7)(5%/2) + 0(1) X} log ™ X,

which is positive for all X, sufficiently large, since v > 0, r > —1, and s?> > 0. Thus there
exists A € (0,00) such that, for all z > A,

E[h,(Xi41) — he(Xy) | Fi) >0, on {A < X; <z}, as. (4.8)

Choose A € (0,00) with A > max,cs, h.(2). Since f(y) — oo as y — oo, we can (and
do) choose y € SN (A, 00) such that f(y) > 2\. Take = > y. Define the stopping times

k1 :=min{t € N: X; =y},
Ko :=min{t > k1 : X; >z},
kg :=min{t > k; : X; < A}

By Lemma 4.5 and the fact that for » > —1, X is recurrent (by Theorem 2.2), k; < 00
a.s., for each i € {1,2,3}. We consider (h;(Xiaxoans))i>r,, Which is a submartingale
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by (4.8). Also, (hz(Xiasenans))i>s, is uniformly integrable (since it is bounded above by
f(27) < 00), 50 hy(Xiaronns) converges a.s. and in L to hy(Xu,nws) as t — oo. Hence,

2\ < E[h (Xﬁz/\lis) | :Fm]
= Blhe(Xe,)1{ra < ra} | Fu,] + Elhe(Xiy)1{rs < r2} [ Fr,]
< f(22)Plre < K3 | Fy) + AP[r3 < Ko | Fu,l,
since hy(Xus) < f(Xuy) < Aand h,(X,,) < f(22) a.s.; re-arranging we obtain
A
P > ————, a.s. 4.
[/4:2</<;3|.7:,$1]_f<2$>_)\,as (4.9)

Hence, by (4.9), there is a constant C; € (0,00) such that Plky < k3 | Fi,] > 1/f(Ci2)
for all x large enough. Finally,
]P)[lil < 7’]1] > 1

f(Crz) — f(Cox)’
for some constant Cy € (0,00) and all z sufficiently large, by Lemma 4.7. On {xy < 11},
we have M; = maxj<s<, Xs > x. Thus we obtain the lower bound in (2.6), since v > 0
was arbitrary.

We now prove the upper bound in (2.6). Fix € > 0 and now write f for fi;, .. By
Lemma 4.1, there is A € (0, 00) such that E[f(X:11) — f(X:) | Fi] < 0on {X; > A}, as.
Since r > —1, there exists xy > A such that f is increasing on [xg, c0). Take > x1 > x¢;
x1 will be fixed later. Define stopping times recursively by Gy := 1 and for n € N,

Pliy <m] = E[1{r <m}Plra < ks | Ful] =

o, = min{t > 5,1 : X; > 21},
B = min{t > a, : X; < x0},
Y = min{t > «, : X; > z}.
By Lemma 4.5 and the fact that X is recurrent, a,, 3, and 7, are a.s. finite for all n.
By Lemma 4.1, (f(Xir8,A7,))t>a, 15 & nonnegative supermartingale, and as t — oo it

converges a.s. to f(Xg,ay, ). By Fatou’s lemma, E[f(Xg,rv,) | Fa,] < f(Xa,). Moreover,
Elf(Xs.a0) | Fanl = Plvn < Bn | Fa,lf(2), since z > xy. It follows that for all x > 2,

f(Xa,)

fl)
Lemma 4.9 shows that E[f(X,, )] < K for some K < oo depending on z; but not on z.
Thus taking expectations in (4.10) we obtain, for some K < oo and all > x,

Plyn < Ba] < K/ f(2).

Moreover, it follows from Lemma 4.6 that we may choose x; > xzy large enough such
that, for some 0 > 0, Pl < a1 | Fp,] > 9, as., for all n. Thus we fix such an z;. In
particular, we then have that P[ny < B,41 | Fs,] > 0, a.s. Let J :=min{n € N:n, < (,}.
Then J is stochastically dominated by a geometric random variable with parameter ¢,
and in particular P[J > n] < (1 —§)" < e~°". Hence

Plyn < Bn | Fa,] < (4.10)

P[M; > o] <P||J{ < Bu}] <PIT> [klogal]+ > Plwa < Gl

Now we choose k large enough so that P[J > |klogz]] = O(1/f(x)), say, for which

k > Qi suffices. It then follows that there is a constant C' € (0, 00) such that P[M; >
] < C’fl(ogx

for all > 2, and the upper bound in (2.6) follows. ]
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We can now state a result on the ‘maximum of the maxima’ in the first n excursions.

