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DIFFERENCES BETWEEN LYAPUNOV EXPONENTS FOR THE SIMPLE
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Abstract

We consider the simple random walk on the d-dimensional lattice Z¢ (d > 1), traveling in
potentials which are Bernoulli-distributed. The so-called Lyapunov exponent describes
the cost of traveling for the simple random walk in the potential, and it is known that the
Lyapunov exponent is strictly monotone in the parameter of the Bernoulli distribution.
Hence the aim of this paper is to investigate the effect of the potential on the Lyapunov
exponent more precisely, and we derive some Lipschitz-type estimates for the difference
between the Lyapunov exponents.
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1. Introduction

In this paper we consider the simple random walk in independent and identically distributed
(i.i.d.) non-negative potentials on the d-dimensional lattice Z¢ (d > 1). A central object of
its study is the so-called Lyapunov exponent, which measures the cost paid by the simple
random walk for traveling in a landscape of potentials. In [10] we proved that the Lyapunov
exponent strictly increases in the law of potential with some order. Considering this result, a
natural question arises as to how much the change in the law of potential affects the Lyapunov
exponent. Hence the goal of this paper is to investigate this problem in the case where the
potential is Bernoulli-distributed.

1.1. The model

Let S = (Sx);2, be the simple random walk on 74 For x € Z¢, we write P* and E*, respec-
tively, for the law of the simple random walk starting at x and its associated expectation.
Independently of S, let @ = (w(x)), 7« be a family of i.i.d. random variables taking values in
[0, 00), and w is called the potential. Let P and E, respectively, denote the law of the potential
o and its associated expectation.

Let us now introduce the Lyapunov exponent, which is the main object of study in the
present article. For any y € Z¢, H(y) stands for the hitting time of the simple random walk to
v, that is,

H®©y):= inf{k > 0: S, =y}.
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Moreover, for x, y € 74 define

H(y)—1
e(x,y, )= E* | expd — D @(St) ¢ Liry<oo) | »
k=0

with the convention that e(x, y, ) := 1 if x=1y. Then the following quantities a(x, y, w) and
b(x, y), respectively, are called the quenched and annealed travel costs from x to y:

a(x,y, w):= —loge(x, y, w)

and
b(x,y):= —logE[e(x, y, w)].

The asymptotic behavior of each travel cost induces a norm on R?, and it is the Lyapunov
exponent. More precisely, Flury [4, Theorem A], Mourrat [13, Theorem 1.1], and Zerner [18,
Proposition 4] obtained the following result. There exist (non-random) norms «(-) and S(-) on
R¥ such that for all x € Z4,

1 1
lim —a(0, nx, w) = lim —E[a(0, nx, w)]
n—>oo n n—-oo n

1
= inf —E[a(0, nx, )] =a(x) P-a.s.andin L'(P)
neN n
and

1 1
lim —b(0, nx) = inf —b(0, nx) = B(x).
neN n

n—00 n

We call «(-) and B(-), respectively, the quenched and annealed Lyapunov exponents.

Remark 1.1. By definition, the annealed travel cost b(x, y) and the Lyapunov exponents o(-)
and B(-) depend on the distribution function of w(0), say ¢. From now on, we basically put a
subscript ¢ on the above notations: b(x, y) = by (x, y), a(-) = ay(-), and B(-) = By (-).

1.2. Main results

First of all, we state the motivation for the present work. Let F and G be distribution func-
tions on [0, co) such that F < G, F(0) < G(0), and fooo tdF(t) is finite. Then Theorems 1.4
and 1.5 of [10] give the following strict comparisons for the quenched and annealed Lyapunov

exponents. There exist constants 0 < C, C’ < oo (which may depend on d, F, and G) such that
for all x € R4\ {0},

ap(x) —ag(x) > Cllxlli and  Br(x) — Bc(x) = C'|Ixll1, (1.1)
where ||-||1 is the £!-norm on R<. The above inequalities do not provide any information on

how much the differences in (1.1) are affected by F' and G. Hence the goal of this paper is to
estimate the differences in (1.1) more precisely by focusing on Bernoulli-distributed potentials.
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Let 0 <r <1 and P, is the law of the potential w defined by
Plox)=0=1—-Pox)=1)=r, xeZ.

In this situation, we call w the Bernoulli potential with parameter ». Moreover, write F, and
E,, respectively, for the distribution function and the expectation with respect to IP,.. To shorten
notation, set

by(x,y):= br,(x,y), o ():=ar(), Br():= Br,().

Then the following two theorems are our main results, which estimate differences between
quenched and annealed Lyapunov exponents.

Theorem 1.1. We have the following lower and upper bounds for differences between
quenched Lyapunov exponents.

(1) Forall0 <p <gqg <1, we have

ap(x) — (2% (x)

in >(1—e g —p).
xeR4\{0} [lx] 1

(2) Let 0 < qo < 1. Then there exists a constant 0 < C1 < 0o (which may depend on d and
qo) such that for all 0 < p < q < qo,
ap(x) — aq(x)

sup ————— =Ci(g—p).
xeR\ {0} [lx]11

Theorem 1.2. The following results hold for the annealed Lyapunov exponent.

(1) We obtain the statement of part (1) of Theorem 1.1 with o,(-) and ay(-), respectively,
replaced by Bp(-) and By(-).

(2) Let 0 < qg < 1. Then there exists a constant O < Co < 0o (which may depend on d and
qo) such that for all 0 < p < q < qo,

sup P — By < Cx(loggq —logp). (1.2)
xeR\ {0} [lx]1

In particular, if d > 3, then the right-hand side of (1.2) can be replaced by C1(q — p).

Remark 1.2. Le [12] obtained the (ordinary) continuity of the quenched and annealed
Lyapunov exponents in the law of potential. From this point of view, Theorems 1.1 and
1.2 provide stronger results than the (ordinary) continuity in the case where the potential is
Bernoulli-distributed. Moreover, Le [12] sometimes requires that the potential is bounded away
from zero in the low-dimensional case (d = 1, 2). Since the Bernoulli potential is not bounded
away from zero, Theorems 1.1 and 1.2 also exhibit the continuity of the quenched and annealed
Lyapunov exponents not dealt with in [12].

