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Motion by curvature and large deviations for an interface
dynamics on Z?

B. Dagallier

CMAP, Ecole Polytechnique, I.P. Paris, 91128 Palaiseau, France

Abstract: We study large deviations for a Markov process on curves in Z? mimicking the motion
of an interface. Our dynamics can be tuned with a parameter 5, which plays the role of an inverse
temperature, and coincides at § = oo with the zero-temperature Ising model with Glauber dynamics,
where curves correspond to the boundaries of droplets of one phase immersed in a sea of the other one.
We prove that contours typically follow a motion by curvature with an influence of the parameter (3,
and establish large deviations bounds at all large enough 3 < oo. The diffusion coefficient and mobility
of the model are identified and correspond to those predicted in the literature.

1 Introduction

A basic paradigm in non-equilibrium statistical mechanics is the following. Consider a system with two
coexisting pure phases separated by an interface, and undergoing a first-order phase transition with
non-conserved order parameter. Then, macroscopically, the interface should evolve in time to reduce its
surface tension, according to a motion by curvature. For microscopic models on a lattice, some trace of
the lattice symmetries should remain at the macroscopic scale, and the resulting motion by curvature
should be anisotropic. The following general behaviour, known as the Lifshitz law, is expected: if a
droplet of linear size N > 1 of one phase is immersed in a sea of the other phase, then it should
disappear in a time of order N?. (Anisotropic) motion by curvature should correspond to the limiting
dynamics, when N is large, under diffusive rescaling of space and time. Phenomenological arguments in
favour of this picture go back to Lifshitz |[Lif62], and can be summarised as follows. Consider a model
with surface tension 7 = 7(v), which depends on the local inwards normal v to an interface. We work
in two dimensions to keep things simple. The surface energy associated with a curve ~ separating two
phases reads
Fo) = [ (u(5)is,
g

where s is the line abscissa on 7. The postulate, on phenomenological grounds, is that the local inwards
normal speed v to the interface reads

v :MW' (1.1)

The quantity p = p(v) is the mobility of the model, computed by Spohn in [Spo93] using linear response
arguments. Let us relate ((1.1)) and motion by curvature. The change in energy induced by the motion
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of a length ds in the normal direction v is equal to (7(v)/R(v))ds, with R(v) the radius of curvature at
v. As such,

v=purk=:ak, with a(v)= p(v)7(v) the anisotropy and k = 1/R the curvature. (1.2)

A closed curve satisfying (1.2)) is said to evolve according to anisotropic motion by curvature. A set
with boundary following this equation is known to shrink to a point in finite time for a wide range of
anisotropies a, see e.g. [LST14a] and references therein.

Ideally, one would like to start from a microscopic model with short-range interactions, with at least
two different phases initially segregated on a macroscopic scale, and derive motion by curvature of
the boundaries between the phases in the diffusive scaling. To this day however, results on microscopic
models are scarce. Let us provide a (non-exhaustive) account of works on the subject.

The paper [Spo93], already cited, is a landmark in the rigorous study of interface motion starting from
microscopic models. A major difficulty is to understand how to decouple, from the comparatively slower
motion of the interface, the fast relaxation inside the bulk of each phase. Indeed, in a diffusive time
scale and at least for models with local interactions, one expects the bulk to behave as if at equilibrium.
In one dimension, motion by curvature has been proved for a number of interacting particle systems. It
usually boils down to the heat equation in this case, and the Lifshitz law is related to freezing/melting
problems, see [CSTI6||[CKO8|[CKGI12|, as well as [Lacl4] and the monograph [CDMGP16].

In two dimensions, a landmark is the proof of anisotropic motion by curvature for the zero temperature
Ising model with Glauber dynamics (or zero-temperature stochastic Ising model). The drift at time 0
was computed in [CLOT] before the full motion by curvature was proven in [LSTI4b]-[LST14al.
Their proof crucially relies on monotonicity of the Glauber dynamics.

