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On normalized multiplicative cascades
under strong disorder
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Abstract

Multiplicative cascades, under weak or strong disorder, refer to sequences of positive
random measures p, g,n = 1,2,..., parameterized by a positive disorder parameter
B, and defined on the Borel o-field B of 0T = {0,1,...b — 1}* for the product
topology. The normalized cascade is deﬁned by the corresponding sequence of random
probability measures prob,, ; := Z ,un g,n = 1,2..., normalized to a probability
by the partition function Z, 3. In thls note, a recent result of Madaule [27, 2011] is
used to explicitly construct a family of tree indexed probability measures prob,, 4 for
strong disorder parameters 3 > f3., almost surely defined on a common probablhty
space. Moreover, viewing {probm g1 B> Be}ny as a sequence of probability measure
valued stochastic process leads to finite dimensional weak convergence in distribution
to a probability measure valued process {prob_, 5 : 8 > B.}. The limit process is
constructed from the tree-indexed random field of derivative martingales, and the
Brunet-Derrida-Madaule decorated Poisson process. A number of corollaries are
provided to illustrate the utility of this construction.
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1 Introduction

The relationship between branching random walks and multiplicative cascades has
a long history, going back to the early works of [10] and of [25], respectively. Recent
results from the latter are exploited in the present note to construct and analyze the
normalized multiplicative cascade probability under strong disorder conditions.

Branching random walks, as discretizations of branching Brownian motion, provide
a natural probabilistic structure that is known to occur, for example, in the context of
reaction-dispersion equations of the type introduced by Fisher, Kolmogorov, Petrovskii
and Piskounov; see [26] and references therein.

Originating in statistical turbulence and other areas in which singular intermittent
random distributions arise, multiplicative cascades are random measures that define
prototypical models of disorder; see [25] for a seminal mathematical formulation whose
inspiration is attributed to Benoit Mandelbrot. Much of the early work on multiplicative
cascades involved the fine-scale (multifractal) structure of a limiting cascade distribution
under conditions that have come to be referred to as weak disorder. In such cases
the total mass defines a positive martingale sequence with a non-trivial a.s. limit. In
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Multiplicative cascade under strong disorder

particular, the cascade measure can easily be normalized to a (random) probability
measure to obtain an a.s. weak limit. On the other hand, while compactness of the tree
boundary ensures tightness, such almost sure weak limits are not expected to exist
under strong disorder.

However, as shown in [24] and in [7], respectively, there is a weak limit in probability
at critical strong disorder, or the so-called boundary case, and a weak limit in distribution
under strict (non-critical) strong disorder. In particular a (random) probability can be
defined in the infinite path limit under strong disorder. This latter result will also follow
from the analysis presented here, but the focus of this note is rather on the structure
of these weak limits and their mutual relation as a stochastic process indexed by the
disorder parameter 5 > (.. Toward this goal an integral representation is provided
together with a limiting process in the sense of finite dimensional weak convergence
in distribution, see Definition 2.2 below, and defined almost surely as a function of g
on a single probability space. This is then used to provide mutual absolute continuity
between the disorder limits, formulae for the Radon-Nikodym derivatives, and an explicit
description of the genealogy near the root as corollaries. Moreover, it is shown that
as a probability measure valued process, the limit process indexed by 5 > (. has
a.s. continuous paths in the weak-* topology; in fact in the total-variation norm. The
basic approach is to construct a tree-indexed derivative martingale random field, and
then exploit recent consequences of superposability due to [27, 16].

2 Background Definitions and Notation

To clearly describe the focus of this note it is convenient to introduce some standard
notation defining a multiplicative cascade, and its normalization to a probability. While
the results may be more generally formulated for cascades on more general classes of
trees, including Galton-Watson supercritical branching processes subject to a Kesten-
Stigum condition on the offspring distribution, we restrict the presentation to directed
binary trees for simplicity of exposition.

Consider the infinite binary tree defined by the following set of vertices T =
U, o{—1,+1}" with edges defined by pairs of vertices of the form v = (v1,...,v,),
and its parent v|(n — 1) = (v1,...,v,_1), and rooted at ) in correspondence with {—1,1}°.
The boundary of T is defined by T = {—1,1}¥, with the product topology. An co-
tree path is denoted by s = (s1,s2,...) € OT. We will also consider finite tree paths
s = (s1,...,8n) € T\{0} of length |s| = n, and for s = (s1,s2,...) € 9T, continue to
use the notation s|n := (s1, $2,. .., $n), read “s restricted to n”, for truncation. Also, for
v €T, k= |v] <nwe define

A(w) :={s€dT:slk=v}and A,(v) :={s € {-1,+1}": sk =v}

as the co-paths passing through the vertex v and the vertices at level n below the vertex
v, respectively.