Remark 1.3. At first, we believed that the right-hand side of (1.2) could easily be replaced
by C2(q—p) in d=1,2 by using the same argument taken in the proof of part (2) of
Theorem 1.1. Unfortunately, that argument does not work well, and this may suggest that
ind =1, 2, the upper and lower bounds stated in Theorem 1.2 are not correct. However, if the
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range of p and q is restricted to a closed interval [pg, go] C (0, 1), then the mean value theo-
rem implies that there exists a constant 0 < C1” < oo (which may depend on d, pg, and ¢g) such
that for all pg < p < g < qo, the right-hand side of (1.2) is bounded from above by C>'(g — p) in
d =1, 2. Consequently, even if d = 1, 2, in the case where py < p < g < qo, the quantity g — p
dominates the upper and lower bounds between the annealed Lyapunov exponents.

Let us finally comment on earlier works related to the above results. Recently, the coinci-
dence of the quenched and annealed Lyapunov exponents has been studied positively: Flury
[5] and Zygouras [19] proved that the quenched and annealed Lyapunov exponents coincide in
d > 4 and the low-disorder regime. Furthermore, Wang [15,16] and Kosygina et al. [9] studied
the asymptotic behavior of the quenched and annealed Lyapunov exponents as the potential
tends to zero.

On the other hand, this paper treats the comparison between (quenched/annealed) Lyapunov
exponents for different laws of the potential. As mentioned at the beginning of this subsection,
the strict comparison for the Lyapunov exponents is obtained in [10], and the goal of this article
is to estimate more precisely differences between quenched and annealed Lyapunov exponents
when the law of potential is restricted to the Bernoulli distribution. Even if we focus on the
Bernoulli setting, it is not easy to analyze the Lyapunov exponent precisely. In fact, there is not
much research related to our topic. In [1], [2], and [3] the Lipschitz continuity is obtained for
the so-called time constant of the first passage percolation on Z¢ and the isoperimetric constant
of the supercritical percolation cluster (which are counterparts of the Lyapunov exponent),
respectively. The aim of [17] is to derive a (non-trivial) lower bound for the difference between
the time constants. This is a similar topic to part (1) of Theorem 1.1, and the key idea for its
proof is actually inspired by [17]. However, the counterpart of the travel cost used there takes
only non-negative integer values, and this is not always true for the travel cost. Hence we have
to take a different approach from that of [17]. Fortunately, this modified approach is also useful
for the proof of part (2) of Theorem 1.1.

1.3. Organization of the paper

Let us describe how the present article is organized. In Section 2 we prove part (1) of
Theorem 1.1, which gives a lower bound for the difference between quenched Lyapunov
exponents. Note that the quenched Lyapunov exponent is described by the expectation of
the quenched travel cost. Hence our main task is to estimate differences between expecta-
tions of quenched travel costs from below. For this purpose, we use Russo’s formula for the
independent Bernoulli site percolation on Z¢. Russo’s formula enables us to differentiate the
expectation for the quenched travel cost with respect to parameter r (see Lemma 2.1 below).
Then a standard calculation shows that the obtained derivative is bounded from above uni-
formly in r. This implies our desired conclusion since the expectation of the quenched travel
cost is decreasing in r.

Section 3 is devoted to the proof of part (2) of Theorem 1.1, which gives an upper bound
for the difference between quenched Lyapunov exponents. Considering the proof of part (1)
of Theorem 1.1, it suffices to estimate the derivative of the expectation for the quenched
travel cost from below uniformly in parameter r. To this end, we divide the proof into two
cases: Sections 3.1 and 3.2, respectively, treat the high-dimensional case (d > 3) and the low-
dimensional case (d = 1, 2). In the high-dimensional case, the transience of the simple random
walk works very effectively, and the derivative of the expectation for the quenched travel cost
is bounded from below uniformly in r. On the other hand, the simple random walk is recurrent
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in the low-dimensional case. This is the reason why the proof is divided into two cases, and
we need some more analysis to estimate the derivative from below uniformly in r. Actually,
in the low-dimensional case, the derivative is related to the range of the simple random walk
equipped with random connected subsets of Z¢. Hence our efforts are focused on estimating
this range under the path measure defined as in (2.3). To this end, we rely on the analysis of
lattice animals developed by Fontes and Newman [6] and Scholler [14]. Roughly speaking,
this analysis guarantees that even if d = 1, 2, the potential makes the simple random walk tran-
sient under the path measure. Therefore, similarly to the high-dimensional case, we can also
estimate the derivative from below uniformly in r.

The aim of Section 4 is to prove Theorem 1.2, which gives both lower and upper bounds
for the difference between annealed Lyapunov exponents. Similar to the above, our task here
is to estimate the derivative of the annealed travel cost from above and below. By differenti-
ating under the integral sign, the derivative can be written as the expectation of some random
variable with respect to the path measure defined as in (4.1) (see Lemma 4.1 below). This
random variable consists of the function f(¢) := (1 —1)/{r +t(1 — r)}, 0 <t < 1, and the prop-
erty of f(#) implies that the derivative is bounded from above uniformly in » and has a lower
bound of order r~!. In particular, in the high-dimensional case, the derivative can be bounded
from below uniformly in r due to transience of the simple random walk (see Lemma 4.2
below).

In Section 5 we comment on the quenched and annealed large deviation principles for
the simple random walk in the Bernoulli potential. It is known that their rate functions
are described by the Lyapunov exponents for the potentials w + A = (@(x) + A) 74, A > 0.
Furthermore, Theorems 1.1 and 1.2 are also established for these Lyapunov exponents since the
same arguments as in Sections 2—4 work, and we can estimate differences between quenched
and annealed rate functions.

