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Abstract

We establish recurrence and transience criteria for critical branching processes in random
environments with immigration. These results are then applied to the recurrence and
transience of a recurrent random walk in a random environment on Z disturbed by cookies
inducing a drift to the right of strength 1.
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1. Introduction

This paper complements [4]. In [4] a random walk in a random environment on Z which is
transient to the left and disturbed by cookies of strength 1 to the right was considered. As can
be seen in [4], the study of special kinds of branching processes is essential to obtain results on
recurrence and transience of these excited random walks.

We first motivate the discussion of a critical branching process in a random environment
with immigration (critical BPIRE for short) within the present paper by introducing the random
walk we are dealing with.

1.1. Excited random walk in a random environment

Our model is explained as follows. Consider a sequence (py).cz € (0, DZ and putarandom
number M, of cookies on every integer x € Z. Now a nearest-neighbor random walk (Sy,),>0
is started at O with the following transition probabilities. If a random walker reaches site x and
if there is still at least one cookie on this site, he/she removes one cookie and goes to x + 1.
Otherwise he/she jumps to the right with probability p, and to the left with probability 1 — p,.
For an illustration of this model, see Figure 1, which was previously presented in [4].

The cookies in our model have maximal strength and induce a drift to the right. On the other
hand, we will assume arandom environment ( py )<z that makes arandom walk in arandom env-
ironment (RWRE for short), i.e. a random walk where M, = O for all x € Z, be recurrent. So
the question arises as to when the drift caused by the cookies succeeds in forcing the random
walk to +co. In Theorem 1 below, criteria for transience and recurrence of the process are given.

Let us introduce the notation for the model. Set € := ([0, 11Y)Z. The elements from 2 are
chosen at random according to a probability measure P on 2 with corresponding expectation
operator E. For a fixed environment w = ((w(x,i))i>1)xez € 2 and z € Z, define a nearest-
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FIGURE 1: Model of the random walk (see [4]). If there are cookies at his/her current position x € Z, the
random walker removes one and makes a step to x + 1. If there is no cookie he/she jumps to the right
with probability p, and to the left with probability g, := 1 — p,.

neighbor random walk (S,),>0 on a suitable probability space Q' with probability measure

P, which satisfies
P wlSo=z]1=1,
Pz,w[Sn+1 =8 +1] (Sm)lgmgn] =w(S;, #{m <n: S, =S},
Pz,w[Sn—i-l =85, —1] (Sm)lfmfn] =1—w(S, #m <n: S, =S,}).

The value of w (x, i) serves as the transition probability from x to x + 1 upon the i th visit at site x.
Furthermore, define P,[-] := E[P; ,[:]] as the annealed or averaged probability measure with
corresponding expectation operator E;. The random walk (S,,),>0 is called recurrent (transient)
if S, = O infinitely often (lim,_, o S, € {£00}) Pg-almost surely (Pp-a.s.).

With the convention sup @ = 0, the number of cookies of strength 1 at site x € Z is defined
by

M, :=sup{li > 1: w(x,j)=1foralll <j <i}.

In this paper we postulate the following for the model.

Assumption A. There exists, P-a.s., (px)xez € (0, 1)Z such that the following assumptions
hold.

(A1) It holds P-a.s. that w(x,i) = pyx foralli > M. Furthermore, P[p, = %] < 1.
(A2) (px, My)xez is independent and identically distributed (i.i.d.).

(A3) E[|logpg|] < oo and E[log po] = 0, where py := (1 — px)p;1 forx € Z.
(A4) P[My = oo] = 0 and P[Mp = 0] > 0.

If My = 0P-as.forall x € Z, assumptions (A2) and (A3) imply that the RWRE is recurrent,
ie. —oo = liminf,, S, < limsup,_, o, S = 00 Pp-a.s.; see, e.g. [17, Theorem 1.7].

Under Assumption A, (S,),>0 can be seen as a recurrent RWRE disturbed by cookies of
strength 1 to the right. In accordance with an RWRE and an excited random walk (ERW),
our model is called an excited random walk in a random environment (ERWRE for short). In
Section 3 we show the following recurrence and transience criteria for the ERWRE.

Theorem 1. Ler Assumption A hold, and assume that E[|log pol®] < oo for every 0 <
8 < 6.

(i) IfE[(log, Mo)>*#] < oo for some & > 0 then S, = 0 infinitely often Py-a.s.

(ii) Ifliminf,_mo(t)‘IP’[log Mo > t]) > 0 for some 0 < A < 2 then lim,_ S, = +00,
Py-a.s.
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Remark 1. The tail assumption lim inf,%oo(t)‘IP’[log My > t]) > 0 implies that
E[(log, Mo)* *1=o0c foralle <2 —i.

Remark 2. In the classical model of the ERW the underlying process is a simple symmetric
random walk. Criteria for the recurrence and transience behavior of the classical ERW are
given in Theorem 3.10 of [13]. Hence, if Assumption A holds with P[p, = %] = lin (Al), the
process (S, )n>0 is recurrent if and only if E[M] < 1. Note that this criterion is different from
that given in Theorem 1.