Suppose one is given a collection {X, | v € T} of i.i.d. positive random variables
indexed by T and defined on a probability space (2, F,P). Denote by X a generic
random variable having the common distribution of each X, and assume that E(X) = 1.
Let

N
A(ds) = (;6+1(ds) + ;5_1(ds)> for s € 0T, (2.1)

and define the sequence of positive (random) measures pu,(ds),n > 1, absolutely con-
tinuous with respect to A(ds), via their sequence of Radon-Nikodym derivatives given
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Multiplicative cascade under strong disorder

by

dpin -

:—A(s) =[] x.j; for s € OT. (2.2)
j=1

Note that [, f(s)pn(ds),n > 1, is a bounded martingale for any bounded, continuous

function f on JT. The corresponding sequence of normalized (random) probability

measures prob,, (ds) on JT is defined by

dprob,,
dX

(s) =M T X5 2.3)
j=1
where the partition function M, normalizes u,, to a probability measure. Note that

M, =273 T X (2.4)

|s|=n j=1

has mean 1. The sequence of non-normalized measures u,(ds),n > 1, is referred to as a
multiplicative cascade and is the main object of our analysis.

In this framework, the notions of weak disorder and strong disorder, e.g., see
Bolthausen [14] for these notions in the present context, provide a well-known dichotomy
defined in terms of the asymptotic behavior of the partition function as follows. First note
that the sequence of (normalized) partition functions M,,,n > 1, is a positive martingale,
S0 My := lim,,~ M, exists a.s. in (2, F,P). By positivity of the factors defining the
path probabilities, the event [M,, = 0] is a tail event and thus by Kolmogorov’s zero-one
law, P(M, = 0) must equal zero or one. Kahane and Peyriére [25] for multiplicative
cascades, and (independently) Biggins, Hammersley and Kingman [10], for branching
random walks, had already obtained the following precise conditions for the disorder
dichotomy:

P(Mo >0)=1 <= E(XlogX) <log2. (2.5)

In the case for which [M, > 0] a.s., the cascade is said to be in a state of weak disorder,
whereas if [M,, = 0] a.s., the cascade is in a state of strong disorder. Note that the
deterministic environment X =1 a.s. can be regarded informally as the “weakest” of the
weak disorder regimes where M,, = 1 and p,,(ds) = A(ds). The special case

E(X log X) = log 2, (2.6)

belongs to the strong disorder regime as critical disorder, or the boundary case. For
example, in the case when X = exp(—3N — 3?/2) with N being standard normal dis-
tributed, the boundary case corresponds to 3 = 1/21og 2, with the strong disorder regime
obtained for 5 > v/2log 2.

To describe the limit distribution of the (re-scaled) partition function in the critical
case E(X log X) = log2 or E(X (log2 —1log X)) = 0, let us recall the derivative martingale
in the boundary case of the branching random walk; see [11]. We have that

Dp=2""%" i(log? —log X,|;) ﬁXsW n>1, (2.7)
j=1

|s|=n j=1

is an L!-bounded martingale having an a.s. positive limit D, and referred to as the
derivative martingale; see [26] for additional historic background in the contexts of
branching random walk and branching Brownian motion. Under some natural regularity
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conditions on X, Aidekon and Shi [2] proved that v/nM,, /D, converges in probability to
\/2/m0? where 02 := E(X (log 2 — log X)?).

Additional insight into the relevance of the derivative martingale to multiplicative
cascade theory can be obtained by considering the basic stochastic cascade recursion

BLA B+ A 1By, (2.8)

where By, are i.i.d. non-negative r.v.s having the same distribution as B, and A4, are
ii.d. non-negative r.v.s having mean 1/2, and independent of B;. The recursion (2.8) is
a well-studied recursion in a variety of contexts, see [12]

Under weak disorder B = M is the nontrivial solution for A4 = %X +1, unique up
to positive constant multiples. However, at strong disorder one has M., = 0 a.s; i.e.,
a trivial solution to (2.8). Nonetheless there is a nontrivial solution in the (non-lattice)
boundary case, namely a constant multiple of D; see [26, 23].

It is generally well-known as a result of early work originating in [20] that under
strong disorder the solution (fixed point) of the random recursion (2.8) coincides with a
multiple of a Lévy stable process stopped at D.; see [26] for a summary and extensions.
The results to follow provide a more detailed analysis of the structure of this solution,
through its explicit connections to the extremes of the associated branching random
walk, that facilitates the almost sure construction of the limit probabilities prob_(ds).

To close this section let us note that tree polymers provide an essentially equivalent
formulation that can be described as follows. Namely, when X = exp(—3W)/Ee*"W for
some 5 > 0, the sequence of random probability measures {prob,,(ds) : n > 1} is also
referred to as a tree polymer on (0T, B3) at inverse temperature 3.