Lemma 4.10. Suppose that (A0)-(A3) hold. Suppose that r > —1 and (2.2) holds with
p>max{2,1+r}. For anye >0, a.s., for all but finitely many n,

B o o 2
nT (logn) ™ ¢ < max M; < n (logn)™ .
1<i<n

Proof. Apply the tail bounds in Theorem 2.3 together with Lemma 4.3. m

A key result for several of our remaining theorems is Lemma 4.11. It provides lower
bounds on excursion functionals, and in particular gives a new approach to a lower tail
bound for 7;, which has advantages over previous approaches: the results in [5] are not
as sharp, while the results in [3] require uniformly bounded increments for the process.

Lemma 4.11. Suppose that (A0) and (A1) hold, and there exists B < oo such that
E[A? | ] < B, a.s., for allt € N, and there exist xg,c € (0,00) such that, on {X; > z},
E[A: | Ft] > —¢/ Xy, a.s., for allt € N. Let & : S — [0,00) be a nondecreasing function.
Then there exists € > 0 such that for all y sufficiently large,

P[M, > y] < 2P iq)(Xt) > ey’ ®(y/2) | -

t=1

P[M, > (z/e)'/?] for some € > 0 and all x sufficiently large.

In particular, Pln, > x] > %

Proof. Let y > 2xy. Define stopping times
ky =min{t e N: X; > y}; ke =min{t >k, : X; <y/2}.

Note that k1 < oo a.s., by Lemma 4.5, and {x; < m1}, the event that X reaches [y, c0)
before returning to 0, is F,, measurable. Then, for any € > 0,

P [{r1 <m}N{re > k1 +ey’}] =B [1{r1 < m}Plr2 > k1 + ey’ | Full] - (4.11)

We claim that we may choose € > 0 for which, for all y sufficiently large,

1
P[FLQ > K1 +€y2 | fnl] > 5,
To verify (4.12), let W, = (y — X;)?1{X; < y}. Then on {X; >y}, Wiy1 — W; < A? so
that E[Wy1 — Wy | ] < B, a.s., on {X; > y}. On the other hand, on {X; < y},

a.s. (4.12)

Wigr = Wy < (Wi — W) I{X 11 <y}
< =20y — X)AA{A, <y — X, } + AL

Here we have that

< —2(y — Xp) Ay + 247,

Taking expectations we see that, on {zo < X; < y}, a.s.,

2c
EWi1 — Wy | F] < —2(y — X,)E[A, | ] + 3E[A] | 7] < Yy +3B.
t
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In particular, there exists C' < oo such that, on {X; > y/2}, E[W, ., — W, | F| < C,
a.s. Hence we conclude that, for any t > 0, E[W(., 1i41)a0 — Wisi+0ams | Frutt) < O, ass.
Then an appropriate maximal inequality (Lemma 3.1 of [36]) implies that

P[gggé{t Wi s)nms = W | ]—",.;1] < Ct/w, as.,

using the fact that W, = 0. But W, = (y — X,,)* > 4*/4, so

4C't
]P)['%Q S K1 +1 | fm] S P[grglsaéw(nl—s—s)/\ng 2 (y2/4) ’ -,’r/-el S ?7 a.s.,
and choosing ¢t = ey? for € > 0 sufficiently small (not depending on ¥), the claim (4.12)

follows. Combining (4.11) and (4.12) we get

1 1
P[{r1 <m}N{ry > k1 +ey’}] > 519[/11 <m|= §P[M1 > ).
On {ry <m}N{ke > k1 +ey?}, Xy, > y/2 for all k1 < s < ko, of which there are at least
ey? values, all before time 7;; since ® is nondecreasing we obtain the result. O

To obtain an upper tail bound on 7, one of the technical ingredients that we need is
the following consequence of Theorem 2’ of [4], which extended results in [5].