Theorem 1 should be compared to the following result from [4], where the underlying RWRE
is transient to the left, and where the following recurrence and transience criteria for the ERWRE
were obtained.

Theorem 2. ([4].) Let assumptions (Al), (A2), and (A4) hold, and assume that {p,, My, x €
Z} is independent under P, E[| log pg|] < oo, E[log po] > 0, and E[po_l] < 0.

(i) IfEflog, Mo] < oo then lim, o S, = —00, Pp-a.s.

(i) If E[log, Mp] = oo and if limsup,_, ., (tP[log My > t]) < E[log pol, then S, = 0
infinitely often Py-a.s.

(iii) Ifliminf,_, o (tP[log Mo > t]) > E[log po] then lim,_, » S, = +0o0, Py-a.s.

Theorem 1 and Theorem 2 both provide recurrence and transience criteria for the ERWRE,
but in the first theorem the underlying random walk is recurrent and in the latter transient to
the left. Basically, if a logarithmic moment of M) is finite, the random environment (without
cookies) determines the recurrence/transience behavior, whereas an appropriate assumption on
the tail of the distribution of M implies that the drift induced by the cookies wins.

Excited random walks go back to Benjamini and Wilson [6], and have been further studied
and extended by, among others, Zerner [21], [22], Basdevant and Singh [2], [3], and Kosygina
and Zerner [12]. A survey on ERW is given by Kosygina and Zerner in [13]. The novelties in
our model are the random transition probabilities on sites without cookies and the unbounded
number of cookies per site. However, we consider only cookies of maximal strength.

A useful technique to obtain results for the one-dimensional ERW is to employ the well-
known relationship between branching processes and random walks. See also [2], [3], [4], and
[12] for this method. Since there are only cookies of strength 1, we can concentrate on branching
processes with immigration and no emigration. In order to prove Theorem 1, we have to deal
with a critical BPIRE. See Section 3 for the precise connection between our model and the critical
BPIRE. Roughly speaking, an excursion to the right of the random walk can be translated into
a branching process by counting the number of upcrossings from n ton + 1, n € N, between
downcrossings from n to n — 1. The translation from the branching process to the excursion is
given by the contour process. The cookies in the ERWRE model correspond to the immigrants
and the random environment gives the random offspring distributions for the branching process.
As we will see in Section 3, the recurrence of the branching process implies the recurrence of
the random walk and vice versa. Thus, the discussion of the BPIRE with focus on its recurrence
and transience behavior is essential.

1.2. Branching processes in random environments with immigration

The literature on branching processes is extensive; see, for instance, the survey article [18].
Vatutin et al. [19] contains amore recent review on branching processes in random environments.
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Critical branching processes in random environments with immigration are studied in, e.g. [11]
and [16]. Unfortunately, a proper transience and recurrence criteria for our model could not be
found or deduced.

Let us introduce the definition of the BPIRE that we study in this paper. It differs slightly
from that given in [11, p. 344f]; see also Remark 3 below.

Definition 1. Consider a sequence e = (e,)yeN = (7, Mp)nen Of pairs of random variables
which take values in the set of probability measures on Ny. For n € N, r,, and m,, respectively
give the distributions for reproduction and immigration in generation n. Assume that the so-
called random environment (e;), N is i.1.d. under some probability measure (Q, and denote by
Qe[-]1 := QI- | e] the conditional distribution, and by Eg and E, the expectations with respect
to Q and Q, respectlvely

Furthermore, let {é , My; j,n, k € N} be a family of Ny-valued random variables on the
same probability space which is Q-a.s. independent under QQ, and satisfies, Q-a.s. for j,n € N,

QeM, € -1 =my, Qe[sl/('n) €-]=r,.

Then the process (Z,),>0 , given by Zp := 0 and
(n) (n)
=&+ +&, +M, forneN

(or every process with the same distribution), is called BPIRE. The random variable Ej(.n) can
be understood as the number of offspring of the jth individual of generation n — 1, and M,, as
the number of immigrants in the nth generation.

Another useful way to describe the BPIRE is the following. Foreach j € N, let (Z,,(j))nen,
be a branching process that starts at time j with Zo(j) = M; individuals (or immigrants)
and whose reproduction distribution is given by (r;4j)nen under Q.. More precisely, we
consider branchlng processes that have the same dlstrlbutlon as processes realized by Z,,(j) =
E(nﬂ -+ Ej 7 7)1(]), where, under Q,, {Ejl ,My; j,i, k,n e N} is independent and?;‘ ®)
has d1str1but10n Tk Q a.s. Then the sum over the offspring at the same time plus the 1mm1grants
at that time,

n
Z, = ZZn_j(j) forn € N,
j=1
gives a BPIRE. The latter definition is similar to Key’s definition in [11, p. 344f]; see also
Remark 3 below.