Assuming that W is a random variable with ¢(3) := Ee " < oo for all 8 > 0,
the dichotomy (2.5) for the r.v. X = ()" 'e W gives the critical disorder as 3 = f3,.
where (871 1og(2g0(5)))’|5:50 = 0 and the weak disorder as 5 < (.. By centering and
scaling appropriately, i.e., working with 3,W + log(2¢(8,)) instead of W, without loss of
generality we can assume the so-called boundary case defined by

E(e") = % and E(We™") =0. (2.9)

Thus with X, = ¢(8)"'e ™ ®Wv v € T the strong disorder corresponds to 3 > 1. The
exponent defined by (3.1) is given by @ = 1/ in this framework.
We define the energy of a finite path s € T as

|l
H(s)=>» W,;forseT
i=1
and will sometimes use H,,(s) instead of H(s) when |s| = n to emphasize the dependence
on n. Also, in this context the partition function is defined as Z,(8) := X, e PH(),
We also define, forv € T, |[v] < n

Zn(ﬂ;?]) = Z efﬁ(H(S)*H(U))_ (2.10)
SEA, (v)

Then (2.10) can be understood as the partition function at the vertex v. Clearly Z,,(8) =
Z,(B;0). One may note that the scaling of the partition function implies a certain
centering of the branching random walkers induced by the path energies H,(s), |s| = n,
that may explicitly be expressed as follows:

n3PZ,(8) = ¥ e Bl ()=1own),

|s|=n
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When X = @(6)*16*5”/, we will use p,, g and probnﬁ for (2.2) and (2.3), respectively.
Note that the normalization constant M, in (2.4), is the same as (2¢(8))"Z,.(5). Also,
we have forv € T, [v| <n

pn g (A(v)) = (20(8)) e ) Z,(8; v)
and prob,, 5(A(v)) = ¢ Z,(8;0)/ 2, ().

We recall the following definitions for finite-dimensional weak convergence.

Definition 2.1. Suppose S is an arbitrary metric space with Borel o-field B. Let v, v,,,n >
1 be a sequence of probability measures on the product space S =5 xS x -+ x -+,
with the product topolgy and corresponding Borel o-field B¥*°. Let C,, denote the set of
bounded, continuous real-valued functions on S°° depending on finitely many coordinates.
We say that v, converges in finite-dimensional distribution to v if [ g0 9(8)Vn(ds) —
Js 9(s)v(ds) for all g € Cy,.

Note that, Definition 2.1 reduces to the definition of weak convergence when Cj, is
replaced by the class of all bounded, continuous functions.

Definition 2.2. Suppose S is an arbitrary metric space with Borel o-field 5, and [ is
an arbitrary index set. Suppose II,, = {v,(z,ds) : * € I,s € S} is a sequence of
probability measure valued stochastic processes on a probabilty space (2, F, P). We
say that one has finite dimensional weak convergence in distribution of II,, to II if for
any finite z1, x5, ..., Zp, in I, one has ( [q.. gi(s)Hn(a:i,ds)):il = (fgoe gi(s)H(xi,ds))il
in distribution for all g; € C,,1 < i < m.

3 Main Results

With the previous section as background, let X be a positive random variable with
mean one and satisfying the strict strong disorder condition E(X log X)) > log 2 for the
multiplicative cascade defined in (2.2). By calculations of the type given in [22], it is
easy to see the following (scale invariant) fact.

Lemma 3.1. Assume that EX =1 and EX log X > log 2. Then there is a unique « € (0, 1)
such that
X X
E(EXa 10g]EX°‘> =log2. (3.1)
X

Proof. Let p(a) = E(ﬁ log, X). The assertion is equivalent to the existence of a unique
a € (0,1) such that

ap(a) —log, EX® = 1.

The left side is zero at @« = 0 and, at « = 1 it is p(1) = EX log, X > 1. Moreover, it follows
from the Cauchy-Schwarz inequality that the left side is also an increasing function of
a. So the assertion follows from these observations together with continuity of the left
hand side. O

Let us define
W :=log2+log E(X) — alog X (3.2)

so that W satisfies E(e™") = 1/2 and E(We=") = 0.

Next we construct a collection of random variables indexed by the vertices of the
infinite binary tree that will appear in the joint convergence of the partition functions
at different vertices at the critical disorder, i.e., 3 = 1. This tree-indexed derivative
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martingale random field provides an essential ingredient of the eventual construction.
Recall that, the derivative martingale is defined as

D, = Z H(s)e 1)

|s|=n

and has an a.s. positive limit D, satisfying the distributional recursion (2.8), i.e
e W-1Doo(—1) + e W+ Do (+1) £ Dy where Doo(+1) are ii.d. ~ Da.
Assume that {W, : v € T} is a collection of i.i.d. random variables each distributed as
W and indexed by T. Fix a positive integer k. For v € T, |v| = k, let D(v) be i.i.d. copies
of Ds,. Now inductively fori =k — 1,k — 2,...,0, define

D(v) := D(v,—1)e V>t + D(v,+1)e Vo+1 forv € T, |v| = i. (3.3)

It is easy to see that for any fixed ¢ < k, {D(v), |[v| = ¢} are i.i.d. copies of D, and thus
{D(v) : |v] < k} is a consistent family of distributions. By Kolmogorov’s consistency
theorem there exists a (denumerable) tree-indexed collection of random vectors

Do := {(Wy, Dec(v)) : v € T} (3.4)

such that the finite-dimensional distribution restricted to {v : |v| < k} is given by the
above construction (3.3).

