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Abstract. This paper provides a rigorous study of the localization transition for a Gaussian free
field on Z4 interacting with a quenched disordered substrate that acts on the interface when its
height is close to zero. The substrate has the tendency to localize or repel the interface at different
sites and one can show that a localization-delocalization transition takes place when varying the
average pinning potential 4: the free energy density is zero in the delocalized regime, that is, for &
smaller than a threshold /., and it is positive for & > h.. For d > 3 we compute /. and we
show that the transition happens at the same value as for the annealed model. However, we can
show that the critical behavior of the quenched model differs from the one of the annealed one.
While the phase transition of the annealed model is of first order, we show that the quenched free
energy is bounded above by ((h — hc)+)2 times a positive constant, and that, for Gaussian disorder,
the quadratic behavior is sharp. Therefore this provides an example in which a relevant disorder
critical exponent can be made explicit: in theoretical physics disorder is said to be relevant when
the disorder changes the critical behavior of a system, and while there are cases in which it is known
that disorder is relevant, the exact critical behavior is typically unknown. For d = 2 we are not able
to decide whether the quenched and annealed critical points coincide, but we provide an upper
bound for the difference between them.
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1. Introduction

A central question in statistical mechanics is understanding the effect of disorder on phase
transitions and critical phenomena. This issue has been raised soon after Lars Onsager’s
celebrated solution of the two-dimensional Ising model with zero external field; see [28,
Section 5.3] for a historical overview and references. The model solved by Onsager has
constant couplings—Onsager’s solution actually allows couplings that are different in the
horizontal and vertical directions, but not more than that—and the question of whether
this result withstands, and to what extent, the introduction of impurities emerged as a
compelling stability issue. Modeling systems with impurities naturally led to consider-
ing systems in which the interaction terms, for example the potentials between nearest
neighbor spins, are chosen by sampling a random field—which we call disorder—with
good ergodic properties, often even a field of independent identically distributed random
variables. One then tries to understand the properties of the arising statistical mechanics
system which is no longer translation invariant, even if it retains some translation invari-
ance in a statistical sense. Some basic results like existence of the thermodynamic limit
and the fact that observables are self-averaging (i.e., independent of the sample of the
disorder) can be established [12]. When the variance of the disorder tends to zero, the
system approaches the non-disordered, or pure, case, but transferring a result proven for
the pure system to the disordered case, even if the disorder is very weak, is far from being
straightforward.

As a matter of fact, the first arguments set forth pointed toward predicting that even
a very low amount of disorder would wash out the phase transition completely [28, Sec-
tion 5.3]. Only later on did a substantially richer picture emerge. Since the Ising model
has to a certain extent driven the progress, it is worth recalling that a disorder in the form
of an external random field makes the Ising transition disappear in two dimensions [1],
while the transition persists in d > 3 [13]. On the other hand, it is not difficult to re-
alize that introducing a disorder in the coupling potentials, for example by introducing
a dilution, may in general modify the precise value of the critical point, but preserves
the existence of a transition: the nature of the transition (for example, the critical expo-
nents) is however still an open question (at least in low dimensions) [28, Section 5.3].
Giving more details on this beautiful issue is beyond the scope of this article, but what
interests us most is that A. B. Harris [34] introduced an intriguing way of looking at the
problem and proposed a surprisingly easy criterion to predict whether a small amount of
disorder modifies the critical behavior with respect to that of the pure system (assuming
that the transition persists). Essentially, the Harris criterion says that if the transition for
the pure system is sufficiently smooth, a small or a moderate amount of disorder does
not modify the transition: this is the case of irrelevant disorder. When the Harris crite-
rion fails, one expects to be in a relevant disorder case, except possibly at the boundary
between these two situations where the analysis is trickier (marginal disorder). These
notions of relevant, irrelevant and marginal disorder are connected to the framework in
which the theory has been developed, that is, renormalization [12], and the idea behind
Harris’ approach is that disorder may be downsized or enhanced by the renormalization
transformation, leading, after repeated application of the transformation, in the first case
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to the pure system fixed point and, in the second case, to a different one or to no fixed
point at all [23, 28, 34].

One of the substantial obstacles to the mathematical exploration of the Harris crite-
rion is that a good understanding of the critical properties of pure systems is limited to
very special cases. But in the last twenty years this question has been addressed, first by
theoretical physicists (see e.g. [22] and references therein) and then by mathematicians,
for a simple model of one-dimensional interface interacting with a substrate: the random
walk (RW) disordered pinning model (see [27, 28]). For this model the interface is given
by the graph of a random walk which takes random energy rewards when it touches a
defect line. The random walk can be very general and the full class of RW pinning mod-
els is better apprehended if viewed in terms of renewal pinning: we refer the interested
reader to the introductions of [28, 27]. The pure system has the remarkable quality of
being what physicists call solvable, meaning that there exists an explicit expression for
the free energy [26]. All the results which have been obtained confirm the validity of the
Harris criterion and its interpretation for the RW pinning model [2, 3, 7, 16, 17, 21, 28,
31, 32, 36, 40].

A natural generalization of the RW pinning model is obtained by replacing the graph
of the random walk by a random surface, and one of the first natural choices is the Lattice
Gaussian Free Field (LGFF)—recently also called Discrete Gaussian Free Field—on a
subset, for example a (hyper)cube, of Z¢, d > 2. While the pure model is not exactly
solvable in that case, it has been studied and the nature of the phase transition is well
known [11, 42]. However, until now very few attempts have been made to understand the
quenched behavior of the system (see [19, 20]).

Our model has two parameters: the noise intensity 8 > 0 and the average pinning
strength 7 € R. In this paper, we completely describe the characteristics of the phase
transition in the case d > 3 and the results can be summed up as follows:

(1) We identify the disordered critical point 4. = h.(8). More precisely, with the choice
of the parameters we make, which is the same as the one adopted for RW pinning in
the mathematical literature, the critical point of the disordered (i.e. quenched) model
and the one of the annealed model coincide. However, the critical behaviors do not,
and this contrasts sharply with what happens for RW pinning where, except for the
marginal disorder case for which the question is open, coincidence of critical points
happens if and only if the critical behaviors coincide. We also stress that, with our
choice, the annealed model coincides with the one in which we simply switch off the
disorder by setting its intensity S to zero, and this is what we call the pure model.

(2) The free energy density, or just free energy for conciseness, is zero for h < h.(B)
and positive for & > h.(8). We prove in full generality (in the choice of the disorder)
that the free energy is O((h — hc(ﬂ))z) as h \{ h.(B), which implies that the first
derivative of the free energy is continuous at /4.(f8); this is what is usually called a
second order transition. The transition for the pure system instead is of first order, i.e.
the first derivative of the free energy is discontinuous (it has a jump) at i.(f8), hence,
in Harris’ sense, disorder is relevant.

(3) When disorder is Gaussian we show that the behavior of the free energy at critical-
ity is precisely quadratic, and the critical exponent associated to the free energy is
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therefore precisely identified. Harris’ theory yields no prediction of how the critical
properties are modified when disorder is relevant. As a matter of fact, capturing the
critical exponent of transitions in disorder relevant cases appears to be a major chal-
lenge, and the authors do not know of any rigorous results in this direction when the
disorder is weakly correlated (for strongly correlated environment see [5, 6]). Even
in the RW pinning models several contrasting conjectures have been set forth, but a
certain consensus appears to emerge in favor of an infinite order transition, i.e. C*°
regularity of the free energy at the critical point (see the review of the literature in
[28, Section 5.3] to which one should add the recent contribution [23]).

We also present results for d = 2, but we are unable to show that disordered and pure
critical points coincide and, as a consequence, we are unable to establish results on the
critical behavior. Finally, we also take a quick look at the higher-dimensional analog of
the problem of a copolymer near an interface between selective solvents.

Note added in proof. Our two-dimensional result has been substantially improved in the
recent preprint [37], where it is proved that, for d = 2, the critical point for the disordered
system coincides with the pure one, with yet a different critical behavior: near the critical
point the free energy is shown to grow slower than any power of 7 —h.(8), which indicates
a phase transition of infinite order.

2. Model and results

2.1. The disordered model

Given a finite subset A of Z4, we let A denote the internal boundary of A, A the set
of interior points of A, and 9~ A the set of interior points that are in contact with the
boundary:

dA:={xeA:3yg A, x~y}, A:=A\DIA,

o 2.1
A :={xeA:JyedA, x ~y}.

In general some of these sets could be empty, but throughout this work, A is going to be
a large (hyper)cube.

Given a real valued field (@)x <74, one defines P(f\ to be the law of the lattice Gaussian
free field on A (denoted by ¢ = (¢x)xea) With boundary conditions ¢ on d A. Formally
we set

¢y = (}5} for every x € 0Ay,

and consider P(ﬁ as a measure on R® whose density is given by

-~ 1 1 e — 2
Pl = — exp(—§ > M) [T de.. 22)

A (x,y)eAZ\(0N)? xeA
X~y
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where [ [, _z d¢, denotes the Lebesgue measure on RA and

2 1
z% = /}RA exp<—5 > ) [ do-- 2.3)

(x,y)eAP\(AA)? xeh
X~y

xeh

For the particular case a = u we write P”A, and P, when u = 0. One of the factors 1/2
in the exponential is present to compensate for the fact that each edge is counted twice.
In what follows we consider mostly the case A = Ay = {0,..., N }d for some
]X € N. Note that in this case A N=1{l,...,N — l}d. We also introduce the notation
Ay ={1,..., N}d. We simply write Zy and Py for Z4,, and P4, .
Given a family @ = {wy}, 7z« of IID square integrable centered random variables (of
law IP), we set

A(B) = log E[ef*1], (2.4)

and assume that there exists E € (0, co] such that
max(L(28), A(—B)) < oo forevery B € (0, B). (2.5)

Many of the arguments rely only on A(8) < oo: A(28) < oo is related to two replica
arguments (lower bounds), and A(—B) < oo is exploited when fractional moments esti-
mates are performed (upper bounds); and a look at the proof of Proposition 3.1 suffices to
see that this second requirement can be relaxed. Moreover, a part of the results are given
for Gaussian w and in that case f = oo. Note that (2.5) implies smoothness of A(-) for
B € (—B, 2B) and around zero

AB) = B*/2+ 0(BY).

For X € Ay set 8y :=1j—1,11(¢(x)). For B > O and i € R, we define a modified measure

P%”'z"p via
apy?
T Sexp( Y (Box = A(B) + ), 2.6)
dPN Z w XEAN
where
2550 = [exp( Y (B — B+ ) . @7)
XeAN

Note that in the definition of P;‘V’"Z’d), the sum ), <k, can be replaced by either Yo A
ory xehy 3 these changes affect only the partition function. We have chosen to sum
over Ay for superadditivity reasons (see Proposition 4.2). The superscrlpt qb is dropped
when zero boundary conditions are considered, and replaced by u when ¢ =u.
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2.2. The pure model

The natural homogeneous model associated to the disordered model P%“Z’qj can be ob-
tained by switching off the disorder: the pure model is therefore precisély P“K,’%‘P, but
the notation is heavy and a bit misleading because the measure does not depend on w.
Moreover our choice of the parametrization is such that the pure model coincides with

the annealed model, that is, with the model with partition function E[Zg’z’d)]. For the
pure model we use the notation Py ;, and we limit ourselves to the case $ =0:

dPy 1 1
L. ) )
Py Zwa eXp( >

XGID\N

It is very easy to see—the proof is detailed just below—that this model has a transition at
h = 0, in the sense that the free energy density

1
F(h) = lim —logZ 2.
(h) = lim Nd 108 ZN.h (2.8)
satisfies
=0 forh<0
F(h -7 2.9
(){>O forh > 0, 29)

and therefore it is not analytic at 4 = (0. Moreover, by standard convexity arguments
F(h) is differentiable everywhere except possibly at countably many values of 4. When it
exists, the derivative of F(%) is equal to the asymprotic contact fraction defined by

e[ 5]
xeAy
It is obvious from (2.9) that the asymptotic contact fraction is 0 for 2~ < 0. Moreover,
since F(-) is convex, the asymptotic contact fraction is non-decreasing, and again because
of (2.9), it is positive for every h > 0.
The existence of the limit (2.8) is standard: the argument can be recovered from the
proof in Section 4.2 (it is an easy particular case). The limit is non-negative because

Zn. > Py(pc > 1forevery x € Ay), (2.11)

and it is not difficult to show that the logarithm of the latter expression is o(N¢): this is a
(rough) entropic repulsion type estimate and it is an easy consequence of the continuum
symmetry of the interaction that is broken only at the boundary [39]. On the other hand,
Zyp < 1forh <0, and hence F(h) = 0 for 2 < 0.

The fact that F(h) > 0 for every & > 0 can be established in a number of elementary
ways (see Section 2.3 for d > 3 and Remark 7.10 for d = 2), but here we mention the
more refined estimate [19, Fact 2.4]: for every d = 2, 3, ... there exists ¢4 > 0 such that

h ford > 3,
AN(] {Cd ora > 2.12)

F(h) ~
*) cah/\/|logh| ford = 2.
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Therefore the transition is of first order for d > 3 and the contact fraction has a jump
discontinuity. Note that the transition is of second order for d = 2: the contact fraction is
continuous at the transition, even if the continuity modulus vanishes (hence matching the
behavior in the delocalized phase) only logarithmically.

2.3. Some more details about the phase transition for d > 3

The result in d > 3 is going to be particularly relevant for us and we want to stress that a
rougher version of (2.12) is trivially established, and even the sharp statement is not much
harder. Note that

1 1
7108 ZN lh=0 = 7 Ew [Z ).

Now notice that Py is a centered Gaussian measure and the variance of ¢, under Py
is uniformly bounded by the variance of the infinite volume free field which we denote
by 05 (see Section 2.9). Hence

1
yaon1og Zn nln=o = P(oaN € [=1. 1]) =: Ca,

where A is a standard normal variable.
On the other hand, the same derivative is bounded above by 1, and therefore (using
convexity and the fact that Zy o = 1)

1
Cgh < Wk)g Zyn <h forall N,

and therefore
Cyh <F(h) <h foreveryh > 0.
This establishes a rougher version of (2.12) for d > 3 (which is however a statement only

for i small).
In fact, we have c¢g = Cg4. For this observe that if we go back to the partition function

in (2.7), but setting 8 = 0, that is, Zﬁ,,h = Z%f‘;l‘qb, we readily check that

-~ 1 -~
¢ ¢
N log s%p Zyngy = N log s%p Zy, forevery N,

from which one infers that F(h) < N~ log supg Z% ;, for every N. Now we remark that
for every h > 0,

Y Y dy b d
wion 7, =K, [ - 0] = [ 0] <o 3 01

XGKN XeEAN XEKN
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In the last step we have used the fact that sup,, P(cN +m € [—1,1]) = P(oN «€
[—1, 1]). Integrating the above inequality on the interval [0, 4] we obtain

Dl 2]

xelAy

and hence

F(h
lim sup Q < dEN[ Z 8x] for every N.
no h N
XEAN
Now using the fact that the variance of ¢, is close to 05 when the distance of x to the
boundary is large (see Section 2.9), it is standard to check that

1
hm NdEN[ Z x] = Cy,

XGAN

which is sufficient to conclude that ¢; = Cy.

