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Abstract. We consider the standard model of i.i.d. bond percolation on Z? of parameter p. When
p > p. where p. denotes the critical parameter, there exists almost surely a unique infinite cluster
Coo- Using the recent techniques of Cerf and Dembin (2022), we prove that the variance of the
graph distance in Cy between two points of Co, is sublinear. This result extends the works of
Benjamini et al. (2003), Benaim and Rossignol (2008) and Damron et al. (2015) for the study of the
variance of passage times in first passage percolation without moment conditions on the edge-weight
distribution.

1. Introduction

Bernoulli percolation. The model of Bernoulli percolation is formally defined as follows. Let E?
be the set of all pairs of nearest neighbours in Z?. We consider i.i.d. Bernoulli random variables
(Be)eecra of parameter p € [0,1]. If B, = 1, then the edge e is called open; otherwise, the edge is
called closed. Let G, be the graph of the open edges:

G, := (2% {ecE: B, =1}).

The graph G, is called the percolation graph. A path is said to be open if the path consists only
of open edges. This model exhibits a phase transition. Indeed, when d > 2, there exists a critical
parameter p. € (0,1) such that for p > p. (supercritical regime), there almost surely exists a
unique infinite connected component C in G,,. In contrast, for p < p. (subcritical regime), there
are no infinite open clusters. We refer to Grimmett (1989) for general backgrounds and known
results on Bernoulli percolation. We denote by D> the graph distance in the cluster Cs that is

Va,y € 7% D (z,y) := inf{ |r| : 7 is a path from z to y in Cx } (1.1)

where |r| denotes the number of edges in the path r and we use the convention that inf ) = +00. In
particular, if z and y are not connected in Cs, then we have DC (x,y) = co. To deal with the fact
that DC=(z,y) is infinite with positive probability, we will use the technique of Cerf and Théret
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(2016) and introduce regularized points. For z in Z% we define T to be the closest point in Coo
for the f3-norm to x with a deterministic rule to break ties. The advantage of defining regularized
points is that for any z,y € Z9, D= (F,7) < oo almost surely. A geodesic between T and 7 is
a path achieving the infimum in D% (Z,7). Note that the geodesics are not necessarily unique.
From now on, if there are several possible geodesics, we will choose one according to
a deterministic rule to break ties. When we refer to the geodesic, we will refer to the geodesic
chosen according to this deterministic rule.

First passage percolation. The model of first passage percolation may be seen as a generalization
of the model of percolation. Let G be a distribution on R, U{4occ}. To each edge e € E?, we assign
a random variable t, such that the family (t., e € E%) is independent and identically distributed
with distribution G. The random variable t, may be interpreted as the time needed to cross the
edge e. We define a random pseudo-metric T on this graph: for any pair of vertices z, y € Z%, the
random variable T'(z,y) is the shortest time to go from x to y, i.e.,

T(z,y) := inf {Z te : ris a path joining x to y} .

ecr

Note that for the distribution
Gp=po1+ (1 =p)dec, P> pe (1.2)

the travel time T'(z, y) for the law Gy, coincides with the graph distance between = and y in G, where
the edges with infinite passage time correspond to the closed edges. Thanks to classical tools used in
first passage percolation, in particular the subadditive ergodic theorem, we can study DCe (6, nx).
In particular, Cerf and Théret proved in Cerf and Théret (2016) a law of large numbers for the
regularized graph distance: there exists a deterministic function p,, : Z* — [0, +00) such that
Coo ~
vz € 74 lim m

_ o
n—00 = ip() a.s. and in L-.
The function p is the so-called time constant. This was first proved by Garet-Marchand without

introducing the regularized points in Garet and Marchand (2004).