Now define the interval I((})) = [0, Do (f)). One can think of the tree-indexed deriva-
tive martingales D, as providing a way in which to partition the interval I(() into
successively smaller intervals. Define

I(=1) = [0,e""" Do (1))
and I(+1) = [e "1 Do (—1),e V' Do (+1) + e V1D (—1)).
Note that D, (0) = e -1 Dy (—1) + e W+1 D (+1) a.s. by construction and thus I(+1),

I(—1) is a partition of I()). Now to define I(v) for v € T, |v| = k, consider the lex-
icographic ordering on {—1,+1}*, ie., for u,v € {—1,+1}*, u < v iff there exists

i €{0,1,...,k} such that u|i = v|i and u; 41 < v;41. Now, for v € T, |v| = k define
v) = [ S e D (), e O Do) + 3 e H D, ) (3.5)
u<v u<v

One can easily check that the collection of intervals {I(v) : v € T} respects the tree
structure in terms of set-inclusion, i.e., if v is an ancestor of « then I(u) C I(v).

Here we note that, any infinite path s € 9T can be represented by a point ¢(s) € I1(0)
and conversely any point ¢y, € I(()) corresponds to a unique path s = s(¢y) € 9T in the
sense that {t} = ;- I(s|k).

Let # > 0 be a fixed real number. Consider a decorated (or marked) Poisson point
process A in R x [0,00) with intensity measure e*dtdz, (z,t) € R X [0,00) and the
decoration at the point (z,t) given by V, ;, which are i.i.d. copies of a point process V.
Let {(W,, D (v)) : v € T} be a collection of random variables indexed by the vertices of
T as constructed above, and independent of N. Fix a real number 6 > 0.

Now for any « € (0,1) and v € T, define

Ia(v):/ ()e_z/a/\/'(dzxdt): S e M yperw) » ., eV (3.6)
Rx0I(v

(z,t)eN yEVa ¢

With these preliminaries, the main result of this note may now be stated as follows.
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Theorem 3.2. Assume that the distribution of W is non-lattice, satisfies the boundary
condition (2.9) and the following size-biased moment is finite:

EW?+log, (e +We ™))e ™™ < 0 (3.7)
Then, we have for any 1, 32, ..., 0k € (1,00) and vy,vs,...,v5 € T
(n30i/2e=BHD 7, (Bisv) i = 1,2, k} = {Typ,(vi) i = 1,2,....k}

in the sense of convergence in distribution for some 6 > 0 and some point process V. In
particular, there are random probability measures prob,,, 5(ds) on T parameterized by
B > 1 and defined on a common probability space such that

{prob,, 5(A(v)) :v € T, > 1} = {prob,, z(A(v)) : v € T, > 1},

in the sense of finite-dimensional convergence in distribution (see (2.2)) and

prob., 5(A(v)) :=Ty/5(v) /L1 /5(0) = Il_/lﬁ((b)/ e P*N(dz x dt), ve'.
Rx6I(v)

Remark 3.3. The physics of random distributions of the type obtained here can be
phrased in terms of metastates as defined in [3]. In fact, we prove finite-dimensional
convergence of the joint distribution of the prob, ;’s and the disorder, i.e., the W,’s.
This defines a metastate in the Aizenman-Wehr sense [3]. Related notions occur in
the mathematical physics literature [30, 15]. For example, a metastate in the sense of
Newman-Stein requires that one condition on the disorder first, and then obtain the limit
of an empirical distribution of the prob,, 's along some sparse (but deterministic) sub-
sequences ng. The more purely probabilistic content follows the perspective of Aldous’
[4] objective approach in which one may view the construction of the random objects
prob, s as natural stochastic structures associated with the sequence prob,, 3,n > 1 via
a weak convergence in distribution; e.g. see Corollary 3.5 below.

Here we mention that in the strong disorder regime, i.e., 3 > 1, the measures yu, g
do not have a non-trivial limit. However, the o-finite measure n~%%/2 . 1, 5 has the weak
limit i, 5 := Zy/3(0) prob,, s over the collection of sets A(v),v € T and o s(A(v)) can
be written as a scale mixture of 1/5-stable random variables.

As a consequence of the explicit construction we can see that the limiting measures
(proboo’ 53> 1) are defined on the same probability space and are mutually absolutely
continuous on JT Q-a.s. By the definition of the intervals (I(v)),eT, any infinite path
s € {—1,+41}* in the binary tree will be represented by a point ¢(s) in the interval I((}).
More specifically, with this notation, one has the following immediate consequence.