The proof of (2.12) for d = 2 is substantially more involved and it is less related to
our results because in any case for d = 2 we are unable to address the issue of the order
of the transition when disorder is present. However, the reader can check that the above
method gives, for d = 2, an upper bound on F(h) of the right order of magnitude (that
is, h(log h)~1/?). See also Remark 7.10 for a proof of a lower bound of the same order
(which also implies that the transition is at 7 = 0 for d = 2 too).

Before moving to the disordered case it is worth recalling that the phase transition
we have just described is a localization transition, and the localized LGFF is profoundly
different from the LGFF since the continuum invariance of the latter is broken by the
localizing potential. In particular, correlations decay exponentially with the distance for
the localized measure [9, 35, 11, 42], while the decay of correlations for the LGFF is
power law (see Section 2.9). Moreover a directly related issue for an akin model is the
one of wetting [14, 10, 42]: in this case, added to the pinning potential, the LGFF is
constrained not to enter the lower half-plane. This constraint generates a repulsion, but
the transition is still at 4 = 0.

2.4. Free energy and transition for the disordered model

The existence of quenched free energy for the disordered model has been proved in [19,
Theorem 2.1]. We recall the result here:

Proposition 2.1. The free energy

P(dw)-a.s.

1 , 1
F(B, h) = N]i_EnOOWE[longi;fZ] 2 lim N—logz*“ @ (2.13)

exists (and is self-averaging).
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Note that F(0, ) = F(h). Moreover it is easy to observe that F(8, &) is non-decreasing
and convex in & and we have (cf. (2.10))

. 1
s = g, e[ 0]
xXeEAN
as soon as the left-hand side is defined.

Furthermore, from Jensen’s inequality and convexity (we refer to the proof of [27,
Proposition 5.1] for more details) we have

F(O,h —A(B)) = F(B, h) =F(0, h), (2.14)

which implies that F(8, h) > 0 for every 2 € R. This elementary but important lower
bound can be established in a direct fashion precisely in the same way as for the non-
disordered case (cf. (2.11)). But (2.14) also guarantees that F'(8, 1) = 0 for 4 < 0 and
that F (B8, h) > 0if h > A(B). Hence we have established the existence of a localization
transition, and the critical value

he(B) := inf{h : E(B, h) > O} (2.15)

satisfies
0 <hc(B) <Ar(B). (2.16)

2.5. The main results

The aim of this paper is to investigate if the inequalities (2.14) and (2.16) are sharp, and
to compare the behavior of the model with respect to the pure, i.e. annealed, one.
The results we obtain are the following.

Theorem 2.2. When d > 3, we have:

(i) Forall B € (0, B), with B defined in (2.5), there exists a constant C (depending on p,
d and the law of w) such that

ho < g(B,h) < Ch*  forh € (0, 1). (2.17)
(i) When w is Gaussian, for every 8 > 0 there exists a constant c(B, d) such that
c(B, d)h® < F(B,h) < h*/B> forh € (0, 1). (2.18)

Moreover one can find a constant C(d) such that c¢(8,d) > C(d)/B? for every p €
0, 1].

A trivial consequence of the theorem is that #.(8) = O for all § > 0.

For d = 2 we are yet unable to decide whether there is a critical-point shift. However,
in the Gaussian case, we are able to get a much better upper bound on 4.(8) than the
annealed one in (2.16).

Theorem 2.3. When d = 2 and w is Gaussian, for every ¢ > 0 there exists c. > 0 such
that
0<he(B) <cep’™ for e (01 (2.19)
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. ﬂ’a)
2.6. Behavior of the field under P,

The main focus of this paper is the free energy, but let us briefly discuss the properties
of the trajectories in the case d > 3. The basic remark is that the behavior of the free
energy directly implies that the (asymptotic) contact fraction is zero for & < h.(8) and
it is positive and increasing for & > h.(f8): strictly speaking, the existence of the contact
fraction is guaranteed by convexity only outside a countable subset of {h : h > h.(B)},
but one can extend the definition by taking limits (for example) from the right. For what
concerns h = h.(B), the smoothing of the phase transition (due to the disorder) directly
implies that the contact fraction is zero at the critical point (4 = 0), and this is in strong
contrast with what happens in the pure case.

These are all issues that are closely related to convexity and free energy estimates,
but a number of sharper questions are very natural, notably the precise nature of the de-
localized phase, that is, when F(B8, h) = O: is it true that the total number of contacts
is O(N¢~1) and they are all close to the boundary? The analogous question even in the
one-dimensional set-up is not trivial, even if by now rather sharp results are available [4].
A precise path description in the localized phase raises a number of issues too, in partic-
ular those treated, not always with complete success, in the one-dimensional set-up (see
[28, Ch. 8] and references therein), but the situation in the higher-dimensional case may
be richer and harder to tackle.

Nevertheless we want to observe that the results that we prove suggest the following
typical behavior of ¢ for 2 > 0 small, so in the localized phase but close to criticality:
¢ typically stands at a large but finite (depending on /) distance from the interaction zone

(the proof seems to indicate that |¢,| should be of order u(h) ~ v/ 20’5 log(1/ h)) since
otherwise it should be difficult to avoid having a larger density of contact. The contacts
with the interaction zone are typically produced by atypical peaks off the typical height
(since we are talking of peaks of finite height, there is a positive but small density of
them).

Here is a statement that goes in the direction of this conjecture, without getting close
to the constant we conjecture (in fact (75 > 1/(2d), as one can directly extract for example
from the random walk representation that we recall in Section 2.9).

Proposition 2.4. For every ¢ > 0 there exists ho = ho(¢e) such that

: B0 d\] _
1\711—r>nooE|:PN’h< X Vg =yamTimmrm = oN7) | =0 foralth e o). 220)
xelAy
One is then tempted to conjecture that the interface chooses one side where to lie en-
tirely, close to criticality, but we make no claim about this. Proposition 2.4 is proven in
Appendix B.

2.7. Co-membranes and selective solvents

It is worth stating the generalization of the results to a model in which the localiza-
tion mechanism is somewhat different, but for which the techniques can be adapted in
a straightforward way. It is the analog of the model of a copolymer in the proximity of
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the interface between selective solvents (see [8, 15] and references therein). The model is
defined by
« 0
dP),

dPA’;h % exp(g Z (wy +h) sign(q&x)), 2.21)

XEAN

where without loss of generality we can assume that both 4 and o are non-negative and
sign(0) = +1. There is a rather natural way of understanding the model: imagine that the
free field models a membrane made up by portions, say the unit box around x, that have an
affinity for solvent A (if w,+h > 0) or for solvent B (if wy +h < 0). Moreover, solvent A
fills in the upper half-plane, and in the lower one there is solvent B. When # is positive
there is an overall preference, since wy is centered, for solvent A, and the membrane in the
average sense prefers to fluctuate in the upper half-plane. However, there are membrane
trajectories that, staying close to the A-B interface, can collect more energetic rewards,
and the localization transition is between a regime in which the membrane trajectories
stay close to the A-B interface and a regime in which the membranes prefer to stay in
the A solvent (2 > 0, so if there is a globally preferred solvent, it has to be A).
A direct link with the pinning measure (2.6) can be made by observing that we can
write .
dPy
dPy

- ZTIQ exp(—2g 3 (o + h)Ax), (2.22)
N.,h A

xelAy

where A, := (1 —sign(¢y))/2, thatis, A, is the indicator function that ¢, is in the lower
half-plane. It is probably worth stressing that from (2.21) to (2.22) there is a non-trivial
(but rather simple) change in energy (and free energy), but this change does not affect
the measure, hence the model.! And in the form (2.22) the analogy with the pinning
case is evident. In particular, the strict analog of Proposition 2.1 holds—the free energy
in this case is denoted by F(p, h)—and, precisely as for the pinning case, one sees that
F(o, h) > 0. We then set /(o) := inf{h > 0 : (o, h) = 0}.

Theorem 2.5. For d > 3 and under the most general assumptions on the IID field w (i.e.
bounded exponential moments, centered and unit variance) we have

y 1 _
he(o) = ZA(—29) for every o € (0, BI. (2.23)

Moreover (2.17), with E(B, h) replaced by ¥(o, h.(0) — h), holds true, and if w is Gaus-
sian, then also (2.18) holds once the same replacement is made._
For d = 2 and assuming w to be Gaussian we have limy\ o h(0)/0 = 1.

We have preferred to put the emphasis on the critical curve and on (2.23) because that is
the same formula that appears for the copolymer, but as a strict upper bound, except for
the very particular case of inter-arrival laws of the form L (n)/n, with L(-) slowly varying,

! Tt is however strai ghtforward to see that the annealed models associated to (2.21) and (2.22) are
substantially different [15, 27].
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in which the upper bound (2.23) is achieved [8, 15, 27]. Moreover, a substantial emphasis
for the copolymer has been put on the slope at the origin of 4.(0): in this case the slope
is simply one.

Theorem 2.5 also provides a smoothing result for d > 3, and, which is most inter-
esting, when the disorder is Gaussian we have again a model in which the disorder is
relevant—in fact also for the co-membrane the pure model has a first order transition—
and we can compute the critical exponent of the free energy.

We will not give a detailed proof of Theorem 2.5, because the arguments are really
close to the ones for the pinning model, and we limit ourselves to Remarks 6.2 and 7.9.

2.8. Discussion of the results, sketch of proofs and structure of the paper

On the upper bound (and smoothing). The upper bound in (2.17) and (2.18) is quite easy
to prove and is valid in any dimension. Its proof can be read independently of the rest of
the paper; it relies on the disorder tilt and fractional moment bound introduced in [30, 21].
However, here the implementation of the idea is remarkably straightforward: no coarse
graining procedure is needed (see [28, Section 6] for a review of various coarse graining
procedures). The reason why things here are simpler is that the method is not used to
show that the free energy density is zero, as in the papers we have just mentioned, but
simply to have a positive upper bound on it.

Note that, on its own, the inequality F(8, h) < Ch?* does not imply a rounding or
smoothing of the free energy function. It does only if one can prove that i.(8) = 0,
and this is precisely what we prove for the disordered LGFF pinning. Nevertheless, such
a bound recalls the smoothing inequality in [32], proven for RW pinning models. As a
matter of fact, the upper bound in (2.17), that is, Proposition 3.1, applies to RW pin-
ning models too, but in this case h.(8) = 0 only if disorder is irrelevant, and even if
the smoothing inequality in [32] and Proposition 3.1 are essentially the same result in
this case, both end up having little importance because a direct application of Jensen’s
inequality (annealed bound) and explicit computations lead to a better result (the expo-
nent is larger than 2! [27]). Of course the smoothing inequality for RW pinning holds
with respect to the correct critical point also when disorder is relevant and A.(8) # O.
Generalizing the rare stretch approach of [32] to LGFF in order to establish a quadratic
bound on the critical behavior does not appear to be straightforward, and in any case such
a result would be weaker than what we prove here.

On the lower bound (d > 3). But how can we match the upper bound? That is, how can
we show that /.(8) = 0 and find a lower bound on the free energy of quadratic type? We
try to sketch here an answer to this question in a few steps:

(1) We show in Section 4 that one can raise the boundary conditions from O to an ar-
bitrary u (which, conventionally, we choose positive). The reason why this is true is
the continuum symmetry enjoyed by the LGFF: the term in the exponent in (2.2) is
formally invariant when ¢, is mapped to ¢, +u for all x, if one chooses to neglect the
effect of the boundary, which is irrelevant for free energy computations (the reason is
that the volume of the boundary is negligible with respect to that of the whole box).
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(@)

3)

We then choose & > 0 close to zero and a box of side-length N (N will be cho-
sen as a function of £ and it will be somewhat large, see below). We then choose
u = u(h) such that the probability that ¢, ~ N (u, 03) is in [—1, 1] (the contact
probability) is ah, where a is a positive constant to be chosen. We have in particular
]imh\o M(h) = OQ.

We now make a bold proposal: we ask the reader to think of the variables ¢, as
independent. Of course they are not, but it is well known (see [18] for a quantitative
result) that extrema and large excursions of the LGFF in d > 3 are close to what
we would get forgetting the correlations, and we are now rather far from the region
where the pinning acts (u = u(h) is large!). We stress that in the previous steps
we have invoked the continuum symmetry of the model, which leads to power law
correlations, so this step is a delicate one. If we accept this bold replacement, we are
now dealing with a model which is exactly solvable:

Fv(B.h) = ALNEng[exp( > (Box 1B+ )]

xelAy

where ’81 = 1[_1,1](5)() and the (’Ex’s are IID NV (u, 05) random variables. Recall that
we have chosen u, hence E[6,] = P(§y = 1) = ah, hence it is straightforward to see
that

Fn(B. h) = ElogE[exp((Bw — A(B) + h)8;) | = Elog(l + ahé),

where x is arbitrary (the variables are IID) and & := exp(Bw — A(B) +h) — 1 > —1.
If we assume that E[exp(38w)] < oo (with some more effort one can generalize
the argument to 8 < E), for h N\, 0 we have E[£] = e"—1 =h+ 0Wt? and
E[£%] = cg + O(h) with cg := *?P=22¥) _ 1 > 0, and E[£3] is bounded. By
putting all this together with the elementary bound

3 x>—1/2 1 2)c>71 1.3
x1—12,0(x) =< log(l4+x) —x + 3x7 < 3x71j0,00)(X),

one sees that
Fn(B, h) = ah® — cpa’h*/2 + O (W), (2.24)

and setting a = 1/cg yields the quadratic behavior in & we were looking for. Note
that this gives a justification a posteriori for choosing E[é,] proportional to A: any
other choice would give a smaller, if not negative, lower bound on the free energy.