Lemma 4.12. Suppose that (Y;)ien is an (Fy)ien-adapted stochastic process on an un-
bounded subset of [0,00). Let Ty := min{t € N:Y; < A}. Suppose that there exist p > 0,
veR, and § > 0 such that

E[Y; log” Yigr — Y Plog” Vi | Fi] < —8Y;P 2 log” ' Vs, on {Ta > t}. (4.13)
Then for some C' < 0o, P[Ty >t | Yy = x0] < CtP(logt)P~"x¥ (log z0)".

Proof. We apply Theorem 2’ of [4] with, in the notation there (but with time denoted
by t rather than n) X; =Y}, h(z) = 2??(logz)”, U; = h(Y}), g(x) = 2 2(log x)"~!, and
f(z) = aP(logx)9, where p > 0 and v € R are as in the statement of the lemma and
q € R is to be chosen later. It follows from Theorem 2’ of [4] that, under the conditions
of the lemma, for some C' < oo, for any zg > A,

E[f(Ta) | Y1 = xo] < Ch(o) = Cag” (log )", (4.14)
provided that, writing f~! here for the inverse function of f,

o g(x)
it 55 ) = O 19

We verify (4.15) for the stated f, g, h. We claim there exists ¢ € (0, 00) such that
fHz) = (¢ + o(1))zYP(log z)~9/. (4.16)

Since f is eventually increasing, to verify (4.16) it suffices to show that, for an appropriate
c € (0,00), f((c+ e)z/P(logx)~¥/?) is eventually greater than x if ¢ > 0 but eventually
less than x if ¢ < 0. But we have, for a > 0,

f(az'?(logz)~9?) = aPz(log z) [loga +ptlogx — (q/p)loglog w]q
= (a’p™? +o(1))z,
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which satisfies the desired properties with a = ¢ provided ¢?p~? = 1, i.e., ¢ = p??. Thus
we obtain (4.16). It follows that, for some ¢ € (0, c0),

v—q

fH(h(x)) = (¢ +o(1))z*(logz) 7.
Now f'(z) = (p + o(1))zP~(log z)4, so we get, for some ¢’ € (0, ),
P B)) = (¢ + o(1))x™ 2 (log a) "5

Then (4.15) holds provided that v — 1 — (v + q%) > 0, that is, ¢ < v — p. This shows
that (4.14) holds, and then the result of the lemma follows by Markov’s inequality. [

Now we can complete the proof of our main result on the duration of an excursion.

Proof of Theorem 2.4. First we prove the upper bound in (2.7). Our starting point will be
Lemma 4.12, which deals with the hitting time of a suitably large interval [0, A] starting
from outside that interval. Some additional work, based on the irreducibility assumption,
is needed to relate this to the return time 7; to 0. Fix A > 0 and B > A (to be specified
later). Define stopping times «; and f3; recursively by [y := 1 and for n € N,

o =min{t > 8, 1 Xy <A}, B, :=min{t > o, : X; > B};

by Lemma 4.5 and the fact that X is recurrent, o, < 3, < oo for all n, a.s.

We have from the 2p = 14 r > 0 case of (4.4) that with Y; = X}, fa,,(X;) satisfies
(4.13) taking v < 0, provided the A in (4.13) is large enough. Thus take A to be
sufficiently large. Hence we can apply Lemma 4.12 to show that, for any € > 0,

Plans — B >t | Fa) <t 2 (logt) = (1 + Xg,)"*",

for all ¢ large enough. Here the v = 0 case of Lemma 4.9 shows that E[(1 + Xz,)'""] <
C < oo for C' not depending on t. So taking expectations in the last display, we obtain

Plovt — Bp > 1] < Ct 2 (logt) 2t (4.17)

for all ¢ sufficiently large. On the other hand, for B = B(A) as in Lemma 4.6, we have
that for ¢ > 0, for all n, Pln; < B, | Fa,] = ¢, a.s. Let K := min{n : §, > m}. Then
K is stochastically dominated by a geometric random variable with parameter ¢, and in
particular P[K > n] < (1 — ¢)" < e #". Moreover, 71 < 3. (@1 — a). So

P[Th > ﬂ < P[K > Uflogt“ +P[ f(an—kl _an) > t:|

n=1

t
<t~ 4 k(logt) sup P [Oén+1 -, > Wgt} , (4.18)

choosing k sufficiently large. A similar argument to Lemma 4.8 shows that P[5, — a,, >
t] < e~ for ¢ > 0 depending on B (and hence on A). Then since

P[an+l - Qp Z t] S P[an+l - ﬁn 2 t/2] + ]P)[ﬂn — Qp 2 t/2]7

it follows that a1 — v, satisfies the same tail bound (4.17) as ay 41 — B,. The upper
bound in (2.7) then follows from (4.18).