Corollary 3.4. (prob,, 5,4 > 1) are defined on the same probability space and are
mutually absolutely continuous with the Radon-Nikodym derivative of prob,, 5 with
respect to prob,, s, at the infinite path s (with corresponding time point ¢(s)) given by

dprob,, 5, o) = Cp, (t(5))Z1/5, (D)
dprob, 4, Cp, (t(5))Z1/8, (0)
where the B-contribution for a single point #, is given by

Cs(to) == Z e P Z e Py,

(z,t)eENt=to YEVa ¢

Moreover, the sample paths of the (probability) measure-valued process 3 — prob., 5
are a.s. continuous for the total variation norm and, hence, weak-* topology, i.e., as
Bn — > 1 one has prob, 5 converges weakly to prob, s.
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Proof. Observe that the Poisson process is independent of the intervals. The 3 - contri-
bution for a single point ¢ is nonzero for countably infinitely many ¢’s and the support
set for ty, projection of A/ on the second co-ordinate, is independent of 3. Continuity of
the process 3 — prob 5 in the total variation norm follows from the absolute continuity
using Scheffe’s theorem, and continuity of the respective Laplace transforms appearing
in the Radon-Nikodym derivatives. This implies the asserted continuity in total variation
norm, and hence the weak-* topology. O

In fact, the random mapping 3 — prob,, 5, can be considered as a random process
with sample paths indexed by § € (1, ) and taking values in M ({0, 1}°°), the space of
probability measures on {0,1}*° endowed with the weak* topology. A central result of
this paper states that this sequence of processes converges weakly to a limiting process
8+ prob,, 4, in the finite-dimensional sense (see Definition 2.1 and 2.2).

It may be noted that similar formulae are known for other models of disorder, such
as the random energy model (REM), and generalized random energy model (GREM),
introduced by [19, 32, 29] and related by mean-field type formulations. It was shown by
[9] as a consequence of [29] that the genealogy of the GREM is given by the Bolthausen-
Sznitman coalescent. It is interesting to note the manner in which the asymptotic results
for the multiplicative cascade model differ from those of GREM, yet remain within the
general framework of A-coalescence (for non-uniform A.) This is elaborated upon with
related comments are included at the close of this note.

Another specific by-product of Theorem 3.2 is that one can easily find the limiting
distribution of the genealogical tree of randomly chosen k vertices in {—1,+1}" from
the distribution prob,, 5. Recall that for v = (v1,v2,...,v,) € T and an integer k < n,
we have v | k = (v1,vs,...,v;). Consider the decorated Poisson process as given in
equation 3.6. Let v be the (random) probability measure supported on I(f)) so that

/ 1 —Bz —By
Vﬁ(tO):Il/ﬁ((Z)) Z e P Z e Py,

(z,t)ENt=tg YEVa t

Let vz be the probability measure on 9T such that ¢(s) ~ v when s ~ v3. The following
corollary follows easily from Theorem 3.2.

Corollary 3.5. Let v{,vso,...,v; be k many i.i.d. vertices from the probability measure
prob,, 5 on {—1,+1}". Let uj,uy,...,u; be k many i.i.d. vertices from the probability
measure vg. Then for any fixed integer k& we have

(Vl|kav2‘kv"'vvk|k)i>(ul|kau2|k7"'auk“k)

as n — oQ.

This implies local convergence of the genealogical tree for randomly chosen k vertices
from prob,, 3 near the root.

Finally let us record that a companion formulation of weak convergence in distribution
can be given in terms of Fourier transforms as follows.

Corollary 3.6. At any strong disorder 8 > 1, for each finite set /' C IN
prob,, 5(F) = prob . 4(F) in distribution,

where @n) g =1, }go\boo) 5 denote their respective Fourier transforms as probabilities
on the compact abelian multiplicative group 9T for the product topology.

Proof. The continuous characters of the group JT are given by xr(t) = [[;crt; for

finite sets F' C IN. In particular there are only countably many characters of 9T. From
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standard Fourier analysis it follows that we need only show that

lim Eprob" XF = Eproboc x F in distribution

n—oo
for each finite set FF C IN. Let m = max{k : k € F'}. Then for n > m,

dprob,,
IE)probnﬁ XF = AT XF(s) N (s)A(ds)

= Z ij'Zn(ﬁ;[b)ileiﬂH(U)Zn(ﬁ;v)

lv|l=m jEF

5127, (B;v)
_ L o—BHw) T n\P;
- Z H“J € n35/22n(6~®) = IEprobwa XF

lv|l=m jEF ’

where the convergence is in distribution. O

4 Proof of Main Result

In recent years there has been a rapidly growing literature on the asymptotics of the
extremes of branching random walks. Relatively long, technical papers have provided a
refined understanding of the behavior of the right (or left) most particles in branching
random walks; e.g., [1, 8, 23, 27, 16]. This theory will be exploited to provide a coupled
relation between the asymptotic distributions of the partition functions, suitably scaled,
for a general class of multiplicative cascades under strong disorder and non-lattice
energy distributions, as a function of the disorder parameter. In particular, two essential
structures underlying the results here are:

(a) Biggins-Kyprianou’s version of the derivative martingale; see [16] and [11],
respectively, where these ideas arise in connection with the extremes of branching
random walks, and

(b) Brunet-Derrida’s notion of superposability.