It appears that N can be chosen arbitrarily up to now (and this is quite troublesome!).
However a closer look suggests that N has to be chosen large—at least like a power
of 1/ h—because boundary effects have to be taken care of. In fact, in order to deal
with a superadditive model we do not choose boundary conditions equal to u, but
boundary conditions that are a sample from an infinite volume free field of mean u.
Therefore the value of the field at the boundary (hence also close to it) can occasion-
ally be also rather different from u, and that the contact probability is ah—which we
have used above—can be rather far from the truth. We need therefore to be able to
neglect a fairly large portion of sites close to the boundary in order to be sufficiently
far so that an averaging effect—the mean on a LGFF is the solution of a Dirichlet
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problem for the discrete Laplacian—takes place. It is not too difficult to get con-
vinced that one needs to take N to grow like a power of 1/ h: even if we imagine that
we are able to make sufficiently sharp estimates for sites that are at a finite (large)
distance from the boundary, hence gaining in the bulk a contribution in any case not
larger (annealed bound!) than hP*(¢y € [—1, IDN? = ah?N9 (we are assuming
that P“(¢, € [—1, 1]) essentially does not feel the boundary), when one is on the
boundary it is not evident how to argue that one does not get a negative contribution.
Actually in (5.4) (but this is taken up in a more informal fashion in Section 5.3, no-
tably in (5.18)), it is argued that the boundary gives a contribution smaller, i.e. more
negative, than a B-dependent negative constant times P*(¢p € [—1, 1])N d=1 which
is hence of the order of AN“~! and we have therefore to choose N > h~! to have a
chance that the bulk prevails over the boundary term.

(4) Atthis point we get back with a last consideration on the bold replacement at step (2).
The structure of the result we got using this replacement, that is, (2.24), is quite clear:
we have an energetic gain (the first term on the right-hand side) that is what we
would get by Jensen’s inequality (annealed bound) even without the independence
assumption. We then have a quadratic loss, that is, the second term on the right-hand
side. So one needs to implement an efficient second moment method, and to do this
we resort to Gaussian interpolation techniques [33, 40], which limits our result to
Gaussian disorder. Still, even exploiting the interpolation formula, the result is not
straightforward because the quadratic coupling term grows too fast. So what we do is
to apply the interpolation after having restricted the model to trajectories of the LGFF
that have only a bounded number of contacts on suitably chosen intermediate scale
boxes (for example, if the box has volume smaller than 1/(ak) then on average there
will be less than one contact). We do not explain this procedure in detail here, but
we just remark that the event that the number of contacts is suitably limited becomes
improbable if the region in which this requirement is made is too large, but boxes of
edge-length that is a power of 1/ turn out to be fine.

(5) All of this targets the quadratic behavior. We can be much rougher if we just target &
to some (large) positive power (see the lower bound in (2.17)). In this case, once N is
chosen to grow like a power of 1/h, we can choose u(h) growing so that the contact
probability is /2 to some power larger than 1, and we choose the power so large that
the probability of having a contact in the whole box vanishes with . Of course, this
way we will not get close to the quadratic behavior, but the boundary control, since
the field at the boundary is very high, is easier and the second moment procedure
is much less delicate because there are so little contacts in the underlying measure.
The whole argument then goes through using less sophisticated techniques, which are
however helpful in understanding the argument leading to the quadratic lower bound.

Structure of the paper. The rest of the paper is organized as follows:

e We conclude Section 2 by mentioning classical results for the lattice free field which
we will us throughout the paper.

e In Section 3, we use a very simple fractional moment method to show that F(8, ) <
Ch? (in any dimension).



Disorder relevance for LGFF pinning model 213

e In Section 4 we show that the free energy is not sensitive to mild modifications of the
boundary conditions, and use this information to get a lower bound on F(8, #) which is
the free energy of a system of finite size (see (4.8); this is what we call a finite volume
criterion). This criterion is used in all the next sections.

e Sections 5 and 6 are dedicated to the lower bound on the free energy for d > 3: In
Section 5, we establish the non-optimal lower bound in the non-Gaussian case (2.17).
In Section 6, we establish the sharp bound in the Gaussian case, which is the most tech-
nical result of the paper. We advise the reader to go through Section 5 before reading
Section 6.

e Finally, Section 7 is dedicated to the case d = 2 and the proof of Theorem 2.3; this last
section adapts and uses tools of Section 4.

2.9. A few fun facts about the free field

Let (X;);>0 denote the continuous time simple random walk on Z4 (let P* denote its
law starting from x) whose transition rates are 1 along Z¢-edges (see [38] for a complete
reference on the subject). We let A denote the generator of X,

Af(x) =Y () = f)). (2.25)
y~x

Let us stress that the simple random walk in [38] is generated by A /(2d)—the walk
jumps at rate 1 and chooses one of the 2d neighborhoods at random—but our choice (2.2)
requires speeding up the walk by a factor 2d so that the covariance of the ¢ field is the
random walk Green function (see (2.26) and (2.27)). For a set B C Z let g be the first
hitting time of the set B by X. Note that the Gaussian free field is a Gaussian process. Its
covariance under measure E‘f\ does not depend on the boundary conditions and is given
by

TIA
Ga(x,y) = E¥ [/0 1(x,—) dt}. (2.26)

Note that for d > 3, G (x, y) is uniformly bounded (in A). This is the reason why in this
case there exists a (unique) centered infinite volume version of the field whose covariance
function is given by

G(x,y) = E* [/ 1ix,—y) dzi|. (2.27)
0

We have already introduced 05 for the variance of the one-dimensional marginals of
the infinite volume field, and therefore 05 coincides with G (x, x), independent of x by
translation invariance: more generally, G(x, y) = G(0, y —x). We use the standard bound

GO = 5 cd (2.28)

+ |x[4=2)
where ¢ is a constant that can be made explicit if one desires and |-| denotes the Euclidean
norm. We let P resp. P* be the law of the field with covariance glven by (2.27) with mean 0
resp. u. We use the notation P* when the field is denoted by qb instead of ¢.
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In d = 2 the infinite volume field does not exist and we will make use of the following
estimate [38, Prop. 6.3.2]:

1
G{xezzzlxlsN}(O, 0) = E IOgN + 0(1) (229)

One can easily extract a number of results from (2.29) by means of comparison arguments
(use GA(x,y) > Gar(x,y)if A” C A), notably for every ¢ > 0 we can find d; > 0 such
that if N > 2d, and if x € Ay is such that dist(x, dAy) > d, then

1
Gay(x,x)>(1 —8)2—10gdist(x,8AN), (2.30)
T
where
dist(x, A) := min |y — x|. (2.31)
yeEA

For m > 0, the massive free field with mass m is defined by adding a harmonic confine-
ment for each x:

g 1 ! (br — ¢y)° m?
P (dg) = o exp(—g > Ty)nexp<_7¢§ deps.

(. )EAP\(DA)? xeh
x~y (2.32)
Its covariance function is given by the Green function of the operator A — m?, or
max(tya,m 2T
GR(x,y) = E* [/0 1ix,=y dt] (2.33)

where X is a simple random walk and 7 is an exponential variable, of parameter 1,
independent of X. The infinite volume massive free field exists in any dimension d > 1
and the covariance is given by

m=2T
G"(x,y) = E* [ /0 1ix,=y) dt]. (2.34)

It follows from the expression (2.2) that the Gaussian free field (and the massive one)
satisfies the spatial Markov property. If I' C A (or C Z for the infinite volume case), the

law of ¢ knowing ¢ outside of I is given by P?\ar (P?'ar’m in the massive case).

Moreover for m > 0 the mean of ¢ under P‘ﬁ’m is given by Hf\”m, the solution of

2 —0 3
{(A m)H(x) =0 ifxe A, 235)

H(x) = ¢y if x € 9A.
We will exploit the random walk (or Poisson kernel) representation of this solution,
HY™(x) = E¥[§x,, 1 Tan < m 2T] (2.36)

with 74 = inf{r : X; € A}. If m = 0, we just drop it from the notation.
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3. Fractional moment: upper bound on the free energy

Proposition 3.1. Choose B < B (see (2.5)). For every ¢ > 1 there exists hg > 0 such

that
2

F(B,h) < %,3)2 for h € (0, ho], 3.1

where )/ (+) is the derivative of A(-) defined in (2.4). In the Gaussian case we can choose
¢ = 1 and the result is valid for all h.

Proof. Let us first observe that by Jensen’s inequality,

E[log Zf,“;l] = 2E[log Zf,aé] < 2logIE[,/ZI/?,”a};].
This implies that
. 2
F(B.h) = limsup — log E[y/Z5%]- (3.2)

N—o0
We are going to estimate E[,/Zﬁ"Z] by making a change of measure on the environ-

ment. Let us start by making the preliminary observation that for every § > 0 and
h € (0, A(B) + A(—pB)) there exists a unique solution a (B, h) € (0, B) to

AMB—a) —A(—a) = A(B)+h =0, 3.3)

which follows by observing that the left-hand side is positive for « = 0, negative for
o = B and decreasing in « in the interval (0, 8). Moreover, when w is Gaussian we have
a(B, h) = h/B and, in general,

h

a B~ S

(3.4)

Now let P = @N be a new measure on RZ’ (we are changing the law of the disorder
keeping its independent character) defined by

dP
(@) =exp( Y (—aw, —i(-a))). (3.5)
dp =
XEAN
and by the definition of « in (3.3) one has

Efefo—*Bth1 = 1 forx e Ay. (3.6)

From the Cauchy—Schwarz inequality we obtain

o ~ g o [dP
(€124 <Blzs0e| F | 3
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and the first factor on the right-hand side is equal to 1 because of (3.6). For the second
one we have instead

E[d—P} = exp(N(A(@) + A(—)))
az] =P '

Hence one can deduce that

2 «
lim sup ~a logE[,/ Zﬁ,‘;] < A@) + A(—a) 0 o2,

N—o0

and by (3.2) and (3.4) the proof is complete. ]

4. Elevated boundary conditions, stationary boundary conditions and a finite
volume criterion

In this section we manage to get a comparison between F(S, h) and the free energy per
unit site of a finite system. To obtain this inequality, we need to slightly change the bound-
ary conditions: instead of ¢ = 0 on the boundary of Ay, we take ¢ to be distributed as an
infinite volume LGFF (this requires d > 3). We will also play on taking elevated bound-
ary conditions, in the sense that the infinite volume LGFF is centered at a non-zero value
u that will then be chosen suitably large (and will depend on /). For ease of exposition
we first show that replacing zero boundary conditions (Py = P?\,) with u boundary con-
ditions (PY,) does not change the free energy. We then show that the boundary conditions
u can be replaced by a typical realization of the infinite volume LGFF of mean u.
In this section the only requirement on g is A(8) < oo.

4.1. Elevated boundary conditions

Proposition 4.1. Forany u € R,

. 1 B,w,u
Jim 5 Eflog ZJ ] = F(B. h). @.1)

Proof. We are going to prove almost sure convergence to F(f8, k) rather than convergence
of the expectation; since |N ¢ log Zﬁ’f;ﬂ is bounded by N ¢ er/N\N |Bwy — A(B) + k|
and the latter forms a uniformly integrable sequence, almost sure convergence implies L'

convergence.
We now start the proof of the a.s. convergence by observing that for all u,

log Zj " = —1{|u\>1}( > (Box—A(B)+ h))

XET\NﬂaAN

+logExfexp( Y0 g, —u?/2))exp( Y (Box =B +hi)],  42)

X€dAN,ye0” AN xXeAN
x~y
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where we have used Zy, = Zz(\)/ (recall (2.3)). The first term on the right-hand side, call it
—bn u(w), yields a contribution which is o(N 4y and thus has no influence on the limit.

What one has to check is that the second term compares well with log Zl’f,”“,i’o. For this
we first remark that if we choose a C > E[|Bwy — A(B) + h|], there exists No(w) with
P(No(w) < 00) = 1 such that for all N > Ng(w) we have

sup | 3 (B — 1(8) + W,

¢€RAN XET\N

< CN4. (4.3)

Then one can check that under the probability law Py (recall the definition (2.1)),
T@) = > ¢ (4.4)

x€dAN,yed” AN
X~y
is a centered Gaussian. Its variance is equal to 2d(N — 1)4=1, which is the number of
edges linking d Ay to 3~ Ay because
Zu
1= 2N EN[exp< o gy - u2/2))].

0 =
ZN X€IAN, yEI AN
X~y

Hence there exists ¢ > 0 such that for N sufficiently large,
Py(T@)] = N7%) < exp(—eNH!/2),

4.5)
EN [euT(¢)1{‘T(¢)|sz71/4}] < eXp(_CNd+l/2),

where, for the second inequality, how large N should be chosen may depend on u. We
now set Ay = {|T(¢)| < Nd_1/4}. We observe (by (4.5) and (4.3) for the first line, and
by the law of large numbers for the second one) that

lim N~ 1og 28" (A%) = —o0,

N ’ 4.6)

llivmian’d log Z%" > —E|Bw — A(B) + hl.
—00 !

One can also easily show that the inferior limit in the second line is non-negative, but here
this bound suffices and we use it, coupled with the first inequality in (4.6), to establish the
first of the inequalities, which holds for N sufficiently large, in

BZNG" S 2N AN = ZN5 - 25 AR < 2
and hence Z g’zu (Ay)and Z f,‘;" are equivalent for computing the free energy. Moreover
(recall that by , (w) is defined right after (4.2))

pmuNaTIA Z89% Ay = N R [eZXExN(ﬂwx—Mﬂ)Jrh)ax; An]
< EN[eums)ezxex,v(ﬂwx—x<ﬁ)+h)ax; Ay] = ebNu@ Zf,’f;j”( Ay) < N Z;’?z’,“ﬁ’o’

which is enough to conclude since the result for fo,‘; = Zf,’(Z’O is known (see Proposi-

tion 2.1). ]
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4.2. Stationary boundary conditions

When d > 3, P* is the law of the infinite volume free field (ax)xezd with mean u (re-
call Section 2.9). We have seen that we can approach the free energy by considering
the size N approximation of the free energy E[log Z f,’ﬁ’”] /N instead of the original one

Ellog Z 1’?,62] /N?. Now we want to make the further step of replacing u at the boundary by
a typical configuration of the LGFF with mean u. We do this to recover a sharp superaddi-
tivity property, which in turn guarantees that, for every N, the new size N approximation
bound is a lower bound for the free energy.

Proposition 4.2. For any value of u,
1 ~ s
: B.w.¢
Jim R [log Zii§:¥] = F(B. h). (4.7)

Moreover, for any u and N,
1 _~ 3
~aEE" [log Z§ %] < B(B. h). (4.8)

The result (4.7) is easy to believe because replacing u by a sequence of Gaussian variables,
of mean u and variance oy, in the boundary conditions does not look a very drastic change:
we are in the same framework as in Proposition 4.1. However, the random nature of the
boundary values makes the proof more technical. The second result, (4.8), just follows
from the Markov property of the LGFF and Jensen’s inequality.