We close this section with some general notation. Write ||-||; and |- ||« for the £!- and £°-
norms on R<. Throughout the paper, ¢, ¢/, and C;, i=1, 2, ..., denote some constants with
O<ec, c,C;<oo.

2. Lower bound for the quenched Lyapunov exponent

The aim of this section is to prove part (1) of Theorem 1.1. The key tool here is Russo’s
formula for the independent Bernoulli site percolation on Z¢. Roughly speaking, by applying
Russo’s formula to some events with respect to the quenched travel cost, we derive a lower
bound for the differences between quenched Lyapunov exponents. However, Russo’s formula
is not directly applicable because the quenched travel cost depends on the states of infinitely
many sites. To overcome this problem, we first introduce a modification of the quenched travel
cost depending only on the states of finitely many sites.

Let V be a subset of R and let T(V) denote the exit time of the simple random walk from
V, that is,

T(V):= inf{k>0: S & V). @.1)

Then, for any x, y € Z4 and N € N, we define the quenched travel cost ay(x, y, ) from x to y
restricted to the simple random walk before exiting [N, N1¢ as follows:

an(x,y, w) = —logen(x, y, ®),
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where

H(y)—1

en(x, y, w):= Ex|:ex - Z w(Sk)}l{H(y)<T([—N,N]d)}]

if x #y, and en(x, y, w) := 1 otherwise. Note that ay(x, y, ®) depends only on the states of
finitely many sites, and the monotone convergence theorem shows that for each 0 <r <1,

Jim Erfan(x, y, o)] =Ela(x, y, 0)]. (2.2)

We need some preparation before applying Russo’s formula to the restricted quenched travel
cost. For any y € Z4, the path measure IN’?\,);U is defined by

) -
Tp0- =en(0,y, )7 expj - > @S {Lip)<r-n.nh)- (2.3)
k=0

and let E Y , denote the expectation with respect to P . Next, for any z € Z¢ and m € N, let
£,(m) be the number of visits to z by the simple random walk up to time m — 1, that is,

L(m):=#HO0<k<m:S=2z}.

The following proposition is a consequence of Russo’s formula for the restricted quenched
travel cost, which is also useful to derive an upper bound for differences between quenched
Lyapunov exponents.

Lemma 2.1. Forall 0 <r < 1, y € Z4\ {0}, and N € N with N > ||y|| oo, we have

d
_aEr[aN(Ov Y, ®)] = Z {E [l{w(z) 1) log E [CL(H(y))]]
z€Z4AN[—N,N}4

+ E;[Lwo)=0} (— log E‘R,’w [e—fz(H(y))])] L.

Proof. Fix y € Z¢\ {0} and N € N with N > ||y||eo. Since the random variable ay(0, y, )
depends only on the states of sites in [ — N, N]4, Russo’s formula (see e.g. [7, Theorem 2.32])
gives that forany O < r < 1,

d
— 3 Erdan(0,y, @)1 = > Efan(0.y, !) —an (0., )], (2.4)
7€Z4N[—-N,N4

where

Wl (x) = ! ifr=z @ (x) = 0 fx=z,
ST o ifx#z, 0T o ifx#z

Note that if w(z) = 1 holds, then

an (0, y, 0!) —an(0, y, 0°) = log Ey*, [e%H0D].
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Furthermore, in the case where w(z) =0,

an (0, v, a)zl) — aN(O, v, a)g) =—log E}%,};[G—EZ(H()*))]‘

This implies that the right-hand side of (2.4) is equal to
70, z 70, —L;
> B M=y log By [e O] + Er 1=y (— log By, [e-“FO]) ]},
z€Z4N[—N,N4
and the proposition follows. (]

We are now in a position to show part (1) of Theorem 1.1.

Proof of part (1) of Theorem 1.1. Let y e Z4\ {0} and N € N with N > ||y|loo. Jensen’s
inequality and the fact that — log (1 — £) > ¢ holds for 0 <7 < 1 imply that for any z € Z¢ N
[N, NI,

log E/?/Vw [eez(H(y»] > —log E}%yw [eféz(H(y))]
> —log{1— (1 —e HBY (L.(H) = 1)}
> (1—e WPy (C(Hy) = 1).
Hence Lemma 2.1 yields that forall 0 < r < 1,

d ~0.v
— o BlavO.y, 00>} Ef0- e DBy, ((H()) > 1]
z€Z4N[—N,N}4

_ ~0,y
=(—e ])]EV|:EN,}(»|: > 1{@(1{@))21}“
]d

z€Z4N[—N,N
> (1 —e Dyl

Here the last inequality follows from the fact that ﬁ?\,’;‘;)—a.s., the simple random walk must
visit at least ||y||; sites before hitting y. Thus, for all 0 <7 <1, ye Z¢\ {0}, and N € N with
N = Iylloos

d —1

—{E,[an(0, y, @)1 + (1 —e Drllyl1} <0,

dr
which implies that the function in the above braces is decreasing in r. Therefore, for all 0 <
p<qg<1,yeZ4\ {0}, and N € N with N > ||| cos

Eplan(0, y, )] — Eglan(0, y, @)1 = (1 — e~ )g =)yl

It follows by (2.2) and the definition of the quenched Lyapunov exponent that for all 0 < p <
g<1landxeZ?\ {0},

ap(x) — og(x)

>(1—e Ng—p).
[l

Note that the right-hand side above does not depend on x, and () and o,(-) are norms on R4,
Consequently, the above inequality can be easily extended to all x € R¢ \ {0}, and the proof is
complete. U
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3. Upper bound for the quenched Lyapunov exponent

In this section, for a fixed gg € (0, 1), we prove part (2) of Theorem 1.1. The proof is not so
long once a proposition is established (see Proposition 3.1 below).