Fluctuations of the travel time. The question of the fluctuations of T'(0,z) for general dis-
tributions G is a very central question. It has been conjectured by physicists that the variance
Var(T'(0,z)) should scale as ||z||{* for some constant o < 1 depending on the dimension. In par-
ticular, in dimension 2, it is conjectured that the model belongs to the KPZ universality class that
was introduced by Kardar et al. (1986) in 1986, and that o = 2/3. However, beyond some related
integrable models, the results obtained in this direction are still very modest. The first upper-bound
on the variance was obtained by Kesten (1993). He proved that there exists a constant C' such that
for all z € Z¢
Var(T(0,2)) < Cllz]}x

under some integrability condition on the distribution G. In their seminal paper Benjamini et al.
(2003), Benjamini-Kalai-Schramm proved that the fluctuations are sublinear there exists a constant
C such that for all x € Z¢, ||z > 2

el
Var(T(0,x)) < C
(T0.2) < Cp 1zl

for the case of a distribution G that takes only two values. The results of Benjamini et al. (2003) were
later extended to continuous distributions that satisfied a modified logarithmic Sobolev inequality
by Benaim and Rossignol (2008) and to more general distributions under moment conditions using
a Bernoulli encoding by Damron et al. (2015). In this paper, we aim to extend these results to
the case of the distribution G}, defined in (1.2). Namely, we are interested in the variance of the
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graph distance D¢ (6, nz). The main obstacle to overcome is that the distribution G} has no finite
moment. We obtain that the variance of the graph distance in Co, is sublinear.

Theorem 1.1. Let p > p.. There exists a positive constant Cy depending on p and d such that

VzeZ4\ {0} Yn>1  Var(D%(0,nz)) < CO%‘ (1.3)

Let us first explain the proof strategy used in Benjamini et al. (2003). To prove that the variance
of T(0,nz) is sublinear, Benjamini-Kalai-Schramm use an inequality of Talagrand (1994) related
to hypercontractivity. They need to study the influence of the edges that is the expected impact
on the passage time T'(0,nx) of changing the value of a given edge. To get the logarithm in the
denominator using Talagrand’s inequality, they need that almost all the edges have a small influence.
In this context, the influence of an edge e is related to the probability that the geodesic «v between
0 and nx goes through the edge e. Since there exists no result controlling the probability that the
geodesic goes through a given edge, the authors use a trick to circumvent this issue. They randomize
the starting point of the geodesic in such a way that the new random variable has a variance that is
still close to the original one and such that all the edges of the lattice have a small influence. This
trick of randomizing the starting point was later replaced by Damron—Hanson—Sosoe by a geometric
average in Damron et al. (2015).

In Benjamini et al. (2003); Benaim and Rossignol (2008); Damron et al. (2015), moment con-
ditions on the distribution are needed. A first reason why a moment condition is needed, is that
without it, we have Var(T(x,y)) = +oo. Note that even if we don’t have a good moment condition,
this problem may be solved by the use of regularized points. This is exactly in the same spirit as
the use of regularized points for the study of the graph distance to ensure that the graph distance is
finite and has good moment properties. But, the main reason why moment conditions are needed, is
that it enables to obtain a good control on the impact of resampling an edge. When the distribution
is bounded by M, resampling an edge on the geodesic cannot affect the passage time by more than
M. We can easily upperbound the maximum impact of changing the value of an edge. However,
in the context of the graph distance in the infinite cluster of percolation, closing one edge on the
geodesic can greatly increase the graph distance and we cannot get a good uniform control of the
impact of closing an edge, This is the main issue to extend the previous results to the distribution
G, that can take infinite value. To solve this issue, we use here the recent technology developed
by Cerf and Dembin (2022). Before stating the key ingredient of the proof, let us introduce some
definitions. Let p > p.. Let C; be the infinite connected component of Coo \ {e}, it is almost surely
unique. For z € Z%, denote by Z¢ the closest point to z in CS,. Let us denote by R, the following
event

Re := {0 = 0% nz = nz‘}. (1.4)
The event R, is the event that the regularized points are unchanged when closing the edge e. We
will need the following theorem that is the key result to prove the main theorem.