Proof of Proposition 4.2. As for Proposition 4.1, (4.7) follows if we can show that
15 B.w.b
Nh_r)noo WEM [log VA ]=FB.h) P-as.
On the other hand, precisely by the same bound used at the beginning of the proof of
Proposition 4.1 we see that also N ¢ log Zg’f‘;l’qb forms a uniformly integrable sequence
(this time the measure is P ® ﬁ“). Therefore it suffices to show that

1 = ~
Jlim 7 log Zi9? =FB.h) P@Pas. (4.9)
For this we first note that

ogZ{5? = —( Y (Box = A(B) + Mg g _1) +loa(Z5/Z0)
XGKNQGAN

tlogEy[exp( Y @y — YD) exp( Y (Box —2(B) + ) |

x€dAN,yed Ay XEAN
x~<y

The right-hand side is of the form 77 + 7> + T3. For T1 we observe that
Til< Y Bor— () +h=O0WN") P@P'as.,
XEKNﬂaAN

and thus we can neglect 7.
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Let us now examine 73. First of all, the term % > 55)% is a constant with respect to
Py (d¢) and drops out of the expectation and one can easily show that it yields P“-as. an
additive contribution to T3 of order O(N?~!log N) and hence plays no role in the limit.
Let us then control the influence of the term in the exponential. Set

T@.¢) = Y. ¢ty (4.10)

x€dAN, yeI T AN
x~y

Let My = My ((//;) be the maximal value of |$x| in dAy (note that My is O(y/log N)
P“-a.s.). Since the correlations are positive, the variance of 7'(¢, ¢) under Py is smaller
than that of My (d))I((;S) (recall (4.4)). Hence similarly to (4.5) there exist ¢ > 0 and Ny
(not depending on ¢) such that for N > Ny we have

Py(IT($. ¢)l = N7 My) < exp(—eN“H12),

Enle" PP 11 G ) o na-tay)] < exp(—eNTT2),

This together with (4.3) guarantees that if we set
AN = {IT@, ¢)l = N My, @11

then, just as for Lemma 4.1, we readily see that P ® /I;“—a.s.,

lim N~ dlogZﬁwd)(AN)——

N—oo

hmlan dlogZﬁw¢(AN) > E|Bw — A(B) + hl,

and therefore there exists a random variable Ny with P ® P (Ng < 00) = 1 such that
‘zﬁ‘”"’ < zﬂ”¢(AN) < z‘“‘”” for N > No,

and analogously for ZI%“Z’O. Then one concludes similarly to what we have done for

Lemma 4.1: we have
Z890(Ayye M <EN[ TG Lachy Bon 2B 4 1

MNN”’ /4 _B8,0,0
ZNh ’

therefore limy N~9T3 = limy N4 log Zf,i 0, P® P-a. s., and the latter is just F(8, h).

Similarly (and even in a slightly easier way) one shows that

llog(2%/28)] < MyN?—1/4,

and therefore 7> is negligible and the proof of (4.9) (hence (4.7)) is complete.
To prove (4.8) it is sufficient to show that (see (4.16))

B floe 20737 = <7 log 2557
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Let us divide the box Ay into 29 poxes A’}\,, i=1,...,249 Set

Al i= Ay + (@1(i), ..., 2q4(i)N,

AR 4.12)
Al = Ay + @1G), ..., aq())N,

where «; (i) € {0, 1} is the j-th digit of the dyadic development of i — 1. Let P%’i be the
law of the free field on A’}\, with boundary conditions ¢, and set

2 ? = B [exp( Y (B — 2B + My ) | 4.13)
xeX;\,
We define
244 '
Iy = (U 3A§v) \ AN (4.14)
i=1

Now note that if one conditions on the realization of ¢ in "y, the partition function of the
system of size 2N factors into 2¢ partition functions of systems of size N. The boundary
conditions of the systems of size N are determined by ¢ and ¢|r,, . The final result is

E;’;N[exp< > B =B+ ) | 9lry |

xXeEAIN

- ﬁEfN [ex0( 3 B —28) + w5 | 91y | = 12"[ Z @ dlry.0). (@415
i=1 i=1

Ni
XeAly

Note that by the spatial Markov property for the infinite volume field, each Zi ($ ,lry, w)

has the same distribution as ZI"?,’LZ"’S aif $and @|r, have distributions E“ and Eg’N respec-

tively and the w are I1ID). By Jensen’s inequality for EQ;N[- | ¢|ry] we have

~ 2d ~ ~
EE"[log Z5yi'] = Y EE“ES, [log Z' (§. $Ir, )] = 2EE"[log Z§ 5]
i=1

Iterating this inequality we obtain

R PN 301~ i
F(B.I) = lim o BE" [log Z5;%] > —EE"[log Zi ). (4.16)

2 2kN hd = Nd

5. A lower bound on the free energy

In this section we prove the lower bound in part (i) of Theorem 2.2. The statement is:

Proposition 5.1. For d > 3, for any B € (0, B), there exists a constant hg > 0 (which
depends on the dimension and on the law of ) such that

F(B, h) = h%  forany h € (0, ho). (5.1)
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Remark 5.2. While the constant 66 is quite arbitrary and is the consequence of some
rough approximations made in the proof, there is a more serious reason why our bound
gets worse when the dimension increases: this is due to boundary effects which are more
important in high dimension (cf. the isoperimetric inequality). See Section 5.3 for more
on this.

We assume in this section that § is a fixed positive number and 4 is close to zero. Let us
set (recall from Section 2.9 that o, is the standard deviation of the infinite volume free
field)

u:=804y/dlogN and N =h"2, (5.2)

where, without true loss of generality, we are assuming 4~ to be an integer. We define
the event .
Evi=1{p e R ¢y > u/2forx € IAN). (5.3)

The set &, plays the role of the set of good boundary conditions. We are going to show
that £ has a very small probability, and use this to bound its contribution to the partition
function.

Proposition 5.1 follows from the next two lemmas. The first takes care of the case of
bad boundary conditions:

Lemma 5.3. For every B > 0 such that A(B) < oo, there exists ho such that
EE* [log( zbe ¢)lgc] > CA(ﬂ)Nd YEX [80] for every h € (0, hy), 5.4)

where C > 0 is a constant that depends only on the dimension.

The second lemma gives a lower bound on (a suitable expectation of) log ZI’E\‘,"Z"]> for
good boundary conditions and it is obtained by considering only the contribution of the
realizations of ¢p which have at most one contact in the box A y:

Lemma 5.4. Forevery B € (0, B), there exists hq such that
—~ 3 h
EE" [1og(zﬁ*)‘;'¢)1gu] > ENdE“ [80] forevery h € (0, hg). (5.5)

Proof of Proposition 5.1. From Lemmas 5.3 and 5.4 and the choice N = h~% we have,
for i small,

—EE“[log 49 = (% ™ ))E“ [80] = hE“ [30]. (5.6)

Since for u sufficiently large,

ELl [ 80

/ exp( )dz - ;exp<_w>
,/2710 a 2,/27103 203

_ ny—32d _ 1,64d
> exp(—@> =N =h",
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as a consequence of Proposition 4.2 and (5.6) we obtain
h
F(B.h) = ZE" [8o] = h*/4,

provided 4 is small enough. O

5.1. Proof of Lemma 5.3

By Jensen’s inequality one has

EE“[log(25%%)1g:] > (=2(8) +h)E“[ 3 5x155],

XEXN
and therefore it suffices to show that
E”[ 3 8)(155] < CNOTE" [50]. (5.7)
XEKN
For every constant ¢ > 1 we have
E“[ > 5115‘5] < Y E'[Sdig,<u)]
xEXN XEKN
yedAN
= > EBdgapl+t Y E'dg )]
XGXN,yeaAN xET\N,yEBAN
[x—y|<c [x—y|>c
<2dcN'E' o]+ Y B8 dig, <] (5.8)
XEKN,yeaAN
[x=y|>c

where in the first step we have used the union bound and in the third we have replaced,
in the obvious way, the expectation in the first sum with an upper bound independent
of x and y, and we have then estimated the cardinality of the set over which the sum is
performed.
Now we claim that for ¢ sufficiently large (depending only on the dimension d), we
have
E“[8:1g,<u/2)] < N™2E"[50] (5.9)

for every x, y € Z% such that |x — y| > c. By putting (5.8) and (5.9) together we obtain
E[ 3 5,‘15;] < (2deN 4 2d NI N2 E[8,] < 4deN4—TE[8o].
XEXN

Therefore to complete the proof Lemma 5.3 it suffices to establish (5.9).
We set x = 0 for notational simplicity and we observe that

PUgy w218 =1) = max PGy =u/2]go=2)

ze€lu+1,u—



Disorder relevance for LGFF pinning model 223

Under PO(- | o = z), ¢y is a Gaussian random variable of mean zG(0, y) /aj and
variance G(0,0) — G(0, y) < Udz. If ¢ is chosen appropriately we have

2G(0, y)/o} <u/4 forevery y such that |y| > c.

More explicitly, for u > 2, it suffices to have G(0, y) < éaﬂ% = %G(O, 0). We can then
apply standard Gaussian bounds to obtain

POy > u/2 | do=2) < PN > u/(d0y)) < e /62D = N~

and the proof of (5.9), and hence of Lemma 5.3, is complete. O

5.2. Proof of Lemma 5.4

As a first step, we are going to prove

Lemma 5.5. For any a € & and x,y € An, x # vy, and for every N larger than a
constant that depends only on d, we have

ES5,0 <N and ES[8,18, =1]< N2 (5.10)

Proof. From the maximum principle for the discrete harmonic equation (2.35) we have
EY (9) = HY (x) = u/2.
The variance of ¢, is Gy (x, x) < 03. Hence

ES5:0 <Ph(by < 1) < PN = (/2 — D/og) < e @ 2/6oD < N~

The second inequality is proved in the same manner: conditioning on the value of ¢,
(which we set equal to some arbitrary z € [—1, 1]), we want to estimate the variance and
expectation of ¢y. By monotonicity of the solution of (2.35), we may as well restrict to
the case ¢ = u/2. We notice here that, as the escape probability of the simple random
walk in Z? (d > 3) is always larger than 3/5 [25, Section 5.9], for any N > 0 and any
y # xin A we have

Gn(x,y)

Gy (x,x)

As a consequence we can bound the mean of ¢, conditioned on ¢, = z by

:ZGN()C,)’) Z(l—GN(x’y)>ZZ+1
Gyx,x) 2 Gy(x,x) 4

2
= P'(tay <) < 5.

EY (¢, | ¢y = 2]

Therefore

EY2[8, | ¢ = 21 <EY[¢y < 1] by =21 < PIN > u/(doy)] < e /02" = N~

which is enough to conclude. O
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We now go back to the proof of Lemma 5.4; till the end of the proof we will assume
¢ € & . Set

§(x) :==exp(Bwx —A(B) +h) — L.
Let Ay be the event that the field ¢ has no contact with the defect band, A; (x) the event

that it has only one contact at x, .A; the event that there is a unique contact, and 4, the
event that there are two contacts or more:

Ao := {¢ ¢ [—1, 1] for every x € Ay},
A(x) = {¢r € [1, 11} N {¢y ¢ [—1, 1] forevery y € Ay \ {x}}.,
A= A, 5.11)
xXeAy
A = RAN\ (4o U Ay).

From Lemma 5.5 one has, for any x € A N

P(A1(0) = BR[5:1— Y EX[8:8,] = (1 — N")E}[5,]. (5.12)
yeAn\(x)

where the first inequality is obtained by applying the union bound to {§, = 1} = A; U
Uy#x{Bx = 8, = 1}. From (5.12) we directly have

PL(AD = (1 - N7 3 EY[5,1. (5.13)

in\N

Using again the union bound, Lemma 5.5 and (5.13), we also have

-~ —d o~ -~
Y B85, < NT > EJ[8:0 < NTPR (A, (5.14)

(x,y)e(An)? xehy
x#y

PY(Ay) <

N | =

Taking only into account the contribution of .A; and A to the partition function we obtain
ZR0T = PL(AUAD + Y EPY(AI(x)
XE/D\N
=1+ Y E@PY(AIX) — PR (A = Z'.
XEIO\N
But by (5.10), R
7' = P (Ao) = 1 = 1/NY = 172,

and hence
logZ > (Z' = 1) — (Z' = 1)°.

Therefore from (5.14) one has

E[Z —1]= (" — 1)P‘}7V(A1) - P‘?\,(Az) > (" —1— N—d)P‘fV(A]). (5.15)
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We also have (using (5.10))

Varp(Z') = e (P24 — 1) 3~ P‘f,(Al (x)? < CN—MP%(Al), (5.16)

XE/O\N

which is much smaller than E[Zl — 1 (recall N = h~2). Overall (combining (5.15),
(5.16) and (5.13)) one has, for all ¢ in &,,

E[log z,%f;*?’] > Eflog 2] = ES[Z' — 1] — (E5[Z/ — 11)? — Vars(Z))
> (" — 1= N"HP% (A) — ((¢" = 1= N"HP%(A))* — CN~2P% (A)).

By using again N = h~2, as well as (5.13), we deduce that for 4 sufficiently small,

E[log Z%¢] = 7( 3 E%[ax]). (5.17)
)CEIO\N
Hence
Tou B.w.p 3h
EE“[log(2};)1e:] = TE'| ) ole ]
XG;\N
_ 3h dyu u h dyu
= (W= DE 0] —E[ 3 6ile]) = SVE D0l
xeAy
where in the last inequality we have used & small and (5.7). O

5.3. Why is this not optimal?

The main idea of the proof above is to change the boundary conditions Zb\ so that there are
only a few contacts (the main contribution to the partition function is given by Ay U A).
In that case the partition function (or at least Z’) has a very small variance, and for this
reason Jensen’s inequality for log is essentially sharp. The strategy could in principle (and
with a lot of effort) extend if one has typically a bounded number of contacts, or possibly
if one allows it to grow logarithmically, but the variance estimates would clearly blow up
beyond this point.

So for this strategy to work we need E*[8y] < ¢N~¢ for some positive constant ¢
(possibly large or even growing very slowly with N, but this latter possibility does not
add much to the discussion). Now notice that since &, on the boundary is completely
determined by the boundary conditions, one can easily take away from the log partition
function the contribution of the boundary

EE[log Zi5?) = (h—a() Y.  E'[&]
XEKNﬂaAN

+ EE" logEY, [exp( 3" (Bwx — 1(B) + h)8x>]. (5.18)

in\N
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The first term which is the boundary effect is negative (h is small!) and of order
N4=TE*[8y]. Our best hope for the second term is to get something positive which is
of order A N?E"[8p] (this is what we get with an annealed bound). Hence for the second
term in (5.18) to be dominant, we need / to be larger than N~!. The best we can hope for
as a lower bound for the free energy density is then

hE"[80] < chN~¢ = O(h?t)). (5.19)

To reduce the influence of boundary effects, one has to work with larger boxes, but in
this case the total number of contacts in the box will be large and one has to try to find
other means of controlling E[log Z] than only the variance. This is the aim of the coarse
graining and replica coupling approach of the next section.

