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Abstract

Let h:[0,1] — R be C? and such that supypq) A" < 0. For a (large) positive
integer n, set hy (k) = nh(k/n) for any k € {0,...,n}. We consider a random
walk (Sg)k>0 with i.i.d. centred increments having some finite exponential mo-
ments. We are interested in the event {S > hy,} = {Sk > hyn(k) Vk € {0,...,n}}.
It is well known that P(S > hy|So = 0, Sp = [hn(n)]) = e~ Jo L' (s)) dsto(n),
where [ is the Legendre—Fenchel transform of the log-moment generating function
associated to the increments. We first prove that the leading correction is of order
e=©'"*)  We then turn our attention to the conditional random walk measure
Pl =P(-|S > hp,So=0,S, = [ha(n)]). We prove that the one-point tails are
of the form P(Sy, > hy(k)+tn'/3) = e~ for all t < nP for any 3 € (0, 1/6).
Moreover, we prove that, for any r > 1, E!((Sy — hn(k))") = ©(n™/3) and
Varpn (Sk) = O(n?/3), for all k far enough from 0 and n. In addition, we show
that Cov pn (Sk, Se) < O(n2/3)e_o(|g_k|/”2/3) for all k, ¢ not too close to 0 and n.

Finally, we show, in a restricted Gaussian setup, that relaxing the assump-
tions of smoothness or strict concavity of the obstacle drastically changes the
behavior.

1 Introduction and main results

The study of atypical behavior of random walk trajectories has a rich history. A cor-
nerstone result in this area is Mogulskii’s large deviation principle [19], building on
earlier work by Borovkov [3], which states that for a random walk (S, ),,>o with i.i.d. in-
crements (X} )>1 having a finite log-moment generating function H(\) = log E(e**1),
the distribution of the rescaled linearly-interpolated trajectories [0,1] 3 ¢t — S,(t) =
L(S|nt) + (nt — [nt])X|ns)41) satisfies a large deviation principle in C([0,1]) with rate
function Z(y) = fol H*(+/(t)) dt for absolutely continuous y (and 4o otherwise), where
H*(x) = sup,(Ax — H(\)) is the Legendre—Fenchel transform of H. This result can be
applied, for instance, to obtain the leading order for the probability that the trajectory
of the random walk remains above an obstacle.



In this work, we focus on the case of a rather general random walk bridge whose
endpoints lie on a strongly concave obstacle, and whose trajectory is conditioned to
stay above the latter. At the large deviation level, the corresponding question for
a Brownian motion or a Brownian bridge was addressed already many decades ago;
see for instance |21, 11]. Our goals are, on the one hand, to determine the order of
the correction to the large deviation probability and, on the other hand, to describe
the statistical properties of the trajectories. It turns out that this problem exhibits a
hallmark trio of universal exponents:

e transversal fluctuations scaling as n'/?,

e a longitudinal correlation length scaling as n?/?3,

o ¢ O/ decay for the probability of reaching a height at least An
time (for A growing not too fast with n).

1/3 at a given

These exponents are characteristic of an important universality class. On the one
hand, this class contains models for which these exponents results from an interplay
between curvature and fluctuations:

e In the context of a Brownian bridge over [T, T], conditioned to start and end
at 0 and remain above the semicircle [-T,T] 5 t — T? — {2, it was proved [9]
that the average height above the obstacle scales as T3, covariances decay
exponentially with a rate of order 772/ and, after centering and rescaling, the
process converges locally to a stationary diffusion on R, , now known as a Ferrari—
Spohn diffusion. They also obtain the 3/2 exponent, at least implicitly, as it
appears as the decay exponent of the Airy function.

e The same exponents arise in the study of planar supercritical FK percolation
clusters |2, 27, 12]: the maximal distance between the boundary of an FK cluster
conditioned to be of size n > 1 and its convex hull is of order n'/? and the size
of the longest facet of the convex hull is of order n?/3 (up to specific logarithmic
corrections).

e Analogous results were also obtained for planar Brownian motion conditioned to
enclose a large area [13| and for one-dimensional random walk trajectories in a
quadrant under a similar conditioning |7].

On the other hand, this universality class also contains models for which such a
curvature-fluctuations mechanism is not readily apparent:

e In [1, 15, 17|, a general class of one-dimensional random walks conditioned to
stay positive and subject to an exponential area penalization were shown to lead
to the same exponents, as well as the same Ferrari-Spohn scaling limit.

e The same exponents remains valid for suitable generalizations to systems of
ordered random walks [18, 5, 8, 14].

e The same exponents appear in important problems originating from equilibrium
statistical mechanics: they describe the statistical properties of a layer of unsta-
ble phase of a planar Ising model in an external field |28, 10, 16], as well as those
of the level lines of a (2 4 1)-dimensional SOS model above a wall [6, 4].
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Our analysis is largely based on a reduction procedure that reformulates the prob-
lem of a random walk above a concave obstacle as a problem of a (time-inhomogeneous)
random walk conditioned to stay positive and subject to a (time-inhomogeneous) ex-
ternal potential. This provides a robust link between the two apparently different
classes of problems described above. Note that, in the special case of a Gaussian
random walk (or Brownian motion), the corresponding link can be derived by a sim-
ple change of variables (or Girsanov transformation); we exploit this in the proof of
Theorem 1.4 below.

Moreover, we extend our investigation to a broader class of concave obstacles,
lacking either smoothness or strong concavity at a point. In this setting, we rigorously
derive, for a class of Gaussian random walks, the scaling behavior conjectured in the
physics literature [20, 25].

We expect that the method developed in this paper will have several interesting
applications to equilibrium statistical mechanics. First, to the analysis of an interface
in the planar Ising model forced to remain above a concave piece of the system’s
boundary. Second, to the asymptotic behavior of the 2-point function of the Ising
model on Z¢, d > 2, above its critical temperature, when the two spins are located on
the boundary of the system (say, with free boundary condition); if the corresponding
piece of the boundary is concave, we expect a very different behavior compared to the
corresponding Ornstein—Zernike asymptotics associated to two spins in the bulk of the
system, or to two spins located on a convex or affine piece of the boundary.

1.1 Notations and main objects

The notations/definitions given here are fixed for the whole paper. We work on some
abstract, fixed, probability space (€2, F, P) and all our variables are defined on that
space. Consider an i.i.d. sequence of real random variables X, X7, X5,.... Suppose
that there are ¢, > 0 such that

E(X)=0, E(X? =02 E(¥) <. (1)
Let then a, < 0 < b, be defined by
a, =inf{t e R: B(e'*) < 00}, b, =sup{t € R: E('*) < 00}. (2)
Define the moment and cumulant generating functions:

My : (ay,b,) — R, Mx(t) = E(e'),
Hy : (a*,b*) —)R, Hx(t) :ln(Mx(t))
For readability, set H = Hx, M = Myx.

We will frequently use the notation f > g with f, g either real functions or vectors:
the inequality sign stands for the pointwise partial order on the corresponding object.

1.2 Results
1.2.1 Leading-order correction to the large deviation probability

Our first result shows that, under suitable conditions, the correction to the leading

large deviation asymptotics is of order e~ 0!,



Theorem 1.1. Let X, X1, Xs,... be an i.i.d. family of Z-valued, irreducible, aperiodic
random variables satisfying (1). Let ay, b, be defined as in (2), and a, < a < b <
b.. Let h € C*([0,1]) be a non-negative concave function with h" < 0, Image(h’) C
H'([a,b]), and h(0) = 0. Define

hn(k) =nh(k/n), k=0,....,n

Then, there are c;. > c_ > 0,ng > 1 such that for any n > ny,

1/3
9

efc+n < enfo )dsP(S > hy, Sy = Ul (n)“) < e e
where Sy =0, Sy = Si_1 + Xi and I(z) = sup, (\z — H(z)).

Proof. The proof is given in Section 3.2. The factor e Jo 1 (5)ds i extracted in
Lemma 2.1. The lower bound on the correction is proved in Lemma 3.1 and the
upper bound in Lemma 3.3. O

Remark 1.1. Let us explain the condition Image(h') C H'%([a,b]) in the case of a
bounded random variable (e.g. uniform on {—1,0,1}). In that case, —a, = b, =
+00, and limy_, 1o H' (t) gives the mazimal/minimal allowed slopes for the increments
(1,—1 in the case of the uniform over {—1,0,1}). The condition that h' stays away
from these values is necessary to avoid “freezing” phenomena (for example, conditioning
the walk with steps uniform in {—1,0,1} to stay above the identity function gives a
unique possible trajectory without fluctuations).