If EgllogE, [51 ]] exists, (Z,)n>0 is called critical, subcritical, or supercritical according
to whether Eg[logE, [él( )]] is equal to 0, less than 0, or greater than 0, in accordance with
the standard classification of branching processes in random environments. For an extended
classification, see, for instance, [19, p. 222f].

Throughout the paper, the distribution r,, will be represented by its probability generating
function (PGF) ¢, (s) := Zk>0s rn({k}) = e[sgl 1,0 <s < 1. Apart from Lemma 1 below
and its application in the proof of Theorem 3, it will be furthermore assumed that m, Q-a.s.
takes values in the set of dirac measures on Ny, {§,, » € Np}. In this case let us write n
instead of §, as shorthand notation. Thus, for a sequence (M),en of Np-valued random
variables, (¢, M) := (¢n, My)neN denotes an environment where the distribution for offspring
in generation n of an individual in generation n — 1 is given by the PGF ¢, and where M,
individuals immigrate in the nth generation Q(y, ar)-a.s.
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Remark 3. In his formulation of the BPIRE model in [11], Key does not count the number of
immigrants at time n as a part of generation n; he only considers their offspring as part of the
next generation.

Note that (Z,,),>0 is a time homogeneous Markov chain under Q. In this paper it is assumed
that the BPIRE is irreducible on N or Ny under Q, i.e. every state can be reached from any
other with positive probability; see, e.g. [10, lp 151]. A sufficient condition for irreducibility
on Ny is Q[M; = 0] < 1 and Q[M; =0, 51( ) = k] > 0 for every k € Ny. Motivated by the
application to the ERWRE, we are interested in recurrence and transience criteria for a critical
BPIRE.

Theorem 3. Let (Z,),>0 be an irreducible BPIRE with PGF ¢, for offspring in generation n
and M, immigrants in generation n. Assume that the following assertions hold.

1) (¢n, My)yen is i.i.d. under Q.
(ii) Egl|logu1]*] < oo, Egllog u1] =0, and Q[py = 1] < 1, where p, := ¢}, (1).
(iii) Egl(log, M1)**¢] < oo for some & > 0.
Then (Z,)n>0 is recurrent.

The next theorem gives a criterion for transience of a critical BPIRE. Let Q, denote the
conditional distribution Q[- | ¢], and write var,, for the variance according to the measure Q.

Theorem 4. Consider an irreducible BPIRE (Z,),>0 with PGF @, for offspring in generation
n and M, immigrants in generation n. Assume that the following assertions hold.

(1) (@n, My)yeN is i.i.d. under Q.
(ii) 1. Eglllog 1 1] < oo forevery0 < 8 < 6 and Eg[log 111 = 0.
2. Egl(log, (var, (¢ ")u72))2] < oo, where p, = ¢/, (1).
(iii) liminf;_, o (t*Q[log My > t]) > 0 for some 0 < A < 2.
Then (Zy)n>0 is transient.

Theorem 4(iii) implies in particular that Eg[(log M1)?7¢] = oo for some ¢ > 0; see also
Remark 1. Note the gap in Theorems 3 and 4 concerning assumption (iii). Theorem 4(ii.2) is a
technical assumption and might be weakened, but is always satisfied in our application to the
ERWRE.

The recurrence criterion for the branching process was inspired by some work on random
difference equations, e.g. [1], since there is some similarity between these processes. In
[9, p. 1196] Goldie examined recurrence and transience of random difference equations but
characterized only positive recurrence. Also, note the short review of the main known results
on these processes in [15, Section 3].

The present paper is organized as follows. Section 2 is dedicated to the proofs of Theorems 3
and 4 for the critical BPIRE. In Section 3, the relation between the ERWRE and the branching
process is established in order to prove Theorem 1. Examples are also given for the different
cases of the theorem.
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2. Branching process in a random environment with immigration

First, let us deduce for our model an analogous result about positive recurrence for an
irreducible subcritical BPIRE from Theorem 3.3 of [11].

Lemma 1. Let (Z,),>0 be a BPIRE with reproduction according to the sequence of PGFs
(¢n)nen and immigration according to probability measures (my)eN. Assume that the follow-
ing assertions hold.

(1) (¢n, mp)nen is i.i.d. under Q.
(i) Eqllog, E(g,.m,),en[M1]] < 0.
(iii) Eqllog, w11 < 0o and Egllog u1] < 0, where i, := ¢;,(1).
Then (Zy)n>0 is positive recurrent.

Proof. Ttishelpful to work with the alternative description of the BPIRE given in Definition 1.
As in [11], we amplify this definition in the sense that we do not only consider branching
processes (Z,(1))neN, starting at positive times, but allow ¢ € Z. Therefore, the random
environment is assumed to be a sequence e = (@, My )yez Of i.i.d. random variables.