6. The coarse graining procedure for the critical behavior (lower bound)

Foro = 04,a > 0 and & > 0 small we set

o loglog(1/h) log(2a+/m)
=u(a,h) :=o0+/2log(1/h) +1— = — . 6.1
u=ulah):=oy2logl/m)+ 2 /2log(1/h) 7 2log(1/h) D

This choice has been made to guarantee that the contact probability is (essentially) ah
for h small. The choice (6.1) is clearly connected to the following lemma on a standard
Gaussian variable N

Lemma 6.1. If v : (0, 00) — R is such that limy\ o v(h)/log(1/h) = 0, then

PGu(a, h) +v(h) +oN € [—1,1]) "~ ah. (6.2)

Proof. The result follows, via a lengthy computation, from the well known asymptotic
(x 7 o0) estimate

1 x2 1
PN > x) = N exp<—7) (1 + 0<x_2>> (6.3)

]

Remark 6.2. It is easy to see that the statement of Lemma 6.1 also holds if we replace
[—1, 1] with [c, 1] for any ¢ < 1. More interestingly, it also holds for (—oo, 1] (and
thus also for (—o0, 0] provided that u(a, h) is replaced by u(a, h) — 1). This remark is
important because it ultimately means that the strategy of the proof below also works if
we replace §, with Ay (recall (2.22)), that is, if we pass from disordered pinning to the
co-membrane model. This is also true for the rougher proof of Section 5, and in a more
evident way since no estimate is sharp in that case.
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Let us introduce

pi == exp(—/log(1/h)) and No:=1/py, (6.4)

and without true loss of generality we will assume Ny € 2N. For 2 \ 0 and arbitrary
b > 0 we have

h’ < pn < llogh| ™.
We then choose Np such that Ni/Ng € 2N, N1/Ngy > 4 and

Ny e[ n73]. (6.5)
We aim at showing

Proposition 6.3. Choose 8 > 0. There exist a(B,d) > 0 and c(B,d) > 0 such that for
h > 0 sufficiently small we have

1 _~
WIEE”(“’h)[log Z%, sl = c(B. I’ (6.6)
1

Moreover one find a constant C(d) such that

c(B,d) > Cd)p~% forall B e (0,1]. 6.7)

Proof. The proof is done in several steps; a number of lemmas will be stated and proved
after the main body of the proof.

Step 1: Smoothing ZE We start off by selecting a subset of the ;5 configuration (of P
probability very close to 1) that guarantees that harmonic averages of the boundary value
are extremely close to u, at least when we are not too close to the boundary. We do this
by introducing the event

B, = (¢ e RZ' . |Hij1 (x) —ul < pp/® /2 for every x € A,
with dist(x, 9Ay,) > No/2}.  (6.8)

where Hf (x) is the solution to the harmonic equation (2.35) in Ay with ¢ boundary
conditions. We prove the following estimate at the end of the section.

Lemma 6.4. For h sufficiently small,

P/(8Y) < exp(—p, ). (6.9)

In other terms, I (BE) is smaller than any power of h. As it stands, Lemma 6.4 is stated
and will be used for the value of u given in (6.1), but it is easy to realize that P*(B,,) does
not depend on u and therefore Lemma 6.4 holds uniformly in u.
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Since by Jensen’s inequality, for 2 > 0,

B\ pé B d
E[log Z}y; ﬂh]> Z (h—7>EN1[ax] ——Nl,

XEANI
we readily see that

1 2
N—]EE“[]og 7% 4 BY] = —%P“(BE).

1
Therefore, in view of Lemma 6.4 and of the result (6.6) we are after, it suffices to show
that .
—IEE”[lo Z% .. Byl > 2ch®.
Nl g LN, B.h

Step 2: Neglecting the energy contribution near d A y,. We show now that we can neglect
the energy contribution coming from the sites on which we do not have control on the
harmonic average of the boundary. This is done by introducing

Ay, g = 1No+1,No+2,. — No}, (6.10)

by restricting the sum in the energy term to sites in Ay, Ny s we are going to show

right away, this introduces an error in the free energy computation that is o(h?), hence
irrelevant. This space between the boundary of the box Ay, and the sites that contribute
to the energy has been introduced to allow some averaging of the boundary conditions ¢
In fact qb has fluctuations of order one and therefore the field ¢ close to the boundary
has a mean that inherits this incertitude, while, as shown in Lemma 6.4, sufficiently far
away—a distance Ny suffices—the mean will be u up to an error of O(p,y 8), which is
smaller than any negative power of log(1/h). The estimate for the error introduced by
restricting the energy contribution to sites in Ay, N, goes as follows: Start by observing
that

Y (Box—pH2+ms=— Y |Baox— B2+

xehy, x€An \Ay, vy
+ Y (Box — B2+ )6y,
xEANI No
so that
. 5 AN\ Ay, |
SR [log Z3 1,y Bu] = ———— Bl g — £2/2 4 h]

1 1

+ N%IEE“ [log B, [exo( 3 (Booe = B2+ 15, )|s B

xeANl No

Therefore the first term on the right-hand side is O (No/N1) < h? (this has determined
our choice of Np), so that we can effectively neglect the energy contribution of the sites
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outside A . and Proposition 6.3 reduces to showing

N%EE“ [ng‘fvl [exp( 3 (Bow— B2+ h)8x>]; Bu] > 3ch?. 6.11)

)ceAvaN0

This estimate will be obtained by restricting the P% -expectation to an event Ay, Kk a
positive integer (given explicitly just below) that depends only on d; k is a constraint that
we are going to introduce on the number of contacts in intermediate scale boxes.

Step 3: The coarse graining grid and the event A,. To define A, we first introduce a
decomposition of Ay No (Figure 1 may be of help in following the construction). For

w € {0, 1} we set

Wove = € Ay 1 [xi/Nol " w fori = 1,....d). 6.12)

Ny

it B B P
\ ! ]

. N
-

No

Bs,3)

0 Ny 2Ny Ny
Fig. 1. The set ./N\Nl is drawn for d = 2 (we need it only for d > 3, but for illustration purposes

d = 2 is enough) and Ny = 8Ny. The set Aﬁl N is the (disjoint union) of the B; boxes, j €

{2,3,4,5,6, 7}2 = Uwe{(),l}Z Jw. We have singled out Ag\(,)l 11)\,0 by making it darker; observe that

AI_V N is the disjoint union of A% N W€ {0, 1}2. We have also drawn, with dashed boundaries,
1.No 1.No
some of the C; boxes.

Actually A%l N, can be seen as a disjoint union of (N1/(2Nyp) — N (hyper)cubes of edge
length Ny: 5
AN, Ny = U Bj, where B;:= An,+ Noj (6.13)
j€Tw
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Even if it is probably not necessary, we can make 7,, explicit:

Jw = {([x1/Nol. ... [xa/NoD) : x € Ay, y, and [xi/Nol "= w; fori =1,....d}.

Note that

wo_
U ARw = Ane
wef0,1}4

and therefore

Anny =B where T =] =12..... Ni/No— 1}".
jeJ w

Lastly, for j € J we set

Cj = {x : dist(x, B;) < No/2}.

We are now ready to introduce A, := AN A,((z), where

AV =1g: HE (0 —ul = p; ), 6.14

¢ ﬁ?ﬁ%’f' c, () —ul = p, (6.14)

AD = [¢ ‘max Y 8, < K}. (6.15)
'1€jxeB/

Recall that u is chosen in (6.1) and B, is given in (6.8). The argument that we are
going to present works for « sufficiently large, just depending on the dimension. For
definiteness we make the choice of k explicit:

K= [d33122126@ T2,

where c; > 1 is the constant in (2.28). Such a choice stems from several arbitrary and
lazy choices in the chain of rough bounds that constitutes the proof.

We now introduce an important technical estimate whose proof is postponed to the
end of the section.

Lemma 6.5. For h sufficiently small,

sup P (AD) < n<'", (6.16)
¢EBH

Step 4: Replica coupling. Going back to (6.11), it is clear that it suffices to show that for
h sufficiently small,

%EE" [log E%l [exp( > (Box — B2+ h)er); AK]; Bu] >3ch. (6.17)

1 XGAN1>N0
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For this we will exploit a replica coupling argument bound. The following result, which
we prove in the Appendix, is inspired by and very close to the computations made in [40]
for renewal pinning. The proof exploits interpolation techniques similar to those found in
spin-glass literature [33].

Lemma 6.6.
—dE[logE¢ [exp( 3 (o - ﬁ2/2+h)5x); AK]] >T -1 (6.18)
Nl XEAN,,NO
with
Ty o= logENI [exp(h 3 (Sx);AK], (6.19)
xeAN] Ny
-_L Ms@). 42\%*
Ty = Nldl <exp<2,3 xeg}%s 56 ) A ) g (6.20)
where

9.
g = Ean U exp(h D xenn g iy (6.21)
Ni,h,¢ P
Ey [exp(h ey, v, )]

Remark 6.7. It is obvious from the proof that the above lemma remains valid without
restriction to the event A, (or with a restriction to another event). However, it is not
too difficult to check that without this restriction, the quantity 7> would be of order 8 2
making the result completely useless (the right-hand side of (6.18) would be negative).
We have designed the event A, to be of small probability so that 77 is almost equal to the
value it would have with no conditioning, but such that 75 becomes much smaller with
the conditioning.

We now need a lower bound on E“[T7; B, ] and an upper bound on E*[T3; B,].

Step 5: Lower bound on E*[T; B,]. We apply Jensen’s inequality after a rearrangement

| -
T = logENl [exp(h Z 5x) ‘ AK] + WlogP?i,l (Ax)
XEAN Ny 1
_Nd B Y oA+ 1ogP"’ (A) =t Tia + Tiz.
xEANl No

We have

U710 Bl 2 WE“[E‘P [ 2 seadis] =—E“[ > S AnB

xEAN| N, XEAN,N,

%E[ > b - h@ a0 B,

v

XGANI'NO
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so that by using Lemmas 6.1, 6.4 and 6.5 (recall the choice of x) we readily see that
E'[T),1; B,] = 2ah?

for h sufficiently small.

_On the other hand, by Lemma 6.5 we see that P? (AE) > 1/2 for h small, uniformly
in qb € B,, and this entails E”[T1 2; Byl > —8(log 2)h3d

E[Ti; B,] > 1an?. (6.22)

Step 6: Upper bound on E*[T>; B,]. We start with the preliminary observation that
¢ € A,((Z) means that there are at most « contacts in B; for every j € J; this implies

that there are at most 39k contacts in C; N Ap,,n, (and a fortiori in @j N An,,n,) be-
cause if C; N Ay, v, = C; then C; is covered by 34 B;’s (this is the typical case in the
bulk). When C; N Ay, n, is (strictly) contained in C; (the boundary case), fewer B; boxes
suffice. Therefore for every j € J we introduce the event

A®(j) = { Y se<3%and Y8 < /c}. (6.23)

Xe@jﬂANl,NO xe}Bj
One can check that

=ADNAP =AaD 0 (AP 3). (6.24)
jed

Now we apply the Holder inequality |E ]_[i-‘=1 Xi| < ]—[f-‘zl EIX;[)* to get

1 ®2
= —1o < ex (2 3<1)3<2>) A2>
2= o [T ew(28® ) g

we(0, 14 XeAT e
—1 1+d p2 (]) (2) 2 ®2
=GN > log(exp(2174p2 30 aa)ial) © L 629)
! we(0,1}4 xeA%l o 1.h,

Let us focus on the argument of the logarithm and condition the measure (-) y, ;. g on the
o -algebra generated by {¢X}erjej ac;- By the spatial Markov property we obtain

<exp(21+d Z 8(1)5(2)) @D, p?) eA2>

Ni,h
xeA%l No 1 ¢
1+d p2 1 2 3) 2
= (T B2, g |exp(287 3 6082): (AL ()7
]ejw XEIBj

@, @) e (Ai”)zﬁzh 5 (626
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where
2 .
E(%j,h,@(l),q)(?)) = ECi’h’¢(l)EC./*h’¢(2)’ (627)
Ec, gl = E(cj,(,,[.exp(h 3 ax)] /E@j,d)[exp(h 3 5x)], (6.28)
xe@j XECi

and P(cf,¢ is the law of the free field on the set C; with boundary conditions ¢ (note
that this notation is a bit improper since ¢ is used for the boundary conditions and in the
definition of §, but we believe this is more readable than introducing § and should not

generate confusion). Of course if F : R(OCJ‘ — [0, 00) is measurable then E(c_,.,h#,[F ]is
measurable with respect to {¢y }reac; -

We now recall that we need to bound E“ [T5; B,] from above, and we will do this by
taking the supremum over ¢ € AV (and applying E“[-; B, ] will be irrelevant), that is, by
(6.25) and (6.26) we have

E"[T2; B,]

1 5 ‘
=N Z SoP IOgEgj,h,(tﬁ(l),wz))[eXp(21+d52 § :59)5;2)); (A,(f)(]))z],
1 jegot).p@ea® xeB;

and we are left with estimating the terms in the sum on the right-hand side. These terms
are actually identical, except for the boundary cases (but they can be bounded in the very
same way). Let us record the first part of the argument as a lemma, which we will also
use in the next sections.