Proof of part (2) of Theorem 1.1. Considering the proof of part (1) of Theorem 1.1, our task
is to show that there exists a constant ¢ (which depends only on d and ¢g) such that for all
0<r<gqo,yeZ\ {0}, and N € N with N > ||y]| .

d
—d—rlEr[aN(O, y, o) <cllyll. (3.1)

To this end, note that for each z € Z¢ and the potential w,

=0,y 1 ¢.(H(v .
en0,y,0) | Eno[e“TY]  ife@)=1,
en (0,5, @) | EOY [e=GHO if w(z) =0,

where w. is the potential which agrees with  on all sites except for z, that is, for x € Z,

1—w(z) ifx=gz

:(x) = L)(x) ifxstz

Combining this and Lemma 2.1, we have

EN(O, y9 a)Z)

1
£ en(0,y, o)

d
—EdavOy o= 3 Er[o

z€Z4N[—N,N]4

}, (3.2)

and the following proposition is the key to estimating the above sum.

Proposition 3.1. There exists a constant C3 (which depends only on d and qo) such that for all
0 <r<qo y€Z\{0}, and N e Nwith N = [|y]sc,

> E
2€Z4N[—N,N¢

where A0, y) := {S:0<k <H(y)}.

€N(0, yv a)Z)

lo
g en(0,y, o)

] < G E,[EV [#A©, 1],

Since the proof of the above proposition is fairly long, for now let us complete the proof of
part (2) of Theorem 1.1. The same argument as in the proof of [18, Lemma 3] implies that for
any 0 < r < go, y € Z4\ {0}, and N € N with N > |||l s0»

1+ log (2d)
—logfe™! + (1 —e")qo}

E, [y [#AO, )] < Iyl (3.3)

From (3.2), (3.3), and Proposition 3.1, we conclude that for all 0 <r <gop, y € /i \ {0}, and
N eNwith N > ||y[lco,

C3(1 + log (2d))
—logfe=! + (1 — e~ go}
and (3.1) follows. U

d
——E/[an(0,y, ®)] < Iyl
dr

It remains to prove Proposition 3.1. We divide the proof into two cases: Sections 3.1 and 3.2,
respectively, treat the high-dimensional case (d > 3) and the low-dimensional case (d = 1, 2).
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3.1. High-dimensional case

This subsection is devoted to the proof of Proposition 3.1 for d > 3. First of all, we state
the following lemma, which is useful to show Proposition 3.1 not only for d > 3 but also for
d=1,2.

Lemma 3.1. Let d > 1, ye Z4\ {0}, and N € N with N > ||y|lso. Moreover, for any z € 74,
define

Ht()—1 -1
Va(z, w) = (1—EZ|:6X - Z a)(Sk)}l{H+(z)<oo}:|> ,

k=1
where HT (z) := inf{k > 0: Sy =z}. Then, forallz€ Z¢ N[ — N, N]¢,

‘ | en(0, y, »;)

~0’y
en(0, . ) <4Ya(z, 0)Py ,(H(z) < H(y)). (3.4)

Proof. We first treat the case where z € Z¢ N [—N, N1¢ satisfies w(z) = 1. The definition of
w, and the strong Markov property show that

07 ) s Vo =
- en(0,y, w;) < en(z, y wZ)P%yw(H(z)<H(y)).
en(0, y, ) en(z,y, w)

We use the strong Markov property again to obtain that

H(y)—1

en(z, Y, CUz) < Yal(z, U))EZ |:ex - Z wz(Sk)}l{H(y)fHJr(Z)’ H@)<T([_N’N]d)}i|
k=0

<eyy(z, wen(z, y, w).
With these observations,

0.y, s
0 <1og Y029 1001 1 etz )P (H) < HO)).
en(0,y, w) :

Since ¢ > log (1 + ¢) holds for ¢ > 0, the right-hand side above is not greater than

V@B (H() < HY)),

and (3.4) follows.
We next consider the case where z € Z N [—N, N]d satisfies w(z) =0. Then the same
argument as in the proof of [18, Lemma 12] shows that

en(0,y, w;)
en(0, y, o)
=an(0, y, w,) —an(0, y, w)

< min{— log By (H(y) < H()). 1 +log ¥4(z, )} (3.5)

0<-—log

Note that the fact that —log?<2(1 —1¢) holds for 1/2 <¢<1 implies that on the event
NO,
{Py,(H(y) <H(2)) = 1/2},

—log By’ (H(y) < H(2)) < 2By (H(2) < H)).
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This, together with {4(z, w) > 1, shows that the right-hand side of (3.5) is smaller than or

equal to
~O,y
2PN H@ < HODL g0 1) <hiep=1/2)
~0’y
+2(1 +log Ya(e. )Py, (HE) < HOWL g 41y iy <12
~0’
< 2(Ya(z. w) +log Ya(z, w)Py’, (H(z) < H(y)).
Therefore (3.4) immediately follows from the fact that logz < ¢ for > 1. O

We are now in a position to prove Proposition 3.1 for d > 3.

Proof of Proposition 3.1 for d > 3. Since the simple random walk is transient for d > 3, we
have PO(H"(0) = 0o) > 0. Hence, for all z € Z¢,

Va(z, w) < PP(HT(0) = 00) ! < 0.

This together with Lemma 3.1 yields that for all 0 <r <gqg, y € 74 \ {0}, and N € N with
N = [¥lloo>

eN(O’ ya wZ)
en(0, y, )

1

> ]Er[ og

z€Z4N[—N N4

}5 Y B[4t oY (HE) < H))]

z€Z4N[—N,N}4
< 4P°(HT(0) = 00) T E, [EN, [#A, »)1].

Thus the proof is complete by taking C3 := 4PY(H*(0) = 00)~ L. U

3.2. Low-dimensional case

The aim of this section is to prove Proposition 3.1 for d = 1, 2. In this case, the strategy
taken in the previous subsection does not work because the simple random walk is recurrent.
Hence we have to estimate ¥4(z, w) in another way.