Recall that, for n > 1, the BPIRE can be defined as Z, = Z?:l Zy,—j(j). Key [11]
considered in a more general setting a BPIRE of the form

n—1
Zfll) = Z Zn—j ().
j=1
We shift this process and set, for k € Ny,
<k )
5 =3z,

j=1

which is a BPIRE at time O that started in the past at time —k.
Since e is a sequence of i.i.d. random variables and since the branching processes (Z,(#))nen
t € Z, are independent under Q,, we obtain for v € Ng and n € N,

QIZ, = vl = Q[Zo(n) + Z{V = v)

=Y EalQlZo() = v —j, Z{V = jlI
j=0

=Y EqlQelZo(n) = v — jIQIZ" = jII

j=0

=Y EglQlZo(0) = v — jIQ[Z{ ™ = j1I.

Jj=0

For the last equality, note that the processes are just shifted. Since e is i.i.d., the products under
Eq have the same law. According to Lemma 2.2 of [11], lim,,—, o0 Q. [Z(()l_") = j]exists Q-a.s.
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for each j € Ng. Hence, by the dominated convergence theorem, 7 (v) := lim,—  Q[Z, = v]
exists for every v € Ny and

() = ) EglQelZo(0) = v — j] lim Qe[Z5'™" = j1I. (1)
Jj=0

Let us now show that 7 is a probability measure on Ny. By (1),

> ww =D Y EglQlZo©) = v~ j] lim Q[Z; ™" = jlI

UEN() UEN() j:()
= Y D> EolQlZo© = v — j] lim Qe[Z ™" = j1I
JENg v>j
= Y Egl lim Q.[Z§'™ = jll.
n—oo
Jj€No

Note that, for all j € Ny,
7(j) := Bol li 701 _ i = lim Eo[Qu[Z0 " = j)] = lim Q[Z = j
7(j) := Eqgl lim Q[Z, J1 im Eq[Q.[Z, J1 im Q[Z, J1
n—00 n—o00 n—-oo
and 7 defines a probability measure on Ny according to Theorem 3.3 of [11]. Thus,

Zn(v):l

UGNO
and the subcritical BPIRE is positive recurrent; see, e.g. [10, Theorem 8.18]

Now we will prove the recurrence and transience criteria for a critical BPIRE. The recurrence
criteria in Theorem 3 is inspired by a similar result for an autoregressive model defined by a
random difference equation in the critical case stated in [1]. Some of the ideas in [1, p. 480f]
will be employed and transferred to our BPIRE model.

Proof of Theorem 3. Assume that Q[M| = 0] < 1 since Z, = 0, Q-a.s., for all n € Ny if
QM =0]=1.
As in [1], let us define Yy := 0 and

Y, :=log(p - - - pp).

Then (Y,),>0 is an oscillating random walk, i.e. lim sup,,_, ., (£Y,) = 0o, Q-a.s.; see, e.g. [10,
Proposition 9.14]. The strict descending ladder epochs, see also [8, Section XII.1], are defined
by Lo := 0 and

L, =inflk > L,_1: Y, <Y, ,}.

Since (Yy,)n>0 is oscillating, L, is Q-a.s. finite. Let L := L1, and note that Eg[Y; ] < 0.

Following the strategy in [1] we consider the subprocess (Z1,, ),>0 and answer the following
questions. Is this process a Markov chain? Is it comparable to (Z,),>0; more precisely, is it
some kind and, if so, which kind of branching process? Is it recurrent? The third question is
central for the proof of the theorem since the recurrence of the subprocess yields the recurrence
of the process itself. Indeed, we show that (Z;,),>0 is a subcritical BPIRE.
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FIGURE 2: An illustration of the process and subprocess. In this figure it is assumed that L} =2, Ly =5,
and L3 = 6. The boxes with solid lines represent the offspring of the previous generation, whereas boxes
with dotted lines represent immigrants in generation 1, 2, and 3 of the subprocess (Zy,, )n>0.

Intuitively by Figure 2, (Z1,),>0 appears to be a BPIRE under Q, sy with reproduction
distribution given by the PGF

An(8) = oL, 1 +1(@L,_1+2( -~ ¢L,(5))), 0<s=<1,

and measure m,, for immigration in generation n € N, where m,, is the law of

Ly
My:= > Zr, ().

J=Ln-1 +1
This can be made precise. Calculation and iteration yield, Q-a.s. for s € [0, 1]and n € N,

Eg.an 5771 = Eg.an oL, () 71n—1]sMtn

= B lpr, +10 - o0, ) -11pr, 120 - @p, (s)Mea-1t1 .. ML

n

The PGF for reproduction is given by the first factor conditioned on Zy,, , = 1. The remaining
factors equal the PGF for immigration and coincide with the PGF of M, since, for L,,_1 + 1 <
Jj < Ly, Q-as.,

Eanls“ 1D = g1 (- gr, (DM ©)

The sequence (A, M) e is i.i.d. under Q since the increments of the ladder epochs (L, —
Ly—1)nen are ii.d. under QQ; see [8, Section XII.1]. The subcriticality of (Zy,),>0 follows
from Eg[log A (1)] = Eq[Y.] < 0.