Note that the large deviation part of our theorem can be obtained using Mogulskii’s
Theorem, and holds for absolutely continuous h. As explained below, the hypotheses
of h being C? cannot be loosened, if we wish the correction to remain of order n'/3.

1.2.2 Trajectorial estimates for the conditioned random walk

Our next results describe the statistical properties of the trajectories of the random
walk conditioned to stay above the obstacle. We derive in particular the exponents
discussed in the introduction.

To lighten the notation, let us denote the conditional measure by

Pym = P(-[ S =5,=0,5> hy)
and introduce the rescaled process 5, = n~'/3(S), — h,(k)).

Theorem 1.2. Assume the same setting as in Theorem 1.1. Let 5 € (0,1/6). With
the same setup as in Theorem 1.1, there are ng, Ao, 70, C,c_,cy > 0 such that, for any
n>ng, any X € (Ao, n?] and any k € {n —roV/In?3, ... n +rov/In?3},

C—le=e-A? < Pg‘” (5k > )\) < Ce+X*",
Moreover, there exists ¢ > 0 such that
VA>n? Pin(sp > A) <e M
In particular, for any r > 0, there exist K (r) > K_(r) > 0 such that, for all n > ny,

K_(r) < EBi"(s}) < K. (r) and K _(2) < Var i, (s1) < K, (2).
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Remark 1.2. Note that this universal behavior of the tails is only valid in a restricted
regime. Deeper in the tails, universality is lost and the precise behavior depends on the
specificities of the random walk transition probabilities. For instance, it is easy to check
(see the proof of Theorem 1.4 for an example) that the tails stated above remain true
for any X\ in the case of a Gaussian random walk, while they are obviously incorrect for
a random walk with bounded steps (since the probability of a sufficiently large deviation
is identically O in that case).

Proof. The proof is given in Section 3.3. The lower bound on Pél" (50 > )\) is proved
in Lemma 3.6. The upper bounds can be found in Lemma 3.7. The bounds on the
moments and variances follow easily. Indeed, on the one hand, for n > ny,

Eln(sh) > NPl (s, > Ag) > C e % > 0
and

Bl (s]) = / P (st > \)dA
0

§%+/
Ao

§%+c/
A

0
On the other hand,

nB

%W%EAWMM+/ Py (s > A7) dA

nh

e%ﬂmdx+/ e d\ < oo,

B

O leme-(Ep™ () + 1% < P (s, > Bl (s,) + 1) < Var ., (s1) < Bl (s2),
and the conclusion follows from the previous bounds for all n > ny. O

Theorem 1.3. Assume the same setting as in Theorem 1.1. There exist ng > 0,79 >
0, ¢, C > 0 such that, for any n > ng and any 1 <i < j <n with i — j > ron?/3,

‘COVP(;Ln (5i75j)| < Cexp(—cggg).

Proof. The proof is given in Section 3.4. m

1.2.3 Relaxing the assumptions on the obstacle

First note that the hypotheses on the random walk, in particular the existence of ex-
ponential moments, are necessary for our results. Indeed, large deviations for subex-
ponential tails present totally different trajectorial behavior.

One might however wonder what changes if the assumptions on the obstacle (strong
concavity, C%regularity) are relaxed. Our next result shows that relaxing these as-
sumption even at a single point leads to the exponents derived above ceasing to be
valid in general (except for the correlation length; the change being local, its effect
on the latter is not particularly relevant). As we are not aiming at a complete the-
ory in this extended setting, we only discuss the technically simpler class of Gaussian
random walks, conditioned to stay above an obstacle of the form h : [—-1,1] — R,
h(x) = 1—|z|", where p > 1. Observe that h is not strongly concave at 0 when p > 2,
while A is not C? at 0 when p < 2, so that this class of obstacles allows one to analyze
the effect of relaxing both types of assumptions.
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Figure 1: The graph of p — «, = 2’;;_11.

Theorem 1.4. Let 8 > 0. Let (Xg)rez be an i.i.d. sequence of N(0,3) random
variables and S the associated random walk. Let p > 1, and let h : [—1,1] — [0, 1] and
a, > 0 be given by

—1
h(z) =1 —|z|’, hy(k) = nh(k/n), and o, = r=-
2p—1
Let {S > h,} = {Sk > hyn(k) Vk = —n,...,n}, Pi» = P(-|S_, = S, = 0,5 > h,)
and 5o = n~*?(Sg —n). There ezist C,c,c_,cy € (0,+00), ng > 1, such that, for any
n>ng and A > 1,

2p—1)/p

C,_16_07,\<2p—1)/p S Pél" (50 Z )\) S Ce_c+>‘(

In particular, for all p > 0 and r > 0, there emist K_ and K, such that, for any
n Z No,

K_<Ey*(sp) K. and K- < Varpn(so) < K.

Proof. The proof for the tails is given in Section 4. The lower bound is proved in
Lemma 4.1, the upper bound in Lemma 4.3. The resulting bounds on the moments
and variance are obtained as in the proof of Theorem 1.2 (in fact, it is even simpler
here, since the upper tail works for arbitrarily large values of \). O

1.3 Open problems

e In several instances (e.g., [9, 17]), it is shown that members of this universality
class admit a Ferrari-Spohn (FS) diffusion as scaling limit. It would be very
interesting to determine the scaling limit in the setting of this paper. One dif-
ficulty is that the time-scale at which relaxation to the FS diffusion occurs is
of order n*?, which coincides with the distance over which the curvature of the
obstacle changes significantly, and the latter should affect the parameters of the
F'S diffusion. One would therefore probably need a better quantitative under-
standing of the relaxation than obtained in previous works, in order to address
this problem.



e We only discuss the case of concave obstacle. However, the methods we use
would allow to treat general (C?) macroscopic obstacles, by working with the
concave envelope. Indeed the random walk will concentrate in the latter under
the conditionning. In particular, this would prove that the fluctuations are still
of order n'/3 at any point where the obstacle has a strictly negative curvature,
while they are of order n'/? along affine pieces of the envelope.

e The methods developed in this paper can also be used to study a random walk
bridge conditioned to stay above a mesoscopic obstacle, say given by a function
n"h(x/n) for n € (3,1). The corresponding analysis in the case n < % follows
from the results in [24].

e An important extension in view of applications to spin systems (see below) would
be to replace the space-time trajectory of a one-dimensional random walk, as

studied here, by the spatial trajectory of a directed or massive random walk in
Z4 d> 2.

e One might also analyse the corresponding problem for a higher-dimensional ef-
fective interface model, for instance a GFF on Z¢ conditioned to stay above a
concave obstacle.
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2 Large deviation and RW in a potential

The first step of the proof of Theorems 1.1 and 1.2 is to perform a suitable change of
measure which will take care of the “large deviation part” of the measure, and leave us
with the study of a random walk in a potential. This part is not limited to Z-valued
random variables. For this whole section, let a, < a < 0 < b < b, be fixed, and write

NS = H'([a,b]),

the set of nice slopes.

2.1 Output of the section

Recall that h € C?([0,1],R) is a concave function with strictly negative second deriva-
tive, such that h' takes values in N'S, and h(0) = 0. Define

ho(k) = nh(k/n), k=0,...,n, (3)

and
6k = Opp = hn(k) — hp(k — 1) = B'(k/n) + RL(k/n),

)



with |RL(z)] < ¢/n with ¢ uniform over z,n (Taylor-Lagrange at order 1, k" is uni-
formly bounded over [0, 1]). Therefore, the numbers v, = 7,5, defined via H'(yy) = 0%
are well defined.

Let Y/, Y], ... be an independent sequence such that

VkT

P(X € dz). (4)
Let Yy, =Y/, — E(Y)), and let Zy = 0, Zy41 = Zj + Y41 be the corresponding random
walk. From the choice of v, one has

E(Y}) = 6.

The goal of this section is to obtain a representation of our problem as a “large
deviation” part times a “random walk in a potential” part.