The lower bound in (2.7) follows from the final statement in Lemma 4.11 together
with the lower bound in Theorem 2.3. O

24



Now we can give a result on the total duration of the first n excursions.
Lemma 4.13. Suppose that (A0), (A1), (A2), and (A3) hold.

(i) Suppose that —1 < r <1 and (2.2) holds with p > 2. Then for any ¢ > 0, a.s., for
all but finitely many n,

6427 +e

nﬁ(log n)_%_e < Zm < n%(log n) T
i=1

(ii) Suppose that r > 1 and (2.2) holds with p > 1+ r. Then as n — o0, a.s.,
n~t 3o mi — Elm] € (0,00).

Proof. Part (ii) follows from the strong law of large numbers since E[n;] < oo for r > 1,
by Theorem 2.4, while E[r);] # 0 since 7, is nondegenerate. Now suppose that r € (—1, 1].
The lower bound in (i) follows from the lower bound in (2.7) with Lemma 4.4(ii), while
the upper bound in (i) follows from the upper bound in (2.7) with Lemma 4.4(i). O

An inversion of the previous result enables us to complete the proof of our theorem
on the number of excursions. Recall that Ny = max{n e N: > n; <t}.

Proof of Theorem 2.5. For part (i), fix € > 0. From the lower bound in Lemma 4.13(i),
we may choose ¢’ > 0 small enough for which, a.s., for all ¢ large enough

1+
[t°% (logt)1+e]
!/

ST = tlogt) o > 1,

i=1

giving the upper bound in (2.8). The lower bound in (2.8) follows similarly from the
upper bound in Lemma 4.13(i). Part (ii) follows from Lemma 4.13(ii). O

Next we turn to our results on stationary distributions.

Proof of Theorem 2.6. We verify the claimed properties of 7 defined at (2.10). When
r > 1, we have from Theorem 2.4 that E[n;] € (0, 00). Since, for any z, 0 < ¢1(z) < n; a.s.,
it follows that E[¢;(z)] < oo for all x € S. It is clear that 7(x) > 0 and ) _s7(x) = 1.
To show that 7(z) > 0, it suffices to show that E[f;(x)] > 0. Suppose that, for some
x €S8, li(z) =0 as. Then by (A3), Li(x) = 0 a.s. for all t. But this contradicts Lemma
4.5. So P[¢1(z) > 0] > 0, which implies E[/;(x)] > 0.

Next, note that for any = € S, a.s., S0, bo(x) < Ly(z) < SN0, (). Here
(£ (x))nen are i.i.d. random variables with finite means, and so it follows from the strong
law of large numbers that N, 'L,(z) — E[¢(z)] a.s. for N, — oo, which with Theorem
2.5(ii) implies that ¢t~ 'Li(z) — % a.s., and the LY convergence follows from the
bounded convergence theorem. Finally the convergence of P[X; = x| to 7w(x) follows from

e.g. [2, Corollary VI.1.5, p. 171] under the additional ‘aperiodicity’ condition. ]
The proofs of our remaining theorems now involve combining our previous results.

Proof of Theorem 2.7. We have that for any t € N,

max M; < max X, < max M,. (4.19)
1<i<Ny 1<s<t 1<i<N¢+1
The result follows from Theorem 2.5 and Lemma 4.10 together with (4.19). O]
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Proof of Theorem 2.8. Fix a > 0 and r > —1. First we prove the upper bound in (2.12).
Clearly f%a) <mM;y. It follows that, for any = > 1,

Plet” > 2] < P[{n = a2 (log )2} U {M; = 2=+ (loga) =7}
< Pl > w2 (log 2) 2] + P[M; > v (logz) 2],

Now applying the upper bounds from (2.7) and (2.6) we obtain the desired upper bound.
Next we prove the lower bound in (2.12). It follows from the ®(x) = z* case of
Lemma 4.11 that there exists C' € (0, 00) such that, for all x large enough,

Pl > 2] > %P[Ml > Czara). (4.20)

The lower bound in (2.12) now follows from (4.20) and the lower bound in (2.6). O
Recall that S\ = S X2 s0 S — > §Z»(a)

Lemma 4.14. Suppose that (A0)-(AS3) hold. Suppose that r > —1 and (2.2) holds with
p>max{2,1+r}. Let a>0.

