PROBABILITY
AND
MATHEMATICAL STATISTICS
Vol. 42, Fasc. 2 (2022), pp. 319-356
Published online 6.12.2022
doi:10.37190/0208-4147.00069

QUENCHED ASYMPTOTICS FOR SYMMETRIC LEVY PROCESSES
INTERACTING WITH POISSONIAN FIELDS

BY

ZHI-HE CHEN (Fuzaou) anp JIAN WANG (FuzHOU)

Abstract. We establish the quenched large time asymptotics for the
Feynman—Kac functional

Ex [exp(— z V¥ (Zs) ds)]

associated with a pure-jump symmetric Lévy process (Z¢);>¢ in general
Poissonian random potentials V¢ on Rd, which is closely related to the
large time asymptotic behavior of solutions to the nonlocal parabolic An-
derson problem with Poissonian interaction. In particular, when the density
function with respect to the Lebesgue measure of the associated Lévy mea-
sure is given by

1 —c|z|?
P() = e L=<y +e I F{RPSE!

for some a € (0,2), 6 € (0,00] and ¢ > 0, an explicit quenched asymp-
totics is derived for potentials with the shape function given by p(z) =
1A |z|=% 8 for B8 € (0,00] with 8 # 2, and it is completely different
for > 2 and 8 < 2. We also discuss the quenched asymptotics in the
critical case (e.g., 8 = 2 in the example above). The work fills the gaps of
the related work for pure-jump symmetric Lévy processes in Poissonian po-
tentials, where only the case that the shape function is compactly supported
(e.g., B = oo in the example above) has been handled in the literature.

2020 Mathematics Subject Classification: Primary 60G52; Secondary
60J25, 60J55, 60J35, 60J75.

Key words and phrases: symmetric Lévy process, Poissonian poten-
tial, quenched asymptotic, nonlocal parabolic Anderson problem, spectral
theory.

1. BACKGROUND AND MAIN RESULTS

This paper is devoted to the analysis of large time asymptotic behavior of solutions
to the nonlocal parabolic Anderson problem with Poissonian interaction:

© Probability and Mathematical Statistics, 2022



320 Z.-H. Chen and J. Wang

8 w
(1.1) % = Lu® — Vou¥
on [0, 00) x R? with the initial condition u“ (0, x) = 1. Here, L is the infinitesimal
generator of a pure-jump symmetric Lévy process Z := (Z;,Py);>0 pepa With
characteristic exponent
(1.2) V(&)= [ (1-cos(¢,2)v(dz)
R\ {0}

for some symmetric Lévy measure v (i.e., v is a Radon measure on R% \ {0} with
fRd\{O}(]zP A1) v(dz) < 0o and v(A) = v(—A) for any A € B(RN{0})); the
potential is

(1.3) Ve z) = [ oz —y)pu*(dy),
R

where 1 is a Poissonian random measure on R¢ with intensity measure p dz, for
a constant p > 0, on a given probability space (£2,Q), and ¢ is a non-negative
shape function on R?. We refer to the monographs [14} 21] for background on
this topic. Throughout this paper, Q and [Eg denote the probability and expectation
corresponding to the Poissonian field, while P,, and E,. denote the probability and
expectation corresponding to the Lévy process Z with starting point z € R%.

Under mild assumptions (so that the potential V* belongs Q-almost surely to
the local Kato class of the process Z; see Subsection for more details), the
solution to the problem (I.1I) enjoys the Feynman—Kac representation

(1.4) u’(t,z) = E; [exp(—zVW(Zs) ds)}.

Thus, the analysis of properties of the solution to (I.1) can be done via (I.4) by
estimating u“ (¢, z). There are a number of works on the large time behavior of
u®(t, x) in both the annealed sense (averaged with respect to Q) and the quenched
sense (almost sure with respect to Q). In this paper we will mainly analyse the
quenched behavior of u (¢, x) for pure-jump symmetric Lévy processes in Pois-
sonian potentials with a non-negative shape function (.

Let us begin by recalling the history of related topics. The annealed asymptotics
of u¥“(t,z) was first established by Donsker and Varadhan [7] for symmetric (but
not necessarily isotropic) non-degenerate a-stable processes (including Brownian
motion). They proved in [7, Theorem 3] that, when the shape function ¢ (z) is of
order o(1/|z|9T%) as || — oo, which is later referred to as the light tailed case,

log Eg[u® (t, z)] el <d + a> <a)\(a)(B(07 1))>d/(d+a)

(15) fm —— oy = o i

9

where
)‘(a) (B(07 1)) = inf )‘ga)(U%

open U, |U|=wy
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wy is the volume of the unit ball B(0,1), and )\ga)(U) is the principal Dirichlet
eigenvalue for the generator of the symmetric a-stable process on U. In particular,
when the symmetric a-stable process is isotropic, it follows from the Faber—Krahn
isoperimetric inequality that the infimum in the definition of \(,)(B(0, 1)) above

is attained on the ball of radius rq = wgl/d and so we have \(,)(B(0,1)) =
ws/ d)\ga) (B(0,1)), where /\ga)(U) is the principal Dirichlet eigenvalue for the
fractional Laplacian on U. Thus, in this case (1.5)) is reduced to

(1.6)

log Egfu®
hmOgQW@wﬂ

e T d/(dra) = —(pwa)

o/ (d+a) (d + a) (aAga)(B(O, 1)))‘” ()
(0% d .

Later Okura [17] extended [7, Theorem 3] to a large class of symmetric Lévy
processes whose exponent 1 satisfies exp(—t1(-)'/2) € L} (R%; dx) for all t > 0
and can be written as

(1.7) W(€) =€) +o(€*), €] =0,

for some o € (0,2]. Here, () (¢) is the characteristic exponent of a symmetric
non-degenerate a-stable process Z(®) (see below) satisfying some kind of
summability condition for 1/1,(6&) (&) := infys1 129 (t71€); see Subsection
for more details. More explicitly, it was shown in [[17, Theorem 4.1] that
still holds for symmetric Lévy processes above with A,y (B(0, 1)) defined via the
principal Dirichlet eigenvalue for the generator of the symmetric a-stable process
Z(@) with exponent (@) given in (I.7). When the characteristic exponent of the
Lévy process Z further satisfies

$(&) = O(¢]*), €] =0,

and the shape function ¢ fulfills K := lim |, ¢(z)|z|* € (0, 00) for some

0 < B < « (which is referred as the heavy tailed case), Okura proved in [16}
Theorem 6.3'] that

_logEglu“(t,z)] B d/(d+8)
(1.8) R e o L

for symmetric Lévy processes satisfying (I.7). See Pastur [19] for the first result in
this direction when Z is Brownian motion. The reader can also be referred to [[16),
Theorem 6.4'] and [18], Theorem 1 and Remarks] for the study in the critical case,
e.g., K = limp, o(x)|z|T € (0, 00); see the Appendix for related discus-
sion. In particular, according to all the conclusions above, the annealed asymptotics
of u¥(t, ) is of order t~%(4+57) when p(z) = K(1 A |z|~%#). However, in
the light tailed case, the right hand side of (I.3)) for the annealed asymptotics of
u®(t, x) is independent of K and /3, while in the heavy tailed case the right hand
side of only depends on the constants K and (3.
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Compared with the annealed asymptotics, the study of the quenched asymp-
totics of u“(t, x) is less developed. The first result for the quenched asymptotics of
u®(t, z) for Brownian motions moving in a Poissonian potential was established
by Sznitman [20, Theorem], who showed that when ¢ is compactly supported
(which in particular corresponds to the shape function ¢(z) = K (1 A |z|~45)
with 8 = oo, and so belongs to the special light tailed case), Q-almost surely for
all z € R% we have

log u®(t, x) pwy 2/d
t—o0 t/(log t)2/d ( d > A (B(0, 1)),
where A\pn(B(0,1)) is the principal Dirichlet eigenvalue for the Laplacian on
B(0,1). More recently, the quenched asymptotics of u* (¢, x) for symmetric Lévy
processes satisfying has been extensively studied in [11]; see [11, Table 1,
p. 165] for results concerning explicit Lévy processes.

Concerning Brownian motions in a heavy tailed Poissonian potential, for ex-
ample, p(z) = 1 A |z|~%# with 8 € (0,2), it was shown in [9, Theorem 2] that
Q-almost surely for any = € R,

iy logu () d < B >f3/d< F( 3 >>(d+ﬁ)/d
i—oo t/(logt)B4 — d+ B \d(d+ p) PR\ a5 B ’

where I'(x) is the Gamma function. (In fact, the second order asymptotics of
u”(t, z) was also established in [9, Theorem 1.2].)

However, the quenched asymptotics of u“ (¢, ) for symmetric Lévy processes
in heavy tailed cases, as well as in light tailed cases when ¢ does not have compact
support, are still unknown. The goal of this paper is to fill these gaps. To state our
main contribution, in the following two results we restrict ourselves to the special
shape function p(z) = 1 A |z|~%# with 8 € (0, 0.