More is known on another type of microscopic models for which some sort of a mean-field mesoscopic de-
scription can be achieved. This comprises the so-called Glauber+Kawasaki process [DMFLS6| (see also
[BBP18| for an account of works on the model), which has local evolution rules, and models with long
range interactions such as the Ising model with Kac potentials [Com87|[DMOPTI3]|[DMOPT94][KS94].
For these models, studied in any dimension, the derivation takes place in two steps: first deriving a
mean-field description of the dynamics, then rescaling space-time to derive motion by curvature. As
a result, lattice symmetries are blurred and the resulting motion by curvature is isotropic. Note how-
ever the recent works [F'T19|[KEHT20|, where a Glauber+ Kawasaki dynamics is considered (respectively
Glauber-Zero-range), in dimension two and above. In these works, the existence of an interface between
regions at high-and low-density is established, and motion by curvature for this interface is obtained
directly from the microscopic model, in a suitable scaling of the Glauber part of the dynamics.

A last category of models comprises the so-called effective interface models. By definition the bulk of
each phase is disregarded. One associates an "interfacial" cost to the graph of a given function, seen
as an interface between phases. These comprise the so Ginzburg-Landau model in any dimension, see
[F'S97|, and more recently Lozenge-tiling dynamics in dimension three [LT18].

Another related line of investigation concerns large deviations of the interface dynamics around
motion by curvature. Assuming Gaussian-like fluctuations around the mean behaviour (1.2), the rate
function describing the cost of observing an abnormal trajectory 7. = (7:):<r should read

1= | Car / | W@t, (1.3)

with s; the line abscissa on ;. In the assumption of Gaussian fluctuations leading to (|1.3]), one of the
difficulties is that it is not even clear how the noise should be incorporated into the deterministic equa-



tions describing the interface motion. Extensive work on this question has been carried out for some of
the models listed above in recent years, notably in [BBP17b|-[BBP18] (see also the references there). In
IBBP17h], the stochastic Allen-Cahn equation is considered. It is known that, in the diffusive (or sharp
interface) limit, solutions to the Allen-Cahn equation satisfy motion by mean curvature in some sense,
see [IIm93] [ESS92| [BSS93|. In [BBP17al, regularity of solutions to the stochastic Allen-Cahn equation
depending on how the noise is added are studied, and a large deviation upper-bound in the joint dif-
fusive, small noise and vanishing regularisation limits is established in [BBP17b]. The associated rate
function coincides with in simple cases, e.g. for a droplet trajectory with smooth boundary. The
authors however use tools from geometric measure theory, which enable them to consider very general
trajectories that may feature nucleation events.

In [BBP18|, upper bound large deviations for both Glauber+Kawasaki process and Ising model with
Kac potentials are investigated. They prove that is the correct rate function for smooth trajectories
and discuss how to extend it to more general paths.

To the best of our knowledge however, no large deviations result for microscopic dynamics with
local interactions have yet been published. In particular the question of large deviations for the zero
temperature stochastic Ising model is still open.

In this work, we make a contribution in that direction. To do so, we study a microscopic modification
of the zero-temperature Ising dynamics in terms of a parameter § > 0. At each § > 0, we consider
contours evolving according to zero-temperature Ising rules, except for the parameter 3, which plays the
role of an inverse temperature acting on local portions of the contours. The model at each 5 > 0 has
reversible dynamics and, contrary to the zero-temperature Ising case, the dynamics is not monotonous.
The = oo case corresponds to the zero-temperature Ising dynamics.

We implement in our framework the large deviation method initiated by Kipnis, Olla and Varadhan in
[KOVS&9| (see also [KL99]). There are substantial difficulties as we are dealing with curves, i.e. one-
dimensional objects, evolving in two-dimensional space. One of the advantages of the method is that
we no longer rely on monotonicity of the dynamics as in [LST14a]. Monotonicity appears difficult to
use for large deviations in any case, as atypical events, such as closeness to some atypical trajectory,
are in general not monotonous. At each large enough 5 > 0, we prove that the dynamics approaches
anisotropic motion by curvature in the large size limit, with a dependence on the parameter 5. At the
formal level, the § = oo case indeed corresponds to anisotropic motion by curvature in the sense of
[LST14b]. We also obtain large deviations for the model. The large deviations results give upper- and
lower-bounds, which coincide for smooth trajectories.