The role of the derivative martingale was previously explained above. As noted,
the construction of the tree-indexed derivative field is an essential element of the a.s.
construction of the weak limits in distribution of the normalized cascade probabilities.
Another is that of superposability of extremal point processes introduced by [16], to-
gether with the (conjectured) corresponding representation as a decorated Poisson
(cluster) process, rigorously established by [27].

Specifically,

Definition 4.1. A point process N on R is said to be superposable if, for an independent
copy N’ and any a,b € R such thate™® +e % =1,

T,N + T,N' & N,

where T}, (Zy by) = >y Oz, T € R,

The basic example of a superposable point process is the Poisson process on R
with intensity e®dx. This is the well-known point process of extremes of a centered
and scaled i.i.d. Gaussian sequence. More generally, a superposable point process is
infinitely divisible and, therefore, it follows that it must be a Poisson cluster point process.
Based on analogous results for branching Brownian motion, it had been conjectured
in [16] that the only superposable point processes were Poisson cluster processes with
Poisson intensity fe”dx, 6 > 0. This was recently proven as a consequence of infinitely
divisibility, and also as a consequence of LePage representation theory, see [6, 28]. It
may also be interesting to mention as an aside, that the translation invariant Poisson
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cluster processes must be associated in the sense of positive dependence (or FKG
inequalities); [17, 211].

Another conjecture by [16] was recently proven in [27] extending the above quoted
result for i.i.d. Gaussian exremes to the extremes of the energies H,(s), |s| = n, centered
and scaled. In particular, it is shown that in the boundary case the point process of
extremes is superposable. More specifically, in the notation of the present article,

Theorem 4.1 (Theorem 1.1 in [27]). Assume that the distribution of W satisfies the
condition of Theorem 3.2. Let Ny, =\, 0p1(5)— 2 log ntlog Do - TREN (N, D) converge
jointly in distribution to (Ne, Do) Where Neo = 2451 >, cv; Oui+y IS @ Poisson cluster
point process on R with Poisson center process {zj. : k > 1} having intensity fe”dz,z € R
for some 6 > 0, V}.’s are i.i.d. copies of some point process V and D, is independent of
Neo.

An easy consequence of Theorem 4.1 (Theorem 2.4 in [27]) and the fact that

n302,(8) = D5, Y e sosmHos Do) = D / e PN, (d2),

— R
|s|=n

is that for any fixed 531, fa, ..., Bk € (1,00) we have

(R 22, (Bi)si = 1,2,... k) = (DE Y e Por N~ ePv i=1,2,... k) 4.1)
k>1 yeVi

where (zx, k > 1) are points of a Poisson point process with intensity fe*dz, z € R, Vi's
are i.i.d. copies of some point process V and D, is the limiting derivative martingale
independent of everything else.

Now let NV be a Poisson point process in R x [0, c0) with intensity measure e”dtdzr,
(x,t) € R x [0,00). It is easy to see that for a finite interval I C [0, 00), the point process
{x: (z,t) € N,t € I'} is Poisson point process with intensity |/|e*dxz, which has the same
distribution as {xz — log|I|,k > 1} where {x; : k > 1} is a Poisson point process with
intensity e“dz. Thus for an interval I of length #D., independent of A/, we have

(Z e~ PileilosDoc) N7 =By = 1,2,...,I<;)

k>1 yeVi
d _B. _Biy -
( Yo Y e B”’,zl,Q,...,k)
(z,t)eENtET YEV(z 1)

Now fix an integer k > 1 and consider the set of vertices v € T, |v| = k in the tree T at
level k. Consider the collection of random variables (n*%/2Z,,(3;v), |v| = k) which clearly
are i.i.d. and by the above reasoning has the limit (in distribution)

( S>ooooet Y eﬂy,|u|:k>

(z,t)EN /O (v) YEV(z,t)

where I(v), |v| = k are mutually disjoint intervals of length 6D, (v) and { D, (v), |v| = k}
are i.i.d. copies of D.,. From here the proof of Theorem 3.2 follows easily. O
The following revealing calculations are also direct consequences.