THEOREM 1.1. Let Z be a rotationally symmetric a-stable process on R® with
a € (0,2). Then the following statements hold:

() If B € (o, 0], then for all x € RY, Q-almost surely,

a d/(d+a) d a/(d+a)
a4 4

o
. logu“(t,z) _ . log u®(t, x) —d/(a+d)
< htfgg}f “df(dta) < h?iigp ddta) < —ala+d/2) Ay,

a/(d+a)
pw @ «@
a= () B e,
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(i) If 8 € (0, ), then for all x € R?, Q-almost surely,

B\UB) 7 g\ B/d+D)
—(d + a)P/(@+B) [() + (> }Az

d B
.. Jlogut(t,x) log u“(t, x) B/(d+8)
Sliminf =gy S imsup =g S oA,

where

d d/(B+d) 3 B/(B+d) 3
w=(75) (arm)  (awa)e

THEOREM 1.2. Suppose that the Lévy measure v(dz) = p(|z|) dz satisfies
- 1 —c|z|6
plz]) =< 7’z‘d+aﬂ{|z|<1} +e T sy

for some o € (0,2), 6 € (0,00] and ¢ > 0, where f =< g means that there is a
constant ¢y > 1 such that cg Ly < f < cog. Then the following statements hold:

(i) If B € (2,00, then for all x € R? Q-almost surely,

log u® (¢, x) pwa(1 A 0) 2/d )
= — B(0,1
tggo t/(logt)g/d < d )\1 ( (07 ))a

where AEQ)(B(O, 1)) is the first Dirichlet eigenvalue for the generator of the
killed Brownian motion when exiting the ball B(0, 1) and with the covariance
matrix (aij)1<i j<d given by

ai= | 22 v(dz) = J 220(|2)) dz, aij =0, 1<i#j<d.
R¥\{0} RA\{0}

(i) If 8 € (0,2), then for all x € R? Q-almost surely,

oy logut(tr)  d (ﬁ(mg))ﬁ/d[ F( 3 >]<d+m/d
= t/(logt)?d — d+p\dd+p)) | \d+p '

Theorems and show that the quenched asymptotics of u“ (¢, =) for pure-
jump symmetric Lévy processes in Poissonian potentials depends not only on the
shape function ¢ in the potential, but also on the properties of the Lévy measure
(for large jumps) of the Lévy process Z. This dependence appears for the annealed
asymptotics of u“(t,x) as well, and it is much more evident in the quenched
asymptotics. For instance, considering the example with # € (0,1) in Theorem
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1.2| which satisfies with a = 2, in the light tailed case the precise value
of the annealed asymptotics of u“(t,z) is independent of 6 by (I1.6), but that of
the quenched asymptotics of u“ (¢, x) does depend on 6 by Theorem i). The
same occurs for the heavy tailed case. On the other hand, in both light tailed and
heavy tailed cases, for rotationally symmetric a-stable processes, by Theorem
the correct order of the quenched asymptotics of u“ (¢, ) is the same as that of
the annealed asymptotics; however, according to Theorem [I.2] this is not true for
symmetric Lévy processes with exponential decay for large jumps. Actually, in
the case of compactly supported shape functions one has different quenched and
annealed rates as long as the decay of the Lévy measure at infinity is faster than
polynomial; see [11} Section 1; in partciular, Table 1, p. 165] for more discussion
of this point.

Next, we briefly comment on our proofs for the quenched asymptotics of
u® (t, x) for pure-jump symmetric Lévy processes in general Poissonian potentials.

(i) As indicated by [11], because of the light tail of the potential, V¥ (x) is
comparable to Vv (z) whose associated shape function is compactly supported.
This enables us to use the classical approach of [20} [11]; that is, when the shape
function has compact support, Q-almost surely there exists a large area where the
potential is zero and so the principal Dirichlet eigenvalue for the generator of the
process Z is naturally involved in the quenched asymptotics of u“(¢,x). When
B = oo (this is just the case that the shape function ¢ has compact support),
Theorems [I.1[i) and [I.2[i) have been proven in [11]]; see [11, Table 1, p. 165]
for more details. Based on this and the strategy of the approach mentioned above,
we believe that assertions of [[11/] should hold true for all light tailed cases.

(ii) In heavy tailed cases, the potential V*(z) will play a dominating role in
the quenched asymptotics of u“ (¢, ). Similar to the Brownian motion case stud-
ied in [9], it is natural to expect that the main contribution of u*“ (¢, z) defined by
(I.4) comes from the process Z which spends most of the time in the area where
V¥ (x) takes small values. Motivated by this fact, we partly adopt the argument
in [9]] to treat upper bounds of the principal Dirichlet eigenvalue for the random
Schrédinger operator associated with equation (I.I]), which in turn yield explicit
quenched asymptotics of u“ (¢, z) in a general heavy tailed setting.

(iii) To consider quenched asymptotics for pure-jump symmetric Lévy pro-
cesses in both light tailed and heavy tailed potentials at the same time, we give
a unified approach which is inspired by [3] (which studied quenched asymptotics
for Brownian motions in renormalized Poissonian potentials) and based on recent
development on (Dirichlet) heat kernel estimates for symmetric jump processes.
We emphasize that the argument for lower bounds for the quenched asymptotics
of u®(t, x) here is different from that in [11]. In particular, the lower bound for the
quenched asymptotics of u“ (¢, x) in Theorem i) for symmetric rotationally a-
stable process slightly improves that in [[11]; see [11, Remark 5.1(4)]. We also note
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that for rotationally symmetric a-stable processes the associated liminf and limsup
constants do not coincide for the quenched asymptotics. The reason is partly due
to the polynomial decay of the distribution for exit times of rotationally symmetric
a-stable processes. The corresponding result in [[11} Table 1, p. 165] has this kind
of gap between the upper and lower bounds too.

We further mention that our main results for quenched estimates of u“ (¢, x)
hold (see Theorems [3.1]and [3.2) for pure-jump symmetric Lévy processes in gen-
eral Poissonian potentials, so the results should apply to various examples dis-
cussed in [[11, Section 5]. It is also possible to extend them to symmetric Lévy
processes with non-degenerate Gaussian part as in [L1]], and the details are left to
interested readers. Instead, to highlight the power of our approach, we will obtain
fairly general estimates of u“(¢,x) for critical potentials (for example, p(z) =
1 A |z|~%® with « being in (T.7)); see Theorems [5.1| and [5.2] in the Appendix.
Specifically, we can prove the following quenched estimates of u* (¢, ) in the crit-
ical cases.

PROPOSITION 1.1.

() Let Z be a rotationally symmetric a-stable process on R% with o € (0,2), and
o(x) = 1 A |z|~4=% Then, Q-almost surely for all x € R?,

log u“(t, x)

.. dogu®(t,x)
—00 < liminf +4/(d+a)

minf — e <0.

< limsup
t—o0

(ii) Let Z be a pure-jump rotationally symmetric Lévy process given in Theorem
and p(z) = 1 A |z| =92 Then, Q-almost surely for all z € RY,

log u“(t, x)

L. IOg uw(tu SU) :
—00 < liminf < limsup t/(logt)2/4

t—oo t/(logt)2/d = 4o <0

The rest of the paper is arranged as follows. In Section 2] we give some prelim-
inaries and main assumptions. Section [3]is the main part, and it is split into three
subsections. In particular, after establishing quenched bounds for v (¢, x) and esti-
mates for the principal Dirichlet eigenvalue, we derive general quenched estimates
of u®(t, x). Section d]is devoted to the proofs of Theorems|[1.1and [1.2] Finally, in
the Appendix we present quenched upper bounds for the principal Dirichlet eigen-
value in the heavy tailed case, and quenched estimates of u“ (¢, ) with critical
potentials.

2. PRELIMINARIES AND ASSUMPTIONS

2.1. Lévy processes. Let Z := (Z;, 1)~ yere be a pure-jump symmetric Lévy

process on R with characteristic exponent 7/ given by (T.2)). Throughout the paper,
we will assume the following two conditions hold for the exponent 1):
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@

I

6|00 log® [¢]
(i1)
(2.1) $(§) =€) +ollg]"), 1€l =0,
for some « € (0, 2], where

1— Cosl(ragz dz) dr, 0,2),

e2) IGE {Sf e

Zlgi,jéd azyéléja a = 27

with p being a symmetric finite measure on the unit sphere S%!
and (aij)1<ij<a a symmetric non-negative definite matrix. Moreover,
infi¢—y () (¢) > 0, and, for all 6,7 > 0,

> exp(—6uiM (€)) < oo,

terzd

where w£a) (&) = infyzg 2@ (¢71E).

It is clear that, under (i), e W20 ¢ L'(R%; dx) for all ¢ > 0. In particular,
e~ ¢ LY(R? dz) for all t > 0, which implies that the process Z has the transi-
tion density function p(t,z —y) = p(t, x, y) with respect to the Lebesgue measure
such that p(t,0) = sup,cpa p(t,z) < oo for all t > 0; see [15, Theorem 1]. We
further suppose that p(¢, 2) > 0 forall ¢ > 0 and x € R?. Note that the asymptotic
condition (2.1)) on ¢ () is essentially based on the property of the Lévy measure v
on {z € R?: |z| > 1}. For example, according to [T}, Proposition 5.2(i)], if v has
finite second moment, i.e., f{‘z|>1} |22 v(dz) < oo, then holds with o = 2
and a;; = %fRd\{O} zizjv(dz).

In this paper, we always let D be a bounded domain (i.e., a connected open

subset) of RY. Let ZP := (ZP,P%);>0. »ep be the subprocess of Z killed upon
exiting D. Then ZP has the transition density function

pP(t,z,y) = pt,x,y) — Ew(p(t — Dy Zrps y)ﬂ{ngt})v t>0,z,y €D,

where 7p = inf {t > 0 : Z; ¢ D}. Denote by (PP);>0 the Dirichlet semigroup
associated with the process Z”. Since D is bounded and p” (¢, x, ) < p(t, z,y) =
p(t,r—y) < p(t,0) < coforallt > Oand z,y € D, the operators P’ are compact
and the spectrum of (—L)|p, the generator of the semigroup (P );>0, is discrete:

0 < M(D) < Ao(D) < Xg(D) < -+ — oo

When Z is a symmetric a-stable process with o € (0, 2], the eigenvalues will be
denoted by )\Ea)(D) fori > 1.
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2.2. Random potential. Consider the random potential V* given by (1.3)), which
can be written as
wx)zz()O(x_wZ)’ xeRdu
i

and the points {w; } are from a realization of a homogeneous Poisson point process
in R? with parameter p > 0. In this paper, we assume that the non-negative shape
function ¢ is continuous, and satisfies

(2.3) [(e#® —1)dz < oo,
Rd

where ¢(z) = sup,cp(z,1) ¢(2). Then, following the proof of [9, Lemma 5], we
know that Q-almost surely there is (w) > 0 such that for all r > r(w),

(2.4) sup V¥(z) < 3dlogr.
z€B(0,r)

A typical example that satisfies (2Z.3) is the function p(z) = K (1 A |z|~%~%) for
some positive constants K and 6. Indeed, if there are constants cg, 8 > 0 such that

€o

d
@(z)gw, $€R,

then, according to [1, Lemma 2.1], we even find that Q-almost surely there is
r(w) > 0 such that for all r > r(w),

1
sup V“(m)<0(1+ °s” >,

2€B(0,r) log log r

where ¢ > 0 is independent of 7(w) and 7. In particular, (2.4) shows that Q-almost
surely, V' belongs to the local Kato class relative to the process Z, i.e., Q-almost
surely,

lim sup fIE “(Zs)lyz.eBo,R))ds =0
t— OxERd 0

for all R > 0.