As opposed to the zero-temperature stochastic Ising model, an interesting feature of our model at
finite § is that its dynamics is reversible. This enables us to connect our results with metastability for
the Ising model initially at equilibrium in one phase, forced out of equilibrium with a small magnetic
field of opposite sign [SS98|. We briefly discuss in Section the existence of a threshold value of the
volume of a droplet, depending on the strength of the magnetic field, below which droplets typically
do not grow and above which they typically do. The speed at which the droplet grows is also easily
estimated thanks to the large deviation results. The interested reader will find an up to date account of
results on metastability in the Ising model in [GMV2()], and may refer to the books [OV05]-[BDHI6].

The rest of this article is structured as follows. In Section [2, we introduce the microscopic model
and fix notations. The dynamics is introduced in details, while useful topological facts are collected in
Appendix Bl The main results of the paper are listed in Section
In Section [3 we investigate some martingales used to obtain large deviations, and show how motion by



curvature emerges from the microscopic dynamics. Though computationally intensive, we have tried to
use this section to showcase the main differences between dealing with a one-dimensional interface in two
dimensions, and a purely one-dimensional system. A number of technical results and sub-exponential
estimates are postponed to Section [6] and Appendices [AlB] Section [6]is a collection of estimates that
are genuinely particular to our model, concerning the dynamical behaviour of the poles, i.e. the sections
of the contours on which the parameter J acts. Albeit very technical, the estimates on the poles are
essential. We also explain there the connection between our dynamics and suitable one-dimensional
exclusion and zero range processes as in |[LST14b|. This connection is again used in Appendix |A| to
prove an adaptation of the so-called replacement lemma to our model. An important estimate allowing
the restriction of the contour dynamics to a nicer state space is also proven there, as well as some
equilibrium estimates around the pole. Appendix [B] gathers useful topological properties and the proof
of exponential tightness.

In Section [4, we obtain upper-bound large deviations for large enough § > 0. Finally, Section [5| deals
with lower-bound large deviations, i.e. with hydrodynamic limits for tilted processes.

2 Model and results

2.1 The contour model

Consider the zero temperature, two-dimensional stochastic Ising model on (Z*)?, that we now define,
with Z* the dual graph of Z. On configurations, i.e. elements o of {—1, 1}(2*)2, one defines a dynamics
as follows: at rate 1, each vertex x € (Z*)? is updated independently, and o(z) takes the same value as
the majority of its neighbours. If it has exactly two neighbours of each sign, then with probability 1/2
it remains unchanged, and with probability 1/2 it is flipped. This dynamics is well defined for all time
on any subset of (Z*)?, and the so-called graphical construction of the dynamics (see [Mar99]) enables
one to couple the dynamics starting from any initial configurations and with any boundary conditions.
It is also monotonous: if o < 7, i.e. o(x) < n(z) for each z € (Z*)?, then o; < 1, for all ¢t > 0, with
probability 1. It is however not reversible.

The hydrodynamical behaviour of this dynamics is proven in [LST14b|-[LST14a]. Informally, they
prove the following. Start from a configuration with 4+ everywhere except in an area of linear size N (a
"droplet" of — spins), corresponding to the discretisation on (Z*)? of N Dy, where Dy C [—1,1]? is a nice
enough domain, say with smooth, simple boundary with a finite number of inflection points. Rescale
space by 1/N and time by N2. Then, in the large N limit, with probability going to one, the rescaled
droplet converges uniformly in time and in Hausdorff distance to the unique solution of an anisotropic
motion by curvature starting from Dy. This flow of sets (D;):>o is defined as follows. It starts from D,
and, until a time 7T, after which D, = 0,t > T, the boundaries (7;);>¢ of the D, satisfy (1.2)):