Let p. = p(d) € (0, 1) be the critical probability for independent Bernoulli site percolation
on Z4, and fix R € 2N such that

d d_
a& + &1 = go)R? < pe. (3.6)

(This is possible since 0 < gp < 1.) We now consider the boxes A(v):= Rv+ [ — R/2, R/Z)d,
v e Z4. These boxes form a partition of R, and we let Z denote the (unique) index v such that
z € A(v). Furthermore, a site v is said to be open if A(v) has at most one site x such that w(x) =
1, and closed otherwise. Note that under P, the family (1{y s open)),ez¢ is the independent
Bernoulli site percolation on Z¢ with parameter 4 er_l(l — r)R?. This site percolation
induces open clusters, which are connected components of open sites. In particular, for each
veZ4, welet C, denote the open cluster containing v.

Although ¥4(z, w) is bounded for d >3, the following lemma says that for d =1, 2,
Y4(z, ) is dominated by the size of the open cluster containing z.

Lemma 3.2. Let d = 1, 2. Then there exists a constant C4 (Which depends only on d and qq)
such that for all z € 74,

Ya(z, w) < C4(1 + #C7).
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Proof. Since the simple random walk is recurrent for d = 1, 2, we have for any z € 74,

HT(2)-1 -1
n/fd<z,w)=<1—EZ[ex - w(Sk)”) :
k=1

Let us first treat the case where Z is closed. Then the box A(Z) contains at least two sites x with
w(x) = 1. Hence we can find a site xy € A(Z) such that xop # z and w(xp) = 1. It follows that

Ht(9)—1
1—E° [ex - > w(sk)” > 1— PYH"(2) < H(xo)) — e~ ' P*(H" (2) > H(x0))
k=1

= (1 —e HPHT(2) > H(x0))

1 dR
> (1 —el)<—> :
= 2d

Thus, since #Cz = 0 in the case where Z is closed, we have

(Zd)dR B (2d)dR

V(e 0) < T =7 (1 +#C2).

We next treat the case where z is open. Then the same argument as above does not work since
the box A(z) may not contain any site x with x # z and w(x) = 1 (this situation actually occurs
when w(z) = 1 and w(x) =0 for x € A(Z) \ {z}). To overcome this problem, let us introduce the
region O, := J,cc. A(v) and the stopping time

o:= inflk>T(O,): w(Sx) =1},

where T(O;) is the exit time of the simple random walk from O, (see (2.1)). The same
computation as in the first case gives

Ht()—-1
1—E* |:ex — Z a)(Sk)}] > (1 —e HP (o < HT(2)). (3.7)
k=1

Noting that the site v:= S, is closed and z ¢ A(v), the event {o < H™*(2)} occurs if the
simple random walk follows a shortest path from v to a site x € A(v) with w(x) = 1 after exiting
O,. Hence the strong Markov property shows that

dR
Pio <H"(2)) > (%) PAT(O,) < H (2). (3.8)

For the last probability, we use the following estimate on the probability that the simple ran-
dom walk exits an £!-ball before revisiting its starting point (see e.g. [11, (1.20), (1.38), and
Theorem 1.6.6]): There exists a constant ¢ > 1 (which depends only on d) such that

#0, ifd=1,

. (3.9
log #0O;) ifd=2,

Pl(r <HY(0) ' <cx !
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where T is the exit time for the simple random walk from the ¢'-ball of radius #0, and center
0, that is,

7= inf{k > 0:||Sk||1 > #O_}.

Noting that Po(r < H(0)) < PX(T(O,) < H(z)) and #O, = R*#Cz), we have from (3.7),
(3.8), and (3.9),

dR dR pd
(2d) (#O)_—C(Zi) R 400,

Va(z, w) <

Consequently, the lemma follows by taking Cy := c(2d)®R? /(1 —e™1). O
We now turn to the proof of Proposition 3.1 ford =1, 2.

Proof of Proposition 3.1 for d =1, 2. Lemmata 3.1 and 3.2 imply that for all 0 < r < gy,
yeZ4\ {0}, and N € N with N > ||| sos

> B
<4Cy Y E[(+#CPy, (HR) < Hp))

z€Z4N[—N,N]4
z€Z4N[—N,N]4

—4c4< JEND [#AO, 1] + [E%fw[ > #cﬂ).
ze A(0,y)

Hence it suffices to prove that there exists a constant Cs (which depends only on d and g)
such that forall 0 <r <gqqp,y € 74 \ {0}, and N € N with N > ||y|| 0,

E,[E%L[ > #CZ]] < CsE[Ey" [#A(0, »)1)- (3.10)
7€ A(0,y)

eN(O9 yv a)Z)

lo
£ en(0, y, )

To show (3.10), we state some results for lattice animals on Z¢ (which are finite connected
subsets of Z%). For n>1, let A, denote the set of all lattice animals, of size n, containing
0. Moreover, let (Fv)vezd be i.i.d. random lattice ammals with the common law Py, (Co € -)
(we write P for the probability measure governing (Fv)vezd) Then, due to (3.6), the following
lemma is an immediate consequence of [6, (2.6) and (2.7)] and [14, page 183].

Lemma 3.3. The following results hold.

(1) Foralln>1andt>0, we have

(sup Z#C > t) <P< sup # 2:(#1:v)2 > %)

FeA vel" relUnz, Am vel

(2) There exist constants Cq and C7 (which depend only on d and q¢) such that for alln > 1,

1 -
P( sup —— > @) > C6> < Cg exp{—Con'/3}.

vell
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For any lattice animal I" on Z¢, define

ET):= {% Z#cv>2c6}.

vel

Moreover, for each y € Z4 \ {0}, set
A0, y):= {z:2€ A0, »)}.

which is a lattice animal on Z¢ containing 0. Then, for all 0 < r < go, y € Z¢\ {0}, and N € N
with N > |||, the left-hand side of (3.10) is smaller than or equal to

R, [m { 3 #cvﬂ
VGZ(O,)‘)
<R { ZCGEV[E'J%,);) [#A(0, N1] +E, [’Ez%yw [( Z #CV> 18(A(0,y)):|:| }

ve A(0,y)

Since #A(0, y) < #A(0, y), our task is now to prove that there exists a constant ¢ (which
depends only on d and go) such that for all 0 <r<go, yeZ?\ {0}, and NeN with

N = [ylloos
NOVy
JE{EM[( > #cv)lg(A(O’y»H <c (3.11)
vEX(O,y)

Indeed, once (3.11) is proved, the left-hand side of (3.10) is bounded from above by
(2Cs + ORE,[Ey’, [#A(0, y)]].
and (3.10) follows by taking Cs := (2C¢ + c)RY.