2.3. Feynman-Kac semigroup. Since (Q-almost surely V' belongs to the local

Kato class relative to the process Z, we can well define the random Feynman—Kac
semigroups (7Y )¢>0 and (TtV 2,20 as follows:

TV f(x) E[ £(2) exp( fvw ds)] FeLXR% dx), t>0,

1P f (@) =Es |1 (Z2) exp( -

O— = o

Vw(zs)ds)n{wt}}, FeLX(D;dz), t>0.
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Below, we will discuss some properties of (7} );>o and (TtVW’D)@o, which
are understood to hold Q-almost surely. First, in our setting both (7Y )¢~ and
(Ttvw’D)t>o admit strictly positive and bounded symmetric kernels p¥” (¢, z,y)
and pV*P (¢, z,y) with respect to the Lebesgue measure such that Q-almost surely,

p" (t,z,y) <plt,z,y) =plt,z —y), zyeR >0,
and
pV“),D(t7x7y) ng(tax7y) gp(tax_y)a x7y6D7t>0

On the other hand, it is known that (7Y );>0 can be generated by the random
non-local Schrodinger operator HY := —L + V“, where L is the infinitesimal
generator of the Lévy process Z. Hence, the semigroup (7, tV ’D)t>0 corresponds
to the Schrodinger operator H* with the Dirichlet conditions on D€, In particular,
the operators TtV D are compact, so that Q-almost surely the spectrum of the
operator H* with the Dirichlet conditions on D¢ is discrete:

Ve.D Ve.D
)‘1 )‘3

< AVED <o

For simplicity, below we write /\Yw’D as Ay p; it will play an important role in
our paper. Denote by || - || £2(p;dz)—12(D;dz) the operator norm from L?(D;dx) to
L?(D;dx). It then follows that Q-almost surely

w
)\V ,D

Ve D _ e
2.5 ||Tt HLQ(D;dm)—>L2(D;dx) =e =e v P t>0,

which implies that Q-almost surely,
26) [E, [exp( f Ve ds)n{m%}} dz < |Dle=*v=0,  t>0.
D

Furthermore, following [16, Section 2] we can construct the conditional process
of the Lévy process Z starting from 2 € R? and terminating in y € R? at time
t > 0, for all ¢, z, y. This conditional process is denoted by ((Zs)se[o,t],Pé’fi) and

referred to as the (0, z; t, y)-pinned process of Z. In the literature, IP’E’Z, refers to the
bridge law of the pinned process; see [2] for more details. The fundamental relation
between the original Lévy process Z and the pinned process of ((Zs)sco,; Pé’i)
is the following (see [16, Theorem 2.2]):

2.7) PeY (A) = p(t,=,y) "Ea(p(t — s, Zs,y)14)

foreach A € 0{Z, : 0 < u < s} with 0 < s < t. According to [16, Propositions
4.2 and 4.3], Q-almost surely for any x € D and ¢t > 0,

@8)  p(t,a 2B [exp(- f V(2 ds ) e

o0 w
= pvw’D(t, x,r) = Z e—tAZ ’DeL]:’D(CL’)Q,
k=1



Quenched asymptotics for symmetric Lévy processes 329

where {e‘,‘:’D(x)} k>1 are the normalized eigenfunctions corresponding to
{/\kvw’D}@l with HGZ’DHLZ(D;dm) = 1forall & > 1. Indeed, p¥ P (t,x,y) is
the fundamental solution to the Dirichlet boundary value problem for (1.1)), i.e.,
for any fixed y € D, p¥"*P(t, -, y) is the solution to the equation

ou” (t, ) = Lu®(t,x) — V¥(x)u(t,z), (t,x) € (0,00) x D,

with u*(0,-) = dy(-) and u“(t,z) = 0 for all (¢,z) € (0,00) x D° Then
the second equality in (2.8) is a direct consequence of the Fourier expansion for
pV P (t, z, x); see [10, (2.31) in Section 2.3] or [3} last line of p. 1461] for related
discussion when L = A. Thanks to (2.8), Q-almost surely we have

(2.9) e Pven fp(t,x,x {exp( IV‘” d5>]l{m>t}} dr, t>0.
D

3. GENERAL BOUNDS FOR QUENCHED ASYMPTOTICS OF u“(t, x)

In this section, we establish general bounds for the quenched asymptotics of
u®(t,x). Let Z be a pure-jump symmetric Lévy process on R? and V* be the
random potential given by (1.3), both of which satisfy all the assumptions in the
previous section. For the index o € (0,2] given in (2.1I), we will consider the
following two cases:

e Light tailed case (L): The shape function ¢ in the random potential V* (z) sat-
isfies
lim o(z)|z|¢T® = 0.

|z|—o00

e Heavy tailed case (H): The characteristic exponent 1(&) of the process Z ful-
fills ¥(&) = O(|£|*) as || — 0, and there are constants § € (0,«) and K > 0
such that, for the shape function ¢ in the random potential V' (x),

(3.1 lim o(z)|z|? = K.

|z|—o0

The section is split into three parts. We first show quenched bounds for u“ (¢, z),
and then present estimates for the principal Dirichlet eigenvalue Ay« p. General
explicit results for quenched estimates of u* (¢, x) are given in Subsection For
simplicity, in the following we take = 0 in the proof, and the arguments work
for all z € R? with small modifications.

3.1. Quenched bounds for u“(¢,0). Here, we derive some pointwise quenched
bounds for u“(¢,0). Some of the arguments below are motivated by those in [3|
Section 4].
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3.1.1. Upper bounds

PROPOSITION 3.1. For any bounded domain D with0 € D,0 < <t, R >0
and a > 1, and for Q-almost every w € (,

u®(t,0) < Po(rp < t) + min {p(é, 0)1/2|D|1/2 exp(—(t —6/2)Ave p),
p(3,0)/%| D]V exp(—a~1(t — 8)Aave,p) }-

Proof. We mainly follow the idea of [8, Lemma 2.1]. For any bounded domain
D with 0 € D, t > 0, and Q-almost every w € €2,

u®(t,0) = Ey [exp(— } V¥ (Zy) ds)}

< o [exp(- fvw )ds ) {rpsny] +Po(rp < t) = I + I

Next, we will estimate 7 in two different ways.
First, we repeat the proof of [11, Lemma 3.1]: forany 0 < § < t,

L=T"""1p(0) = Tév/2 P15 1n(0)
< Ve D(5/2 0, ) 5/2]1D>L2(D ;dx)
HpVW’D((;/za 0, ')||L2(D;d:t) HTt_(s/g ]}-DHLQ(D;dm)

< [lp(é/2,0, ')|’L?(Rd;dgc)6_@_6/2)/\‘””D 11Dl 22(Dsda)

= p(6,0)"?|D|"? exp(—(t — 6/2)Av,p),

N

where in the first inequality we have used the Cauchy—Schwarz inequality and the
second inequality follows from (2.5).

Second, for any 0 < § < t, by the Holder inequality with a,b > 1 satisfying
1/a+1/b=1,

1 < (Bafown (-0 [ V2120 5)]) " (Bofesw(~a [ V(20 d5) 1))
< ({;pD(é,O z)E [exp( f Ve (Z ds)]l{TD>t 5}] d:1;> e

1/a
p(6,0)1/2 <£ E. [exp( f Ve (Z ds)]l{TD>t 5}} d:):)
p(6,0) D" exp(—a~ 1(t — &) Aave.n),

where in the last inequality we have used (2.6).
Therefore, the assertion follows from all the estimates above. =
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REMARK 3.1. The proof above essentially shows that for any bounded do-
main D with 0 € D, forany 0 < § < ¢, a > 1, and for Q-almost every w € (2,

Eo [exp( fvw ds>]l{TD>t}} I(D,t,V¥,6,a),
where
I(D,t,V¥,68,a) := min {p(5,0)"/?|D|"2 exp(—(t — §/2)Avw p),
(6,0 D]V exp(—a~t (t — §)Aavew p) }-

By this estimate, we can slightly improve Proposition [3.1] by local refinement. In-
deed, let { Dy }>1 be a sequence of increasing bounded domains such that 0 € Dy,
forall £ > 1 and Uk>1 Dy, = R9. Then, for any ¢ > 0 and Q-almost every w € €,

u“(t,0) < Ey [GXP( fV ds>]l{TD >t}}

+ i Eo [exp< z d8>]1{TDk <t<TDk+1}}
=:Jo+ i Jg-
k=1

It is clear that Jy < I(D1,t, V¥, d, a). On the other hand, by the Holder inequality,
forany £ > land &, > 1 with 1/6 + 1/n =1,

Ji <[Po(1p, <t < TDkH)]l/E [EO (exp( an ds)]l{TD >t}>]1/77

< [Po(mp, <t < TDkH)]l/gU(DkH,t,??V ,8,a)]"/".
Therefore, Q-almost surely,

w¥(t,0) < I(Dy,t, V¥, 6, a)

+ S [Po(mp, <t < 1o )YEI(Dpyr, t, Ve, 8,a)]0.
k=1

In particular, letting n — oo (i.e., £ — 1), the estimate above is reduced to Propo-

sition
3.1.2. Lower bounds

LEMMA 3.1. For any bounded domain D C R% for any 0 < § < t and
a,b> 1with1/a+ 1/b =1, and for Q-almost every w € ),

f ]Ecc [eXp< f vw ds) ]]'{TD>t}i| d p(& 0)71p(t, 0),ab—1 ‘D|*2ab_1
D

x exp(—a(t + 0)Ag-1yw p).
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Proof. We start from (2.9), i.e.,
e vep < fp (t,z,x Eo’x[exp( fV“J ds)]l{TD>t}] de, t>0.