Vu e T, Vvt < T, Ory(t,u) = a(B;(u)02y(t, u) = a(f:(u))k(t, w)v(t, u), (2.1)
where v € T — 7 (u) is a parametrisation on the torus T = [0,1) of each of the v, t < T¢; k is the
curvature, 6(u) = 0;(u) is the angle between the tangent vector at point v;(u) and e; = (1,0), v = vy(u)
is the inwards normal vector at point ;(u). The 7/2-periodic anisotropy a is a factor reflecting the
symmetries of the square lattice:

1

el ) SR @ + Teos@
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Existence and uniqueness of such a flow is part of the results in [LST14b|-[LST14a]. The proof of the
hydrodynamic limit relies strongly on monotonicity properties of the dynamics, which allow local com-
parison of the dynamics with nicer ones.

The contour dynamics

Take a spin configuration ¢ such that o, = + for x outside a finite subset A* of (Z*)?. The boundaries
between — and + spins form closed contours on edges of Z2. In this picture, a spin x € A* is identified
with the square x+[—1/2,1/2]%, which we call a "block", and spin-flips correspond to adding or deleting
blocks. At strictly positive temperature 5~ > 0, a contour of length L should occur with probability
roughly proportional to exp[—/SL|. Let vz denote the associated probability measure:

vg(y) oc e L.

At zero temperature however, in a fixed volume with e.g. all + boundary conditions, the only possible
configuration contains only + spins.

We consider a model on closed paths on edges of Ay = [N, NJ> N Z? for N € N*. For simplicity, we
only allow configurations with a single contour. We want to build a dynamics that is as close as possible
to the zero-temperature Ising dynamics, but has v as an invariant measure. One way to do this is to
take the dynamical moves allowed in the stochastic Ising model, and add regrowth, S-dependent moves
to obtain a reversible dynamics with respect to vg. Proximity to the zero-temperature Ising dynamics
is ensured by allowing droplet regrowth only at small zones on the droplet (see Figure . We call this
dynamics the contour dynamics. Importantly, and contrary to the stochastic Ising model, the contour
dynamics is not monotonous. This is illustrated on Figure [3| below.

Additional constraints, e.g. boundary effects, will be placed on the dynamics and on the state space.
We also restrict the study to specific droplet shapes for simplicity. We need however more notations to
state these conditions. Let us now precisely define the contour model and dynamics; further heuristics
can be found in Section . Take N € N*, recall that Ay = Z*N [N, NJ?> and let Exy = {(z,y) : z,y €
An, ||z — y|l1 = 1} be the corresponding set of edges. Define first the state space XV of the dynamics
(see Figure , which depends on an additional parameter r > 0, independent of N.

e Elements of XV, denoted by =, are closed paths on edges in Ey.

e (Four poles). Each v in XY is contained in a unique rectangle of least area, call it %, which
contains the extremal faces of 7, i.e. edges (z,y) where z,y are vertices of v with one coordinate
that is extremal. We impose that each extremal face of 7 be connected. For k € {N,E,S, W} =
{1,2,3,4}, we call Py the pole number k, corresponding to the vertices of 7 on face k of ;R. We
also impose that the number p, = |Py| — 1 of edges with both extremities inside P, be always
greater than 2. Equivalently, py is the number of blocks with two corners in F.

e (Monotonicity condition). Denote by Ly, Ry, ..., Ly, Ry € Ay the leftmost and rightmost extremi-
ties of the poles P, ..., Py when 7 is travelled on clockwise. We impose that the part of v between
L, and R, is a south-east path, the part between L, and Rj is a south-west path, the part between
L3 and Ry is a north-west path and, finally, the part between L, and R, is a north-east path.

e (Macroscopic droplet condition). Further impose that if v € XY, then ymax — Ymin > [N7T],
Tmax — Tmin > [NT], where ymax is the maximum ordinate of a point in 7, etc.