Theorem 1.2. Let p > p.. There exists a positive constant co depending on p and d such that for
any x € Z% and n > 1, let v be the geodesic from 0 to nz, we have

E |> (DS~ MH0, nz) — D (0,n2))*1x, | < con.
ecy

Roughly speaking, this result says that on average, closing an edge on the geodesic modifies the
graph distance by at most a constant. This theorem is a consequence of the work of Cerf and
Dembin (2022). This theorem together with the Efron—Stein inequality leads to an upper-bound
on the variance of order n which is already a new result in the context of the graph distance in
the infinite cluster (with some additional technical details due to the use of regularized points). To
prove that the variance is sublinear we will use the geometric averaging trick and concentration
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inequalities used by Damron et al. (2015). This geometric average will ensure that every edge in the
lattice has a small influence. Once the key result Theorem 1.2 is proved, the remaining of the proof
uses the concentration inequalities in the same way as Damron et al. (2015) with some additional
technical difficulties due to the fact that we use regularized points.

Remark 1.3. We believe that our proof strategy together with the Bernoulli encoding used by
Damron-Hanson—Sosoe in Damron et al. (2015) can also work for any distribution G on Ry U{+o0}
such that G({+o00}) <1 —pe.

In Section 2, we present some standard facts about supercritical percolation and we present the
concentration inequalities we will use. In Section 3, we prove Theorems 1.1 and 1.2.

2. Background

2.1. Background on percolation. We will need the following standard facts about percolation. For
x € Z4, let C(z) be the p-open cluster of z. We denote by | - ||2 the £2 norm. We have the following
theorem that controls the probability of having a large and finite open cluster.

Theorem 2.1 (Theorems 8.18 and 8.19 in Grimmett (1989)). Let p > p.. There exist positive
constants A1 and Ao such that

Vn > 1 P(0 ¢ Coo, C(0) NOA,, # 0) < A exp(—Aan)
where Ay, = [-n,n]*NZ% and OA, == {y ¢ A, : 3z € A, {z,y} € E}.
The following theorem controls the probability of having a big hole in the infinite cluster.

Theorem 2.2 (Theorem 7 in Grimmett (1989)). Let p > p.. There exist positive constants As and
Ay such that
Vn >1 P(Coo N Ay, =0) < Agexp(—Agn).

The following theorem gives a control on the graph distance.

Theorem 2.3 (Antal and Pisztora (1996)). Let p > p.. There exist positive constants 3, As and
Ag such that

Ve,y € 24 Ym > Bllz —yl2 P(m < D (z,y) < 00) < Asexp(—Agm).
We will need in what follows the two following estimates that are consequences of Theorem 2.3.
Lemma 2.4. Let p > p.. Let k > 2. There exists a constant k > 0 (depending on k) such that
vao,y € 0 E[D(Z,5)" < kllz —yl5.
The following lemma controls the expected intersection of the geodesic with a box.

Lemma 2.5. Let p > p.. There exists a > 0 such that for any geodesic v between two points in
Coo, we have
VzeZ® ¥Ym>1 Elvyn(z+An)| <am.

Let us now prove these two lemmas.

Proof of Lemma 2./: Set | = || — z||2 + ||§ — y|l2. Let m > 2|z — y||2, we have using Theorems
2.2 and 2.3

- m
P(DC<(%,7) > m) <P <l > 4d,8> +P(Fw € (x—f—Aﬁ)Elz € (y-f—Aﬁ) :m < D (w, z) < 00)

< 2Asexp <_A48dmﬁ> +2m2? A, exp(—Agm)
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where we use that for any w € (z + Ay, /aq5)) and z € (y + Ay jaap))

m
Blw 2l < =+ le — gl <m.
Hence, it yields that for k > 2,
E[D%(Z, )" < 2Bz —yl2) + D FFROD(E,5) > j)
3>2B8llz—yll2
and the result follows. O

Proof of Lemma 2.5: Let 7 be a geodesic between two points in Co. Let 2z € Z% and m > 1. Let us
assume N (z + Ay,) # 0, otherwise the result follows trivially. Let us denote by w and y the first
and last intersection of v with z + A,,. The portion of v between w and y is a geodesic inside Coo,
its length is equal to DC (w, y). Let us denote by & the following event

&= {Vu,v € (z+ Ap) NCx : DC (u,v) < 2dpm} .
Thanks to Theorem 2.3, we have
P(E) < (2m)*? A5 exp(—Agm) .
Hence, we have
Elly N (z + Ap) ] E[ly N (2 4+ Am)[1e] + E[[y N (2 4 A [Lee]
< 2dBm + (2m)>? A exp(—Agm) .