Replacing ¢ and V¥byt+danda 1V‘“ respectively in the inequality above, we
see by the Holder inequality that for all a,b > 1 with 1/a 4+ 1/b =1,

6_(t+6)Aa71V“’,D

436
< ot + 62, B exp(—a™ [ vz D) Urpniisy] do
D
. 1/a
< (fp(t—i— 5,x,x)E6§5’ [exp( fV ds)]l{TD>t+5}} dx)
D
b t+0 1/b
X <fp(t + 5756’1:) t+6’y |:6Xp<— f Vw )d5>]l{TD>t+5}:| d[L‘>
D
=: Il X 12.

On the one hand, by (2.7),

< (Jrr o m B (- sz )ds )1 sy )
B <£ . [exp(_ { vz ds>p b,z —Z) 1{7D>t}] dx)l/a

< p(6,0)/° (fIE [exp( fV”( )ds)]l{TD>t}} da:) l/a.

On the other hand, also due to (2.7) (see also [16, Theorem 2.2(iii)]),
p t+ 1/b
<fE [exp(— f V d8>1{TD>t+5}:| dx)
1/b
<f fp t,z,y)E, {exp(— fV"J ds)]l{TDN;}} dy da;)
1/b
< plt, O)I/b\D|1/b (fE [exp<—fV“’ ds>]l{TD>5}] dy)

< p(t,0)/°| D",

Combining both estimates above, we find that (Q-almost surely

t

[ Jexp (- vz ) ds) L] dt

> p(5,0) 7" p(t,0) "D exp(—a(t + 6)Ag-1ve p)-

The proof is complete. =
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PROPOSITION 3.2. For any bounded domain D C R¢ with 0 € D, for every
subdomain Dy C D, forall 0 < 6 < t, a,b > 1 with 1/a + 1/b = 1 and for
Q-almost every w € (Q,

t
u?(t,0) > Eq [exp(— [ve(zy) ds) ]1{@,5}]
0
> p(8,0)p(t — 8,0)"/¥| Dy 2/

X (Eo [eXp (b Z Ve(Z,) ds) ]1{TD>5}] > -
(s,

a
2
<$1€n]:f)1p 0 ac)) exp(—a“tA,—2yw p, ).

Proof. For (0 < § < t, by the Holder inequality, for any a,b > 1 with 1/a+1/b

= 1 we have
t

Eq [exp(—ail {Vw(Zs)d*S)]l{m»}}
t

< (mfol- [Pzt

0

 (mafon(" Z 200 i0on])"

Note that, according to the Markov property,

Eo [exp( -1 f Ve(z ds)]l{TDN}}

£pD (6,0,2)E [exp(—a_lt{(; V¥ (Zy) ds)]l{TD>t_5}} dx
<x1€n[f)1p (o, O,x)>glEz {exp(—a‘ltfvw(Zs) ds)ﬂ{mlx_(;}}dx.
Hence, .
Eo {exp(— { Ve(z ds)]l{TD>t}]

> (xlen]glp (6,0 m) (f E. [exp( -1 f Ve(Zz ds)]l{TD . 5}] da;)a

X (IEO [exp( Jve( ds> 1 {TD>5}] > -

a . —a?b~ 1 —2a
/(;&%J’ (5,o,x>) p(8,0)~p(t — 5,0~ | Dy |

—a/b
X exp(fa2t)\a_sz7Dl <E0 [exp< Jve(z ds) ]l{TD>5}]> ,

where in the last inequality we have used Lemma [3.1] The proof is finished. =

2b—1
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3.2. Estimates for the principal Dirichlet eigenvalue. In order to apply Proposi-
tions and to obtain explicit quenched asymptotics for u* (¢, 0), we need to
estimate the principal Dirichlet eigenvalue A\yw p.

It is known that the large time asymptotic behavior of solutions to (I.I)) is
closely connected to the integrated density of states of the random Schrédinger
operator H¥ = —L 4+ V*, which is defined by

. 1 V¥ B(0,R)
32 N\) = lim —=Eg[{k e N: A, "7 <A
(3.2) (A) = lim GR) olt{k € K 1
V¥ B(0,R) ¢ _. . O . .
with A, being the kth smallest eigenvalue of H* with the Dirichlet condi-

tions on B(0, R)¢. See [[16] Section 5] for the existence of the limit above. Indeed,
the existence of the limit in (3.2) was proved by using the spatial superadditivity
property of Eq[f{k € N : )\,‘;w’B(O’R) < A}], and so it is in fact the supremum over
R > 0. Furthermore, it was observed that the Laplace transform of N (\) shares
the large time behavior with the expectation of u“ (¢, ) given by (1.4) on (2, Q);
see [8] and references therein. Then, in this sense an appropriate Tauberian theo-
rem can be used to derive the information on the tail of N(A) as A — 0 from the
large time behavior of Eg[u“ (¢, z)]. Due to the corresponding Abelian theorem,
the converse is also true. We note that the study of V() requires the use of the
associated pinned process rather than the symmetric Lévy process Z itself; see [16,
Sections 5 and 6].

3.2.1. Lower bounds of Ay« p(o,r) for R large enough. To estimate lower bounds of
Ave B(o,R)» We now recall some known results about the integral density /N (A) of
states of the random Schrédinger operator H = —L 4+ V* defined by (3.2). It has
been proved in [16, Theorems 6.2 and 6.3] that

lim A% (32 1og N(\) = —ko,

A—0
where
(3.3) ko := {p/\ (B0, ))d/a (d+8)/8 case (L),
m(iﬂ) ( (d+6>pwd) K48 case (H),
where

A (B(O,1)) = inf AU,

open U, |U|=wy

wg is the volume of the unit ball B(0,1), and )\ga)(U) is the principal Dirichlet
eigenvalue for the generator of the symmetric -stable process on U with expo-
nent 1/1(0‘) (&) given in (2.1)). In particular, when this symmetric «-stable process is

isotropic, A\(4)(B(0,1)) = a/d)\( )(B(O 1)). With this at hand, we can see from
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the arguments in [8} (2.3)—(2.6)] that for any € € (0, 1), Q-almost surely there is
R.(w) > 0 such that for every R > R.(w),

ko ) (anB)/d

(3.4) Ave Bo,r) = (1 —¢) (dlogR

3.2.2. Upper bounds of Ay« p(.r) for r large enough with some z. The following
proposition is crucial for lower bounds of the quenched asymptotic of u“ (¢, 0).

PROPOSITION 3.3. The following two statements hold:

(i) In the light tailed case (L), for any k > 1 and n,¢ € (0,1), Q-almost
surely there exists vy (w) > 0 such that for all v > 1yyc(w), there is
z = z(r,w) € R with |z| < M, ,(r),

(3.5) Ao piery < (14 A (B(0,1))r,

where

Menl) = exp ({14 2"

and )\ga) (B(0, 1)) is the principal Dirichlet eigenvalue for the generator of the
symmetric a-stable process on B(0,1) and with the exponent (%) (€) given

in (2.1).

(ii) In the heavy tailed case (H), for any | > 1 large enough, k > 1 and s € (0, 1),
Q-almost surely there exists 11, (w) > 0 such that for all r > 1, ;. (w), there
is 2 := z(r,w) € R with |z| < My(r),

(3.6) Ao pasrey < (1+¢)qr™,

where M (r) = r=cer and

4 5 \A/ PN
G7) ‘“‘d+6(d<d+ﬁ)> ['O wdr(d%)] i

Proof. The proof of assertion (ii) is a little more delicate, and we postpone it
to the Appendix. Here we only give the proof of (i). Note that the argument for (i)
with some modifications works for the critical case; see Proposition[5.2] Fix £ > 1
and n € (0,1), and set I, := ((2(1 +n)r)Z) N {z € R? : |z| < M,,(r)} for
any r > 0. Define o(r) = supj, >, ¢(x) for all 7 > 0 and @o(x) = ¢o(|z|) for
x € R, Tt is clear that o(x) < @o(x) for all z € R%, and @g(r) is a decreasing
function on [0, co) such that

(3.8) lim q(r)rét® = 0.

T—00
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Forany z € I, and € € (0, 1), define

F,.(z) = {the ball B(z, (1 + n)r) contains at least one Poisson point} ,
Gr(2) = { sup > wo(y — w;) = sr_a}.
yeB(zr) wig B(z,(14n)r)
We will estimate Q((),; (F(2) U Gr(2))).

Note that {Fy(2)}.es, are i.i.d., and Q(F.(0)) = 1 — e~war((1+m1)" Hence,
there is 7o(k,n) > 0 such that for all » > r¢(k,n),

M.tc,n("‘) )d

Q( N Fr(2)> <(1- e_wdp((1+77)T)d)(2(1+n)r

zel,
d
exp et (Healt) )
2(1+n)r

exp(—279(1 + 77)—dr—d(1+n)e—wdp((1+n)r)dewdp((1+2n)r)d)

N

NN

exp(-?"d),

where the first inequality follows from {7, > [%127()7;)]d > ( %’f ;,év)"z)d forr > 1

large enough, and in the second inequality we have used the factthat 1 —z < e™™
forall z > 0.