The last condition ensures that contours delimit macroscopic droplets. It is useful for technical reasons,
see e.g. the proof of the Replacement lemma in Appendix [A] We will always consider droplets larger
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Figure 1: Example of a curve in X¥. The thick pale dashed line delimits the rectangle R. The quadrants
are quarterplanes which depend on the curve. Here (part of) the first three quadrants are represented:
(' is the dark shaded area, C'5 the checkered area and Cj the light-shaded one. In this example, C'; and
C5 have the same origin; this is not true in general. Note that C} and C, intersect. The vectors e are

T
represented for a vertex x.

than what this condition allows for, so that the parameter r will play no role at the macroscopic level.

For v € XN call quadrants (1, ...,C, the quarter-planes delimited by portions of v between con-
secutive (clockwise) poles. More precisely, define C as the quarter plane delimited by the vertical line
going through L; and the horizontal one going through Ry;. We similarly define Cs, C3, Cy, which may
intersect (see Figure [1)).

Let also V() C A be the set of all points encountered when travelling on . For x € V(7), define an
edge label &, € {0,1} to be 1 if the edge exiting from = when travelling clockwise on 7 is vertical, and
0 if it is horizontal. Let e}, e, be the unitary vectors with origin z such that e} gives the direction of

the edge exiting from x, and e, points towards the vertex before z (see Figure [1).

We can now precisely define the contour dynamics. For each curve v, the following moves are allowed,
summed up in Figure [2|

o (Single spin flips). Suppose x € V() is not in a pole of size 2, and the curve at = has a corner,
i.e. e+, and e, are orthogonal. Then, independently of the other vertices, add/remove a block of
extremity x at rate 1/2 whenever possible (i.e. when the curve after the flip remains simple, or
equivalently the event described in Figure |4 does not occur).

e (Shrinking the droplet). Assume the pole Py is made of only two blocks. Suppose e.g. that k =1,
the others are the same. If y(P;) — y(P3) > [Nr| + 1, then, with rate 1 and independently from
the rest, delete both blocks with vertices in P;.
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Figure 2: Some moves and associated jump rates for a typical contour configuration. Positions of Ly, Ry,
k € {1,...,4}, the points that delimit the poles, i.e. the zones where regrowth can occur, are represented
at time ¢_ in dark dots. Possible pole positions after a jump at time ¢ are represented by light dots.
Ly, Ry are omitted for legibility. Dynamical moves amount to adding or deleting squares of side-length 1
("blocks"). Just before the jump, at ¢_, the pole Ps(¢_) had length p3 = 2 and both blocks are removed
at the same time.

I_
1
1

Figure 3: Two configurations equal everywhere except at the pole: the configuration represented by the
black line has a pole of size 2. Initially, the droplet delimited by the black line contains the droplet in
light colour. A possible update after which the inclusion does not hold is represented in dashed lines:
the contour dynamics is not monotonous.

e (Added regrowth term). Suppose that = € V(7) is in one of the poles, and such that x + 2¢} is in
the same pole (this is simply a way of enumerating elements of a given pole). If x ¢ JAy, then
with rate =2, independently from the rest, add two blocks on top of the segment [z, z + 2¢]].

The set X is stable under the dynamics. Moreover, the dynamics was built to be reversible with
respect to the measure V,% on XV, with:

Vye XN, v(y) =vs(v) = e Pz, (2.3)

where || is the length of 4 in 1-norm. When ambiguities may arise, |7y|; will denote the length in 1
norm and |y, the length in 2-norm. Note that the two coincide for v € X¥. The dynamics described
above is not monotonous because of the regrowth part. The parameter S > 0 plays the role of an inverse



1/2

Figure 4: A configuration v in XV with a forbidden single-flip: the dot denotes a point that, if flipped,
makes v non-simple. The jump rate for such flips is a non-local function of the curve. Rescaled by NV,
~ converges in Hausdorff distance to a curve with self-intersections at points inside quadrants 1 and 3.

temperature, but only at the pole. The quantity Z = Zﬂyﬁ is the partition function on X:

Z=27N=> el (2.4)

yex N

In the following, we always assume that § is large enough to ensure that Z is bounded with N. In
practice, § > 3 is enough except in Lemma , where we use > 64log3 for convenience (it is a
technical condition that could be relaxed by considering curves in a larger square than [—1,1]?).