The result follows.
O

2.2. Concentration inequalities. Let f be a real-valued function on {0, I}Ed in L?. Let us enumerate
the edges of the lattice {e1,es,...}, we can write the following martingale decomposition

f=Ef = E(f|F) — E(f|Fr-1)

k=1
where Fj, is the o-algebra generated by the first k edge weights t.,,...,t., and Fy is the trivial
o-algebra. Set
Vi = E(f|Fk) — E(f|Fk-1) -
We have the following inequality that is proved in Damron et al. (2015) using an inequality proved
by Falik and Samorodnitsky (2007). Note that all the content of this section was already present
in the work of Benaim and Rossignol (2008).

Lemma 2.6 (Lemma 3.3. in Damron et al. (2()15))

Var

where Ent denotes the entropy.

We recall that the entropy of a function f > 0, f # 0 on {0, I}Ed given a distribution 7 on
{0,1}%" is defined as follows

Ent,(f) = E, [f log IE,jEf)] .

Let p € (0,1). We will omit 7 when 7 is ®,cgaBer(p) where Ber(p) denotes the Bernoulli distribution
of parameter p. For e € E¢, we define o! (respectively 0¥ the function that for ¢ € {0, 1}]Ed changes
te into 1 (respectively into 0). Set

Aef::foag—foaé.
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Remark 2.7. The edges with value 0 will correspond to the closed edges and the edges with value
1 to the open edges. For f a non-increasing functions on {0, I}Ed we have A.f > 0.

We will need the following lemma to control the entropy.

Lemma 2.8. Let f be such that E[f?] < co. There exists a constant C > 0 depending on p such
that

ZEnt V) <C’ZE Ac, f)?] (2.2)

For short, we will write Ay, instead of A.,. The proof of this lemma follows the same idea as in
Lemma 6.3 in Damron et al. (2015) but in a simpler context. Note that the proof of this lemma can
also be deduced from the proofs in Benaim and Rossignol (2008). For the sake of completeness, we
include the proof of this lemma here. To prove this lemma we need the following lemma.

Lemma 2.9 (Bernoulli log-Sobolev inequalities). Let p € (0,1). There exists a positive constant C
depending on p such that for any function g > 0 on {0, 1}

Entgep)[9”] < C(g(0) — g(1))*.
We will also need the following theorem.

Theorem 2.10 (Tensorization of the entropy, Theorem 2.3 in Damron et al. (2015)). Let p € (0,1).
Let f be a non-negative L? random variable on {0,1}E". Let (te)ecra be a family of i.i.d. Bernoulli

random variables of parameter p and denote 7 the distribution of the family. Fort € {0, I}Ed, denote
by m(t) be the distribution with respect to the k'™ coordinate, all the other coordinates remain fiz.

We have

o0
Entr( Z ~[Entr, (f
k=1
We have now all the ingredients to prove Lemma 2.8.

Proof of Lemma 2.8: Let k > 1. The random variable Vi only depends on t.,,...,%.
Theorem 2.10 and Lemma 2.9, we have

Using

ket

k k
Ent,r(sz) < ZEN[EH‘GM (Vk2)] < CZEﬂ[(Aij)2]

j=1 j=1

It follows that

E[E[(Akf)|Fi)?] ifj =k
E[(A;V3)?] = { E{(E[A, FIF] — BIA; f|Fe 1)) 7 < k.
Hence
oo k 0o
ZZE[(AJVk)2] = Z E[E[(A, f)|F;]? Z E[A; f|Fi] = E[A; f|Fe-1])?]
k=1 j=1 j=1 E>j+1
=" lim E[E[A;f|Fx] ZE (A£)?]