On the other hand, for y € B(0,7) and w; ¢ B(0,(1 + n)r), we find that
ly — wi| = njwi|/(1 + n). By the fact that ¢o(z) = ¢o(|x|) and the decreasing

property of o (r),
sup > wo(y —wi) < > wo(nw:l/(1+mn)).
y€B(0,7) w;¢ B(0,(1+n)r) wi ¢ B(0,(1+n)7)
Hence,

sup ) . poly — Wz’))]

Q [eXp<
wo(nr) y€B(0,r) w;¢ B(0,(1+n

<ol

T PO )]

= exp<p [ (et ozl ) ) dz)
R4\ B(0,(1+n)r)

< exp (epu pp o £o) dz),
R\ B(0,r) POLIT)

where in the last inequality we have used the fact that e —1 < ex forall x € (0, 1].
By (3.8)), for any € € (0, 1) there is a constant r1(n, &) > ro(x,n) such that for all
r = rin,e),

(3.9) wo(nr) < e(nr)~4=
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and so

1 cre?r=®
Q|exp sup > wo(y —wi) || <exp
P0(117) yeB(0.r) wig BO,(1+7)r) po(1r)

where ¢; := ¢1(n) > 0 depends on 7 but is independent of  and .
Below we let ¢ € (0,1 A (1/(2¢1)). Hence, according to the Markov inequality
and (3.9), for r large enough,

Q(G-(0))

1 (e}
< Q[exp( sup oy —wi)) > exp()]
wo(n7) yen(o,r) wigB(g(:un)r) po(nr)

2 o —« —a
r ] < exp[ sr] < exp(—nd+ard/(2s)).

C1ET™
<ex — -
p[ wo(nr)  olnr) 20(nr)

Since {G,(2)}.cr,. have the same distribution (but are not independent of each
other), we find that for any 0 < ¢ < &g :=min {1, 1/(2¢1), n%+/(4wgp(1+2n)%)}
and r large enough,

Mie(r)\* o

0( U 6:()) <2( ) explonttor20)
= 2(1 4 1)~ %~ exp (wgp(1 + 2n) 4 — ndtord ) (2¢))
<2(1 + )"~ (1HR)d exp(—n?tord/(4e)).

Combining with both estimates above, we find that for any € € (0, £9] and any r
large enough,

Q( N (F()UG(2) <Q( N A=) +0( U 6:(»))
zel, z€I, z€I,
< exp(—r®)+2(14n) "~ exp(—ntor? / (4e))
< cpexp(—ezr?),
where cg2, c3 > 0 (which depend on 7, k, €). The Borel-Cantelli lemma implies that
Q-almost surely there exists 7, -(w) > 0 such that for all 7 > 7, - (w), there is

z = z(r,w) € R? with |z| < M, ,(r) such that both F.(2) and G,.(2) fail to hold.
Below, we fix this z for all 7 > 7, ,, - (w). Since G(2) fails to occur,
sup > woly—wi) <er™?,
YEB(z,7) wig B(z,(14n)r)
and so, also thanks to ¢(z) < (), Ave B(zr) < Ajw Bler) T er~—®, where

Ve (z) = > po(z — wi).
wi€B(z,(14n)r)
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On the other hand, because F(z) does not happen, V¥ (x) = 0 for all z € RY,
and s0 Ay, p(, ) = A1(B(2,7)). Therefore, for any ¢ € (0,1) and r > 1y p.e(w)
large enough,

M(B(z,7)) +er ™= A (B(0,7)) +er @
(1+ c/2)r‘a)\§a)(B(07 1)) +er®,

AVe B(zr) S
<

where in the last inequality we have used Lemma|[3.2]below. The proof is completed
by taking ¢ < min {ey, g)\(la)(B(O, 1))/2}. =

The following was proved in [[11, Proposition 5.1].

LEMMA 3.2. Let Z be a symmetric Lévy process satisfying (LT), and X1 (D) be
the principal Dirichlet eigenvalue for the generator of the process Z on D. Then,
for any fixed ¢ > 0, there is ro := ro(s) > 0 such that for all r > ro,

M(B(0,7)) < (1+¢)r A (B(0,1)),

where )\ga) (B(0,1)) is the principal Dirichlet eigenvalue for the generator of the
symmetric a-stable process Z'®) on B(0,1) with characteristic exponent 1)(®) (€)
given in (2.1).

REMARK 3.2. Below we will consider a2V with a > 1 instead of V. Here,
we record the following conclusions for the potential =2V, which immediately
follow from the proof of Proposition [3.3]

(1) Inthe light tailed case (L), for any a > 1, (3.5) holds for A,-2y« p(. ) in place
of Ayw p(.,r) withsome x > 1 and 7, ¢ € (0,1) (independent of a) and for all
T 2 T nea(w) (Which depends on a).

(ii) In the heavy tailed case (H), for any a > 1, (3.6) holds for A\,—2yw p(. ) in
place of Ayw p(, ) with k,1 > 1 and ¢ € (0,1) (all of which are independent
of a),

. o d B B/d B (d+8)/d Ly
h=a ‘”‘d+5<d<d+ﬁ>> [’)wdr<d+ﬁﬂ “h

(in place of ¢1), and for all 7 > 7 ,; ¢ o(w) (Which depends on a).

3.3. Quenched estimates of v (¢,0)

THEOREM 3.1. Let ¢ be an increasing function on [1,00) with ¢(1) > 1. For
any t, R > 1 with R > ¢(t), set

(3.10) ®(t, R) := Po(7p(0.r) < 1)-

Let kg be the constant defined in (3.3)). Then the following statements hold:
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(i) Inthe light tailed case (L), for any ¢ > O there is a constant C(g) > 0 such that
Q-almost surely there exists a random variable R.(w) > 1 with the property
that for any R > max {R.(w), ¢(t)} and t > 1,

0 < 00 O et 202 )™).

(ii) In the heavy tailed case (H), for any € > 0 and a > 1 there is a con-
stant C(g,a) > 0 such that Q-almost surely there exists a random variable
R. o(w) > 1 with the property that for any R > max{R. ,(w), ()} and
t>1,

w d/a ko ol
u(t,0) < ®(t, R) + C(e,a)RY exp<—t(1 — 2¢) <dlogR> >

Proof. Tt is clear that ®(vy,v7) is a non-negative function defined on [1, 00)?
such that v; — ®(v1, va) is increasing for fixed vo and ve — P (v, ve) is decreas-
ing for fixed v;.

We first consider the light tailed case. According to Proposition[3.1]with ¢ small
enough and (3.4), for any ¢ > 0, Q-almost surely there is R.(w) > 1 such that for
any t > 1 and R > max {R.(w), ¢(t)},

dlog R

In the heavy tailed case, we note that, from the argument for (3.4)), for all
e € (0,1) and a > 1, Q-almost surely there is R. ,(w) > 1 such that for every
R 2 Ré,a (W),

u(t,0) < ®(t, R) + C1(e)RY? exp<—t(1 — 25)< ko >a/d>.

| TN
a A(J,‘/“),B(O,fl) 2 (1 - E) (dlogR) Y

where the right hand side is independent of a. With this, we can obtain the desired
assertion by following the arguments in the light tailed case. =

THEOREM 3.2. Assume that for any 6 € (0,1/2) andr > 1,

3.11 inf  pP02)(5,0,2) > Us(r),
(3.11) ot P (6,0,2) = Ws(r)

where Vs is a non-negative decreasing function on [1,00). Then the following
statements hold:

(i) In the light tailed case (L), for any § € (0,1/2), k,a > 1, n,¢ € (0,1),
Q-almost surely there is Ry 4 pnc(w) = 1 such that for any R > Ry q5¢(w)
andt > 1,

u?(t,0) = C(r, 6,1, a) My (R) " [Ws(2M (R)))
x exp(—a’(1 + g)/\go‘)(B(O, 1)tR™%),
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where

My (R) = R“exp( (1 +2m)R) >

and A(la)(B (0,1)) is the principal Dirichlet eigenvalue for the generator of
the symmetric o-stable process Z'® on B (0, 1) with characteristic exponent

(@) (€) given in ).

(i) In the heavy tailed case (H), for any 6 € (0,1/2), k > 1 large enough, a > 1
and ¢ € (0,1), Q-almost surely there is Ry qc(w) = 1 such that for any
R> Ry qc(w)andt > 1,

u?(t,0) = C(k, 8,5, a) My (R) [ Ws(2M(R))]* exp(—(1 + §)qutR™"),
where M, (R) = R™" exp(R%) and q, is given by (3.7).

Proof. 'We only prove assertion (i), since (ii) can be verified similarly by apply-
ing Proposition [3.3|ii) and Remark [3.2[ii) instead of Proposition[3.3|i) and Remark
[3.2(i), respectively.

For any a,x > 1 and n,¢ € (0,1), let D = B(0,2M,(r)) and D; =
B(z, (1 +n)r) for r = 74 p¢a(w), where 7y ¢ o(w), My y(r) and 2 := 2(r,w)
are given in Proposition [3.3(i) and Remark [3.2(i). Since |z| < My ,(r), we have
D; C D for r large enough. Then, according to Propositions [3.2]and [3.3]i) as well
as Remark i), forany § € (0,1/2),¢ > 1 and r large enough,

u(t,0) > p(6,0)°p(t — 8,0)~*/(wa((1 +m)r)") >/
x exp(—=3délog(2My (7)) [Ws(2My (1))
x exp(—a’(1+ X B0 1)
> C1(8,1m,a)r ™ O My (r) =2 (W5 (2Me ()
x exp(—a*(1 + g)tr_o‘)\ga)(B(O, 1)))
> Ca (1, 8,1, @) My (1) (W5 (2Myc (1))
X exp(—a2(1 + g)tr_o‘kga)(B(O, 1)))
where in the first inequality b > 1 is such that 1/a + 1/b = 1 and we have used
(2.4) and (3.11), and the second inequality follows from the fact that for all ¢t > 1

and § € (0,1/2), p(t — 4,0) < p(6,0), since ¢ — p(t,0) is decreasing. The proof
is finished. =

4. PROOFS OF THEOREMS 1.1 AND 1.2

In this section, we will present the proofs of Theorems|[I.T|and[I.2] Note that, both
symmetric Lévy processes in Theorems [I.1] and [I.2] are rotationally invariant and
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satisfy the assumptions of Subsection Moreover, the shape function p(z) =
1 A |z|~978 with 8 € (0, oo] fulfills the assumptions of Subsection [2.2]as well.