Lemma 2.1. Let € > 0. With the notations above, for any n > 1, and non-negative
measurable function f : R"™ - R,

E(f(S)Lszn, 18, <hn(n)+e)

n—1
= e BIEODEE(F(Z 4 ha) 2ol z,zc0xp(— Y 2%2,) )20, (5)
k=1
with O, (1) uniform over f, and where
h"(k
O = Qp = ( /n) + bn,ka (6)

H'((H)7H (W (k/n)))

and the by, = by, . ’s are such that supy, |bx| = 0,(1). Moreover, the by, ’s are independent

of €.
The proof of this Lemma is the content of Section 2.2.

Remark 2.1. Observe that this reduction provides a robust link between the random
walk over a concave obstacle, which is a member of the universality class in which the
exponents result from an interplay between curvature and fluctuations, and a random
walk conditioned to stay positive and subject to an external potential, which s very
similar to the other members of the universality class, for which the mechanism is
rather of the type energy vs. entropy (in particular, the models investigated in [1, 15,

17)).

2.2 Change of measure, large deviation, and effective potential

Claim 1. For any measurable g : R — R,
E(g9(Xy,..., X)) = eXi=t H‘V“‘%%E(gm +E(Y)),....Y, + E(Y/))e Zi= Y)
In particular, for any measurable f : R"™' — R,
E(f(S)lgsh,) = eXi=1 H<%>—%5kE( F(Z 4 hy)Lgzge™ 2h= %Yk). (7)
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Proof. The first formula is direct (using E(Y}) = dx). The second formula is a straight-
forward application of the first. O

We now turn to the evaluation of the sum > 7, H(vx) — 70k to obtain the large
deviation part of the estimate.

Claim 2. One has

n

H() — 7udr = —n /0 (1 (s))ds + On(1).

k=1

Proof. As h is C?, sup,cp_1 441 10k — M (z/n)| < ¢/n with ¢ uniform over k. Now,
e = (H')71(6;) has been chosen so that I(dy) = yx0r — H(7x), s0

> H(w) —woe = — Y I(0).

Moreover, I is C' on N'S (as the Legendre-Fenchel transform of an analytic function),
so there is C' > 0 such that

sup  sup |(dx) — (W' (z/n))| < C/n.
k  xelk—1,k+1]

In particular

k k
/ / C
160~ [ 1| < [ (1660~ 10 fnp]e < S
k—1 k—1
So,
n n . C
Y160~ [ 108/ < =c,
k=1 0 n
which gives the claim after a change of variable. O]

Finally, we turn to the derivation of the effective potential induced by the change
of measure.

Claim 3. Let oy, = o = n(Vk — Vit1). For anyn > 1,

e one has the following identity
n n—1 a
_ Yk
Z%Yk = Tndn + Z ks
k=1 k=1

o the a1 ’s satisfy that

h(k /n)
H"((H')~' (W (k/n)))

sup |, + ‘ =o0,(1).
k

In particular, there exist ay,a_ € (0,400) and ng > 1 such that

a_ < inf inf oy, < sup supay, i < ag.

n>ng k n>ng k



Proof. Start by doing a summation by parts :

n n n n—1
Z VY = Z’Yk(Zk — Zy1) = Z Vil — Z’YkHZk
=1 1 =1 k=0

= P)/nZn - FylZO + Z(Fyk - P)/k+1>Zk7
k=1

where we have set A\, ;1 = 0 for later convenience. Recalling that Z; = 0, we obtain the
first identity. Then, one has v, = (H')"'(d%), so, using a Taylor-Lagrange expansion,

—1

Ve — Ve+1 = (H/)_l((sk) - (H/)_l(ék + Ek) = H”((Hl)fl(ék))ﬂc + Tk
with €, = dpp1 — 0 = W + 7., and max(|rg|, [.]) < 0,(1)/n with o0,(1) uniform

over k (use that h € C?([0,1]) to obtain the uniformity of the o,(1)). Now, as |6 —
h'(k/n)| < ¢/n, we get

1 1 ‘
Pl () 15) B k)| S
h”(k/n) + 7“;;

T () (W (K f)))
with supy, [7}| < 0,(1)/n. This is the first part of the second point. The second part
follows from remembering that 0 < inf —h” < sup —h” < +00 and the same holds for

H" over the allowed values of (H')~'(I/(k/n)). O
We are now in position to prove Lemma 2.1.

Proof of Lemma 2.1. Let € > 0. Applying Claims 1, 2, and 3 (and using that ~,e =
€0,(1)), one obtains that for any non-negative f

E(f(S)Lssn, s, <hn(n)+e)
= 7l 10 (f(Z + h) 1750l 7, <c6” =t %Z’“) e,

where the a’s are given by Claim 3, and the O, is uniform over f. This is the wanted
statement. [l

3 Proof of Theorems 1.1, 1.2 and 1.3

We now restrict to Z-valued random walks. The main reason is the use of random walk
bridges measures/densities that can be ill defined in general. The same proof works
for steps supported on an interval, with a positive density with respect to Lebesgue
measure on that interval.

We therefore assume in this section that X, X7, X5, ... is an i.i.d. sequence, that
X is supported on Z, that its satisfies (1), and that its law is aperiodic. For this whole
section, we fix h : [0,1] — R as in Theorem 1.1 and define h,, as in Section 2.1. Also,
recall Y'Y, Z, ~, defined in Section 2.1. We will rely on the results about random
walks bridges and excursions from [22].
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3.1 Area tilted kernel representation

Forn>1,0<[I<k<n,z,y€R, define

k
Zﬁk(x,y) = E<1Zk:y H ﬂzizoe_#zi Z = :p) (8)

i=l+1

where the «; are given by Lemma 2.1 (they implicitly depend on n). Recall that (see
Claim 3) there are ng > 1, and a_, a; € (0, +00) such that

a_ < inf inf «o; < sup sup a; < ay.
n>ng 1<i<n n>ng 1<i<n

3.2 Proof of Theorem 1.1

We are now ready to prove Theorem 1.1. Looking at Lemma 2.1, the lower bound
follows from the next Lemma.

Lemma 3.1. There are ng > 1, ¢ > 0 such that for any n > ny,

1/3

Z&n((),zn) >e
where z, = [hy(n)] — hyp(n).

Proof. By |22, Lemma 7.1], there is ¢ > 0 such that, for all n large enough,

. /3
P(Zn = 2,, min )
1 b

Zi 2 0, El’laX Zl S n1/3 | ZO = 0) Z %eicnl

n =1,...,n

gooe

To give the idea: the excursion has a positive probability to stay in a tube of size n'/3
over a time of order n??3. One needs to pay this for every time interval of length n?/3,
giving the claim. Now, if max;—; , Z; < nt/3,

n

; 1/3
Z%Zi§a+n/,

i=1
and thus,

nl/3

20,(0,2,) > e P(Z, = 2, NP {0 < Z; < 0P} | Zy = 0) > Cemletarm?
this is the claim. O

2/3%»

We now turn to the upper bound. We first prove a “scale n result.

Lemma 3.2. There are ng > 1, ¢ > 0 such that for anyn > ng, any 1 <l <k <n
with n?3 <k —1<2n?*3, and any x > 0,

Z Zﬁk('r7 y) S 6_67

y=>0

where the sum is over y such that P(Zy, =y|Z, = x) > 0.
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Proof. Let n be large enough so that o; > a_ for all i’s. Let K > 0 to be fixed large
later. Let [,k be as in the statement and set L = k — 1, Wy =0, W; = W,_1 + Y,
(recall that Y; = Z,— Z;_1,7=1,...,n form an independent centred sequence). First,
if z < Kn'/3, we have,

ZZM z,y) (He ariletWo/ng >0) < P(Wy > —Kn'/?).

y>0

By the (inhomogeneous) CLT, see for example [23, Chapter V, Theorem 3|, that
quantity is less than 1 — P(N(0,1) > ¢K) < 1 for some ¢ > 0 uniform over n large
enough, and k,[ as in the statement. Consider now x > Kn'/3. Then,

y=>0

-----

=1

)))))

2/3

where we used L > n**®. Now, (W;);>0 is a martingale. So, by Doob’s submartingale

inequality,

AE(W?
P( max [W;| > Kn'/*/2) < K2(g/g).

But the variables Y;’s have uniformly bounded second moment, so E(W?) < cL <
2cn?/? for some ¢ depending on h and the law of the initial sequence X1, Xo, ... only.
Taking K large enough, the last display is less than 1/2. This concludes the proof. [

We are now ready to prove the upper bound in Theorem 1.1. Looking at Lemma 2.1,
the claim follows from the next Lemma.