Corollary 4.2. Under conditions of the theorem,

ﬁlim 1 - 1/6)*1n%Zn([3)1/5 — p3 e~ Mmijsi=n H(s)
— 00

and

/8 4
Jim E({e™,y € V}is) (Top. (maxy) “

where — log G has Gumble extreme value distribution.
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Proof. A consequence of Theorem 3.2 is that the limiting distribution of
L(1—1/8)"Pn* 2 Z,(8)

is the same as a a—stable subordinator Tt(a) stopped at an independent random variable
0D E(||[{e ¥,y € V}||g), where a = 1/3, and ||g(y),y € V||, 8 > 1, denotes the usual

1
LP—norm, ( [ e ¥V (dy))” with respect to the decorating points. O

As a closing remark one may view the “genealogical structure” of the resulting
a.s. defined strong disorder cascade probability limit as follows: If vertices are chosen
from the n-th level according to the cascade measure in strong disorder, most of the
branching occurs either within distance o(n) from the root or within distance o(n) from
the n-th level. The branching near the n-th level gives rise to the decoration Point
process in the limiting decorated Poisson process, whereas the Poisson process arises
out of the time spent without any branching; see [18, 5] for comparison with branching
Brownian motion. Our result gives the structure near the root within distance O(1), as
discussed earlier. See Figure 1 for a graphical depiction.

] Initial Branching

Final Branching
giving the decoration

Figure 1: Geneological structure in Branching Random Walk

Another genealogical structure can be identified in terms of the Lévy stable subor-
dinator {Tﬁa) : s > 0} by viewing it as a continuous state branching process (csbp), in
a manner as was done in [9] in describing the genealogy of Neveu’s csbp associated
with another disordered system; namely, Derrida’s generalized random energy model
(GREM). In particular it was shown in ([9], Theorem 4) that the genealogy of Neveu’s
csbp defines a Bolthausen-Sznitman coalescent (BSC). This could be accomplished by
exploiting an alternative cascade version of GREM, due to Ruelle in [32]. Now observe
that the (BSC) is a A-coalescent for a uniform distribution A on [0, 1]; see [31]. So, in
view of recent results of [13], the genealogy of {Ts(a) : s > 0} is that of a A—coalescent
for which A is a Beta distribution with parameters 5./8 and 1 — 3./8. Since 5./8 < 1
under strict strong disorder, the results here establish interesting points of contrast and
comparison for these respective models of disorder; also see [18] for other observations
in this regard.

References

[1] Elie Aidékon, Convergence in law of the minimum of a branching random walk, Ann. Probab.
41 (2013), no. 3A, 1362-1426. MR-3098680

[2] Elie Aidekon and Zhan Shi, The Seneta-Heyde scaling for the branching random walk, Ann.
Probab. 42 (2014), no. 3, 959-993. MR-3189063

[3] Michael Aizenman and Jan Wehr, Rounding effects of quenched randomness on first-order
phase transitions, Comm. Math. Phys. 130 (1990), no. 3, 489-528. MR-1060388

ECP 20 (2015), paper 32. ecp.ejpecp.org
Page 11/13


http://www.ams.org/mathscinet-getitem?mr=3098680
http://www.ams.org/mathscinet-getitem?mr=3189063
http://www.ams.org/mathscinet-getitem?mr=1060388
http://dx.doi.org/10.1214/ECP.v20-3936
http://ecp.ejpecp.org/

Multiplicative cascade under strong disorder

[4] David J. Aldous, The ((2) limit in the random assignment problem, Random Structures
Algorithms 18 (2001), no. 4, 381-418. MR-1839499

[5] L.-P. Arguin, A. Bovier, and N. Kistler, Genealogy of extremal particles of branching brownian
motion, Communications on Pure and Applied Mathematics 64 (2011), no. 12, 1647-1676.

[6] Louis-Pierre Arguin, Anton Bovier, and Nicola Kistler, The extremal process of branching
Brownian motion, Probab. Theory Related Fields 157 (2013), no. 3-4, 535-574. MR-3129797

[7] J. Barral, R. Rhodes, and V. Vargas, Limiting laws of supercritical branching random walks,
Comptes Rendus Mathematique 350 (2012), no. 9, 535-538.

[8] Julien Berestycki, Nathanaél Berestycki, and Jason Schweinsberg, The genealogy of branching
Brownian motion with absorption, Ann. Probab. 41 (2013), no. 2, 527-618. MR-3077519

[9] Jean Bertoin and Jean-Francois Le Gall, The Bolthausen-Sznitman coalescent and the ge-
nealogy of continuous-state branching processes, Probab. Theory Related Fields 117 (2000),
no. 2, 249-266.

[10] ]J. D. Biggins, The first- and last-birth problems for a multitype age-dependent branching
process, Advances in Appl. Probability 8 (1976), no. 3, 446-459. MR-0420890

[11]]. D. Biggins and A. E. Kyprianou, Measure change in multitype branching, Adv. in Appl.
Probab. 36 (2004), no. 2, 544-581. MR-2058149

, Fixed points of the smoothing transform: the boundary case, Electron. J. Probab. 10
(2005), no. 17, 609-631. MR-2147319

[13] Matthias Birkner, Jochen Blath, Marcella Capaldo, Alison Etheridge, Martin Mohle, Jason
Schweinsberg, and Anton Wakolbinger, Alpha-stable branching and beta-coalescents, Elec-
tron. J. Probab. 10 (2005), no. 9, 303-325 (electronic). MR-2120246

[14] Erwin Bolthausen, On directed polymers in a random environment, Selected Proceedings of
the Sheffield Symposium on Applied Probability (Sheffield, 1989), IMS Lecture Notes Monogr.
Ser., vol. 18, Inst. Math. Statist., Hayward, CA, 1991, pp. 41-47. MR-1193060

[15] Anton Bovier, Statistical mechanics of disordered systems. a mathematical perspective.
cambridge series in statistical and probabilistic mathematics, 2006.