1

<.
I

where we used the orthogonality of the martingale increments in L? and the convergence of closed
martingales. The result follows. O
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3. Proofs

3.1. Proof of Theorem 1.1. Let p > p.. Let (Be¢).cge be an iid. family of Bernoulli random

variables of parameter p. Let n > 1 and = € Z%. Set m be the largest integer such that m < n!/*

and
F((Be)eepa) = | | S Dz na+ 2) (3.1)
m ZGAm

where edges that have value 1 correspond to edges that are open. The function f is a geometric
average of the graph distance, the interest of considering such a function is that it is simpler to
prove that all the edges have a small influence. We can prove that the variance of f is close to the
original variance we aim to estimate. This is the purpose of the following lemma.

Lemma 3.1. We have for n large enough
Var D= (0, nz) < 2 Var(f) + n*/*.

Let e € E4. We recall that CS, is the infinite connected component of Co \ {e}. For z € Z%,
denote by z¢ the closest point to z in CS,. For short, set

(e) := D (0°, nz®) — D (0, nz) . (3.2)

We will need the two following lemmas that give an upper-bound on £¢(e). Recall that R, was

defined in (1.4).

Lemma 3.2. Let k > 1. There exists 1 (depending on k) such that for any x € Z¢, n > 1 and
e c B4

E[f(e)"1eey1R,] < Fa
where 7y is the geodesic between 0 and 0z in Coo

The following lemma upperbounds the total influence of the edges that change the regularized
points.

Lemma 3.3. There exists C > 0 such that for any x € Z¢, n > 1

> E[l(ex)*1ge, ] < Clog?n.
k=1

Lemma 3.4. We have for n large enough

o
ZE(|VI€|)2 < n15/16.
k=1
Before proving all these lemmas, let us show how togteher with Theorem 1.2 they imply Theorem
1.1.

Proof of Theorem 1.1: If Var(f) < n3'/32, then thanks to Lemma 3.1, the result follows. Otherwise,
we have thanks to Lemma 2.6

n31/32 OO 9

and using Lemma 3.4 we get
oo

Z nt(V,2). (3.3)

k
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Thanks to Lemma 2.4, we get E(f2) < oo. Finally using Lemma 2.8, we get

iEnt(V,f) gCiE((Aekf)Q) gci Al | 37 E((Ae, DY (2,0 + 2))?)
k=1 k=1 k=1

2EAm,

where we use the Cauchy-Schwarz in the second inequality. Using the invariance by translation in
distribution, it follows that

iEnt(V,f) \A | Z ZE (Z, nw—i—z CZE
k=1 m

zEAm k=1

where for short we write 7 = D (0,nz). Let e € E%. Note that A.7 is independent of B,, it
follows that

E((Ar)?) = ;E«Am%aﬁ:l).

Let us denote by v the geodesic between 0 and nz. We recall that R, was defined in (1.4) as the
event where closing the edge e does not modify the regularized points. Let us assume that we are on
the event R, and that e is originally open and outside the geodesic v, then closing e has no impact
on the geodesic and A.7 = 0. It yields that

(Ae7)?1p,211R, = (AeT)* 1R, Lecy1p,21 -
Besides, we have
AeTlBezl = 6(6)13611 .

Hence, we have

C o
ZEnt VE) <€ =) E((Aq7)*1R,, Leer) + E((Ae,7)’1re 15, -1)
k=1 Lyt
SQE Z(DC“’\{S}(a,nx) D (0, nz)) 15, ZE (ex) 1Rp
p

ecy

Thanks to Theorem 1.2 and Lemma 3.3, we have for n large enough

ZEnt (V3 < 2Cogn
Pe

k=1
Using inequality (3.3) and Lemma 3.1, the result follows.
]
Let us now prove the lemmas.
Proof of Lemma 5.1: We have
|D% (0, nz) — D= (%, z + nx)| < D= (0,2) + D (nz, z + nz).