(i) Suppose that —1 <r < 1+ «. Then for any € > 0, a.s., for all but finitely many n,

42 2at4
ni (logn)~ < Sle < nie (logn) T T2F<,

(i1) Suppose that r > 14 . Then as n — 00, a.s.,

ls(a _>E£1 771 Zx 7T 0, )7 (421)

€S

where m is given by (2.10).

Proof. First we prove part (ii). For r > 1+ «, E[éa)] < 00 by Theorem 2.8. Then, by
(2.11), E[¢\¥] = > ses L°E[l1(2)], so, by (2.10), the two expressions for limiting constant
in (4.21) are indeed equivalent. Also, E[{@] > 0 since, by Theorem 2.6, w(x) > 0 for all
x € §. The convergence in (4.21) follows from the strong law of large numbers.

Now for part (i), suppose that r € (—1,a + 1]. Then the lower bound in part (i)
follows from the lower bound in (2.12) and Lemma 4.4(ii). The upper bound in part (i)
follows from the upper bound in (2.12) and Lemma 4.4(i). O

Proof of Theorem 2.9. By definition of St(a) and Ny, for any t € N,

St < 51 < 5l (4.22)

TNy+1°
For —1 < r < 1+ «, we have from Lemma 4.14(i) with (4.22) that for any £ > 0, a.s.,
for all but finitely many ¢,
a2

N (logt) T ¢ < 81 < (N, + 1) 55 (log ) T +2+, (4.23)

using the fact that V; < ¢ a.s. to obtain the logarithmic terms. Now from (4.23) we
obtain part (i) of the theorem by applying the bounds for V; in Theorem 2.5(i) and we
obtain part (ii) of the theorem from Theorem 2.5(ii).
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Finally, suppose that r > 1 + «. We have from (4.22) that

(T N NSL) < 18 < (7NN, 4+ 1)) (N, + 7Sl
Both 7' N, and ¢t~'(N; + 1) converge a.s. to E[n;]~' by Theorem 2.5(ii), while Lemma
4.14(ii) and the fact that V; — oo a.s. as t — oo imply that both Nt—lsﬁjif and (NV; +
1)*1551%2“ converge a.s. to IE[SO‘)] Hence we obtain the first limit statement in (2.13);

for the subsequent equality in (2.13) we use the expression for E| ﬁa)] given in (4.21). O

5 Proofs for Section 3

5.1 Proofs for Section 3.1

In this section we prove our results on processes on the whole real line. The proofs use
the same ideas as those for our results from Section 2, so we do not dwell on the details.
We will use the notation o, (t) for a (random) sequence that satisfies o,,(t) — 0, a.s., as
t — oo (in other words, o,(t) is an extension of the Landau o(1) notation in which the
implicit constants are allowed to depend on the sample point w).

Proof of Theorem 3.1. We again use 7y, 7q,... to denote the times at which X; = 0,
and 71, := 7, — 7,—1. Conditions (B0) and (B1) ensure that 7y, 7s,... are i.i.d., and
has the same distribution as 0,1, +6_n_ + (1 — 0, — 6_), where 6, := 1{X5 > 0},
0_ = 1{X, < 0} and (by (B2)) n+ is the return time for a half-line model of Section
2 with 7 = 74, independent of 6, and 6_. Since —1 < r, < r_ < 1, and E[f4] > 0,

147
it follows from Theorem 2.4 that Pl > 2] = == +°0); hence the process is null-
recurrent. By a similar argument to Theorem 2.5, since each excursion takes either sign

147
T4—_,_0“)(1)

with uniformly positive probability, there are ¢ excursions of each sign by time
t. The result then follows as in the proof of Theorem 2.7, using Lemma 4.10. O

Proof of Theorem 3.2. Again, we use the fact that the numbers of positive or negative
147
excursions up until time ¢ are both ¢ 2++°“(1), a.s. Then Lemma 4.14 and an argument

similar to the proof of Theorem 2.9 applied separately to the positive and negative parts

3 1-!—7‘4r
S XS and Yo', X shows that, a.s., the latter is ¢277- o) while the former is
t%+°w(1), which therefore dominates the asymptotics, yielding the result. O]

5.2 Proofs for Section 3.2

We write e, ..., ey for the standard orthonormal basis of R?, and for vectors u,v € R?
we use u - v to denote their scalar product.