For any 0 < r < go, y € Z¢\ {0}, and N € N with N > ||y|| oo, the left-hand side of (3.11) is
equal to

o0 o0
~0,y - B
> E [ENyw [( > #CV) 1€<A<o,y>)1{#A<o,y>—n}H <> Y B[y, en)
n=1 ve A(0,y) n=1 ye[—n,n]¢

Note that IE,[#CVIUrE . 5(1“)] is increasing in r. This combined with the Cauchy—Schwarz

inequality implies that foralln > 1 andv e[ —n, n]d,

Er[#CVlUreAn E(F)] <Eq [#CVIUFEAn S(F)]

172
291/2 1
<y [#C3] Py (gggn mPBLES 206) :
v el
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Lemma 3.3 says that there exists a constant ¢’ (which depends only on d and gg) such that for
alln>1,

1 1 ~
P — ) #C,>2Cs| <P — #T )2 > C
R OUIEE B SN S

Ver vel
> 1
< Pl sup — #T,)2 > C
_Z_: (I‘ezg #I° Z( V) B 6)
m=n " vel

<c eXp{—gnl/S}.
2

With these observations, we can derive (3.11) as follows:

~ oo c
Ey |:E1(3’yw|:< Z #C"> IS(A(O,y)):|:| < (cEy, [#Cg])l/z Z @2n4+ 1)? exp{—%n]/s} < 00.

ve A(0,y) n=1

Therefore the proof of Proposition 3.1 is complete for d = 1, 2. (]

4. Bounds for the annealed Lyapunov exponent

This section is devoted to the proof of Theorem 1.2. We fix gp with 0 < go < 1. For each
0 < r < 1, the path measure P2V is defined by

0 H@)-1
po = Erle@.. w)]—lEr[ex - w<5k>”1{my><oo}, (@.1)
k=0

and B> is the expectation with respect to P, Then the following two lemmata are the key to
proving Theorem 1.2.

Lemma 4.1. Forall 0 < r < 1 and y € Z% \ {0}, we have

q ~ | — e~ t(HOY
_ —b O, — Eo,y
3 0. =E, ZEXZ; r+ e GHOD(] — )
L(HO)=1

Lemma 4.2. If d > 3, then there exists a constant Cg (which depends only on d and qq) such
that for all 0 < r < go and y € 74 \ {0},

- 1 — e~ L(HOY)
0,y
£, Zd ez o yrmell RIS 8
€L
L(Hy)=1

Lemma 4.1 gives the derivative of b,(0, y) at r by using the path measure ﬁ’(r)y . Moreover,
Lemma 4.2 guarantees that in the case d > 3, the derivative of b,(0, y) at r can be bounded from
below uniformly in » € (0, go]. Let us show Theorem 1.2 before proving the lemmata above.

Proof of Theorem 1.2. We first prove part (1) of Theorem 1.2, which gives lower bounds for
differences between annealed Lyapunov exponents. Note that for each 0 < r < 1, the function
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f@®:= (A —-1/{r+t(1 —r)} is decreasing in ¢ € [0, 1]. Hence Lemma 4.1 and the fact that
#A(0, y) > |Iyll1 holds PY”-a.s. yield that for all 0 < r < 1 and y € Z9 \ {0},

1 — e—t(HM

r4+e HMA —r)

d ~ooy
— O =EM Y0

774
£(H(y)>1
S L TR
Tr+eld-n " ’
> (1—e Dyl

Thus, similarly to the proof of part (1) of Theorem 1.1, we have forall 0 <p < g < 1
Pp(x) — By(x)

>(1-eNHig-p),
xeR4\{0} llx]l1

which is the desired lower bound for the difference between annealed Lyapunov exponents.
Let us next show part (2) of Theorem 1.2, which gives upper bounds for differences between

annealed Lyapunov exponents. Lemma 4.1 and the monotonicity of the function f(¢) = (1 —

n/{r+tl—r},0<tr<l1,tellusthatforall 0 <r<gpandye 74 \ {0},

e LEM(1 ) <r E”[#AQ, y)l. 4.2

d S0y
—g 0= Y
2€Z
C(H(y=1

Moreover, by the same arguments as in [18, Lemma 3], it holds that for all 0 <r <1 and
yeZ4\ {0},

1 +log (2d)
—log{e™! + (1 —e "y}
Hence (4.2) and (4.3) imply that for all 0 < r < gg and y € Z% \ {0},

d 1+ log (2d
P P LC O
dr —logf{e=! 4+ (1 —e~")qo}

EO[#A(0, y)] <

Iyl (4.3)

-1
r vl

Therefore, by taking
1 +log (2d)
~ —logle™ + (1 —e Ngo)
one sees immediately that for all 0 < p < g < qq,
Bp(x) = Bg(x)

xeR4\ {0} [l

Cy:

< Ca2(log g — log p).

In particular, if d >3, then Lemma 4.2 allows us to obtain the following bound for the
derivative of b,(0, y) at r instead of (4.2): forall0 <r <gpandy € 74 \ {0},

1— eer(H(y))
r+eEHO( —7)

d =0
—30r(0.7) = E ) < Ggllyllr-

Z2€Z
L(H(y)=1
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It follows immediately that

Bp(x) — By(x)

sup ——— = < Cs(qg —p),
xeR4\ {0} llx]11
and the proof of part (2) of Theorem 1.2 is complete. (]

We close this section with the proofs of Lemmata 4.1 and 4.2.