Hence,

|f — D~ (0,nz)| < — Z (D% (0, 7) + D= (nz, z + na)) (3.4)

Recall that f was defined in (3.1). It is easy to check using the invariance by translation in
distribution that

zEAm,

E(f) = E(D=(0,nz)).
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We recall that m < n!/4. Tt follows that
Var (D (0, nz)) = E((Dcw (0,nm) — E(f))?) < 2E((f — D= (0,n7))?) + 2 Var(f)

> E(D°(0,%)%) + 2 Var(f)

; ’ m| zEAm,

< 2Var(f) + 4d*km? < 2Var(f) + n®/4

where in the second inequality we use the Cauchy Schwarz inequality together with (3.4) and in the
second to last inequality, we used Lemma 2.4. The result follows. O

Theorem 1.1 trivially holds for p = 1. We here work for p € (pc, 1).
Proof of Lemma 5.2: Let e = {w, 2} € E% and k > 1. We have

E[f(e)klRe 1e€'y] < E[Dcw\{e} (wv z)klw z€CE, ]
1
—1_,
< LE[Dcm(wvz)klw z€eC ] < S
~1-p et T 1-p
where we use that DCe\{e} (11),,2)’7“111,7&0;o is independent of B.. In the last inequality, we used
Lemma 2.4.

[Dcoo\{e} (w ,z) lw,zecgo 1Be:0]

O

Proof of Lemma 5.3: Let e = {w, z} € E%. Let CS, be the infinite connected component of Cy. \ {e}.
For y € Z%, denote by C(y) the connected component of y in the graph G, \ {e}. We will need the
following estimate
E[((e)"] = E[(D*=\H (0%, nz€) — D (0, nz))']
(B[P @, )] + BID*~ (8, 72))) 5
2 —
1

IN

8

IN

— pE[Dcoo (0,nz))4] < Con?
where we use Lemma 2.4 in the last inequality and Cs is a constant depending on p. Set
L= Jwloo -
We have
E[(e)*1xe] < E[ﬁ(e)Zla;éﬁe] + ]E[K(e)ﬁmz#%eﬁ:ﬁe].

Let us upper-bound the probability of the event {6 =+ 66} Note that if 0 # 0¢ then 0 is in a
finite cluster in CS, and is connected to one of the endpoint of e. Hence, either C¢(w) is finite and
contains 0 or C¢(z) is finite and contains 0. Hence,

P(0 #0°) < P(0 ¢ Ayya) +P(0 € Ay, 0 # 0°)
< P(Coo ﬂAl/g—ﬁ)—HP’(l < |Ce(2)| <oo> +]P’<;§ |ce(w)y<oo>

l 2A l
< Azexp (—A42> +7 —1p exp (—A22>

where we used Theorems 2.2 and 2.1. It follows that using the previous inequality and inequality

(3.5)

E[t(e)15,5.] < \/EI(e)P(D # 0°) < Cn? exp(~cllw]c)
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for some constants C, ¢ > 0 depending on p and d. Similarly we have
E[0(€)* Lz 2mz¢] < Cn® exp(—c|nz — wl|ss) -

Note that these bounds are not good enough when w is close to one of the endpoint. In that case,
we use a different upperbound. On the event {6 = 0°,nz # nr®}, we must have e € v otherwise
it would imply that 0 is connected to nz in C¢, and contradict nz # nz°. Besides, we have either
nz® € C¢(w) and 0 € C¢(w) or Nz’ € C¢(z) and 0 € C¢(z). Let us consider the first case. We have

D% (0, nz%) < D% (0, w) + D (w,nz?) = D (0, w) + D (w, nz°)
and
D (0, nz°) = D (0, w) + D (w, nz°).
Finally, we have
0(e)* 1g_ge izt

= (cho (U), T’L\i‘e) — Db (w> ﬁ))%ﬁiee(}e(w) + (cho (27 ﬁ\i‘e) — Db (Za %))217’"&66C5(z) .