Proof of Theorem 3.3. Suppose that (C0) holds. Take F; = 0(&1,&s,...,&), Xt = ||&l,
and S = {||x|| : x € ¥} C [0,00). Then 0 € S since 0 € 3, and, by local finiteness of X,
{x € ¥:||x|| = x} is finite for any = € S. Hence (A0) follows. Next we verify (Al). By
irreducibility of =, for any x,y € 3, there exist k(x,y) € N and x(x,y) > 0 such that
Pléinxy) =¥ | & =x] = k(x,y) > 0. Let © = ||x]| and y = ||y], so 2,y € S. Then, a.s.,

P[Xt+k(£t,y) =Y ‘ ft] = K(&th)
>min{s(x,y) :x € X, |x]| = |&], y € X, lyll = v}
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denote this last quantity ¢(||&||,y). Then ¢(||&]|, y) > 0 by the finiteness of the sets over
which x and y run. We choose y with ||y|| = y, and for that y take m(||&]|,y) = k(&,y) <
oo. This shows that (A1) holds. Moreover, (A3) follows from the fact that = is an
irreducible Markov chain. Also, by the triangle inequality, | X1 — X¢| = |[|&s1 || = [|€e]|| <
€41 — &, so if (3.3) holds for some p > 0, then so does (2.2).

It remains to show that (C1) implies (A2). Let v € (0,1), to be chosen later. We will

estimate the increment ||& + ;|| — ||&|| by Taylor’s theorem in RY. First observe that
0 T 0? 1{i=j} ok _
Xl = |x[ = — e I[l| = Ol ™).
ox; Ix||”  Ox;0z; x|l [B] 0x,;0x;0xy,

Then by Taylor’s formula, for any x € R,

d
Z;
(e + ell = NI LGN < )7} = H(Ht -ei) {16 < (]}
i=1

1L/ 1 2
+ = = ) (6, - )*1{]|6,]| < [Ix||"}
2 & (HXH HXH‘”’) ' '
d i—1 o
-y ||>Z<||]3 (0 - €:) (0 - ) 1{[|0:] < %"}
i=2 j=1
+ O ([10:]1P (1%l 1{]16e ] < [1x/1"}) - (5.1)

We will condition on & = x and take expectations in (5.1). To this end, note that
B0 el > 14010 < IxI1"} | & = =] < <" ElI6:)1* | & = x] = O(llx[""),

since, by (C1), E[[|6,]1 | & = x] = 3%, My;(x) < oo, uniformly in x. Also, for ¢ € [0,2]
a similar argument to Lemma 4.2 shows that, for some ¢ > 0 and v close enough to 1,

E[(6; - e)"1{]|6:]| > [Ix]"} | & = x] = O([|x[|*7>7%). (5.2)
The ¢ = 2 case of (5.2), with the Cauchy—Schwarz inequality, shows that
E[(6: - ) (0, - €;)1{[|0:]] > [Ix[|"} | & = x] = O([[x[ ™).

Also, we have from (C1) that

PI; _ —
El0:-e; | & =x] = e p(x) = e o([|[| =" Tog ™" [|x[|);

E[(0; - €:)(0: - €)) | & = x] = Mj(x) = 0”1{i = j} + o(log™" ||x]]).
Combining these estimates, taking expectations in (5.1) yields

E[(le 4 6el] = [l 1{06:l < (117} | & = %]

d 9 d

_ PL; 1 1 x? ) P
B Z BE + 52 (H - HXHs) o+ o(|[x[|7" log™ [x[])

=1

N <p+ 7 (d- 1>) ¢l = + o</~ log ™ f1x<]).
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On the other hand, by the triangle inequality;,
E ([l + 0l = [Ix[[| 1E 16l > NIxl"} | & = x] S E[10A[1{]|6:]] > lIx[|"}],

which, for y close enough to 1, is also o(||x|| ' log™" ||x||) by another application of (5.2).
Thus we have shown that