Proof of Lemma 4.1. First of all, we often add S to the notation of H(y) and £,(N) to clarify
the dependence of the trajectory S of the simple random walk: H(y) = H(y, S) and ¢,(N) =
£.(N, S). Fix y € Z¢\ {0}, and define for 0 < r < 1 and the trajectory S of the simple random
walk,

H,S)—1
o(r,S):= E, |:ex - Z w(Sk)}j| 1{H(y,S)<oo}
k=0

— 1_[ Er[e_ZZ(H(y'S)’S)w(O)]1{H(y,S)<oo}-
ze74
L(H(¥,8),8)>1

It follows from Fubini’s theorem that ,(0, y) = — log EO[¢(r, S)]. Hence our task is to show

that
d , 0 1 — e~ t(H®.5).S)
S E 60 N =E| ¢, S) Z PR R T (4.4)
7
CHGS).9z1
Indeed, once (4.4) is proved, we have
d 0 1o 1 — e~ t(H®.5).S)
00,9 =—E’lg(r, OIT'E| 6(r, ) ij PR
CHGS).9z1
__f0y Z 1 — e tH)
r r+ e*ez(H(y))(l —r) ’
ze74
L(H(y)=1
which is the desired conclusion.
To prove (4.4), note that for the trajectory S of the simple random walk,
Er[e—fz(H(yS),S)w(O)] =r4e GHOSS) (1 _ ).
This tells us that ¢(r, S) is differentiable at r € (0, 1) and
d 1 — e tHY.S).S)
L9 =¢09 Y, - e LT (4.5)

7e74
L(H(©,S),5)=1
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Therefore, differentiating under the integral sign (the possibility of this operation will be
checked in Appendix A), we have for 0 <r < 1

1 — e~ t:(H(.9).9)

d d
T ElgCr S>]=E°[d—r¢<r, S)} =E'| ¢(r.S) )

7e74
L (H(y,S),5)=1

and (4.4) follows. O

4+ e LHOSS) (1 —p) [

Proof of Lemma 4.2. Let d >3 and fix 0 < r < 1 and y € Z? \ {0}. Furthermore, for each
z€ 74, set H|(z) := H(z) and define inductively

Hoi1(2):= inflk > Hy(z): Sk =2}, €3> 1.

Then we have

o, | e—ta(HGY)
E 5 E
r ‘T + e_ZZ(H(y))(l —r)

€L
C(H)=1
—Z
= Y Ele©.y, o))" IZTEW@, )], (4.6)
- r+e t(1—r)
Z€Z\{y}
where
H(y)-1
pe(z, w) = Eo{ex - w(Sk)}1{H2(2)<H(y)<Hz+1(z)}:|'
k=0
The strong Markov property gives that
H+(5)—1 -1
pe(z, w) <E° | expq — Z @(Sk) ¢ L+ (5)<oo)
k=0
H(y)-1
x E% |l expy — D oS0 | L@ <Hm)<H o)
k=0

(see the statement of Lemma 3.1 for the notation H7(z)). Hence, in the case where w(z) =0,
p¢(z, w) is bounded from above by

f’()(17‘1_|—(())<00)€_1 EO expqy — E w(Sy) 1{H(z)<H(y)<H2(z)} . 4.7
0<k<H(y)
Sk#z

On the other hand, in the case where w(z) = 1, p;(z, @) is smaller than or equal to

e ‘PUHT(0)<o00) N E expy — Y w80 tli<Hm<m@) |- (48)
0<k<H(y)
Sk#z
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Note that both (4.7) and (4.8) are independent of w(z), and the simple random walk visits only
one time before hitting y on the event {H(z) < H(y) < H>(z)}. It follows that

E,[pe(z, )] < efr+ e~ (1 = NP (H(0) < 00)~!
H(y)—1
x E, |:E0 |:ex — Z w(Sy) } 1{H(z)<H(y)<Hz(Z)}j|:|~
k=0
Therefore (4.3), (4.6) and the fact that P°(H1(0) < 00) < 1 holds for d > 3 yield that for all
0<r<goandyeZ\ {0},

1 — e GH)

o0
=0,y 0,77+ {—1 70,y
BVl Y remmog —py |5¢ 20 PO <00 ERHA, )
7e7 =1
L (H(y))>1
_ 1 4+ log (2d)
<eP'(H(0)=00)™" — —— Iyl
—log{e™ + (1 —e™")qo}
which is the desired conclusion. O

5. Comment on the large deviation principle

In this section we discuss the large deviation principle for the simple random walk in
the Bernoulli potential. Let 0 <r <1 and let w be the Bernoulli potential with parameter r.
Consider the path measures Qjr.,, and Q;", defined as follows:

-1
dom, 1 \
apo = 73 P~ g @ (Sk)

and

dQ?lnr 1 nfl
=~ =—F,| exp{ — o(Sp) ¢ |,
dpo " zan 1;

where Zf,‘uw and Z,i‘f‘r are the corresponding normalizing constants. Moreover, for A > 0, write
ar(X, -) and B.(X, -), respectively, for the quenched and annealed Lyapunov exponents for the
potential @ + A = (w(x) + 1), z«. Note that (A, x) and B,(A, x) are continuous in (4, x) €
[0, oc0) x RY and concave increasing in A (see [4, Theorem A], [13, Theorem 1.1], and [18,

Proposition 4]). Then, for x € RY, set

I(x) := sup{a,(A, x) — A}
A>0

and

Jr(x) := sup{B, (A, x) — A}.
A=0

The following proposition states the large deviation principles for the simple random walk
in the Bernoulli potential, which is a direct application of [4, Theorem B], [13, Theorem 1.10],
and [18, Theorem 19].
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Proposition 5.1. Ler 0 <r <1. Then the law of S,/n obeys the following quenched and
annealed large deviation principles with the rate functions I, and J,, respectively.

e (Quenched case.) Py-a.s., for any Borel set T in R9,
1
— inf I,(x) < liminf — log O, (S, € nI")
xelo n—oo n
1
< lim sup — log Qz,uw(Sn enl’)

n—oo
< —inf 7(x).
xel
e (Annealed case.) For any Borel set T" in R,

1 .
— inf Jy(x) <liminf — log Q%".(S, € nI")
xelo n—>o00 1 ’

<limsu l 1 an
< p —log 0, ,(Sy € nl)

n—oo N
< — inf J,(x).
xel

Here T° and T, respectively, are the interior and closure of I'. Furthermore, the rate functions
1, and J, are continuous and convex on their effective domains, which are equal to the closed
21 -unit ball.