Lemma 6.8. Let X be a positive random variable such that X < y with probability 1.
Then
logE[eX] < (¢ — DE[X]. (6.29)

Proof. We simply use convexity to show that
X <14 -DX,
and the inequality log(1 4+ u) < u. O

Now applying the lemma to X := 2192 > 8)(61)8)(62), and remarking that on A,(Cs) o,

we have X < 27982k, we obtain

B o g o0 (287 30 80050): (40 ()7

XG]B]'

x€B;
<1+nB.k,d) Y sup Ec;neld; AP (DI
xeB; A
with
n(Boi.d) = exp(2! T4 %) — 3

K
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In the case B € (0, 1] notice that

1+d
n(B. k. d) < exp(zx—")ﬂz = n(k, d)B>. (6.30)

But by using the definition of Ec; 5,¢[], since Ec; o,¢[exp(h eréj 8¢)] > 1 and since
3 e, 8x is bounded by 3%k on AP (), we have

Ec; 1.¢[8:: AD ()] < exp3/cEc; ¢[8:] < 3Ec; ¢[8:] < 2ah,

where we have chosen / sufficiently small. The last inequality is due to Lemma 6.1 ap-
plied with v(h, x) := ng (x) — u (since ¢ € A,(Cl), v(h, x) satisfies the assumption of the

lemma uniformly in x). Therefore

E'[T2; B,] < 4a>n(B, k, d)h>. (6.31)

Step 7: Conclusion. By putting (6.22) and (6.31) together and recalling Lemma 6.6 we
find that (a/2 — 4a’n(k, d, B))h? is a lower bound for the left-hand side of (6.17), and
once a is chosen smaller than 1/(8n(B, k, d)), the proof of Proposition 6.3 is complete,
the case 8 € [0, 1] following from (6.30). m]

6.1. Proof of Lemmas 6.4 and 6.5

We start off with an elementary (rough) estimate on the variance of the harmonic exten-
sion. Throughout this section we use the shorthand notation for x € A and y € 0A,

pa(x,y) == P (Xpy, =), (6.32)
with which (2.36) becomes

HY(x) = > pax.y)py.

yeaA

Lemma 6.9. Let N and M be integers such that N > 2M > 0. As usual Ay =
{0, 1, ..., N}¥ and we introduce Any ={M,...,N — M. Let {Px)xeny, with law
Py, be a centered Gaussian field with covariance G 5, (x,y) < G(x, y) forevery x,y €
dA N (recall that PO is the law of the infinite volume Gaussian lattice free field). Then
there exists Cy > 0 (depending only on the dimension) such that for every M we have

sup  max VarpN(Hf\5 (x)) < CqM~@=2/2, (6.33)
N:N>2M Y€AN.M N

Remark 6.10. More advanced computations could show that the left-hand side of (6.33)
is truly of order M>~¢, but the bound presented above is much easier to obtain and suffi-
cient for our purposes.
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Proof of Lemma 6.9. By recalling (2.28), we observe that Gy (x, y) is bounded above by
ca/(1 4 |x — y)4=2 for every x and y. Hence, for x € AN M,

varpy (HY () = Y pay@ »pay@. y)Gay (. y)
y,y'€0AN

Cd
M@ Z Pay(x, V) pay(x, ¥)+cq Z Pay X, )pay(x,y)
v,y €dA N v,y €dAyN
ly—y'|=M!/? ly—y'1<M'/?

Cd / e 1/2
siazn tea max payn) 3 paye Il €dhy 1y =yl < M)
X€EAN. M yG(’AN

Cd d—1 d-1/2
=R +d2°" caM (yglgax(N Pay (X, y)).
XEANWM

We are now going to bound the term in parentheses in the last line by M~?*! times a
constant that depends only on the dimension; once this is done, the proof of Lemma 6.9 is
complete. This can be achieved by using the explicit expression for pj , (x, y)—the exit
probability from a cube—that one finds in [38, Prop. 8.1.3], but this expression is rather
involved and we prefer to perform some steps to bound pj ,, (x, y) by an exit probability
from a half-space. For this we observe that without loss of generality we can assume that
y belongs to the hyperplane Hy := {z € Z¢ : z; = 0} and, by elementary considerations,

Pay(r.y) < pyr(x.y),  where Hj = {z:z4 > 0}.

In order to simplify the expression further, let us point out that we are left with estimating
maxy py+ (x, ¥) and we can therefore simply consider the case of x = (0, ..., 0, L) with

L > M. We have
pH;’((O7 "'701 L)s ())17 "'3yd—130)) = PHJ((_YI, ceey —YVd—1, L)1 (O’ "'70))

= s (1o (i)) + o)
 Xylzld |z|2 |z|d+1 )

where z = (—y1,..., —Yd—1, L) and in the second step we have used [38, Th. 8.1.2]
(X4 is the measure of the (d — 1)-surface of the unit ball in R?). This last estimate suffices
to conclude the proof of Lemma 6.9. O

Proof of Lemma 6.4. As remarked right after the statement, we can assume # = 0. We use
Lemma 6.9 with N = N; and M = Ny/2. Therefore (using d > 3)

—~ ¢ —(d-2)/2 1/2
xrgle varpo(Hy , (x)) = CaNy = Capy"".

dist(x,A,le y>No/2
Thus, by exponential Chebyshev bounds, for the x’s we are dealing with we have

R p1/8 p1/4—1/2 p—1/4
’150<|1L1ijI x)] > ’17> < 26xp<—hgT) = 2exp(— é’cd )
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By a union bound we see that

—1/4

~ _ P

P(BC) < 23 —th ,
(Bi) = P 8Cy

and the proof is complete. O

In the proof of Lemma 6.5 we make use of the following estimate whose proof is post-
poned.

Lemma 6.11. Ford > 3 and for everyx = 1,2, ... we have

sup Y Gy < e (6.34)
BCZ4:|B|=k (x,y)eB?

where c(d) = 29T*c, (cq is the constant appearing in (2.28)).
Proof of Lemma 6.5. Recall (6.14) and (6.15). We use
P} (AD) =P (AMC) 1 P (A8 N AD), (6.35)

and we estimate the two terms on the right-hand side, uniformly over $ € By.
For the first term we start by observing that since ¢ € B,,,

PY (HE () —ul > p,*) < PY (1HE () — B [HE ()1l > 0% /2),
and we apply Lemma 6.9 with N = 2Ny and M = Ny/2 to find that for every x € C;,

—(d— — 1/2 1/2
varys (HE (1)) < Ca(No/2)™ @212 < 2@=22¢y0,1% =: €,
e

and therefore for such x’s,

~ —1/4
1/8 P,
P§1(|ng(x) —ul > p)/% < Zexp<— gc/ )
d

Therefore, by a union bound,

~ —1/4
P
sup P%l (A(l)c) < NIdZexp<— 8hC’ ),
$peBy, d

where Nld = h—34 and therefore this term is O (h*) for any « > 0. So, in view of (6.16),
we can safely focus on the second term on the right-hand side of (6.35).
For such a term, we first observe that

P, (APCna®) = pf (U { 35 > K} n A(”)

jej XGEJ'

< ZP%IG Z 8y > K} N {meinB);|Hgi(x) —ul < pi/g}).

/EJ XE]Bj
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We now condition on the o-algebra generated by (¢X)erjgj ac;» and by the Markov
property we obtain

Py (A28 AD) < 3 sup' P (D 8= k), (6.36)

jeJ xeB;

where sup’ stands for the supremum over a such that max,¢p ; |Hg (x) —u| < ,0}11/ 8 To
! 7

bound the sup’ term, we proceed as follows:

~ ~ ] K
¢ @
ch(z 5y > K) < ¥y P (E D1 < 1), (6.37)
xeB; X1 5 Xy €B; i=1
xj#x; for ii’

and

( Z|¢x,|<l) ?;( Z(pxl )<PO< Z¢Xz§]__ZH¢(x))
SP%I-<;;¢M 1—u+p1/8>§P?Cj<;;¢xizu—Z),

where in the last step we have used the symmetry and the choice of subtracting 2 is
arbitrary (any number larger than 1 would do, and we have to choose & sufficiently small).
It is now a matter of estimating the variance of k ~! }"¥_, ¢y, uniformly over the location
of x1, ..., x,. In fact, we apply Lemma 6.11 to obtain

1 K
varpy (; > ¢x,.> < c(dy T < (™!,
J i=1

| /\

IA

and therefore (6.3) yields
1 & 1/3 /(9
0 1/6 —-1/2 2¢(d
P(Cj(;;qui zu—Z) =P(N > «Oc(@) 2 (u — 2)) < /D)
=

where N is a standard Gaussian random variable. With this estimate we now go back to
(6.37) and we obtain

P’ (D0 80 = k) = Ngne ey < et/ Gecd)
J — =

)CE]B/'

for h sufficiently small. In turn, this estimate yields the control (see (6.36))
PY, (AQC N AD) < 3! F/Ge) < et

for k& such that 9dc(d) < k'3 — 3e(d)k'/*. Let us choose k173 > 6¢(d)k'/*, that is,
k > (6¢(d))'?, and, under this assumption, 9dc(d) < k'3 — 3c(d)k!/* is satisfied if
k3 > 18dc(d). Taking into account these two lower bounds on « we see that it suffices
to choose k > d36!%2¢(d)!?. The proof of Proposition 6.3 is therefore complete. O
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Proof of Lemma 6.11. First of all we introduce dpj(x, y) := max;=1,..q4 |Xi —yi|l < [x—Y]|
and we start from the direct consequence of (2.28): for every x, y € Z4,
Cd
Glx,y) = =: go(dn(x, y)). (6.38)

(1 +do(x, y))d=2

Thanks to (6.38), it suffices to prove the statement for Z(x,v) cp2 &a(x — y). We then
observe that for any B C Z¢ with |B| = j and every z ¢ B we have

J
Yo en—y»— Y ealr—y) <2)  gnlx) + gn0),

(x,y)€(BU{z})? (x,y)eB? i=1
where x1, x2, ... yields a fully packed configuration of points around the origin. By this
we mean that if B(n) = {—n, ..., n}? and A(n) = B(n)\B(n—1), then xy, ..., X|B(1)| 18
an arbitrary numbering of the points in A(1), x|g(1)|+1, - - - , X|B(2)| IS an arbitrary number-
ing of the points in A(2), and so on. Of course z disappears because it has been translated
to the origin. We have

J
2) enbi) <2 ) AL e, Y. m+D)
i=1

d-2 —
metn.. (d+m) m=1.2,...
m=<jld/2+1/2 m=jl/d

<29y (jV4 +2)2 < 29+ ey (j¥4 4+ 4) < 529 ¢y ¥,
where in the first step we have simply made gn(-) explicit, used the fact that it is constant
on annuli and that with j points we cannot go beyond filling j/4/2 + 1/2 (< j/%)

annuli. In the second step instead we used A(n) < 2d(2m + D41 < a24m + )41
Therefore for any B with |B| = j and every z ¢ B we have

Y enlr—y)— Y ek —y) <529 e+ cq,
(x.)€(BU()? (x.y)eB?

so that for any B with |B| = «,

k—1
D golx—y) <kgn(0)+5- 2% e, Y A
(x,y)eB? Jj=1

< kcg 4520 42/ < pdtdc  1+2/d.

and the proof is complete. O

7. The two-dimensional case

This section is dedicated to the proof of Theorem 2.3. The first step of the proof in Section
7.1 is to establish a finite volume criterion similar to (4.8). Then in Sections 7.2 and 7.3 we
will use replica coupling arguments in the spirit of Lemma 6.6 to bound the free energy
of a system with finite volume.
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7.1. A finite volume criterion and replica coupling in dimension two

We want to have a criterion similar to (4.8) in two dimensions but the problem we face is
that there is no infinite volume limit for the two-dimensional lattice free field. A way out
is to consider the massive free field (2.32) and then find a way to compare the free energy
with the original one.

We let P be the law of the infinite volume limit of the massive free field with
mean u and mass m (we write P*"" when the variable is denoted by a). We also define
the measure in finite volume with boundary conditions:

u,m 1 (b — By)? )2
P‘f” T(de) = — < exp(——y>> e (py—1) /2d¢x ’
! zZ5m" l_[ 4 (xeAlN_\[aAN )

X, yeAN
X~y
where
¢ ($x — ¢)° (e —u)?
ZK’I :Z/A \dA ( 1_[ exp<_ ; 4 ; ( 1_[ e /2d¢x)' 7.1
REVIEN Ay, yeAy Xe€AN\IAN
X~y

The particular case where 5 = u is denoted by P'I‘\;m . We set

Zi e = B [exp( Y (B — 1B + 1) . (1.2)

XEXN
B,w,u,m

and denote by Zy, the partition function corresponding to constant boundary condi-
tions u. Similarly to Proposition 4.2, we can prove:

Proposition 7.1. For any m and u,
. 1 B,w,u,m . 1 Su.m ﬂ,w,(?),u,m
ngnoo m1E[1og Zyy " = ngnoo m1EE " [log Ziy'y | =F(B, h,m,u), (13)

and furthermore for any value of N,
I o=m B.w.b.um
—NdIEE ’ [logZNyh ] < F(B, h,m,u). 7.4

Note that, unlike the massless (m = 0) case, there is now a dependence on u (and on m).
Now, for this criterion to be useful, we need to be able to compare F(B, h, m, u) with
F(B, h). The idea is the following: the derivative of the massive free field measure with
respect to the non-massive one has the expression

u,m 2
S 1exp( 3 —m—(¢x—u>2), (15)

dpPy Wy xEAN\DAN 2

where
2

m u m 2 m2 2
WN:=EN|:—7 Z (qu—u)]:ENI:exp(—? Z ¢x>] (7.6)

xeAN\OAN xeAN\OAN
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Lemma 7.2. We have

1 1 m?
lim —lo W”‘:——/ lo (H- >dxd = —f(m).
Nowo N2 BTN =T [0,172 £ 4[sin?(x /2) + sin®(ry/2)] y=-rom
7.7
Around zero we have the equivalence
m 1
Fom) " cym logm|  with ey = s (7.8)
T
Furthermore,
F(B, h,m,u) < E(B, h) + f(m). (7.9)

Proof. Let us start by proving that (7.9) can be deduced from (7.7). Because the expo-
nential in (7.5) is always smaller than 1, we have
ﬂ,a),u,m 1 ﬁ w u
Zyw < W VA
The result is obtained by taking log, dividing by N and passing to the limit. The functions
uij,i =1,..., N — 1, defined by

ui (k) :==/2/N sin(ikz/N) (7.10)
form an orthogonal base of eigenfunctions of the one-dimensional Laplacian with Dirich-
let boundary conditions on [0, NN Z. Let 0 > —XAy > .- > —Av—1) denote the
associated eigenvalues where

Ai :=2(1 —cos(i/N)). (7.11)
We set
v;, j (1, x2) == u; (x1)uj(x2), (7.12)

@ (@)=Y vjX)¢x (7.13)

xeAN\DAY

From Parseval’s formula we have
N—1
2 2
Z ¢y = Z o, j(P)".
xeAN\IAN i,j=1

Now note that when ¢ has law Py, the ; j(¢) are independent Gaussian variables. Their
variance is equal to (A; + A j)_l. Hence

" N-1 m2 m2 -1
vi= eloo(iy )] = (M) o

i,j=1 i,j=1

where N is a standard Gaussian. It is then standard (it is a Riemann sum) to check that

1 2
— log Wi = — 7.15
N2 OB TN N2 ”ZI Og( (i + 2y )) 719
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converges to

! / I <1 + m ) dxd
—= 0 x dy.
2Joape P\ T asitar/2) + s/
For the leading order asymptotic behavior one can restrict the domain of integration to
positive x and y such that x> 4+ y> < &2 with ¢ arbitrarily small. After passing to polar
coordinates the estimate becomes rather straightforward. O

As a consequence of Lemma 7.2 and Proposition 7.1 we obtain the following finite vol-
ume criterion:

Corollary 7.3. For every m, N and u,

1 e -~
F(B.h) = > EE"" [log Z§ 5 9"™] = fm). (7.16)
To estimate the quantity Eﬁu’m[log Zf,’CZ’q)’"’m] we will use (as for Lemma 6.6) the fol-

lowing bound derived from replica coupling. For the proof see Appendix A where the
slightly more involved proof of Lemma 6.6 is given in detail.