Furthermore, the following arguments reveal that the subprocess is still Markovian under Q.
Forn > landiy,..., i1 € No, the Markov property of (Z,),>0 under Q,, 57y implies that

QlZ1, =iny1s Z1, =in, ..., Z1, = i1]

= ZEQ[I{Ln:k}Q(zp,M)[ZLnH =int1, Z1, =in, ..., 21, =11]]
keN

= EollL,=Qakp a0, [ 221 = int11Qp.n [ ZL, = in. ... Zo, =i1ll.  (3)
keN
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where 6% denotes the shift Bk(gpj, M;j)jeNn = (@r+j» M) jen and iy, in Qék(w,M),in denotes
the number of ancestors. Since (¢, M) jen is i.i.d., it follows that (3) equals

> EolQpt a1, [ 21y = int 111 EqllL, = Q. ZL, = in. ... Zr, = i1]]
keN

=Q,[Zr, =in11QZ, =in, ..., Zr, =i1].

To apply Lemma 1, we have to check that Eg[log, E,, M)[Ml]] < oo is satisfied. The
integrability of log(1 + Ey, M)[Ml]) implies the integrability of log, E,, M)[M 1] and vice
versa. We follow the strategy of the proof of Lemma 5.49 of [7]. According to [7, Lemma
5.231, log(1 + E(,.ar)[M1]) is integrable if and only if

n

limsupE((p)M)[M,,]l/ <00 Q-as. @)

n—oo

Since Eg[|log w1 |2] < 00, Theorem la of [8, Section XII.7, p. 414f] can be applied and
yields Q[L > n] ~ ¢/+/n for some constant ¢ > 0. This implies that EQ[L/S ] < oo for every
0<B< % Let 8 = 1/(2 4 ¢). Then by, e.g. [10, Theorem 4.23], we obtain, Q-a.s.,

o L
imsup — = 0. 4)

n—oo N

For the proof of (4), note that, by (2) and since w; - - - ug, < 1foreach j < Ly, we obtain,
Q-as.,

Ly

L, Ly
EemMy= Y BywmlZe, iD= Y Mjuji-- n—ZM 6)

sziz—l+1 j:Ln—l+1

Now, an analogous calculation to that given in [7, p. 336] yields (4). For completeness, let
us give the full argument. Inequality (6) gives

L,

1
lim supE g, M)[M 1" < lim supexp<—]0g(ZM ))
n—oo n—0oo j=I1
L)l Lﬂ
< lim sup exp(— log(l + Z M; ) ) (7)

Since

Ly
log(l + ZMj) < 1<s1_1<pL log(1 + M;) + log L
; <j<Ly

and log L,,/L,’? — 0 for n — 00, we obtain

L
1 - 1 B
lim sup — 10g<1 + ZM > <limsup — 5 ( sup (log(1 + Mj))l/’s>

n—00 L = n—00 L 1<j<L,
| L B
<limsup( — ) (o (1+M<))1/’3). (8)
mp(Ln; 1+ M,
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Recall that Eg[(log, M1)!/#] = Egl(log, M1)*™#] < oo. Hence, the right-hand side of (8) is
finite Q-a.s. by the law of large numbers, and (4) follows from (5), (7), and (8).

Summing up, the subprocess (Zy,,),>0 is a BPIRE with reproduction according to (A,),eN
and immigration distribution (1, ),eN, Where (A, my)penisii.d. and E[log E(y, ar) [Ml 1] < o0.
Applying Lemma 1 reveals that (Z,, ),>0 is positive recurrent, in particular recurrent. Hence,
(Zn)n>o is recurrent.

Before proving Theorem 4, let us deduce a useful result from Theorem 2 of [20].

Lemma2. Letd € N, ¢ > 0, and 0 < a < 1. Assume that {V,V;p;i,n € No} is a
Sfamily of i.i.d., a.s. nonnegative random variables. Then Eg[(log, V)4 < oo if and only if

ZnENo a" ZLC" : Vi,n < 00, Q-a.s.

Proof. The proof follows by induction over d. Since log(1 + Zf | Xi) < Zle log(1 + x;)
for any k z land x; > 0,1 < i < k, we obtain Eg[log, V] < oo if and only if
Egllog +(Z Vio)l < oo. Furthermore, the latter is equivalent to the almost-sure conver-
gence of ZneNo a” Zl JO Vin; see, for instance, [14, Theorem 5.4.1]. Thus, the result for
d = 1 follows.

Let the assertion hold for some d > 1. It will be useful to consider random variables
with three indices. Therefore, let {V, V;; »; j,i,n € No} be i.i.d. It follows from Theorem 2
of [20] that Eg[(log, V)4+1] is finite if and only if Eg[(log, Vo)?] is finite, where Vy =
ZneNo a"Vp,0,,. By the induction hypothesis, Eg[(log Vo)) < oo is equivalent to the
almost-sure convergence of

Lejd!) Lejd=1)

IS VD SRS 3) LD IS 3

jeNp i=0 neNy jeNp neNy i=0 Jj=0

Lej4=1)

<
Z jlkj
=0

d— 1
The number of summands in Z =0 ZLC} Vj ik—j is asymptotically equal to k?c/d for

k — oo. For d > 1, note that the almost-sure convergence of ZneNG a’ ZILC"O 1V, 4 for some
¢ > 0and all 0 < a < 1 implies the almost-sure convergence for all ¢ > 0. Hence, the lemma
follows.