Since exactly the same arguments used in the previous sections work for «,(A, ) and
Br(A, ), we can replace «,(-) and B,(-) with «,(A, -) and B.(A, -) in Theorems 1.1 and 1.2,
respectively. In particular, the constants C7 and C, can be chosen independently of A >0
because for any a, b € R with a < b, the function f(A):= (A 4+ b)/(A + a) is decreasing in
1 >0, and the factor e *=(H0-5)8) appears in the denominator and numerator of the expres-
sions above and can be canceled out. This derives the following differences between quenched
and annealed rate functions.

Corollary 5.1. Let d > 1 and 0 < qg < 1. Then there exist constants Cy and C1o (which depend
only on d and qq) such that the following results hold.

e (Quenched case.) Forall0 <p < q <1,

Ip(x) = I,(x)

>(1—eYg—p), (5.1)
0<|lxll1 <1 [lx] 1 =r
and for all 0 < p < q < qo,

I,(x) — I,(x)
LI < Co(g — p).
0<|lxll; <1 [lx]1 1

o (Annealed case.) For all 0 <p < g <1, we have (5.1) with I,(-) and I,(-), replaced by
Jp(-) and J4(-), respectively. Moreover, for all 0 < p < g < qq,

Jp(x) - Jq(x)

< Cio(log g — logp).
0<|lxll; <1 [lx] 1

In particular, if d > 3 or pg < p < q < qo, then the right-hand side above can be replaced
by Cio(q — p) (here, C1q also depends on pg in the latter case).
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Proof. We treat only the upper bound for the quenched case since the same argument works
for the other cases. Forany 0 <r <1l andx € RY, set

A (x) := inf{A > 0: 9_a, (X, x) < 1},

where d_o, (X, x) is the left derivative of «,(A, x) with respect to A (note that A (x) exists in
the case where |lx||; < 1 although it may be equal to 0o). Clearly, A;"(x) attains the supremum
in the definition of I.(x). Hence Theorem 1.1 with «,(-) replaced by «;(A, ) implies that for
any0<p<gqg<1,1>0,and x € R? with 0 < |lx||; <1,

L,(x) — {ag(hg (x) A, X) — (Mg () A D)} . ap(hg (X) A, X) — ag(Ag (X) AL, X)

[lx1l1 |B4Ft
>(1—eg—p).

Since a4(%, x) is continuous in A, letting  — oo proves (5.1). O

Appendix A. Differentiation under the integral sign

The aim of this section is to discuss differentiation under the integral sign in the proof of
Lemma 4.1. We first mention differentiation under the integral sign in measure theory (see e.g.
[8, Theorem 6.28]).

Lemma A.1. Let [ be a non-empty open interval of R and let ¥ be a measure space equipped
with a measure ju. Suppose thatf : 1 x ¥ — R is a function satisfying the following conditions.

(1) Forany r €1, the function o +— f(r, o) is u-integrable.

(2) For p-a.e. 0 € X, the function r+— f(r, o) is differentiable at r € I with derivative
f}’(r’ G)

(3) There exists a u-integrable function g: ¥ — R such that |f,(r, 0)| < g(o) holds for all
rel and for p-a.e. o € .

Then f.(r,-) is w-integrable for each rel, and the function F:ri+—> fEf(r, o) u(do) is
differentiable at r € I with derivative

d
SF0= [ 0.0 o)
r )
The following proposition enables us to differentiate under the integral sign in the proof of
Lemma 4.1.

Proposition A.1. Fix y € Z%\ {0} and define for 0 < r < 1 and the trajectory S of the simple
random walk,

¢(r,S):= [T Efe 990N 56,6 <o)

7e74
L (H(y,S),5)=1

Then, for all 0 < r < 1, we have

d d
d—E°[¢(r, S =E [—qs(r, S)}. (A.1)
r dr
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Proof. Fix y € Z¢\ {0} and let 0 < ry < 1. It suffices to prove (A.1) for all 0 < r < ry. To
this end, set I := (0, rp), T := (ZH)No (equipped with the probability measure p := Po(Se )
and

f(r,o):= ¢@r,0), rel oex.

Then we can rewrite E°[¢(r, S)] as
ELp(r, §)] = /E £(r, ) u(do).

Hence, for (A.1), let us check conditions (1)—(3) in Lemma A.1.
Condition (1) is clearly satisfied since 0 <f(r,0) <1 holds for each rel and o € X.
Furthermore, by (4.5), for any o € %,

—L:(H(y.0),0)

1—
fro)=¢r.o) Y :

r+ e LWHY.0).0(] — )’
ze74
L (H(y,0),0)>1

and condition (2) is valid. It remains to check condition (3). To this end, let us observe that for
fixed o € ¥ and z € Z¢ with L. (H(y, 0), o) > 1, the function

¢(r, o)

M= T (1 =

is increasing in r € (0, 1). A standard calculation shows that for each z € 74,

d $(r. o) I-e
"= T e GHG.O (] — ) 2 r+e tHG0)o) (1 — ) =0
weZ\(z}

Lw(H(y,0),0)=1

—tw(H(y,0),0)

which implies that A(r) is increasing in r € (0, 1). Hence, for all r € I and o € X, we have

¢(rg, o)
Ifr(r, o) < Z PRt o o T g
ze74
L (H(y,0),0)>1
< r51¢(ro, o) x #zeZd 1 (H(y, 0),0)>1}

=:g(0o).

Note that
/ g(0) du < ry "ERY#A, y).
)

By (4.3), we have

1 +log (2d)
<00
—log{e=! 4+ (1 —e~Drp}

ER#A0, ) <

and the integrability of g(o) follows. Therefore condition (3) is also satisfied. U
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