4.1. Rotationally symmetric o-stable processes

Proof of Theorem For a rotationally symmetric a-stable process Z with
a € (0,2), we have ¥(§) = ¢o|¢|* for some ¢y > 0, and so holds with
Y@ (&) = 9(&). Thus, for the shape function o (z) = 1A|z| =4 with 8 € (0, o0],
the light tailed case (resp. the heavy tailed case) corresponds to 3 > « (resp.
B € (0,«)). Furthermore, it is well known that, for rotationally symmetric a-
stable process Z, (3.10) holds with ®(¢,7) < C*tr— and ¢(t) = '/, and @3.11)
holds with

Cid

Ws(r) = dta’

see [4, 16].

(1) We first consider 5 > «, which is referred to as the light tailed case. Ac-
cording to Theorem[3.1{i), for any ¢ > 0, Q-almost surely there is R (w) > 1 such
that for any ¢ > 1 and R > max {R.(w), t'/*},

w Cit d/2 ko a/d
< — — —
u®(t,0) < + Cy(e) R exp| —t(1 — 2¢) oo &2 ,

Ra

where C(e) > 0 is a constant independent of R and ¢, and where ky =
pwd[)\(la) (B(0,1))]%* with )\ga) (B(0, 1)) being the principal Dirichlet eigenvalue
for the fractional Laplacian on B(0, 1). Letting

ko a/(d+a)
R = exp((l _ 2E)d/(a+d)(a + d/2)fd/(a+d) <d> td/(d+a)>

for ¢ large enough, we arrive at the desired upper bound by letting ¢ — 0.

On the other hand, by Theorem[3.2{i), for any x,a > 1,4 € (0,1/2) and n,s €
(0,1), Q-almost surely there is R 4 nc(w) > 1 such that for any R > Ry, 4 c(w)
andt > 1,

u(t,0) > CRWIH(dH)a)r ooy (— AR — BtR™®),
where

A="01 4 2)a(d+a) +40d), B =a*(1+ )N (BO,1))

and C > 0 is a constant independent of ¢ and R. Letting

1/(d+a)
no (&8 41/(d+a)
dA

for ¢ large enough, we prove the lower bound by taking §,7,¢ — O and a — 1.
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(ii) For the heavy tailed case (i.e., 5 € (0, «)), it follows from Theorem ii)
that for all @ > 1 and ¢ € (0, 1), Q-almost surely there is R, (w) > 1 such that
forany ¢ > 1and R > max { R, (w),t'/*},

w g . a _ 1 _ 2
u“(t,0) o + Cs(a,e)R exp( t( 8)<dlogR> ,

where kg is given by (3.3) in case (H). Then, choosing

ko \ B/(@+5)
R:eq<u-aaww“%a+dmywwﬂﬂ<d) twwwv

for ¢ large enough, we arrive at the upper bound by letting € — 0 and @ — oc.
Due to Theorem 3.2](ii), for any x,a > 1,6 € (0,1/2) and s € (0, 1), Q-almost
surely there is Ry, o c(w) > 1 such that forany R > R, 4 ¢(w) and ¢ > 1,

u(t,0) > CRWIH(d+e)r oxn(_ AR — BtR™H),

where
A=qa(d+a)+46d, B=(14¢)q.

Letting

1/(d+B)
R= ’BiB $1/(d+5)
dA

for ¢ large enough, we prove the lower bound by taking ¢, — Oanda — 1. =

REMARK 4.1. (i) We used two different ways to estimate I; in the proof of
Proposition which yield two different quenched upper bounds for u“(¢,0) in
Theorem [3.1] For the proof of Theorem [I.1] if we follow the argument for the
light tailed case (i.e., 8 € (a, 00]) when dealing with the heavy tailed case (i.e.,
B € (0,a)), we can only deduce that when 3 € (0, a), for all z € R?, Q-almost
surely,

) log u“(t, x) e
lm sup = 7tam) - S (ot dy2) i@ 2
which is weaker than the desired assertion for the upper bound in Theorem [I.1{ii).

(ii) As mentioned in Section [I] the rate functions for the quenched and an-
nealed asymptotics of u“ (¢, z) for rotationally symmetric «-stable processes are
the same. However, we cannot infer that the associated liminf and limsup con-
stants agree for the quenched asymptotics. The reason why our argument cannot
yield precise results is that both estimates (3.10) and (3.11) are of the polynomial
form for symmetric a-stable processes. The corresponding result in [11, Table 1,
p. 165] has also this kind of gap between the upper and lower bounds.
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4.2. Rotationally symmetric processes with large jumps of exponential decay

Proof of Theorem For a rotationally symmetric pure jump Lévy process Z
with Lévy measure v given in Theorem|I.2] by [, Proposition 5.2(i)], (2.2)) holds
with & = 2 and (a;;)1<;,j<a defined by

ai= [ 2 v(dz) = Ik 2p(l2))dz,  a;; =0, 1<i+#j<d.
RAN\{0} R4\{0}

Thus, for the shape function () = 1 A |2|~¢4~# with 8 € (0, oc], the light tailed

case (resp. the heavy tailed case) corresponds to 3 > 2 (resp. 5 € (0,2)).
Furthermore, according to [5, Theorems 1.2 and 1.4], forany ¢ > 1 and x € RY

with |z| > 261/(2=0V1) the transition density function p(t,z) of the process X

satisfies
|z] 0-1)*r/6
p(t,z) < clexp< cola|PM <log ) )

This along with Lemma [.1] below implies holds with ®(¢,r) <
czexp(—cyr?) and ¢(t) = 2t. On the other hand, by [13, Theorem 1.1], we
know that (3.11)) holds with

Us(r) > cs exp(—cﬁr“l(log r)((’—l)*/é’).

For brevity, we only deal with the light tailed case (i.e., 5 € (2,00)), since
the heavy tailed case can be treated similarly. First, by Theorem [3.1]i), for any
e > 0, Q-almost surely there is R.(w) > 1 so that forany ¢t > 1 and R >
max { R (w), 2t},

L 2/d
OA1 d/2 —#(1 — 0
u“(t,0) < egexp(—c4 R ) + C1(e)R exp< t(1 26)(dlogR> >’

where Ci(¢) > 0 is a constant independent of R and ¢, and where ky =
pwd[)\gm (B(0,1))]%? with /\gz) (B(0,1)) being the principal Dirichlet eigenvalue
for the generator of a Brownian motion killed upon exiting B(0, 1) and with the
covariance matrix (a;;)1<; j<a above. Letting R = Ct'/(1"\9) for large C and t, we
prove the desired upper bound by taking € — 0.
On the other hand, according to Theorem [3.2(i), for any x,a > 1 and 7,5 €
(0,1), Q-almost surely there is Ry 4,c(w) > 1 such that for any R > Ry 45 (w)
andt > 1,

u(£,0) > Co exp(—Cs (M (R))" ) (log My (R) 0" /7)
x exp(—a®(1+)A\? (B(0,1))tR?)
> Cyexp|—Cs R™HAON)+AO-17/0 exp< (OA1) ;p((l—l—%)R)dﬂ

x exp(—a?(1+ AP (B(0,1))tR?).
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Choosing x large enough and

1+ 2n\a(l A wep &

for ¢ large enough, we prove the lower bound by takingn,¢ — Oanda — 1. =

LEMMA 4.1. For any Lévy process Z and all t, R > 0,

Po(tpo,r) <t) <2 sup Po(|Zs| = R/2).
s€t,2t]

Proof. Foranyt, R > 0,

Po(tpo,r) <t) = IEDo(ﬁ(lopt]lZsl >R>
se(0,

Po( sup |Z,| > R, |Zui| > R/2) +Po( sup |Z,| > R, |2 < R/2)
s€(0,4] s€(0,1]

< Po(|Zatl = R/2) + Eo(Liry oy <tyP2ey oy (122t = Zrpo | > R/2))

<2 sup Po(lZs| > R/2)
s€(t,2t]

The proof is complete. =

5. APPENDIX

5.1. Proof of Proposition [3.3{ii). The statement mainly follows from the arguments
in [9, Section 4.1]. Note that since [9] studied second order asymptotics for Brow-
nian motions in a heavy tailed Poissonian potential, the proof there is much more
demanding. In particular, the argument in [9, Section 4.1] only works for part of
heavy tailed potentials (i.e., for the shape function @(x) = 1 A |z|~(¢+5) with
B € (0,2) and d + 3 > 2). In our setting, we can prove Proposition [3.3(ii) for
all heavy tailed potentials, because only the first order asymptotics for the first
Dirichlet eigenvalue is considered.

To highlight the differences from the argument in [9} Section 4.1], we rewrite
Proposition @Kii) as follows, where the notations are those of [9]].

PROPOSITION 5.1. In the heavy tailed case (H), for M > 1 large enough, any
k > 1and ¢ > 0, Q-almost surely there exists ty . -(w) > 0 such that, for all
t =ty pe(w) thereis z == z(t,w) € RY such that |z| < t(logt) ™" and
)\B(z,M(logt)B/(d"‘)) < (1 + E))\(t),
where \(t) = q1(logt) =%/ and q is given by (3.7).