Lemma 3.3. There are ng > 1, ¢ > 0 such that for any n > ng,
Z5,(0,2,) < 6_0"1/3,
where z, = [hy,(n)] — hy(n).
Proof. Let { = [n'/3]. Let Ly =0 < L; < Ly < --- < Ly be such that
Li=n, n**<L;—L;_,<2n3 (1=1,...,0).

Fori=1,...,0 let [, = {x € [0,400) : P(Zy, =x|Zy =0) > 0}. This is (a subset
of) the intersection of [0, +00) with some translate of Z. Then,

n
ZOHOZN E E HZLZIL l'z 17:EZ)
1€l zo€lp i=1

where 2o = 0. Using Lemma 3.2, this quantity is less than e~* which gives the
result. O

12



3.3 Proof of Theorem 1.2

Introduce (W), a random variable with law given by

1

PU) = 202

E(f(Z)]lZn:zn [T 12507
=1

Zy = 0).
(W;)P_, is a non-negative random field with the Markov property. Moreover, by
Claims 1 and 3, for any measurable function f

E(f(S)| Su=[ha(n)],S > hn) = E(f(W + hy,)).

Introduce also the events for 0 <[ < k < n,
k
AZ\,k = N {W; > an'/?}, A?,k = {Z Wi > M3k —1+ 1)},
i=l

and set A}, = A\, for I <0 and/or k > n. Note moreover that A, C A},
Lemma 3.4. Let § € (0,1/6). There are ng, Ao,70 > 0 and ¢ > 0 such that for any
n>ng, any Ao < A< n, any 1 <k <n, and any L > rovV/In?3 with k + L < n,

P(AQ,HL | (Asz,kfl)a (A2+L+1,k+2L)c) < eXp(—C%)-

Proof. We will import results from [22] in several instances. They demand a certain
relations between the endpoints of the walk bridge /excursion and the number of steps.
In the non-trivial cases, the wanted relation will be that x,y are less than C'L“ for
some a < 2/3 and C' > 0 fixed. This will be the case as:

r,y < Anl/? < oL
if A\n'/3 < CrgA®/2n?/3. This last condition is fulfilled if
A7 < C’rg‘an_l — nf" < Cr(‘j‘n%,

this last condition is verified for n large enough if

which has a solution a € (0,2/3) as long as 5 € (0,1/6), which is our hypotheses.

Use the shorthands By = (Ay_, ,_,)° and B} = (A}, 11 410r)¢ Note that under
By, there is t € {k — L,... k — 1} such that W; < An'/3 and under B} there is
te{k+L+1,... k+2L} such that W; < An'/3. Define

rr=max{t € {k+L+1,....k+2L}: W, < n'/?},
7_=min{te{k—L,....k—1}: Wt<)\nl/3}.
Then, using Markov’s property,
P(Apyir| Bro BY)
- ZZP(WS =, 7 =s,W, =y, 7 =t| By, B} ) P(Ag s | Ws = 2. W, = y).

st x,y

13
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Figure 2: Construction in the proof of Lemma 3.4. The path must remain in the shaded region and
enter the narrow tube through the openings at each extremity. The endpoints must stay below the
dotted lines.

Fork—L<s<k k+L<t<k+2L, and 0<z,y < An'/3, we need to bound

P(A?HL ‘ Ws=x,W, = y)

1 t
:—E<]l =1 %2, 0| 2, = ) 9
Zn(z,y) Zi=y Sy r 2>l 3L H e 2:>0 z). (9)

i=s+1

Now, using the constraint on the sum of the Z;’s between k and k + L, the expectation
term is less than (for n large enough)

P(Zt =Y, mf:s-s-l{Zi > 0} | Zs = x) eXp(—a L) )

—n2/3

< Cmin(y+1,\/L€)/;nin(x+l,ﬁ) exp(—af%) (10)

where we used [22, Lemma 6.2]. We now need to lower bound the partition function
Z;ft(x,y) for 0 <,y < /\nl/g, and ¢t —s > L.

Let M = ng;+ L|. By forcing Z to stay below level 2An!/3 during the time intervals

I_={s,...,s+M—1}and I, = {t—M+1,...,t}, tostay below level 3n'/? during the
time interval Iy = {s+ M +1,...,t — M — 1}, and forcing n'/® < Z, a1, Zy_pas < 2n'/3
(see Figure 2), we have the lower bound

20z, y) > exp(—if;—%\QM - 2M))P<ﬂi€LU]+{O < Z, < 22n'/3),
Nier, {0 < Z; < 3711/3}7”1/3 S Zsim, L < onl/3, 7, = Y ‘ Ly = $>

Now, for n'/? < u,v < 2n'/? admissible values for Z,, s, Zi_ s respectively, we have
the following estimates.

o First, as IL <t— M — (s+ M) < 3L,

P(Ziw = v, Nier{0 < Zi <30} [ Zoon = ) > 55 exp(—coam)
for some ¢, C' > 0 by [22, Theorem 5.5].
e Then, there are C', ¢ > 0 such that

P(ﬂieL{O S Zz S 2)\711/3}, Zs+M =Uu } ZS = l’)

C min(z+1,/L)n'/3 (z—u)? C min(z+1,v/L)nl/3 A2n2/3
> 1372 eXp\ —C—¢ > 1,372 expl —¢ Tz

14



and

P(Mier. {0 < Z; <203}, Z, = y| Zi_ar = 0)

Cmin(y-{—l,\/Z)nl/?’ (y—v)? Cmin(y+1,ﬁ)n1/3 22p,2/3
Z 1,3/2 eXp —C L Z 1,372 eXp _CnT

by [22, Theorem 7.3] and the fact that min(v/L,u) > Cn'/? as X is large enough
(larger than 1), and the same for v.

Using the above observations, the fact that %L <t—s—2M < 3L, and summing over
the allowed values n'/3 < u,v < 2n'/3 for Zgyar, Ze_ar, we get

L n2/3 n2/3

27, (a,y) > CEHD AT oy (g X Ay e )

> Cmin(y—&—l,\/f)LnSlin(x—i—l,ﬁ)n exp(_2c>\2z2/3 L a-) I — 9oy L)

Co2/s = 1n2/s n2/3

2n2/3

> Cmin(yﬁ-l,ﬁ)[/n;in(x—i—l,ﬁ)n exp(— a_\ L>

where we plugged in the value of M in the second line, and took Ay, 7y large enough
in the third so that for A > \g and L > rov/An?/3,

L 9oy a_A A2p2/3 a_A
Com t nz/sL < 8n2/3L’ 2c5— < 8n2/3L'

Plugging this bound and (10) in (9), we obtain

CLY?
exp(—a,QfT’\/g) < exp(—c%),

P(Az,lﬁ-L | Wy=xz, W, = y) <

once g is taken large enough. O
We then deduce from this result a similar bound but for the un-conditional measure.

Lemma 3.5. Let 8 € (0,1/6). There are ng, Ao, 70 > 0, and ¢ > 0 such that for any
n>mng, any Ao <A< nf, 1<k <n, L>rgVAn?3,

P(/_XQHL) < exp(—c%).
Proof. For s <t, introduce
P<3>t) = P(/_l?,t), q(s,t) = P(Ai,t | (Ag\s—t,s—l)c7 (A?H,zt—s)C)-

We then have the following properties that are obtained by partitioning according to
the realization of A%\s—t,s—l and /or Ai‘H’Qt_s, and using inclusion of events and a union

bound.

o If 2t — s <n,and 2s —t > 0,
p(s,t) < q(s,t) + p(s, 2t — s) + p(2s — t,t).
e If 2t —s>n, and 25 —t > 0, (A}, 5_,)¢ has probability 1 and thus
p(s,t) < q(s,t) + p(2s —t,t).

15



o If 2t —s <n, and 25 —t <0, (A3,_, ,_1)° has probability 1 and thus
p(s,t) <q(s,t)+p(s,2t —s).
e Finally, if 2t — s > n, and 2s — t <0,
p(s;t) = q(s,t).