0=0¢

Using Lemma 2.4 and similar arguments as in the proof of Lemma 3.2, it yields that
2
Eff(e)*15_5.1
< 2E[D (w, 12°)* Lze cce (u)] + 2E[D (2,12°)* Lzecce ()]
+ 2E[D (w, n2)* Lize cce ()] + 2B[D= (2, 1) Lize ece )]
< 2E[D (@, nz®)?] + 2E[D > (3¢, nz°)?] + 2E[DC>= (@, nz)?] 4 2E[D = (Z, nz)?]

8K1
< .
=12,

nr;é'fiie]

As a result, we have
E[t(e)’1re] < E[0(e)*1g5:] + E[€(e)*15_ge Lrmprze]
< Cn? exp(—c||wl|oo) + min <1851p, Cn? exp(—c|lnz — w”)oo> .
and similarly,
E[£(€)21'Rg] < Cn? exp(—c||nz — w||s0) + min <1851p, Cn? exp(—c||w|])oo> .

Finally, we have

3" Elf(e)*1re] < > 116_'“+ Y. caj’ ' Cexp(—cj)

ecEd e€(Acg log nU(NT+ACy 10g ) p j>Cologn

where ¢4 is a constant depending only on d. It follows that for n large enough, we have

Z Elt(e)*1x:] = O(log?n) .

ecEd
The result follows. O
Proof of Lemma 5./: For short write 7, = D= (Z, m) Note that E[r.|Fy_1] = pE[r. 0 o} | Fi] +
(1 —p)E[r; 0 Uk’fk] and E[7,|Fi—1] = Be,E[r, 0 0}| F] + (1 — Be, )E[7: 0 0p|Fi]. It follows that

EIE(7:|Fk) — E(72|Fr-1)| = E[(Be, — p)E[Ac, 72| Fi]| = 2p(1 — p)E[Ac, 72].
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It yields
E[|Vk]] < ’A | Z E|E(7.|Fk) — E(72|Fr_1)|
m zEAm

m 2EAm

!Am\ > ElAqT| (3.6)
z€EAm

Z |A6k zTO’]_Be 2—1]
p‘Am| ceh E—
p‘Am| Z |1RC ] + E[g(ek - Z>1R6k*z 1€k—Z€'Y]

where we used similar arguments to the ones in the proof of Theorem 1.1, in particular that A7,
is independent of B.. Recall that « is the geodesic between 0 and nz Using Lemma 3.3, we get

[e.9]

> E[l(ex — 2)ire 1<) Ell(er)*1rg, ] < Clog’n. (3.7)
z€Am k=1

Using the Cauchy-Schwarz inequality and Lemma 3.2, we have

1/2 1/2
> Elbler — 2)1r,, . dey—zey) < ( > Ell(er — 2)21Rek_21ek—zev]> ( > E[lek—zev]>

2EAm, 2EAm, 2EAm,

< VE1 A VE[y 0 (A + )] -
(3.8)

Using Lemma 2.5 and the inequalities (3.6), (3.7) and (3.8), it follows that for n large enough

2d
E[|Vi|] < = ary m=9/2
p

C

Besides, using Theorem 1.2, Lemma 3.3 and inequality (3.6), we have for n large enough

> 1 ~ ~ 2
D E[Vil] € =E | > (DC=MH0, nz) — DO (0, n)) 1, | + ZE [e(er)1mg, ] < —con.
=1 p ecry p k=1 Pe

Finally, combining the two previous inequalities we get for some constant C' for n large enough

ZEH/k! < Cmi- d/2ZE|Vk| < C’conm(1 4)/2 < p15/16
k=1 k=1

where we use that m(?=1/2 > n1/8 /2 (we recall that m is the largest integer such that m < n'/4). O

3.2. Proof of Theorem 1.2. In this section, we will use results of Cerf and Dembin (2022). The
following Theorem is deduced from the results in Cerf and Dembin (2022) Set N = [n!/3¢].