Let us write out the jump rates c(7,v’) associated with the contour dynamics, 7,7 € XN. Re-
versibility with respect to Vﬂj’ﬁ means:
c(7,7)e M = e(+/ y)e .
Single spin flips. Let = € V(7). It is convenient to express the jump rate in terms of edges, and thus
draw a parallel with the Symmetric Simple Exclusion Process (SSEP). Assume z is a corner of 7, i.e. a
point where e, and e} are orthogonal. Define a curve 4* in which the block of diagonal [z, z + e, + ]

is added /removed compared to 7. In terms of edges, this corresponds to exchanging (z + e, ,x) and
(x,x + e}), which leads to a change in v whenever:

gx—&—e;(l - 533) + 533(1 - ggc-t,-e;) =1L (25)

Note that if = is not a corner, 4* = 7. If the case of Figure [ occurs or x is in a pole of size 2, the flip
is impossible and y* ¢ X, otherwise 4 € X~ . Note also that the left-hand side in (2.5) is exactly the
jump rate on an edge connecting two neighbouring sites in a SSEP. Define:

1

C<77 71> = 1'yx€X£VC:Jc(’7)7 Cac(f)/) = 5 [gx-i-e;(l - £I> + £$<1 - £m+e;>] : (26>

Double flips at the poles: if x is a point of pole Py, k, € {1,...,4} such that x 4+ 2¢} € P, , and
x ¢ O\, let 77 be the curve vy on which two blocks with basis [z, z + 2e}] are added (see Figure [2).
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Then |[y©*| = |y| 4+ 2, and we set:

C(’}/, 7+7x) = 1$,$+2e;€Pkm 6—28‘ (27>
cdOAN

Finally, if the pole P, of v has size 2 and x € P, we let v~ or v~F be the curve v with this pole
deleted and define the corresponding jump rate:
C(’Y? 77@) = 1pk=2,'y—’9¢€Xﬁv' (28>

Let V., H, be the sets enforcing that poles can be shrunk, i.e. that opposite poles are at least at vertical
or horizontal distance [N7] + 1 (1 more than the minimum value for curves in X):

Ve={7 € X, 1 y(P) —y(P5) = [Nr] + 1} (2.9)
H,={v€X,:z(P) —x(Py) > [Nr] +1}. (2.10)

Let also DP* denote H, or V, depending on k € {1,...4}.
The generator L, 5 corresponding to the contour dynamics acts on bounded function f: X" +— R as:

Lrsf() =Y ety )" = f()] (2.11)

zeV(v)

+ Z Z [1DP,£€,pk=2 [FO7) = F(0)] + e P hagony [f(75F) — f(’Y)H :

k=1 ze Py (v):z+2ef €Pi(v)

Recall that writing z, z + 2e; € P is just a way of enumerating vertices in P, such that v™* can exist,
and that p, = |Px| — 1 is the number of blocks in the pole Py. It will be convenient later on to transform
the first line a bit, and allow for fictitious single flips of a block of a pole of size 2. The first line is then

recast as (recall (2.6])):

S @O0~ O] =53t 3 [0 FO)) (212

4
2€V(y) k=1 v€{ Ry, Ly}

Define the set C of test functions:
C={G e C.(R: x [-1,17) : ,G, 8,G, 0;0,G € C(Ry x [-1,1]%), (i, 5) € {1,2}*}, (2.13)

where the ¢ subscript means compactly supported. Then (C, || - ||«) is separable.