[12]

[16] Eric Brunet and Bernard Derrida, A branching random walk seen from the tip, Journal of
Statistical Physics 143 (2011), no. 3, 420-446.

[17] Robert M. Burton, Jr. and Ed Waymire, A sufficient condition for association of a renewal
process, Ann. Probab. 14 (1986), no. 4, 1272-1276. MR-866348

[18] B. Derrida and H. Spohn, Polymers on disordered trees, spin glasses, and traveling waves,
Journal of Statistical Physics 51 (1988), no. 5/6, 817-840.

[19] Bernard Derrida, A generalization of the random energy model which includes correlations
between energies, Journal de Physique Lettres 46 (1985), no. 9, 401-407.

[20] Richard Durrett and Thomas M. Liggett, Fixed points of the smoothing transformation, Z.
Wahrsch. Verw. Gebiete 64 (1983), no. 3, 275-301. MR-716487

[21] S.N. Evans, Association and random measures, Probab. Theory. Rel. Fields 86 (1989), 1-19.

[22] R. Holley and E. Waymire, Multifractal dimensions and scaling exponents for strangley
bounded random cascades, Ann. Appld. Probab. 2 (1992), no. 4, 819-845.

[23] Yueyun Hu and Zhan Shi, Minimal position and critical martingale convergence in branching
random walks, and directed polymers on disordered trees, Ann. Probab. 37 (2009), no. 2,
742-789. MR-2510023

[24] Torrey Johnson and Edward C. Waymire, Tree polymers in the infinite volume limit at critical
strong disorder, J. Appl. Probab. 48 (2011), no. 3, 885-891.

[25] J.-P. Kahane and ]. Peyriére, Sur certaines martingales de Benoit Mandelbrot, Advances in
Math. 22 (1976), no. 2, 131-145. MR-0431355

[26] A. E. Kyprianou, Slow variation and uniqueness of solutions to the functional equation in the
branching random walk, J. Appl. Probab. 35 (1998), no. 4, 795-801. MR-1671230

[27] Thomas Madaule, Convergence in law for the branching random walk seen from its tip,
(2011).

ECP 20 (2015), paper 32. ecp.ejpecp.org
Page 12/13


http://www.ams.org/mathscinet-getitem?mr=1839499
http://www.ams.org/mathscinet-getitem?mr=3129797
http://www.ams.org/mathscinet-getitem?mr=3077519
http://www.ams.org/mathscinet-getitem?mr=0420890
http://www.ams.org/mathscinet-getitem?mr=2058149
http://www.ams.org/mathscinet-getitem?mr=2147319
http://www.ams.org/mathscinet-getitem?mr=2120246
http://www.ams.org/mathscinet-getitem?mr=1193060
http://www.ams.org/mathscinet-getitem?mr=866348
http://www.ams.org/mathscinet-getitem?mr=716487
http://www.ams.org/mathscinet-getitem?mr=2510023
http://www.ams.org/mathscinet-getitem?mr=0431355
http://www.ams.org/mathscinet-getitem?mr=1671230
http://dx.doi.org/10.1214/ECP.v20-3936
http://ecp.ejpecp.org/

Multiplicative cascade under strong disorder

[28] Pascal Maillard, A note on stable point processes occurring in branching brownian motion,
Electronic Communications in Probability 18 (2013), no. 5, 1-9.

[29] J. Neveu, A continuous-state branching process in relation with the grem model of spin glass
theory, Rapport interne 267 (1992).

[30] C.M. Newman and D.L. Stein, Thermodynamic chaos and the structure of short-range spin
glasses, Phys. Rev. E Part A 3 (1997), no. 5, 5194-5211.

[31] Jim Pitman, Combinatorial stochastic processes, Springer Lecture Notes in Mathematics,
Springer-Verlag, 2002, Lectures from the 32nd Summer School on Probability Theory held in
Saint-Flour, 2002.

[32] David Ruelle, A mathematical reformulation of Derrida’s REM and GREM, Comm. Math. Phys.
108 (1987), no. 2, 225-239.

Acknowledgments. This work began when PD was a Simons Postdoctoral fellow at
the Courant Institute of Mathematical Sciences, New York University, where EW was

a visitor. EW is also partially supported by a grant DMS-1408947 from the National
Science Foundation.

ECP 20 (2015), paper 32. ecp.ejpecp.org
Page 13/13


http://dx.doi.org/10.1214/ECP.v20-3936
http://ecp.ejpecp.org/

	Introduction
	Background Definitions and Notation
	Main Results
	Proof of Main Result
	References