In the heavy tailed case, by the continuity of ¢ and (3.1)), for any § > 0, there
exists a constant C'(#) > 0 such that for all x € R,

p(a) < po(z) = (K +0)(C(0) Alz|~47).
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Thus, to consider upper bounds for the first Dirichlet eigenvalue corresponding
to the shape function ¢, it suffices to study the eigenvalue associated with ¢g. For
simplicity, in the proof below we just take

wo(z) :==1A x| B, zeRY

since the argument goes through for wg(z) = (K + 60)(C(0) A |x|~47), and then
the desired assertion follows by taking # small enough.

Let N > 1/d,and M > 1 large enough. Define Ay (t) = [—(logt)", (logt)"]
and By (t) = B(0, M (logt)?/(@))_ First, we have

LEMMA 5.1. For any € > 0, there is a constant c(¢) > 0 such that for all t
large enough,

Q( s sup |y—wi 7 > =(logt) /)
yEB (1) wi¢An (t)

< exp(—c(e) (log ¢) "N +AN=1/0))

Proof. For t large enough, and for w; ¢ An(t) andy € By(t),as N > 1/d
and 8 € (0, ), we have |w; — y| > |w;|/2, and so
sup Sy —wi| TP 24P S TP
YEBM (t) wi¢gAn (t) wiAN (1)

Note that, since {w; } are from a realization of a homogeneous Poisson point pro-
cess on RY with parameter p, for ¢ large enough we have

Egexp{ (log) N 57 |17}
wi¢AN (t)

—exp(p f (e(logt)(dJrﬁ)N‘zr(dJrﬁ) 1) dz)
RNAN(t)

<exp(pe [ (log) N[~ dz) < exp(er (log ™),
RAAN (1)

where in the first inequality we have used the fact that e* —1 < ex forall z € (0, 1].
Therefore, by the Markov inequality, for ¢ large enough,

o sup  sup |y w1 > c(logt)0/)
yEB; () wiEAN (1)

N

Q X lwl P > 27 Pe(log)1)
wi¢An (t)

< exp (01 (log t)dN — 2748 (log t)(d+l3)N—6/d)

<

eXp(—CQ (log t)dN+ﬂ(N71/d))7

where in the last inequality we have used the fact that N > 1/d. The proof is
complete. m
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For any ¢ > 0, define

H(t) = log Eglexp(—tV¥(0))],  po(t) =

)

((d + 5),5) —(d+B)/B

where

a1 = pwgl’ (d—lﬁ—ﬁ) .

In particular,

wg N\ -@rod
wr0) = (5 L5) ot

and
51 H(poMD) + MBpoA(D) = —dlogt +o(1), ¢ — o,
where in the latter equality we have used the fact that
H(t) = —art¥ @8 L O(e™), t — oo
see [9, Lemma 1]. Next, we introduce a transformed measure defined by
Qi(dw) = [e~HPoAE) =IOV Q(dw), ¢ > 0.

Then it follows from [9, Lemma 7(1)] that (w, Qt) is a Poisson point process on R4
with intensity pe‘po(’\(t))‘m(z) dz. Furthermore, we have

LEMMA 5.2. As t — oo, uniformly for all = € By (t),
Eg, [V¥(x)] = A(t) + o((log t)~#/%).
Proof. For any x € By (t),
Eg, [V (2)] = p [ wo(a — 2)e OO0 g,

R4
=p f wolx — Z>e—ﬂo()\(t))60o(z) dz
Banr(t)
+p f wo(z — Z)e—ﬂo()\(t))sﬁo(z) dz.
R\ By (t)

It is easy to see that for ¢ large enough,
(52) p sup [ gola—z)e P0G g,
z€EBM (L) Byps ()

<p [ emOORE g < o) exp(—ea(log ) HHDB) (@)
Ban(t)

)

where ¢1, ¢y > 0 are independent of ¢ (but depend on M). Thus, for z € Bj(t)
and for ¢ large enough,
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E@t [Vw(l')] < P f |1E _ Z|_d_6€_90(>\(t))‘z|*d*/3 &
R\ Bapy (t)
+ ¢1 exp(—ca(log t)(d—i-ﬁ)(oz—ﬁ)/(da))‘

On the other hand, we can check that

p [ |Z‘*d756*,00(>\(t))\z|—d—/3 dz < c3 exp(—ca(log t) (@A (@=A)/(da)y,
Ban (t)

Then, for ¢ > 0 large enough,

Eg,[V¥(0)]
= p [ |27 Pem QW g2y o5 exp(—cg(log t) @@=/ (da))
]Rd
= A(t) + O(exp(—c(logt) @A (a=A)/(da)y)
for some constant ¢ > 0.

Next, for any x € Bjs(t) and ¢ large enough, by the fact that pg(z) =
1 A |z|~(@+5) and the mean value theorem,

[Eg, (V¥ (x) = V¥(0))]
SP f lpo(x — 2) — gpo(z)|e_l’0(/\(t))tpo(2) dz
R4\ Ba s (t)
+ O(exp(—c(log ) (¢HA) e—A)/ (der)))
< cr(log 75)5/(0104) f ’Z‘—d—5_16_08(10gt)(d+ﬁ>/d|z‘_d_ﬁ &
RI\ Ba s (1)
+ O (eXp(—c(log t) (dJFB)(O‘*B)/(da)))
< cy(logt)~A/d=(=B/e)/d

thanks to 8 € (0, ) again. This proves the desired assertion. m

Now, we are back to the probability estimate for V¢ () under the probability
measure Q.

LEMMA 5.3. There is a constant 6 € (0,1/2) such that for any e, M > 0 there
exists tsc v > 0 such that for all t > t5 . v,

Q( sup [V¥(x) ~ A@®)| < e(logt)?) > (5,2, M) exp((log1)°).
x€B ()
Proof. For any given £ > 0, by Lemma(5.2] for ¢ large enough,

sup [Eg, (V¥(z) — V¥(0))| < <logt> pra,
z€B(t)
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For any v € (1/2,1), we further define
By = {V¥(0) — A(t) € [(logt) /47, Z (log t)~#/4]}.

Ey = { sup [V¥(z) — V¥(0) — Eg, (V¥ (z) — V¥(0))| > 6(logt)_ﬁ/d}.
2€Bar(t) ‘ 2
Then, for ¢ large enough,
By N ES C { sup V() — A()] < 5(logt)"3/d}.
z€B(t)
Hence,
(53 Q sup [V¥(x) = A(1)] < e(logt) /)
xGBM(t)
> eH(ﬂo(/\(t)))EQt (epo(A(t))Vw(U)]lEl\Ez)
> exp(H (po(A(1))) + po(A(£) (A1) + (log ) ~/4=7)) Qu(E1 \ E)
> exp(—dlogt + po(A(t))(log )™/ *7 + o(1)) (Qe(Er) — Qi(E2))
> crt ™% exp(ca(log ) 77)(Qu(Er) — Qu(E)),
where in the third inequality we have used (5.1).
As shown in [9, Lemma 7(iii)],
(log )\ “+20/CD(V(0) — A(1))

under (Q; converges in law to a non-degenerate Gaussian random variable as
t — o0. Then

Q(Er) = Q ((log £)( @2/ CA (1 (0) — A(t)) € | (logt)/*77, Z(log t)l/ﬂ)

is bounded from below by a positive constant for ¢ large enough, thanks to v €
(1/2,1).
On the other hand, defining
¥ (dz) == pe(dz) — pe oA D)eo(z) g

we write
V¥(x) = V¥(0) = Eg, (V¥ (z) — V*(0))
= [(po(z = 2) — po(—2))iif (dz)
Rd

= [ (polz—2z) — po(—2))ia; (dz)
Bonr(t)

+ [ (polz = 2) — po(—2)) i (d2).
RN\ Baps 4
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Note that, by the fact that @g(z) = 1 A |z| 7975,
swp | [ (eolw = 2) = po(—2) i (d2)
TE€BM (1) Bonr(t)

< sup [ Jpolz — 2) — go(—2)| p¥(d2)
IGBIW(t) BQ]\/I(t)

+p sup [ |po(z—z)— po(—z)|e PoXM)Po(z) g
IEBM(t) BQM(t)

< [ Edz)+2p [ e W%0) gy
Bawm(t) Baont)

Hence, according to the second inequality in (5.2)), for ¢ large enough,

@t( sup ‘ f (po(x — 2) — gpo(—z))ﬂ‘t”(dz)‘ > 5(1Ogt>ﬁ/d>

2€BM (1) By

W

~ —w £ _
<@ [ Apdz) > gty )
Bon(t)

< [;(mgt)ﬁ/d]QE@t[ i ﬂ‘;’(dZ)r

Baa ()

—2
_ [;(logt)ﬁ/d] o [ e mO@n) g,
Bon(t)

where in the second inequality we have used the Markov inequality, and the equal-
ity above follows from the fact that the Q;-mean of | B, [y (dz) is zero.
Furthermore, according to the mean value theorem, for ¢ large enough,

swp | [ (pola = 2) = po(—2))iaf (d2)
z€Bp(t) Rd\BZM(t)

1
d
= sup I @900(91' — 2) df i (dz)
x€Bp (1) RN Baps(ty 0
d
< f sup @@0(95}5 = 2)|pi (dz)

RI\ By (1) x€B(t),0€(0,1)

e—Po(A()po(2) g,

d
+p f sup @cpo(ﬁx —2)

Rd\BQM(t) z€B(t),0€(0,1)

i (dz)

d
@@0(933 —z)

= J sup
R\ By pz(r) *€BM (1), 0€(0,1)
+20 [ sup o= P0AD)¢0(2) 7,

R\ By sy T€BM (1), 0€(0,1)

d
@@0(93«“ - z)
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< es(logt)?/ @) [ 27 A L g (dz)
RN Baar()
+es(logt)P/@) [ |57 Lem A )e() g,
RN\ By 1)
Note that
(logt)P/(@@) [ |5]=4=F=1e=p00D)20() gy < c(log ) /4= (1=0/)/d
RN\ By (1)

for ¢ large enough, and that the Q;-mean of fRd\Bzm : |z| 79— 1% (dz) is zero
t

and its variance is bounded above by c7(logt)~(4+26+2)/d Hence, for ¢ large
enough, by the Markov inequality,