Let us now prove the transience criterion for an irreducible critical BPIRE.

Proof of Theorem 4. The strategy of the proof is similar to that of Theorem 2.2 of [4].
First we discuss an autoregressive model defined by the critical random difference equation
X, = upXn_1+ M, forn € Nand Xo = 0. We will show that, Q-a.s.,

X, > eV for large n. 9

Thereafter, (X,),>0 is coupled with the critical BPIRE (Z,),>0 to obtain the transience.

As in the proof of Theorem 3, we define ¥, = log u1 + - - - +log w,,. Let % <k < 1/A,and
let

T (k) :=inflk e N: Y, > —n" forall n > k}.

By the law of the iterated logarithm, T («) is finite Q-a.s.; see, e.g. [10, Corollary 14.8, p. 275].
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Choose 0 < § < 6 such that y := éx —2 > 1. Then

EQIT ()1 =) n”QIT () =n]

neN
<14+ 0" Qo1 < (1 — D]
n>2
<14+ ) 7 QlY-1] > (= D]
n>2

This is finite due to the complete convergence theorem of Baum and Katz [5, Theorem 3, (a)
= (b)], and the assumptions Eg[| log tt1 |5] < o0 and Eg[log 1¢1] = 0. Therefore,

Eg[T (k)"] < oo. (10)
Consider now the autoregressive model. The recursion of X, yields
Xn =My + unMp—1 + pinpin—1Mp—2 + -+ + 2 un M.

Set
Wy =M+ My 4+ pypoMs + -+ g -+ - pup—1 My,

for n € N. Then, exchangeability implies that, for all n € N,
QIX, > eV = Q[W, > eV"]. (11)

Recall that % < k < 1/xand y > 1. By assumption (iii) of the theorem, there is some
constant ¢; > 0 such that Q[M| > e2”K] > cin~** for large n. Thus, for a suitable constant
¢z > 0, we obtain the following bound from above for large n € N:

@[Wn <eV" T() < nl/y} <Q () i miMi <e¥), T) < n”y]

“nl/v <i<n

=Q| ] Mg =eV" My, T<x><n”y}

“nl/v<i<n

<Q ﬂ (M4 < eznk}}

“nl/v <i<n

< (1 —Q[M; > X "1

I—kx

< e—C2n

Hence,
QIW, <e¥"] < QIW, <e¥", T(k) < n""1+ Q[T (k) > n'/"]

1

<e ™ L QIT (k) = n'/7]

for large n. By (10) and (11), and since kA < 1, we obtain

Y QIX, < eV < oo,

n>1
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and (9) follows by the Borel-Cantelli lemma. Furthermore, we can now choose N € N and
XN > ¢€ N such that

N—-1
@[ ) X >eniXy < m}@[ﬂ (X, > eV} N {Xy > xN}} >0 (12)
n>N+1 n=1

Define Xg\)f”) := xy and X,(IXN) = /,Lan(lx_N]) + M, forn > N, and note that {Xy < xy, X,, >
eViforalln > N} C {X,(,XN) > eV foralln > N}. Thus, (12) and the independence of
(¢j>» Mj)i<j<n and (¢;, M) j=n+1 under Q yield

N—-1
@[ﬂ{xn > eﬁ}] > Q[ﬂ (Xu >V n{Xy 2y} [) (X5 > eﬁ}]

n=t n=1 n>N+1
N—1
- Q[m (X, > eV} N {Xy > XN}:|Q|: m (X{) > eﬁ}:|
n=l n>N+1

> 0.

Hence, we have Qw[mnzl {X, > eﬁ}] > 0 on some Q-nonnull set D.

The next step is to couple (X,),>0 and (Z,),>0. As can be seen from the notation, the
increments of the difference equation correspond to the number of immigrants in the BPIRE and
the multiplication factor p, to the expected number of offspring of an individual in generation
n—1.

Fixe™! < B < 1. We will show that

@w[ﬂ{zn > pY"X,)

neN

Xk > e‘/E}] >0 (13)

keN
on D. Thus, Q[lim,_ o Z, = co] > 0 since e > 1, and the transience follows.