Applying this and Lemma 3.4, we get by a direct induction that

p(k,k+ L) < exp(—cA%) +p(k,k+2L) +p(k — L,k + L)

n2
logy(n) ‘ _
< Z 2 exp(—cﬁ—é)
i=0
-1
< exp(—cs) (1 - 2exp(—c3))
for A large enough (we used 2° > i + 1 for i > 0). O

Lemma 3.6. Let 8 € (0,1/6). There are ¢,ng, Ao, 7o > 0 such that for any n > ny,
any Ao < XA < nP, and any ro\/Xn2/3 <k<n- TO\/Xn2/3,

P(Wk > /\n1/3) > e~

In particular, E(W,) > Cn'/3 for some C > 0 uniform over n,k as above.

Proof. Take K, R large enough and let L = [V An??|, I’ = | Kv/An*?|. By Lemma 3.5
(for K, R large enough),

P((AkR—L—L’,k—L)C A (AkR+L,k+L+L/)C) > 1

In particular, under the event B = (Af ;)" N (AL 4ipsps)Ss there are s €
{k—L—-L, ..)k—LYandt € {k+L,....,k+ L+ L'} such that W, W, < Rn!'/3.
Summing over the leftmost such s, denoted N_, and the rightmost such ¢, denoted
N, and using Markov’s property, we get

> Z Z Z P(WkZ/\nl/?"WS:x,Wt:y)

=k—L—L' t=k+L 0<z<Rnl/3 0<y<Rnl/3

»

-P(N_ =s, N, =t Wy=uz, W, :y).
Now, for s,t,x,y as in the above display,

P(Wy, > An'/? | W, = 2, W, = y)

t
e —y)E(]th:y]le>)\nl/3 H 67#Zi]1Zi20 ZS ::C)

n
Zau(z, i=s+1
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On the one hand, by [22, Lemma 6.2],

Z;l,t<x>y) < P(Zt = y,z gl‘,-llr,l Z; >0 ’ Zy = .fE) < Cmin(y+1, \/L;)gmn(x-',-l f)

On the other hand,

t
—Yig.
E<]1Zt=y]le2/\n1/3 H e n ]IZiZO ZSI.I‘>

1=s+1
3o A

> € n2/3( S)P(Z =Y An 1/3 S [1 2] i= s+1{0 < Z < 3/\711/3} ‘ Z - .T)

Now, by [22, Theorem 7.3], as L < k — s,t —k < L + L', and z,y < Rn'/3, taking \
large enough,
P(Zt = y7>\ 1/3 € [1 2] 1= S+1{O < Z < 3)\711/3} | Z - .’L’)

= Y P(Zi=z0,,{0<7Z <3| Z, =)

Anl/3<z<2n1/3

P(Zy =y, N1 {0 < Z <3\ Y| 2y = 2)

min z+1,\/f\/f min +1,\/Z\/Z x—2)2+(y—=z2)2
= Z ¢ ((L+L/)3/g : (%JFL/)S/3 exp(—c( )L(y ) )

Anl/3<2<2 n1/3

> Cmin(w—l—l,@;zin(y—i—l,\/f) exp(—c/\3/2).

Combining the four last displays, we obtain
C
P(Wie 2 AP |W, =, W, = y) = 25X exp(—eKN?),

which implies the claim. O

Lemma 3.7. Let $ € (0,1/6). There are ¢,ng, Ao, 7o > 0 such that for any n > no,
any A > Ao, and any rovVan?3 <k<mn-— T‘O\/XHZ/?’,

_3/2 .
e~ if A < nb,

P(W, > Mnl/3) <
( k= )_{6_6)‘ if A > nP.

In particular, for any p > 0, there is C, € (0,400) uniform over n,k as above such

that E(W}) < CynP/3.

Proof. We first consider A < nf. Let K, R > 0 be large enough. Let L = [v/An?/3],
and L' = [Kv/An?/3]. Let

B = (Ai/_ﬁ_y,k_ﬁc N (Agfzmury)c
Then,
P(Wy > an'?) < P(Wy, = M2, B) + P(AYR )+ PAYS L ):
Now, on the one hand, by Lemma 3.5,
P(Azéi—L’,k—L) + P(Ai/ﬁ,k%w) < 2exp( Chn 2/3) < 2exp( K)‘3/2)'
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Figure 3: The construction in the proof of Lemma 3.7. When the event B occurs, the trajectory
visits both shaded rectangles. The leftmost and rightmost points at which this occurs are denoted s
and t respectively.

L/ L L L/

On the other hand, under the event B, there are s € {k — L — L',... k — L} and
te{k+L,....,k+ L+ L'} such that W,, W, < An'/3/R. Letting N_ denote the
leftmost such s, and N, the rightmost such ¢, we have (see Figure 3)

k—L k+L+L’
PWp>x 2 B)y= Y Y > PWi="P|W,=12,W,=y)

s=k—L—L' t=k+L Anl/3
0<z,y<~"p—

-P(N_=s,Ny =t, Wy =2, W, =y). (11)
Now, for s,t,x,y as in the above display,

P(Wy, > AP | W, = 2, W, = y)

Zszx).

t
1 oy

= —E(]IZ: 1 Anl/3 €772i]1Zi>0

th@j?y) s z':gl -

We first lower bound the partition function:

20 A 3 1
22z, y) > e” o /3(87t)P(Zt =y, Nime1{0 £ Z; < 24 /5} | Zs = x)
- 6a+m3/2 Cmin(z + 1, VL) min(y + 1 \/_) o y)2
e
= (L+ L/)3/2
C’mm(x +1 \/_) min(y + 1 \/_) Gouy KA3/2 A3/2
K3/2[3/2 xp(— IR >
Cmm(x +1,vVL)min(y + 1, VL) p(_cg)\3/2)’
K3/2],3/2 R

where we used [22, Theorem 7.3|, the constants C' and ¢ do not depend on K, R,
and we used A > )¢ large enough as a function of K, R. Then, we upper bound the

18



expectation term:

t
_ Y.
E<1Zt:y]le2>\n1/3 H e n ’]lzizo ‘ Jg = l‘)
i=s5+1

CvL+ L min(a: + 1, vV KL) min(y + 1, vV KL) A2p2/3
< exp(—c—>
\nl/3[,3/2
CK3?min(z 4+ 1,v/L) min(y + 1,VL)
= \3/4[3/2

t—s

exp(—cA\?/K)

by [22, Lemma 7.4], where C' and ¢ > 0 again do not depend on K, R. Combining the
three last displays and using A larger than \q large enough, we obtain

P(Wi = A3 | W, = 2, W, = y) < $B7 exp(—c(& — ZE)N/2)

where C' € (0,+00) and ¢, ¢ > 0 do not depend on K, R. Plugging this into (11), we
obtain the claim for any n > ny and any A < n”, once we set R = %c’ K? and then
choose K large enough.

We now derive an upper bound valid for any A\ > n®. Let R > 0 large and
¢ > 0 small, to be fixed later. Set L = [eAn?/?]. We decompose the event similarly:

B = (Allj—zL,k—L)C N (AkR+L,k+2L>C

Then, by a union bound and Lemma 3.5,
P(W, > An'/3) < 2exp(—cReX) + P(W), > An'/?, B).

Now, letting N_ = min{k —2L <s<k—L : W, < Rn1/3} and NV, = max{k + L <
t <k+2L : W, < Rn'/3}, we have

k—L k+2L
PWy>= 2 By= > > Y PWi=x"?|W,=2W,=y)

s=k—2L t=k+L 0<g,y<Rnl/3

-P(N_=s,Wy=x,N, =t, W, =y).

Now, we use the same expression for P(W, > An'/3|W, = z,W, = y) as in the
previous point. We first lower bound

Zl(w,y) > 6_a+2R”1/3LP(Zt =y, Ni_,.1{0 < Z; < 2Rn'/?} | Z, = )
o200+ ReA Cla+ D)y +1) _.r/(rarrsy

> e
- R3n
> C(x + 1)(y + 1) —ceR™2X—2a4 ReX
= e
R3n
> efcRe)\

)
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by |22, Lemma 7.1], where the constants C' and ¢ do not depend on R, €, and we used
R large enough in the last line together with A > n”. Then, as z < Rn!/3,

t
E(Lzmylzonmn [] € # %0250 | 2, =) < P(Z4 2 an/? | 2, = 2)
1=s+1
< P(Zy > '3 Z, = 0)
< e—cA2n2/3/L

IN |

e—c)\/e7

by [22, Lemma 2.1|. Combining as in the previous point and taking R large enough
and then e small enough yields the desired result. O

3.4 Proof of Theorem 1.3

Lemma 3.8. There are ng > 0,79 > 0, ¢,C > 0 such that for any n > ng, and any
1<i<j<nwihj—i>ron?3,

‘Cov(n’l/?’Wi,n*l/?’Wjﬂ < CGXP(—CL{Q/?)