Theorem 3.5. Let p > p.. There exit positive constants Ch, ¢z, k such that the following holds. Let
x € 7% and n > 1. Let v be the geodesic between 0 and nz. Set 7 = v\ ((Ax + 0) U (Ax + nz).
There exists a random family (cc)eey of positive real numbers such that

Veey  le)lg, = (DM (0, nz) — D= (0,72))1R, < < (3.9)
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and

P ZCZ >kn | <C; exp(—cznl/(6d2+1)). (3.10)
ecy

Sketch of the proof of Theorem 5.5: Proposition 3.5 in Cerf and Dembin (2022) states that for any
path we can associate to each edge in 7 a shell. A shell is a *-connected set of boxes with good
connectivity properties surrounding the edge. We refer to Cerf and Dembin (2022) for a precise
definition of the shells. Thanks to the good connectivity of the boxes in the shell, it enables us to
build a bypass of the edge e in a neighborhood of the shell of well-controlled length. In particular,
Proposition 3.6 enables to bound the size of this bypass of the edge e by kg|shell(e)|. Knowing that
there exists a bypass of length at most | shell(e)| enables us to upper-bound the number of extra
edges we need to join 0 and 7z when we close the edge e. Finally, Proposition 4.5 enables us to
have with very high probability a good control on the average size of the shells built in Proposition
3.5. Let € > 0 small enough depending on p and such that p — e > p.. Applying Proposition 3.5
in Cerf and Dembin (2022) to p —€,p and v, there exists a random variable Nj;(,) associated to v

and a family (shell(e), e € 5) where ¥ = v\ ((Aany,., + 0)U (Aany, (., + nT).

Remark 3.6. Note that here we will build (p —€) bypass, so we implicitly work here with a coupling
of the bond percolation of parameter p — ¢ and p in such a way that a (p — £)-open edge is also
p-open. Actually, the proof of Proposition 3.5 still holds true when p = ¢ and the definition of a
good box becomes simpler.

Thanks to Proposition 3.6 in Cerf and Dembin (2022)
Veey  lle)lg, = (DC=MeH(0,nz) — D (0,n%))1gr, < kol shell(e)] (3.11)

where k¢ is a constant depending on p, d and €. Thanks to the control on the size of the family
(Ishell(e)|, e € %) in Proposition 3.5 and the Proposition 4.5 in Cerf and Dembin (2022), there exist
positive constants C1, co and k such that

P(&S) < C4 exp(—Cin/(6d2+1)) . (3.12)

where

& = { Ny(y) < nl'/3d, Z(| shell(e)])? < kn
ecy
We conclude by setting for all e € ¥ N7, ¢. = ko|shell(e)| and for e € ¥\ 7, ¢ = co. The result
follows. .

Proof of Theorem 1.1: Let (¢c)eey be the family defined in Theorem 3.5. Define

chz,‘sn

Using Theorem 3.5, it follows

E > Ue)lr, | <E|> le)lg,ds, | +E 25(6)21R6155]
ecy ecy ecy
<wn+E 3 (021, | + 3 E[f(e)'1r, Lees]* \/P(£5)

eE'yﬂ(ANU(n:L‘+AN)) ecEd
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where we use the Cauchy-Schwarz inequality in the last inequality. Besides, we have by the Cauchy-
Schwarz inequality and Lemma 3.2 that

1 2
S E[e)'1r, 1] ? < S E() 1R, Lees) P € )Y < )T S B(e € 7)1
ecEd ecEd ecEd

It is easy to check that the right hand side is at most polynomial in n using for instance Theorem
2.3. Using (3.12), it follows that the following quantity goes to 0 when n goes to infinity

Z E 1725 eev] 2 P(£§)~

ecEd

Thanks to Lemma 3.2, we have

E > ((e)’1g, | = > E[l(e)*1eer 1R, ] < 261 (2N) < 28+ 0 1/3,
eevN(ANU(An+nx)) e€(ANU(An+nz))

Combining the previous inequalities, we get for n large enough

E > (DCMH0, nz) — D (6,773:))21&] < 2kn.
ecy

The result follows.
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