@t( sup ‘ [ (polz—2) - apo(—z))ﬂf(dz)‘ > Z(logt)/o’/d>

z€B (1) R\ Ba (1)

~ Cd—B1 —w € -
< Q(anllogt [ () > S (log) )
RANByps(r)

2
< es(log t) 2B/ By [Rd\ [ fi (d2)]
2M (t)

< co(log t)*1*2(1*r3/a)/d'
Combining all the estimates above, we find that Q; (E5) tends to zero as t — 00,

and so Q;(E1)—Qy(E3) is bounded below by a positive constant for ¢ large enough.
This along with (5.3) yields the desired assertion. m

Proof of Proposition Fix x > 1,and set I; := ((2(logt)V)Z4)N{z € RY :
|z| < t(logt)~"} forany ¢t > 0. For any z € I and € > 0, define

= sw (740 - 201> S0et) 4,

x€z+ B (t)

z€2+Bum (8) wigz+An(2) 4
where B

Ve@)= X Je—w P

wi€z+AN(T)

We will estimate Q((7),;, (Fi(2) U Gy(2))).
Note that {G¢(2)}.c1, have the same distribution such that for any z € I and ¢
large enough,

Q(Gi(2)) = Q(G4(0) < exp(—cy(e)(log t)NTAN=1/d)),
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thanks to Lemma|5.1] On the other hand, {F}(z)}.cy, are i.i.d., and, according to
Lemmas [5.3]and [5.1] for any z € I; and ¢ large enough,

Q(Fi(2)) = Q(F(0)) < Q(F:(0) \ G¢(0)) + Q(G+(0))
(s V(o) = A0 > 0z + Q(G(0)
xE€B(t)
<1-— CQ(E)t_d exp((log t)&) + exp(—cl(s)(log t)dN-I-ﬁ(N—l/d))
<1 —e3(e)t™%exp((logt)°).

Hence,

QN EEHUGE)) <Q(N AE)+0(U (=)

z€Ily z€I; =3
<[1- 03(6)t_d exp((log t)é)]céltd(logt)*(HJrN)d
+ exp(—c5(e)(log t)dN—l-ﬁ(N—l/d))

5
< exp(—cg(e) exp((log t)°) (log ) ~(+V)d)
+ exp(—cs(e) (log t)INTAN=1/d))
< exp(—cz(e)(log t) N FAN=1/d))

where in the third inequality we have used the fact that 1 —x < e™* forall x > 0.
The Borel-Cantelli lemma implies that QQ-almost surely for all ¢ large enough there
exists z := z(t,w) € I; for which both F;(z) and G¢(z) fail to happen.

Below, we will fix such a z € I; for all ¢ large enough. Then

Ave B2y () < A(B(2, Bu(t))) +  sup  V¥(z)
CEEB(Z,B[M(t))

<M(BO,Bu(1)+  sup V()
z€B(2z,Bp(t))
+ sup Z |z — Wirdiﬂ
2€B(2,Bm (1)) widz+AN(t)

< 2M~(log )"\ (B(0,1)) + A(t) + ?’faog t)y=P,

where in the last inequality we have used Lemma[3.2] Letting ¢ small enough and
M large enough in the inequality above, we obtain the desired assertion. m

5.2. Quenched estimates of u (¢, 0): critical case. In this part, we will briefly show
that the arguments of Theorems [3.1]and [3.2] with some modifications still work for
the following

e Critical case (C): The characteristic exponent ¢ () of the pure-jump symmetric
Lévy process Z fulfills (§) = O(|£]*) as [¢] — 0, and the shape function ¢ in
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the random potential V¥ (z) satisfies

5.4 0 < liminf @(z)|z|4t® < lim sup (z)|z|¢T®

< oQ.

In the critical case, it was shown in [[16, Theorem 6.4] that the integrated density
N ()) of states of the random Schrodinger operator H defined by (3.2) satisfies

—00 < liminf A% 10g N(X) < limsup A% log N(\) < 0.
- A—0

Then, according to the arguments in Subsection [3.2.1] and the proof of Theo-
rem 3.1} we have

THEOREM 5.1. In the critical case (C), there is a constant ko > 0 such that
forany e > 0 there is C(g) > 0 such that Q-almost surely there exists a random
variable R.(w) > 1 with the property that for any R > max{R.(w), ¢(t)} and
t>1,

a/d
u¥(t,0) < @(t, R) + C(e) RY? exp ("f(l %) (dlﬁéR) )

where ®(t, R) and ¢ are given in Theorem|3.1

When Z is a symmetric a-stable process with exponent /() (€) given in ([2.2)
for some v € (0,2], and K := lim|y .o o(x)]z|%T* € (0, 00), Okura proved the
precise annealed asymptotics of u* (¢, x) in [[18, Theorem and Remark ii]: for all
x € RY,

lim log Eglu“(t, z)]
t—o00 td/(d+a)

= _C(pv K)7
where

Clo )= inf D(f. 1) + W,
) f€L2<Rd;da:>nBc<Rd>:||f||L2(Rd;dz):1{( )+ W)}

with B, (R?) being the set of measurable functions with compact support, D(f, f)
being the Dirichlet form associated with the symmetric a-stable process Z, and

W,(f?) :pﬂil[l—exp<—Kﬂ£l${(jj+adz>] dz.

Then, by the Tauberian theorem of exponential type (see [12, Theorem 3]), we
have

d+a\d+a

So, in this case we have a precise expression for the constant kg in Theorem
For quenched lower bounds of u“ (¢, x), we have the following statement.

a d d/a
lim A% Nog N(N) = —kg := < > C(p, K).
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THEOREM 5.2. In the critical case (C), assume that (3.11)) holds. Then there
is a constant Cy > 0 such that for any 6 € (0,1/2), k,a > 1 and n,¢s € (0,1),
Q-almost surely there is Ry o nc(w) > 1 such that for any R > Ry o ¢(w) and
t>1,

u(t,0) = C(k, 8,1, a) My n(R) 44 [Us(2M,,(R))]* exp(—a*(1 4 ¢)Cot R~%),

where
(5.5) M,(R) = R™"exp <“’;p((1 + 277)R)d).

To prove Theorem [5.2] we need the following proposition, which is analogous
to Proposition

PROPOSITION 5.2. In the critical case (C), for any k > 1 and n,s € (0,1),
Q-almost surely there exists 7. . c(w) > 0 such that for all v = vy,  (w), there is
z = z(r,w) € R with |z| < M, ,(r),

Mo pizry < (1+ONY(B(0,1)) + Cr(n)r™,

where M, ,(r) is defined by (5.5), C1(n) is a positive constant depending on
n only, and )\ga)(B (0,1)) is the principal Dirichlet eigenvalue for the generator

of the symmetric o-stable process Z®) on B (0,1) with characteristic exponent

zp@(g) given in (2.1).

Proof. We use some notations from the proof of Proposition [3.3|i). For any
k>1landn € (0,1),let I, := ((2(1 4+ n)r)ZY) N {z € R : |z] < M, ,(r)} for
any r > 0. Define g(x) = @o(|z|) for any 2 € R?, where g(r) = SUP|g|>r P(T)
for r € [0, 00). It is clear that p(z) < @o(x), and po(r) is a decreasing function
on [0, co) that there are constants c1, ¢ > 0 such that for r large enough,

(5.6) cer~e g wo(r) < czr_d_a,

thanks to (5.4).
Now, for any z € I, define F}.(z) as in the proof of Proposition i), and

Glz)={ sw ¥ ply-w) >
YEB(2,7) wi ¢ B(z,(1+n)r)

for some constant C, > 0 to be chosen later. As shown in the proof of Proposition
i), for 7 > 1 large enough, Q((,¢; F(2)) < exp(—r?/2).
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On the other hand, by the decreasing property of g (r) and (3.6)), for all r large
enough,

1
@[exp( swp % m(y—wi))]
P0(N7) yeB(0,r) wigBO(14m)1)

<ol i 3 s )

n
= exp<p [ (et o=/ am) _p) dz)
RA\B(0,(1-+7)r)

< oxp <ep<1 royt o 2ollD dz> < exp(esr?),
R‘i\B(OJ’) 800(777”)

where c3 := c3(n) is independent of r. This along with the Markov inequality and
(5.6) implies that for r large enough,

Q(G-(0))

1 Cir™@
<Q {eXp< sup > poly- wi)> > exp( )]
©o(n7) yeB(0,r) wi & B(0,(14+n)r) wo(nr)

< exp(c;grd — Cicy 177d7“d)

Since {G,(z)}.e1, have the same distribution (but are not independent of each
other), we find that

My (r) ! —1
Gy <2 L — Cicy'nr?
= 2(1+ )~  expl(pwa(1 + 20)" + 3 — Cucy'n)r].
Now, we take C, = 2con™%(pwa(1 + 21)? + ¢3), and so
1
( U G ( ) 2(1 4 )~ 4~ (et exp(—C*ndrd)
262

z€l,

Therefore, for all r large enough,

(N (B UG(2)
(N Fe)+0( U 6)

ZEI’r ZGIT
1
< exp(—r?/2) +2(1 + n>—dr—<ﬁ+l>dexp(—20 *ndrd)
2

Hence, in view of the Borel-Cantelli lemma, Q-almost surely there exists z :=
z(r,w) € RY such that |z| < M, ,(r), and both F.(z) and G,.(2) fail to hold.
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With this at hand, one can follow the proof of Proposition [3.3]i) to get the

desired assertion. m

According to Proposition [5.2] one can repeat the argument for Theorem [3.2]to

prove Theorem Furthermore, as an application of Theorems [5.1] and we
also can obtain Proposition The details are omitted.
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