Proof. Let W' be an independent copy of W. One then has that by Markov’s property,
J
2Cov(W;, Wy) = E((Ws = W)(W; = W) = B((Ws = W)W; = W) [T twey ).
k=i

Thus, by Cauchy-Schwartz inequality, and Lemma 3.7,
|Cov(W;, W;)| < Cn®BP(Wy, £ Wi k =1i,...,5)"% (12)

Let R > 0 to be fixed later. Let ¢ = L%J Then, let i =Lo< L1 <---<Ly=]
be such that
3n2/3 < Lk — Lk,1 < 6n2/3.

For k=1,...,/¢, introduce

Lk Lk
Inter, = Z Ly,=w;, Small, = ﬂ {W, < Rn*3}y n{W/ < Rn*/3},
l=Lj_1+1 l=Lj_1+1

the number of intersections of W and W’ in the time interval {L;_; +1,..., Ly}, and
the event that T, W’ are both below height Rn'/? in this time interval. Let then

l
M = E HSmallk-
k=1

We will proceed in two steps. First we show that there are many places where the
fields are small: for R large enough, there are €, ¢, C' > 0 such that

P(M < el) < Cexp(—cl). (13)
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Figure 4: The construction in the proof of Lemma 3.8. The two independent paths are constrained
to lie inside the shaded area. the goal is to prove that there is a reasonable probability that they
intersect inside the dark shaded region.

Then, we show that when the fields are small, there is a positive probability that they
meet: there is ¢ > 0 such that for any 0 < u,v,u/,v’ < Rn'/?, and any k € {1,..., ¢},
P(Intery, = 0 | Smally, Wp, o1 =u, W, =v,W, ., =u W, =) <e " (14)
From these, a comparison with i.i.d. Bernoulli random variables gives
P(N_{W, #W}) < Ce™,
which we plug in (12) to get
|Cov(W;, Wy)| < Cn*B3e=,

which gives the claim. Remains to prove (13) and (14).

We start by showing (14). For 0 < u,v,v/,v' < Rn'/3 and k € {1,... (}, we
have (see Figure 4)

P(Interk >0 ‘ Smally, Wy =u, W, =0, W, =u' W, = v’)
t t o /
E(]th:”]lZFv/(l —ies Lzizz) Mg e (ZZ+ZZ)]an1/3EZz,Z{20
E<]lzt:U]lZ£:U/ H;:s eiﬁ(Zl+Zl/)]1Rn1/3ZZz,Zl’20 Zs = u, Zé - UI>

> e B P (UL {2 = 4} | D),

Zs=u,Z. :u’)

where Z’ is an independent copy of Z, we used the shorthands s = Ly_1 + 1,t = Ly,
s' = s+ [n¥3],t' =t — [n?3], the fact that t — s < 6n*?, and we introduced the
double bridge measure

PY()=P(-|Zo=u,ZL =, Zy = v, Z, =),

w,u’

and the event
D =nt_{Rn'? > 27,7 >0}.

Let then

v
N=> -z

l=s'

21



be the intersection number. We will use a second moment method: P""/(N > 0| D) >
EVY(NID? , ,
—ww———  First, for & <1 <t we have that by [22, Theorem 7.3|
"V (N?| D)
Py (Zi=2{|D)= >  Pu(Z=2=w|D)
0<w<Rn!/3
>C Z min(w+1,Rn1/3—w+1,n1/3)46—cR2 > %Rn1/3n4/3€—cR2 _ CR e—cR2

n2 nl/3 )

0<w<Rnl/3

where the C' € (0,400) do not depend on R as long as R > 6 (and n large enough
as a function of R). In particular, E(N | D) > CRn'/®. Now, proceeding in a similar
fashion as for the lower bound on the expectation of NV, for s’ <[ <r <t

sz:vj’/(zl:Zl/er:Z;}D): Z PS”Z:(Zl:Zl’:w,Zr:Z;,:z‘D)
0<w,z<Rnl1/3

< Qe Z ﬂP(Zr = 2|72, = w)?

n2
0<w,z<Rnl/3

where we used |22, Theorem 7.3] (together with straightforward algebra). Now, by the
inhomogeneous LLT [22, Theorem 4.1], and a straightforward large deviation bound,
see for example [22, Lemma 2.1|, we have

_C o—clz=w)?/(r=)  if |» — w| < —1

e if |z —w r ,

Pz 12—y < L5 2~ wl < plr—1)
e~ clz—wl otherwise,

for some p,c,C' > 0. Thus,

Y, P(Z=z|Z=w)’ <R

0<w,z<Rnl1/3

In particular,
v,v’ ecR’
Pu,u’ (Zl = ZZI’ZT = Z1/” | D) < rg/lg—\/m’
and so
t/
Eyy(N?|D) =) Pr(Zi=Z/|D)+2 Y Pz =2 2 =Z|D)
l=s’ s/ <l<r<t’
’ c 2
< EJY(N | D) + Chetn/nl/s
< EV(N| D) + CRe™ .

We thus obtained

, EYY(N|D)?  E“(N|D O Rnl/3¢—cR?
P (N >0|D) > “’“,( D) > war _L ) >
o EVY,(N2| D) ~ 1 4 CRe™n2/2 = 1 4 O'nl/3ecR

o B (N| D)

u

which implies

—cR?
CRe —12Ray

P(Interk >0 ‘ Smaﬂk7 WS — U7Wt =, Ws/ = UI/?Wt, — U’) Z 1 T Cleche 3
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which is (14).

To conclude, we prove (13). Introduce

Lk Lk
Small, = | {Wi < Re'3/10}, Small, = | (W] < Ba'/*/10}
l=Lj_1+1 l=Lj_1+1
¢ ;
M = Z ]lSmallk7 M = Z ]lm;v
k=1 k=1

PreSmall, = Small;_; N Smallx 1 N Small%,_1 N SmaH;H.

We will first show that M, M’ are close to ¢ with high probability. Then, we will show
that conditionally on the realization of PreSmall,, Small, has positive probability,
which will allow to conclude. We have
Ly
(Small,)*= () {W, > Rn'/?/10}.
I=Lp_1+1
Now, under the event {M < ¢ — r}, we have that there are at least r indices k €

{1,...,/} such that the field is above Rn'/?/10 in the time interval {L;_, +1,... L;}.
So,

J
{M<tl-r} = ZVVZZ%@”.

I=i

In particular, by Lemma 3.5, for R large enough, an
of R,

n nl/3 c j—1
P(M < ) < P(ZVVZ %;(z)oo = P(ZVVZ o0 (i _])> < exp(— 5505 1375 )
Introduce now
Iy={ke{l,....0=1}: k=0 mod4}, Iy={k€Zs: Ipresman, =1}
Now, under {M > 20} N {M' > 2.0}, one has that there are at least - of

the indices k E {1,...,¢} such that Small, N Smallk, is realized. In particular, there

are at least of the odd indices in {1,...,¢} such that Small, N Small;€ is realized.
Now, this 1mphes that there are at least 9020 of the k even in {2,...,¢ — 1} such that
PreSmally, is realized, which in turn implies that |I;| > £5|Z,|. For k € Iy, define

T::min{le {Lk+1,...,Lk+1}I VVl < Rnl/S R

7, =max{l € {Lp_o+1,..., Lp1}: W < chl)/d

Now, for k € Zy, s € {Ly—o+1,..., Ly}, t € {Lp+1,..., Ly}, and 0 < wyv < Rqo/s,
we have (using the same arguments as we used in the proof of (14))
P(Nfry, o AWe < Re'BY W, = u, W, = v)
> e*a+Rn_2/3(t75) P(Zt =9 ﬂfzs{Rnl/g > Zi 2 O} | Zs = U’)
- P(Zy=v,NI_{Z; >0} | Zs = u)
180, g € min(u + 1 03 min(v 4 1,n'/3)eFp
nmin(u + 1,nY/3) min(v + 1, n'/3)

>e

2
— 06718Q+R670R = qp > 0
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by [22, Theorem 7.3 and Lemma 6.2]. This, using Markov’s property and indepen-
dence, straightforwardly implies that, conditionally on I, = I, the family (Lsman, )ker
stochastically dominates an i.i.d. family of Bernoulli random variables indexed by I
with parameter ¢%. Thus, partitioning over the values of I, we get

P(M < %oy <2PM< B0+ > PLi=DP(Y & < %)

I1CTy: |I|>12010£ kel

where the &.’s, k € Z, are an i.i.d. collection of Bernoulli random variables with pa-
rameter ¢%. Large deviation bounds for sums of Bernoulli and the previously obtained

bound on P(/\/l < 190906) directly give (13) for R large enough. ]

4 (Gaussian walk: proof of Theorem 1.4

4.1 Framework and notations

We will leave p implicit in the functions h, h,,. Let

h:[-1,1 —=1[0,1], h(z)=1—|z|",
hn(x) = nh(x/n).