Lemma 7.4. Forallu € R, all m > 0 and all boundary conditions z?;
e > ~ ®2
log Z{*" = log B [e" 2w ] — log (exp(287 ) 86)) T, (7.17)
xET\N

where -

E""Lexp(h YR, 0]

O =ONngum = 3o .
EN " lexp(h erzN\N 31

(7.18)

7.2. A first, rough bound on the critical point (warm up argument)

In order to use (7.16) in the most efficient way, for a given 8 we must tune up the values
of m, u and N to obtain the best possible bound.

We start by stating and proving a weaker version of Theorem 2.3 obtained by choosing
u = 0. The proof uses some of the steps that will be used for Theorem 2.3, but not all,
and it is considerably simpler. So it can be viewed as a warm up.

Proposition 7.5. When d = 2 and w is Gaussian, for every By > 0 there exists a constant
¢ > 0 such that

he(B) < ¢B?/\/llog BI for all B < fo. (7.19)
Proof. Tt suffices to prove the result for 8 small. So let us choose 8 > Oandset N = 1/8;
with slight abuse we will assume N € N. We introduce a mass m and exploit Corol-
lary 7.3, but with u = 0. We aim at showing that there exists ¢ > 0 such that if
h > ¢p?/,/|log B| then there exists m( such that

1 — ~
7 EE""[log ZEe?M — fam) > 0 form < my. (7.20)

When applying Lemma 7.4 we then have to deal with two terms:
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e For the first one we obtain a lower bound just by computing and using Jensen’s in-
equality:

1
3 EOm[logJEzf,‘;; @ 0]

! EomlogZ¢Om
N2

v

1 ~ ~
m1«:0”"134’*”’*0[h 3 5x] — hEO™[8o].  (7.21)
xET\N

e For the second term we need an upper bound and we observe that

! E0m10g<exp(2ﬂ Z 8(1)8(2)>>

N,0,m.h;$
)CEAN
—’32(62 — Dgon OFYe) B2 — D=
B N2 <Z(S % >N0mh¢> N2 E” Z<5 N()mh¢
XeEAN xeAN
7'32"\0m 2
< B DO oo (1.22)
xeAN

o2
veAy 58 < 1 and
Lemma 6.8, and in the second we have used the fact that h = 0(,82), therefore the

Radon-Nikodym density (7.18) can be made arbitrarily close to 1 when 8 becomes
small.

where in the first inequality we have used the fact that 52 >

By separating the contribution of the boundary in the second term (i.e. the rightmost term
in (7.22)), we realize that it suffices to show that

7,8 7d,8
0,m 120,m 0,m
hE>"[80]— E E NO 08 N —E""[60]— 2ch |logm| > 0, (7.23)

XEAN

where the boundary term is irrelevant because 7df%/N = O(83), hence it is dominated
by h for B small. We are playing on choosing 8 small, hence N large, but one should
think that we have chosen 8, possibly small, and then we choose m as small as we wish
or need.

In particular

(6x) s = (6x) —P|N|<1 <2
X/N,0,m,0;¢p = x/N,0,m,0;0 = _Vx = 7T)/x’

where yXZ is the variance of ¢, under the massive field with Dirichlet boundary conditions.

Hence
E" (8:); < )2 LRoms EO’”8 7.24
{ X)N,O,m,0;<$ V7 n Bx)N.0.m,0:0 = — [0]. (7.24)

By choosing m sufficiently small we can say that yx is bounded below by the variance
in the m = 0 case times a positive number smaller than 1, that is, by (2.30),

1
y:> 5 logdy (),
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at least if dy (x) := dist(x, dAy) is larger than a fixed positive number dp. It is at this
stage more practical to lose track of the constants and choose a ¢’ > 0 such that yxz >
¢ log(dy (x) + 1) for every x € A ~ - Therefore

2782 om 1 2(1 1 )20m
= S E[s — <7)—( = — | B*E""[$
\/;Nz B0 32 - =7 o NQXEZAN O A

XE;\N

2
/! ﬂ EO,m [8 ]

—_— C 0 9
Vlog B]

where ¢” is a positive constant that one can easily express in terms of ¢’.
Going back to (7.23) we therefore see that it suffices to prove that
ﬂZ
(c—c" = 7d,3‘/|10g,3|)|1—13|E0'm [80] — 2cwm?|logm| > 0,
og

and it is clearly necessary to choose ¢ > ¢, which we do, hence c—c¢” —7dB./|log B8] > 0
for B suitably small. It is now clear that if E%"[§0] > m2|10g m| we are done. But

E*"[80] = P(IN| < 1/ow)

where o,% is the variance of the infinite volume massive field, which satisfies
o0
m 1
ol = f ™IRO (X (1) = 0)dr "~° 5 llogml. (7.25)
0 T

where the asymptotic equivalence is a direct consequence of the Local Central Limit
Theorem [38, Th. 2.5.6]: PO(X(t) = 0) ~ (4wt)~! as ¢ tends to infinity (recall the
speed factor 4 with respect to [38]). We therefore see that E%™[80] is bounded below by
1//|log m| (times a positive constant) and the proof is complete. O

7.3. Proof of Theorem 2.3

For the proof we choose an arbitrary (small) 8 > 0 and N = 1/8; again, with slight abuse
we will assume N € N. We will then make estimates by introducing a massive field; the
mass m will be taken to go to zero and the height of the field u will be a function of m
(see (7.29) below) that tends to infinity as m \ 0. Our estimates correspond to taking
m N\ O first and then B \ 0. Let us focus first on choosing the mean height u = u,, of
the massive field that we intend to exploit.

Setting the parameters of the massive field (mass and height). Let us start by recalling
the behavior of the the variance o2 = a,%l of the infinite volume massive field (7.25). We
now assume that u,, is such that lim,, ¢ u,, /o,%l =87 = C.A precise choice of u,,
is made in (7.29) below but for now we need neither this expression nor the precise value
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of the positive constant C. To make formulas lighter we write ¢ = o3, and u = u,,. We
then compute

0 1 _ 1 2
B4 (5] = / L S G T sV PN
—2 42702 202

! w—12\ [ (x@—-1) x?
= s exp<— 202 )/_2exp<7 — m) dx, (7.26)

and since lim,;, o (u — 1)/ o2 = C we readily see that the integral in the last line converges
to

0
f exp(xC)dx = (1 — e 26)/C.
-2

On the other hand, we see that

(u— D2\ mo u?
exp(—? ~ exp By exp(C),
so that

2 : 2 .

m\0 u sinh(C) 1 u sinh(C) 2
E“M 8] "~ . — ~exp( —— . az
[90] exp( 202)4/71/2C o exp( 202> C  Jlogm| 727

‘We now choose u = u,,, such that

1 uZ ’ 2 2 I
ex = C'm~|logm| for C' = (7.28)

Jlogml P\ 207

Let us point out that, because of (7.25), the choices (7.28) and u/o%> ~ C force C = /8.

2sinh(C)’

Remark 7.6. The choice (7.28) is linked to the fact that in the replica argument this term
corresponds to the energy gain, and it needs to beat the loss due to the presence of the
term f(m) ~ cwmzllog m| in the free energy lower bound (7.16).
Here is a slightly more explicit expression for u:
u? 5
—— =2|logm| — = log [logm| —log C’. (7.29)
202 2

For the convenience of the reader we collect here the asymptotic behaviors (m \ 0):

V2 1 u
u ~ ——|logmj, o~ ——/|logm]|, — ~ /8. (7.30)
ﬁ g N 27T g o2

Replica coupling estimates. Recall that N = 1/8. We aim at showing that if & = g for
any b < 3, there exists a fy such that for 8 < By there exists m such that

1 R —_
m]EE“’m[log Zf,“;l‘pum] — f@m) >0 form < my.
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Using Lemma 7.4 we see that it suffices to show that

E“m[logEzﬂ”“’“’”]— E“”‘log(exp(Zﬂ > 5<‘>5<2>)> — fom) > 0.

)CEAN

From the choice of u (cf. (7.27) and (7.28)), once the choice of 8 (hence of N and k) is
made, for m sufficiently small we have

1 ~ Sy h
B [log EZR 5P — f(m) = KE"™[8] — f(m) > Fmllogml?, (7.31)

where the first inequality is Jensen’s. Therefore we are left with estimating

®2

1~
B log<exp<2/32 > 3§‘>3§2>>> ~ (7.32)

xeAn N,u,m.h;¢p

from above. The first point to remark is that, thanks to the choice of N, the argument of
the exponential is bounded by 2. This way at the cost of loosing a multiplicative constant,
the exponential and log essentially cancel each other. More precisely, by Lemma 6.8, the
expression in (7.32) is bounded by ¢ — 1 times

28% s )y 50s@)° 2/32 -3 B (s, 0.
N2 x Numh¢ Numhqb

xGAN xGAN

With our choice of & = 0(8?) we see that the Radon—Nikodym derivative in (7.18) is
bounded above and below uniformly in g small, and we can even replace (-)y , oy
with the original measure at the expense of a multiplicative constant that can be chosen
arbitrarily close to 1. Hence

L =, m 2 <) 2(e* — HB? Sum gl G o \2
R I S W
)CEAN xelAy
(7.33)
where of course g2/N? = p*.

Lemma 7.7. For any ¢ > 0, there exists a constant C; > 0 such that for all N, all
m > mo(N) and all x € Ay,

En " (B 05:)7 < Com?llogm P (dy () + D7, (7.34)

where dy (x) is the distance from x to d A .
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In view of (7.31) and (7.33), Lemma 7.7 directly implies the result we are after. In fact,
for b = 3 — 2¢ we have

1= B.w.p.u. I = 2 1 s2\\®?
B [log EZY 54 — =B log<exp(2,3 > s >)>

XEAN

w1V

N,u,m

h 2 R ~
> §m2|logm|2 —2(e? — 1)% Z E“" B8,
XEXN

> (38777 = Ceap®)m*flogm|?, (7.35)

with C, 4 a positive constant, where in the last step we have used the bound

1 N 4 4
[ —— | < — 1+5=_ _1_5'
Z (dN(x)—l—l)l_E - Nznl—a - SN E'B

XGXN n=1

Since for B sufficiently small the right-hand side in (7.35) is positive, we are done. O

Proof of Lemma 7.7. First of all we remark that the result is trivial for dy (x) = O(1),
because by (7.27) and (7.28),

BB ™05,)2 < BBl ™05,) = Ems, = O(m2[logm)?).

Hence, it suffices to prove (7.34) for x such that dy (x) is larger than a constant that may
depend on ¢. At this point we note that the variable ¢, can be written as the sum of two
independent Gaussian variables,

Oy = E’;\;m’¢¢x and ¥y 1= ¢y — ¢x. (7.36)

The variance of v, tends, as m N\ 0, to G A, (x, x). From (2.30) we have

1
Gayx,x) = (- (8/2))510ng(X)
for x far from the boundary (how far depends just on & and not on N). Hence for m
sufficiently small we have
1
n? = Var(yy) > (1 — &)— log x.
2

Since we are performing the estimates by sending first m to zero, we are effectively per-
forming our estimates in the regime

ol =t P>
Recall that g2 (-) is the density of a centered Gaussian variable with variance o2. One

has
N -~ %) u+l—s 2
E"’m(EI;\}m’¢5x)2 2/ 8o2—p2(8) </ g2 (1) dt> ds,
o0 u

—1—s

and to this expression we can directly apply the next lemma.
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Lemma 7.8. Recall that o = oy,. For every ¢ € (0, 1) there exists ny > 0 such that for
every n > nq there exists mo > 0 such that for every m € (0, mg) we have o > n and

00 u+l—s 2
f gaz_nz(s)< / gnz(t)dt> ds < 2C'm*|logm|* exp(—2m(1—e)n?).  (7.37)
oo u

—1—s

It is now just a matter of observing that
exp(=27(1 = &)p) < diy ()=,

and we are done. O

7.4. Proof of Lemma 7.8

In (7.37) we consider separately the case of s larger or smaller than u — 5: note that
u — n ~ u in the limit that suffices to consider to establish the result, i.e. ¢ > n > 1,
even if, at this stage, we cannot replace u with u — 1. The choice of u — 7 is arbitrary in
the sense that u — cn with ¢ > 1/«/5 would do.

We start by considering s > u — n and we have

00 u+1—s 2
/ 822 ($) (/ 8n2(1) dt) ds
u—n u—1l-—s

s as)ds = PN &) 738
S/u_nggz p2(s)ds ( > e (7.38)

Since P(Z >t) < ﬁ exp(—t2/2) for every t > 0, we can continue (7.38) by

u—n 20 (u—n)?
vz ) < e .

for m such that u > 2p. By recalling that lim,, u /o2 is a positive constant we see that

w-—m> W oqu | uPy? nt
wn W v (), 7.40
202 —1n%) 202 202 + 204 + o4 (7.40)

More precisely, since lim,, u/o? = /87, we see that for every ¢ < 1 (but we choose
q € (1/2,1)), we have
2.2
u u
e uln
202 204

for n sufficiently large and m sufficiently small. Therefore, by choosing if needed m even
smaller so that o /u ~ 1/(2,/[log m|) is smaller than 1/,/[logm| and the O[(n/o)*] term

> dnqn?
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in (7.40) can be absorbed by replacing g with a smaller value still larger than 1/2, we
have

00 u+1l—s 2 1 u2 5
852_,2(8) (/ g,2(t) dt> ds < —exp(——) exp(—4mqn”)
/un 7 u—1-—s ! V/ [logm| 202

= C'm*[logm|?* exp(—4mqn?), (7.41)

where in the last step we have used (7.28). In view of what we need to establish, that is,
(7.37), we can move to look for an upper bound for the case s < u — 1.
For s < u — n, we use instead

u+l-—s e — ¢ —
/ gnz(t)dtzP(New-l-[O,z])SP(NZw)
u—1l-—s n n n

- 1 n 1 fu—s—1\° __n 1 u—s\> (7.42)
— ——exp| —=| —— exp| —= , .
T Nru—s—1 P 2 n T u-—s P 2\ 7

where n, :=n/(1—¢) with e € (0, 1/20), and we have used the bounds on the distribution
of NV recalled just after (7.38) (we are choosing m and 1/7 sufficiently small). Hence

s2 (u—s)z)

u—n u+1—s 2 1 2 “=n exp( z :
n 2(71 Ne
fdr ) ds < ———= — ds,
/—oo gUZHZ(S)(/u—l—s s ®) ) Y= 22 o /;oo (u —s)? ’
(7.43)

where we have introduced

o1 :=+/0% —nZ
Recall that we look for a result in a regime in which o1 ~ o. We now reconstruct the
square in the term in the exponential to find that the right-hand side of (7.43) equals

—1 ,7_2 exp(-—u2 ) /“—’7 —1 exp(— n? h 2012 <s - 2u012 >2> ds
(27)3/2 oy n2+202) ) (u—s)? 2020} n2+20? '

(7.44)
Let us introduce )
2uo m
.y, = u— ——— "' 2w, (7.45)
n; + 207
so that the integral in (7.44) can be rewritten as
@m.ne =1 1 2 4202
/ — exp(—ng2—21s2) ds. (7.46)
—00 (am,ng —) 277501
2 2
Since ";:2102] > # we see that we can bound (7.46) by
ev1 &
1 am e /Me—1+e 1 5 e 1
— — —exp(—s9)ds ~ /7 ~ , (147
Ne J—o0 (am,ﬂs/'k - 5)2 (am,ng)z Zﬁ Ne
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where the asymptotic limit is as m \( 0 and then n — oo. Therefore, by (7.45)—(7.47)
and the choice of ¢ < 1/20, the integral in (7.44) is smaller than 1/(45°) for suitably
small m and 1/7n. Hence, going back to (7.43) and (7.44) we see that

u—n u+l-—s 2 1 1 L{2
2 (s ndr) ds = o5 —exp| ——5——— |, (748
/_oo go2— 2 ( )(/14—1—s g2 (1) ) = 227)32 oy p( ;734-2012) 748

and in turn, with ¢, :=2 — (1 — e72>1-13¢ (e < 1/20), we have

(rizm) =) oot
exp| ———— ) = exp| —=— | exp| —
P n2+20? P\ 7202 P 202202 — cgn?))