Let By := mkzl{Xk > e‘/’;} and, forn € N,

n
By = (1Z; = BV X n [ ixi > k).
j=1 k>1
By the definition of (Z,),>0 in Definition 1, on D, we obtain
Q(p[zn < ﬂﬁxn’ B, 1]

=Y " QulZy < BY" X, Zn-1 =k, By_1]
keN

k
=) Q [unk =D E" > pak — BV Xu1) + M1 = BV, Zyoy =k, Bnl}

keN i=1
k
< > [unk Y e sa- ﬂﬁ—w—lmnk]@w[znl =k, By_1l.
k>(ef)vYr=T i=1
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For the inequality in the last line, note that the summation over 1 < k < (eg)¥"~! yields 0.
Now, Chebyshev’s inequality implies that

Q|: X is(n) a ﬁﬁ_m) k]< Var(p(él(n))
P Sl TN TS

Note that, for large n, 1 — ﬂﬁ_V"_l > —%(f— ~/n — 1)log B. Hence,

4var, (&)
12(log B)2(/n — /n — D)2(ep)Vn-T

for large n. Thus, it holds for some 0 < o < 1 that

Q(p[zn < ﬂﬁxn’ B, 1]=

Q(p[anl]

QulZn < BY" X, | Bui] < @V var, (6,2

for large n and

(k+1)>—1
+1)y,, -2 +Dy =2
D o R DR DR A G s
neNy keNo n=k2
(k+1)2—1
k +1 -2
= D van " u g
keNy n=»k2

By the assumption that Eg[(log, (var, (51(1))#1_2))2] < 00, Lemma 2 yields, on D, Q-a.s.,

Y QulZy < BY" Xy | Byoi] < o0 (14)
neN

Furthermore, we have, on D, Q-a.s.,

Zn—1

Q(ﬂ[zn = ﬂﬁxn | By,1] > QWI:Z Ei(n) = /’Lnﬂﬁ_ n_lzn—l | Bn—]] >0 (15)

i=1
for all n > 1. The strict inequality in (15) holds since
k

ﬁﬁ_m <1 and Q, |:Z ‘i:i(n) e Mnki| >0 foranyk € N.

i=1

The left-hand side of (13) equals I—[neN QplZ, = ﬂﬁXn | By—1] and, thus, (13) follows from
(14) and (15).

Remark 4. The recurrence and transience criteria in Theorems 3 and 4 hold in the same way
for a BPIRE with one ancestor. Starting with Zyg = 0 in Definition 1 is only due to the proof of
Lemma 1. To make sure that the BPIRE dies out infinitely often Q-a.s. in Theorem 3, we have to
additionally assume—if the process starts with one ancestor—that Q[¢;(0) > 0, M; = 0] > 0.
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3. Excited random walk in a random environment

The aim of this section is to transfer the recurrence and transience criteria from the BPIRE
to the ERWRE. Therefore, note the well-known connection between branching processes with
migration and excited random walks. For a simple symmetric random walk disturbed by
cookies, this idea was employed, e.g. in [2], [3], and [12]. In [4] the author explained the
connection between a left-transient RWRE disturbed by cookies of maximal strength and a
subcritical BPIRE. In this section we establish an analogous relation between a critical BPIRE
and a recurrent RWRE disturbed by cookies of maximal strength. This connection is used to
prove Theorem 1. For a detailed explanation of the relation, we refer the reader to [4] or [12],
but try to give the main ideas here.

Let X l.(J ,i € Nand j € Z, be a family of £1-valued random variables on " such that they
are independent under P, ., for all z € Z and w € Q2 and

P X =11=w(j,i)=1-P, X" = —1].
The events {X l.(j ) = 1} and {X l.(j ) = —1} are respectively called successes and failures. Let
é}k) := #{successes in (Xl.(k))l->Mk between the (j — 1)th and the jth failure}.
Now, set Vp := 1 and
V=g 4o g+ M

Under Assumption A, (Vi)i>0 is a BPIRE under P, with one ancestor, immigrants (M )>1,
and offspring given by (Ej(.k)) j.keN. Note that Ej(.k) has geometric distribution with parameter
1 — pr, (geoy, (1 — py) for short), ie. Pl,w[gjf’” =n] = pr(w)"(1 — pr(w)) for n € Ny and
P-almost every w € Q.

To give an idea of the role of (Vj)r>0, note the following. The ERWRE can be realized
recursively by

St = Su + Xypn) forn > 0.

m<n: Su=3S,}

We denote the time when the ERWRE first hits k € Z by
Ty = inf{n € N: §, = k}.

Now, consider the first excursion to the right of (S,),>0 and count for k € N the number of
upcrossings from k to k + 1 during this excursion:

U i=#{n>0:n<Ty, Sy =k, Spr1 =k + 1}.

For the moment, assume that §; = 1. If the first excursion is finite then, up to time Ty, the
random walker ate all cookies on site 1 to maxi<,<7, S,. Let 1 < k < maxj<,<g, S,. Before
his/her return to O, the walker stepped from k to kK + 1 M} times plus an additional number
of times, or, more precisely, plus the number of successes in (X;"");> p, prior to the Uy—;th
failure, where Uy = 1. Thus, on {Ty < oo} N {S; = 1}, we obtain

Ur = Vi (16)

forall 1 <k < maxj<,<7, Sy; see also [4, Lemma 3.3] or [12, Equation (14)].
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Analogously to [12, p. 1962] or [4] we call the ERWRE recurrent from the right if the first
excursion to the right of 0, if there is any, is Pg-a.s. finite, i.e. P1[Ty < oo] = 1.