For readability, define
p—1 1

S i A
W9 1 3
We are interested in the typical height of Sy given S_,, = 0 = S,, and Sy > nh(k/n),

when S is a random walk with Gaussian increments. Let A, ,, = {—n+1,...,m—1}.
Write
1 m
Hym(p) = 5 > ok — or1)”
k=—n+1

For g € (RU{—00})%, and ¢ € R% with ¢ > g, define the measures ;ﬁg via

_THnnn(@)]l

6(80/\%77” - é.A%,m)e PAn,m ZgAn,m dgpAan

—THpm — —
ZS:?’R - /A d(pe ’ (So)ﬂﬂpAn,ngAn,m’ SD—’VZ - g-?’ﬂ Som - §m7
RAn,m

the Gaussian Free Field on A,, ,,, with boundary conditions £ conditioned to stay above
g. When m is omitted, it is set to be n. From the definition, one has that the random
walk S in Theorem 1.4 has law 2",
The measures u%ﬁ’n are strong FKG. In particular, if g > ¢/, (£ > &, 6> g, & > ¢/,
one has
e

:unm N :unm

We will refer to this property as simply “monotonicity”. When g is omitted, it is set
to be constant —oo (random walk bridge/Gaussian Free Field).
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/M?MXE%A\ pn(L/n)
—n L 0 L n L 0 L

Figure 5: The construction in Section 4.2. Left: the truncated obstacle h,, (green). Right: zoom near
the plateau. The trajectory in red is the original process, conditioned to stay above h,, (black); the
trajectory in blue is the random walk bridge that is stochastically dominated by the original process.

4.2 Lower bound on height deviation probability
For n > L > 0, introduce

oy Jha(L) ifJE| <L
(k) = {hn(k:) else '

One has h,, < h, so

0,hy

0,h
i .

< My
Claim 4. For any L > 1, and any X' > 0,
&R (09 > hy(L) + NV'L) > 2P(N(0,1) > N\/2/8).

Proof. Let

0 itk=0,
go(k) = .
—oo itk #0.

By monotonicity (strong FKG) of p, and the spatial Markov property, one has
UM (90 > hn(L) + XVL) > i " (g > hy(L) + NVI)
= M%’O ((100 > )\/\/Z) > ,u%go ((,00 > )\,\/Z)
Now, the last probability can be rephrased as

1 (po = NVL)
19 (po > 0)

Hr” (w0 = NVL) =243 (o = NVL),

by symmetry. Under 2, ¢q is a centred Gaussian random variable with variance 3L /2
by Lemma A.1. Thus,

19 (w0 > NVL o—e2/n) _ L / dner2.
A

):;/OO dx
VTBL JayE Vor '/2/8

which gives the claim. O
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Lemma 4.1. Let p > 1. Let S be the random walk with i.i.d. steps of law N (0, f3).
Then, for any A > 0,

P(Sy>n+n|S_, =85, =0,8 > hy) >2P(N(0,1) > ¢, sVAC-D/p),
where c, 3 = 2p\/2/B. In particular, for A > 1,
P(So = n+ A" | S =8, =0, 8 > hy) = Cem™ ",

for some C,c > 0 depending only on p, 5.

Proof. The law of S under P(-|S_, = S, =0, S > h,) is u%". Let a > 0. Taking
L =an®*7» and X = \/La()‘ + a?) in Claim 4, one obtains that

HS (o > m+ Anr) = pdh (99 > ha(L) + £ + 22VI)
= 1" (0o > hu(L) + (%% + 22)VL) > 2P(N(0,1) > X'\/2/B),

as hy(L) =n — 25 =n —aV/2V/L, and L'/? = a'/?n°».
Taking a = (A\/(2p — 1))/P, we get

N — 22_p1 AE=D/20(9 _ )12 < 9\ (2o-1)/2
p —

and using p%" = p%hn one obtains that

s (00 = 4 An) > 2P(N(0,1) = 2py/2AZ=D/7 /3),

which is the wanted result. The last part follows from

1 o 2 1 2
PN(0,1) > a) = — dze /% > e™ /2
N1 2 a) V21 Ja T a(l+a?)V2r

for a > 0. OJ

4.3 Upper bound on height deviation probability

For the upper bound, we will proceed in a similar fashion as for the lower bound, relying

again on monotonicity. For 0 < L < ’%ln, introduce the function Al : [-n,n] - R
defined by
n if |z| < L,
1 .
hi(z) = n—(pff;fﬁ(m-L) if L <z < 5L,
hp(z) =n — n'ﬁ‘_pl else.

Note that this function is concave and that k' > h,. In particular, the lattice FKG
property implies that
N
" (0 2 A) < "™ (9o = N). (15)
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Figure 6: The construction in Section 4.3. Left: The extended concave obstacle ! (green). Right: in
red, the original process after the change of variables ¢ — 1 flattening the extended obstacle; when
Y_r VY < m, which is likely due to the effective potential acting at these two points, this process
is stochastically dominated by the bridge represented in blue.

It thus suffices to bound the last probability. Introduce
v =2ht (i) —ht(i—1)—ht(i+1)>0.
One has (recall T'=1/p), for f: Rt 5 R,

G () () = L9 AT O

B fd@/)e’TH"w)B_TZ?;ll_n%wif(gb + ) Lyso
fd’l?De*THn(l/’)e_TZ?z_ll_n Yii

, (16)
Ly>o

where ¢_,, = ¢, = 0, and we used the change of variable ©) = ¢ — h, and the identity

n

Ho( + ) = Ho (W) + Ho (W) + ) (s = i) (W1 () = (i = 1)) (17)

i=1-n
n—1
= H, () + Ho(hD) + Y vy (18)
i=1—-n
We will use heavily that
P!

Denote Q”, @', Q) the probability measures given by
dQ”(w) o @_TH'LW)G_TZ?;I—"%wi]lwzodgb,
dQ' (¥) o e—THn(w)e_T'YLwL_T'YL¢—L]}_¢20d¢’
dQ() o< g p()e VT Ly,

where

gnvﬁ(w) = gg,zn?Qn—l (\/Tl/)l—m SRR ﬁ¢n—1)a
(2n)

with ¢,” 5, the density of the Brownian excursion of length 2n at integer times (see
Appendix A.2). Now, again using the FGK-lattice property and Lemma A.2, one has
that

Q"R =Q.
We start with the technical part of the estimate.
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Lemma 4.2. Let § > 0,p > 1. Then, there are ¢ > 0,ng > 1, \g > 1 such that for
any n > ng, A > Ao with An®» < n/2P,

—e\@p-1)/p

O (0o > Mn +n) < e

Proof. Introduce M = max(v_r, ). Then, using (16), monotonicity, and Markov’s
property, one has that, for any m > 0 fixed,
O,hﬁ [ o " a / o
1" (o > An® +n) = Q" (1o > An?) < Q'(to > An")
= Q' (1o > Mn)) < Q' (1" (o > An)) < (0o > An®) + Q' (M > m).

We now make a suitable choice of L and m as functions of A: fix L integer and m real
to satisfy (taking n, A large enough depending on p)

%Al/pnhp < L< /\l/pn%‘p, m = %)\naf’.

By our constraint on An®?, this implies
—(2p-1)/2
L <3, \/ZSZA P Pm < %

where we used A > )\ for a suitable choice of Ay in the second part. We first bound
p?’o(goo > An®?). One has that using monotonicity once again,

1 (o > Ano) = ul ™ (0o > A 2) < i (py > Anr /2)

_ _\2-1/p _ _A@2p—1)/p ~aGp-1)/p
< C)\l 1/2p€ A /88 _— C)\(Zp 1)/2p6 55 < e o5

Y

where ¢, ¢ > 0 are constant depending only on p, 8, and we used Lemma A.3 in the
second inequality, the choices of L,m, and A > 1. We then bound @’ (M > m). We
first use stochastic ordering: as Q' < Q,

QM >m) <QM >m) < QY +v 1 >m).