2

Bl — X[ & =) = (p+ Gd= 1) Il 4 ol o ), (53)

which implies that (2.3) holds with ¢ = p + (d — 1)(c?/2).
For the second moment estimate, observe that, given & = x,

(X1 — Xe)* = [+ Oul|* — [Ix[|* — 2[lx ]| ([ + 6el| — [I]])

= [|6,]1* + 2x - 0, — 2||x||(Xps1 — Xo). (5.4)
Here we have that
d
E[6]12 +2x 0, | & = x] = 3 Mi(x) + 2x - ju(x) = do® + 2p + o{log ™ [x]).  (5.5)
i=1

Taking expectations in (5.4), using (5.5) and (5.3), we obtain
E[(Xi — X0)? | & = x] = do® +2p — 2(p+ (d — 1)(0%/2)) + oflog™ [x]),

which, after simplification, shows that (2.4) holds with s* = o2. O

5.3 Proofs for Section 3.3

First we prove the following analogue of Lemma 7.6 of [9]. As in [9], we relate the general
version of Z; to the special case in which k = 0 a.s., which we denote here by Z;. By
construction, for z,y € N,

PlZi=y| Zi=2]=E[PZ, =y | Z =z —min{s,z — 1}]] . (5.6)
Write Dy := Zy11 — Z;.
Lemma 5.1. For any € > 0, as x — 00,
P[|D,| > zV/2%e | Z, = 2] = O(exp{—2°/3}). (5.7)
Also, for any r € N there exists C' < oo for which, for all z € N,
E[|Dy|" | Z, = x] < Ca"/>.

Moreover, as x — o0,
2 ~1
E[D; | Z; = 2| = 3 E[x] 4+ o(log™" x), (5.8)

2
E[D? | Z, = 2] = 3% + o(zlog™' ). (5.9)
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Proof. The proof is similar to that of Lemma 7.6 in [9]; we sketch the differences, which
are due to the fact that we use (5.6) in place of the final statement of Lemma 7.5 in [9].
Write Dy := Z] |, — Z;. Lemma 6.4 in [9] says that, for a given o > 0,

2
E[D; | Z = x| = 3 + O(e™ ). (5.10)
We also note that, by Markov’s inequality and our tail assumption on k, there is C' < oo
for which, for all » > 1,
Pl|x| > r] < Ce ™. (5.11)

We prove (5.7). By (5.6), for any € > 0, and any = > 1,

P|Dy| > r | Zy = 2] <P[|s| > 2|+ sup P[|D;| >r—2°| Z =z

y:lo—y|<z€

Taking r = 2(1/2+¢ using (5.11) and the tail bound for D} given in Lemma 6.3 of [9], we
verify (5.7). For (5.8), it follows from (5.6) that

E[D; | Z; = 2| = —E[min{x,x — 1} + E[E[D; | Z, = z — &]].

Here, as in the proof of Lemma 7.6 in [9], E[min{x,z — 1}] = E[s] + O(exp{—Az/2}).
Also, using the fact that sup, E[D; | Z, = 2] < C' < oo by (5.10), we have

E[E[D; | Z, = — k] < CP|x| > va]+ sup E[D;|Z =y,

yily—z|<Vz

which with (5.10) and (5.11) gives the upper bound in (5.8), a similar argument yielding
the lower bound. Similar variations of the arguments in the proof of Lemma 7.6 of [9]
give the remaining parts of the lemma. O

Proof of Proposition 3.6. Proposition 3.6 follows from Lemma 5.1 in exactly the same
way as Lemma 7.7 in [9] follows from Lemma 7.6 there. O

Proof of Theorem 3.7. We proceed as in the proof of Theorem 2.6 of [9], but instead
of Lemma 8.3 in [9], we apply our sharper Theorem 2.8. The details involve minor
modifications to the arguments in [9]. Here we merely give some intuition as to why 552)
appears. The key fact is that, ignoring the jumps driven by k, the original process takes
Zy+ Zyyq steps to traverse the quadrant between times v; and v, 1; the correction to this
due to the jump of size k; is small. Hence over one excursion of the embedded process
X; = V/Z; — 1, the original process accumulates time 7 ~ Y ;% X7, which is exactly of

the form of the excursion sum §£2). ]
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