In the next step a connection between right recurrence of (Sy,),>0 and recurrence of (Vy,)n>0
is established. Roughly speaking, by (16), as soon as (Uj)r>1 becomes 0—which means that
the first excursion of the ERWRE is finite—(Vj )x>1 becomes 0 or extinct, and vice versa.

Lemma 3. Let Assumption A hold. The ERWRE (S,))n>0 is recurrent from the right if and only
if (Vik=o is recurrent in 0, i.e. P[there exists k € N: Vi =0] = 1.

o If (Su)n>0 is recurrent from the right then all excursions are Py-a.s. finite.
o If (Sp)n>0 is not recurrent from the right then Pyo[lim,_, » S, = 4-00] > 0.

This lemma can be proven analogously to Lemmas 3.5, 3.6, and 3.7 of [4]. Instead of Lemma
3.2 of [4] we use the facts that Po[lim inf,, . S, € {£00}] = 1 and

P, [lim sup Sy = +oo] —1. (17)

n— o0
Intuitively, assertion (17) is expected since the underlying random walk is recurrent and the
cookies induce a drift to the right. In fact, by Lemma 15 of [21], which also holds in the setting
Q = ([0, 11NHZ, Po.o[Tx < t] is monotone with respect to the environment w for any ¢ > 0

and k € N. Then Pg ,[lim sup,,_, o, Sy = +00] = Po, o[ reny Usen{Tk < t}]is monotone and
(17) holds.

Remark S. In the case of right recurrence note that, due to monotonicity, there are, contrary to
the model in [4], a.s. infinitely many finite excursions to the right since the underlying random
environment induces a recurrent random walk. Hence, Pg[S, = O infinitely often] = 1 if
(Sn)n>o0 is recurrent from the right.

Proof of Theorem 1. If P[M| = 0] = 1, the statement follows from [17, Theorem 1.7] about
the RWRE. Thus, assume that P[M; = 0] < 1.

The process (Vi)r>0 as described above is a BPIRE with immigrants (M,,),>1 and offspring
distribution geoy, (1 — p;), j € N. It is irreducible on Ny since, by Assumption A, P[M; =
0] > 0and 0 < p; < 1, P-as. and, thus, P[M; = 0, 51(1) = k] > O for every k € N. Given
an environment w € €2, the expected number of offspring produced by a single particle in the
(j — 1)th generation and its variance are

o Gy _Pi@
wj(w) :=Eoul§" 1= —p@ p; (w)
and (®)
hy_ _ Pil®w)
VarO,w(%-l ) - (1 _ pJ(a)))Zs

respectively. Hence, since we suppose that Assumption A holds for Theorem 1, (Vi )x>0 is a
critical BPIRE according to Definition 1. Furthermore, P[1; = 1] < 1 holds by Assumption A.
Supposing that E[|log 411°] < oo for every 0 < 8 < 6 also includes, in particular, that
E[(log p1)*] < oo. To see this, note that

2 2
E|:<10g 1 flpl) i| > E[(log lf—lpl> 1{p1</(}:| for any « > 0.
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Now, for small enough «, a constant ¢ > 0 can be found such that

2
(log . £ ‘pl) = (log p1 — log(1 = p1))* = c(log p1)°
holds on {0 < p; < «}. Therefore, E[(log+(varo,w(él(l))ufz))z] = E[(log p1)?] < oo is
fulfilled, and, finally, the assumptions of Theorems 3 and 4 are satisfied.

If E[(log, My)*+¢] < oo holds for some ¢ > 0 then the BPIRE (Vi)k=o0 is recurrent by
Theorem 3. Lemma 3 gives Po[S, = O infinitely often] = 1 since the underlying RWRE is
recurrent and the first statement of Theorem 1 follows.

Let lim inft_mo(t)‘]P’[log M; > t]) > 0 for some 0 < A < 2. Then (Vi)i>o is transient
by Theorem 4. Thus, by Lemma 3, Pg[lim,_,« S;, = +00] > 0. Now, following the same
strategy as in the proof of Theorem 1.1(iii) of [4], we obtain Pg[lim,_, o S,, = +o00] = 1. This
completes the proof.

Example 1. Suppose that the assumptions of Theorem 1 are fulfilled, and let A > 0. Let My

satisfy
1
P[My=0]=1— ——
[Mo =01 (1 + log 2)*
P[My>kl]= —— fork>2,keN.
Mo =Kl = i jogry frkz2ke

Theorem 1 makes no statement for A = 2, but, for A < 2, we obtain lim,_, o, S;;, = +00 Pp-a.s.
due to lim;_, o t)”}P’[log My >t]=1>0. If A > 2then S, = O infinitely often Py-a.s. since
we can choose ¢ > 0 such that 2 + ¢ < A and get E[(log, M)t < 0.
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