Then, (undefined integrals are over R?)

2,2 22 z 2
f da:dy ]lx+y>mxy e~ ;(nJEyL) e—TWL(x-I—y) (6*( 4Ly) _ 67( ILy) )]lx’y>0
Q(% +_L > m) = - o242 (r—1)2 (2412
f dxdy xy e 20n—IL) e~ Tyr(z+y) (@_ iL  — e 4L )]lx7y>0
_ 2+t2 2 s2_42
[ds [° dt(s* —t?)e -0 e~ TS~ iT (1—e ")

Jo ds [° dt(s> —t2)e” "= e~T1rse= it (1- e—%)

00 s 2 _M —T~rs 7&
Jds [° dts*e D emTIseTar
-~ 2142 2_42
0 5/2 2 12\ i o Trse—tr (1 — o= Sait
fﬁdsffspdt(s 2)e 1D Tuse L (1 —e 1z )
62 +2 2
4 [*dss?e” e Tws [* dte” T-De iz
< m —S8
— 2 +2 2
0 2, "I o—TLs [5/? I D e (1 — oo
3fﬁdsse (n-L)e—17L ffs/the n-De 4L(1 e 16)

)
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where we changed variables to s = x +y, t = © — y in the second line, and we used
monotonicity of the integrand in the denominator, as well as the restriction on the
integration domain in the last line. We then have that for s > /L, (recall L < n/2)

\/Z/2 2 5/2 2 2
e_é\/zg/ dt e sme 4L </ dte_‘l(’f—L)e_%L

—VL/2 s/2

§ _ 2 2 2
§/ dte Hn-De 1L < /dte‘u = V4rL.
—s R

Plugging this estimates in the bound we had for Q(Q/JL +_p > m), we obtain that

f ds s2e 4(n Dy e~ TLs

QWL+ >m) <C

[7rds s*e” T T

0o _(s+m—\/f)2
VI) Jyrds(s+m— VL)% i e Ts

s2
f\oﬁ ds s?e” in=L)e=TyLs

— e Te(m—

ffdss e 4(7L L)e™ TvyLs

< Ce ™21 4 V)

Jrds se” =) De-Tis
where C' = (1 — ¢/16)%7el/% and we used VI < m/2 and monotonicity of the
integrand in the numerator. Plugging in the values of m, L, v, we get

Q(vr+ - >m) <C'A (2p=1)/po=Tep(\/Pne [2m)P = xn®P /4
< O/ \@e-1/p exp( Tcp > \(2p- 1)/p)

with ¢, = #, and C’ some constant depending only on p. This concludes the

proof of the lemma. O

To conclude, we treat the “very large” deviation regime. For K > n/2P one has

2
oM (g0 > o+ K) < (9o 2 nt+ K) = 500 > K) < edlemsm (19)

where ¢ > 0 is a constant depending only on [, p, and we used monotonicity in the

first inequality, and Lemma A.3 in the last. In particular, if one writes K = An®», one
has first that K//n < X and, since A > 27Pn'~* and o, < 1/2,

2
K7 2001 5 1 @1/
n -2 '
In particular,
A(2p—1)/p

PO (oo >mn + An) < de” " 5

where ¢ > 0 depends only on p, 3. Combining this with the stochastic ordering
described at the beginning of the section and Lemma 4.2, we get the next lemma.

Lemma 4.3. Let p > 1,8 > 0. Let S be the random walk with i.i.d. steps of law
N(0,8). There are ¢ > 0,n9 > 1,\g > 0 such that, for any X\ > Ao and n > ng,

P(SO > n+ Anr ‘ S ,.=5,=0 8> hn) < 6—c)\(2P*1)/p.
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A  Gaussian random walk

In this appendix, we collect some classical results on Gaussian random walks that
are used in Section 4. Below, (Xj);>1 denotes an i.i.d. sequence of N (0, ) random
variables, Sp is an N(0, 1) random variable independent of (Xj)x>1, and

Su="S0+ Y X

k=1

A.1 Gaussian process

Lemma A.1. For any n > 1, under P(-|Sy = 0), the vector (Sp,S1,...,S,) is a
centred Gaussian vector with covariances

Moreover, for n > 2, under P(-|Sy =0 =2S,), the vector (Sy, S1,...,Sy) is a centred
Gaussian vector with covariances

E(Sﬁﬂ&:():&):ﬁ@, 0<i<j<n.

Proof. The first part is trivial. The second part follows from the first and the formula
for conditional densities of Gaussian vectors. m

A.2 Comparison with Brownian excursion

Recall that the Brownian excursion of length L is a R-valued process (e;):cpo,r) with
e continuous sample paths;
e ¢o=¢;,=0,¢ >0forte(0,L)

e marginals given by: form > 1, 0 < t; < -+ < t,, < L, (ey,...,¢,,) has a
density with respect to Lebesgue given by (see for example [26])

L
9ir (@1, T)

=2v 27TL3Qt1 (Il)Ptz—tl (xlu 1’2) v P —tm—1 (fﬁm—l, xm)QL—tm (xm>’ (20)

T /2 1 (ef(xfy)z/%_ef(x+y)2/2t).

qt(‘r> = 1$>0W ) pt(xay) = ]1y>0\/2_7'('t

The next lemma is a direct generalisation of the observation that the Brownian
excursion of length n taken at integer times stochastically dominates the (suitably
scaled) Gaussian random walk excursion.
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Lemma A.2. Letn > 1, T =1/ > 0. Let fi,..., fo1 : (0,400) — [0,+00) be

measurable functions such that
E(fl(Sl) o fam1(Sn-1) | So=95,=0,5> O) < 00

E(fl \/_91 ) ol \/_en—l ) < 0.

AV (Yo, - - -, Yn) o 5(40)3(yn) g™

ER)

L (VTyy, ... ,NTy, ) (ﬁ fi(yi) dyi>.

Then,
IENZ
Proof. Introduce
1 n
S R
=1
First note that
n—1 n—1
.... (\/_yl, e ﬁyn—l) = Cn,Bylyn_le_TH(y) <H(1 _ B—QTLL‘iZ'i—l)) H ]lyi>07
=2 i—1

where ¢, g is a normalisation constant depending only on n, 5. We check that the
Holley condition is satisfied. We need to check that, for any z,y € [0, +00)" !,

957?.,71_1 T(zVy) (H fi((zVy); ) (H fi(( Ay)i) Liany), >0> —TH(zNy)

> 9" 1 (VI()) (1_1 am) (1_1 Ji@) s ) e T,

As
n—1 n—1
H ]l(x\/y)i>0fi((x \ y)z)]l(ac/\y >sz((x A y H fz yz Yi >0fz(xz) z; >0
i=1

it is equivalent to check that

n—1
(21 V 1) (@1 V gy ) THEY) <H<1 - e*QT(m\/y)i(rvy)i_l))e*TH(:my)
i=2
n—1
> yryn_ e THW) (H(l _ efQTyiyi71)>€*TH(x).
i=2

This last inequality follows from observing that
H(zVy)+H(xNy) < H(z)+ H(y),

and that the functions x +— 2 and x +— 1 — e” are non-decreasing on [0, +00). O
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A.3 Walk excursion marginals

Lemma A.3. For any 1 <k <n/2,a>0,

o - 4 a \//Bk —a2/25k

Proof. Let P* = P(-|So =0=25,,8 >0Vi=1,...,n—1). Let (e),cpn be the
standard Brownian excursion of length n. From Lemma A.2,

(S0, S1,---5Sn) < VBeosen, .- en),

with S ~ PT. Now, the density of ¢; with respect to Lebesgue is given by

2 3
(( n )t>2x2e—x2/2te—z2/2(n—t)]lr>0'

gt(‘r):\/ﬁ n—t

In particular, for k < %, and T' = 1/5,

PT(S, >a) < / gr(z)dz < —k‘g/ 22e %k g
VT T

VTa T
m

_ 2 /OO 22e™" Py < i(ﬁa + —\/E )e’T“Q/Zk.
VT J L2 T VTA\VE  VTa
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