2.2

C u —(1— 20 u_\2

= Cmlogm” exp(‘%) < C'mPllogm|*/2e ™1 G
0%(20% — cgn?)

where we have used (7.28). Finally, since (2(‘;—2)2 > 21 (1 — ¢) for m small and recalling

also (7.25), going back to (7.48) we obtain

u—n u+l—s 2 —27(1 — 4 2
/ gg2,,2(s)</ gnz(t)dt) ds < C'm2Jlogmp 2027 = 49)n7).
u

—c0 —1—s n

which, together with (7.41), yields (7.37), and the proof of Lemma 7.8 is complete. O

Remark 7.9. The warm up argument of Section 7.2 does not yield interesting informa-
tion in the case of the co-membrane, simply because the probability of visiting the lower
half-plane is 1/2 for a centered field, and the quadratic term in the replica computation
is too large. But the arguments of Section 7.3 have a chance to be generalized because
we introduce a shift in the field that makes the probability of visiting the lower half-plane
small. And they do generalize, giving the analog of Theorem 2.3 for the co-membrane
model; let us quickly see why. The estimate (7.26) becomes

E“"[Ao] / L~ PN > u)~ T
’ = e o = o >Uu)y~ — —e o
0 —00 A 2m0? V2 ou

with u/o ~ 2./|logm|, and apart from the value of C’ (in (7.28)), we have the analog
of (7.27). In the remainder of the proof, in reality we estimate the probabilities either
by replacing [—1, 1] with R (this is the case in (7.38)), or with (—oo, 1] (see (7.42)).
Therefore the proof can be adapted to the co-membrane set-up.

Remark 7.10. To complete the discussion of Section 2.3 we observe that a lower bound
on the non-disordered free energy F(h) for d = 2 can be obtained by first localizing the
¢ field, by introducing a mass, so that we can apply the approach of Section 2.3, and
then optimizing the choice of m as a function of 4. More precisely, by Corollary 7.3 (for
B = 0) and by applying the same argument as for the lower bound in Section 2.3 we

obtain
2 1
F(h) = hy| — — — f(m).
T Op
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The two terms on the right-hand side are then estimated for m small by (7.25) and
Lemma 7.2 to conclude that for every positive ¢ < 1 (which can be chosen arbitrarily
close to 1) we have

— 2em?|log m|

2
E(h) = —
c

h
/ llogm|

for m smaller than a constant that depends on the choice of c. It is now sufficient to choose
m equal to & to a power larger than 1/2, for example m = h3/4, to find that there exists

C, > 0 such that
F(h) > Cah/+/|loghl,

which should be compared to (2.12).

Appendix A. Replica coupling: proof of Lemma 6.6

The argument follows closely the main argument in [40]. We do not detail the proof
of Lemma 7.4 which is extremely similar (and simpler). Let us fix ¢. Given an event

AC RZ (in the specific application, A is measurable with respect to {¢, : x € A N}, but
at this stage we just require P%(A) > 0), we write

Fn(B, h: A) = %E[log ES [exp(Z(,Ba)x B2+ h)ax); A]]
xXeA
= < losBY [exp(n Y0 8.)] + Ruath ), (A1)

xXeA

where A C Ay (for this proof it suffices to consider A = Ay, n,, but this specific choice
is irrelevant at this stage) and

R (8 4) = < log (exp( (o — /2. 4) ] (a2)
XeA T

Of course R
EQ[exp(h Y cn 601
ES [exp(h Y cp 80)]

By (Gaussian) integration by parts—the basic formula being E[N F(N)] = E[F'(N)],
which holds for F € C! with a suitable growth condition at =0o—we obtain

—
~

(A.3)

2 Sy « —182/2)8:): Ay 1.\ 2
:’B_dZ]E[(( exp(Y_,cp (V1 o nj/) .> >N,,,,¢) } “d)
2N (exp(Yren (VT Bor — tB2/2)8:): A)y 1.5

xeA
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At this point we introduce

1
YNt 3, B; A) = B log (exp(Hn); A%, o, (A5)
where
Hy =Y (Vi o, —tp* /)6 + 62 + 28> Y " sVs?). (A.6)
XEA XEA

In particular

N (0, %, B A) = LElog<exp(m2 3 a<1>5<2>>~ A2>®2 (A7)
5 ’ ’ ’ ZNd =~ X X ’ N’hga’ .

YN (L, 0, B; A) = Ry n (V1 B; A). (A.8)

Again by integration by parts we obtain

1) ¢(2) . A2\®2
/32 EEH erA(Sx (Sx (exp(HN)ﬂA >N’h;$i|

2N (exp(Hy); A2)®2

d
a‘/’N,h,u(t, A B A) <
N, b

d
= T ta)" 5 A )
d)»wN’h( B: A)

where the inequality comes from neglecting the (negative) term coming from the deriva-
tive of the denominator. We therefore see that (d/ds)y¥y n(t — s, A + s, B; A) > 0 for
s € [0, ], and so

Now we go back to (A.4) and we remark that
d d
—(=Rna (V1 B A)) = — ¥t A, B: A)| (A.10)
dr dxr 320

and for ¢t € [0, 1],

- Una(t,2 =1, B; A) — Ry n (V1 B; A)

r=0 21
< ¥ni(0,2, B; A) — Ry (V1 B: A), (A.11)

where the first bound follows by convexity of Yy 5 (¢, -, B; A) and (A.8), while for the
second we use 2 — ¢t > 1, non-negativity of the numerator and (A.9). By (A.4) and
by integrating the differential inequality obtained by combining (A.10) and (A.11) one
obtains

d
— t,A, B A
dxlﬂN,h(, B; A)

1 1
57192 (Lady 15 2 Ru.a(B: A) = <7108 (1) g—(e= DYwn(0. 2, 1 A). (A.12)

Therefore, since R
E% [exp(h Y o 80); Al
ES [exp(h Y e 80)]

(1A>N’h’$ =

’
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by putting (A.1) and (A.12) together we obtain

Fy(B. h; A) > % 1ogE%[exp<h D8 A] = €= Dywa©.2.8:4). (A3

xeA

The expressions in the statement of Lemma 6.6 are retrieved from (A.13) by setting A =
AN, ,Ny» A = A, and by replacing e — 1 with the larger value 2. O

Appendix B. Proof of Proposition 2.4

We give the proof in four steps.

Step 1: Upper bound on the contact density. The fractional moment method also yields
a quantitative upper bound on the contact fraction: if for ¢ > 0 we introduce the event
By, = {erXN Sy > cNd}, asin (3.5) and (3.7), but this time with « = 2k /8 (compare
with (3.4) in the Gaussian case) then

~ h2
(E[\/ ZI%,CZ(BN,ChNd)])Z = E[Zf/z(BN,ChNd)] exp 4ﬁNd>

hz d 4 2 a7d
SZN,—h(BN,ChNd)eXp 4@]\/ Sexp - C_p h N ’

so that if we choose C = 6/42, by the Markov inequality we have

o hz h2
P<Zf/,h(31v,cmvd) > eXp<—2@N")) < exp(—ENd) (B.1)

We now focus on P}S\,a;, (By chnd) = Zf,‘; (BN’ChNd)/Zfi,”“}i, which we are going to bound

from above simply by 1 for w in the event whose probability is estimated in (B.1), and

otherwise we use, as in Section 2.2 the entropic repulsion estimate [39] inf,, Zf,z >

exp(—r(N)) with r(N) = o(N9). This yields

h? h?
]EP}%,(Z(BNﬁhNd/ﬁZ) < exp(—ﬁNd> + eXp(I"(N) — 2@]\]‘1) .
The punchline of Step 1 is that

i B.w
im EPy ( N.6hNd/82) or every h > (B.2)

Step 2: Neighbor averages below a threshold for too many sites implies high contact
fraction. Set ¢, = (2d)~! Zy~x ¢y and consider the event that on the even sites there
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is a density of at least £/2 of the ¢ variables that in absolute value are smaller than

V(@4d)~log(1/h):

. - € d
Fne= {¢ : Z 1(—\/(411’)*1log(l/h),\/(4d)*1log(l/h))(¢x) z ZN }

xeAn:xeven

We aim at showing that there exists /¢ such that
limIEPff,"Z(FN,S) =0 forh € (0, hop). (B.3)
N )
By (B.2), relation (B.3) is implied by

: 8.0 1t _
Nh—r>noo EPN,h(BNﬁhNd/ﬂz N FN,E) =0,
and by writing once again the probability as ratio of partition functions, by using the lower
bound on the denominator given by the entropic repulsion estimate and by taking the P
expectation, we see that

EP]%,(Z(BIC\/ﬁhNd/ﬂZ N FN,E) =< exp(_r(”l) + hNd)PN(B]E/ﬁhNd/ﬂZ N FN,S)v
so that we are done if we show that for a ¢ € (0, 1) and an kg > 0 we have

PN(BIQ,GW//52 N Fy.e) < exp(—h°N?)  for h € (0, ho). (B.4)
For this, use the fact that the event By ¢,y /g2 contains the event that the 64N 4782 (or
more) contacts are all on the even sites. By conditioning on the odd sites and by using the
Markov property—note that Fi . is measurable with respect to the o-algebra of the odd
variables—one realizes that the random variables §,, x even, are independent Bernoulli
variables of parameter

pe =P LN+<7>X e[-1,11). (B.5)
V2d

If |¢,| < +/(4d)~1log(1/h), by the standard Gaussian tail estimate—one can use (6.3)
even if what we claim here is substantially rougher—we see that for % sufficiently small,

px = exp(—3log(1/h)) = h'/? =: p = p(h).

So, once ¢ € Fy  is chosen and hence the set (of at least sNd/4 sites x) on which py > p
is determined, we are simply left with a large deviation upper bound on a binomial random
variable B(n, p): it is a well known fact, a direct consequence of the exponential form of
the Markov inequality, that

P(B(n, p) < pAn) < exp(—nf(p,A)) for A € (0,1)

where
f(p,A) == Aplog A+ (1 — Ap)log((1 — Ap)/(1 — p)).
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If A =1/2, then
—0
f(p,1/2) "~ 11 —log2)p,

sothat f(p, 1/2) > p/10 for p sufficiently small. Therefore for p(h) = h'/? this implies
in a rather direct way that

e
PN(B/E/,(E/S)hl/ZNd NFNe) = eXP<_h1/2ENd>»

and this implies (B.4) for any ¢ € (1/2, 1) and # sufficiently small.

Step 3: The Gaussian Hamiltonian cannot be too large under the pinning model. We set

Hy@):= Y (¢ — ) /2=: (¢, ANO)N. (B.6)
(. y)EAP\(DA)?
X~y
where Ay is a positive definite symmetric (N — 1)¢ x (N — 1)¢ matrix and (-, -)y is
the scalar product on RVN~!. In fact Ay is just a discrete Laplacian operator with zero
Dirichlet boundary condition which is the generator of the simple random walk killed
upon hitting 9 A y. We have

~ _R2
EPII%’LZ(HN(Qb) = CNd) < erNEEN[ereAN(,BwX B /2+h)5x; HN(¢) = CNd]
< VNP (Hy(g) > CNY), (B.7)

where in the first step we have once again applied the entropic repulsion bound (ry =
o(N%)) and in the second step we have taken the expectation with respect to the disorder
and then bounded the pinning part in the obvious way. We are left with estimating the
remaining probability, which is a Gaussian computation: for A < 1/2,

det(Ay) (1—-2x)
Eylexp(hHy (¢))] = /R . /(271)(Nf1)‘1 exp(— 5 (¢,AN¢)N) [] de.

xEIe\N

= (1 —20) " W=D'2,

where we have used det(cAy) = & _l)ddet(AN), ¢ > 0. By applying the Markov
inequality with A = 3/8 we obtain

Py (Hy(¢) > CNY) < 2D exp(—(3/8)CNY).

Therefore, by recalling (B.7), we have
B.w d C d
EPy, (Hy(¢) > CN?) < exp _ZN (B.8)

for any C > 8log?2 (for example C = 6), h small and N sufficiently large.
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Step 4: Conclusion. It now remains to put together (B.3) and (B.8). Let us first observe
that for & sufficiently small,

d
: o G . eNT Y _
NlﬁnooEPN’h(FNsl/zfm {d" Z Lay ymx and Iy 1=/ @) Tlog(1/ M} = 2 D =0.
xeAn

Yo (B.9)

This is because on the event whose probability is computed in (B.9) there will be at
least SNd/4 even sites x on which |$x| > /(4d)~'log(1/h) and at least for one of
the neighboring sites y we have |¢y| < +/(84)~!log(1/h), while instead there is an-
other neighbor y’ of x for which [Py | > /(4d y~!log(1/h). Therefore it is not difficult
to see that this implies (¢y — ¢x)* + (¢ — ¢x)> > (100d)~'log(1/h), and in turn
Hy (¢) > log(1/h)eN¢/(400d). By choosing & sufficiently small we see that the event
under analysis becomes a subset of { Hy (¢) > 6N 4} and by (B.8) we see that (B.9) tends
to zero. It then remains to repeat the argument (which is now even simpler) to show that
also

d
: poo (L : ENTLY _
lim EPN,h(FN,l/z,s”{‘f" 2 L= y/EarTiogaion Z })‘0' (5.10)

N—o0
xeAy
X even
If we combine (B.9) and (B.10), by recalling (B.3) we conclude. ]
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