We shall later need to consider a larger class of dynamics. For H € C, define another (time-inhomogeneous)
Markov chain with generator £, g g by modifying the jump rates as follows (recall that I" is the set with
boundary ):

\% 2 0, CHt (,Y’,y/> = C(f}/,,}/) exp |: Ht/N2 — / Ht/N2:| . (214)
/N T'/N
The probability measure associated with the speeded-up generator N2L, 5y will be denoted by IED%’ 0

or simply IP’T% when H = 0. The corresponding expectations are denoted by Eq{\fg’ H,]Ei\fﬁ respectively,
and the law of the process induced by PfB’H, IP’% is denoted by Qfﬂ,H, Qfﬂ.

Macroscopic and effective macroscopic state spaces. We define here the space of macroscopic
curves. All microscopic curves, rescaled by N~!, are elements of the set X of non-empty, connected
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compact subsets of [—1, 1]*> with perimeter bounded by 8. This set is compact for the topology associated
with the Hausdorff distance dg. It is of course much too large, and we work instead with an effective
state space &, which contains only curves with four poles satisfying a monotonicity condition similar
to the one for XV. In addition, we shall define &, to ensure that the constraints V,, H, defined in —
(2.10) are satisfied, and that any pathological curve, like the one of Figure , is discarded. Informally,
one should think of &, as follows:

E=XnN {F C [~1,1)* : T has four non-intersecting poles, satisfies a monotonicity condition

and OI is a simple curve}. (2.15)

In practice, the definition of &, is more subtle, as we want it to be closed for the Hausdorff distance
and we need to allow droplets with non-simple boundaries, corresponding to curves with poles standing
atop vertical or horizontal lines. It is detailed in Appendix [B]

Definition 2.1 (Initial condition and notations). In the rest of this article, unless explicitly stated
otherwise, parameters r > 0, f > log3, H € C are fized once and for all (or § > 641og3 in Lemma
see ) A parameter ro > r is also fixed and we consider, for N € N*, the dynamics given by IP’Q@H
that starts from some T') € NE,, satisfying:

o (N7'TY)n converges in Hausdorff distance to a set Ty € &,,, and each N7'TY and Ty are at a
distance at least dy = 1/2 in 1-norm from the boundary of [—1,1)>. We call &,,(1/2) C &,, the
subset of such curves, and in general E.(d) C &, is the set of droplets at 1-distance at least d > 0
from the domain boundaries.

e The boundary o of I'g is a Jordan curve, nowhere flat or vertical.

Unless otherwise said, d is a fived number in (0,1/4). Travelling on a curve in X~ is always done
clockwise. Moreover, we set Ps := Py, Ps := P,. In this article, Og(0) always means: bounded by a
constant depending on an object G times § for 6 > 0 sufficiently small. The letter C' is used to denote a
constant that may change from line to line, and C(G,d) means that the constant depends only on G, §
and a numerical factor.

Importantly, if YN € XN, we unambiguously write v~ € NE, instead of TN € NE,, when v = oV,

We also sometimes treat IP’NB as a measure on trajectories taking values in N~ XY instead of XN. The
letter T will always denote a "droplet”, i.e. a compact subset of R%, and the letter ~y its boundary.

2.2 Heuristics

Before stating the results, let us give an idea of what the contour dynamics does, and describe how
it relates to the Symmetric Simple Exclusion Process (SSEP). One should always have in mind this
connection, which serves as a guideline for many intuitions and computations presented in this article.

Microscopic curves, i.e. elements of XV, can by definition be split in four quadrants C*, ..., C*. Inside
quadrant k, consider the reference frame R obtained by rotating the canonical frame by 7/4 plus a
multiple of 7/2:

Ri = (O, Cr/4—kn /2, ew/4_(k_1)7r/2) for k € {1, ...,4}. (2.16)

In quadrant k € {1,...,4}, the curve is given by the graph {(z*, f*(z*))z, : #¥ € I*} of a function
f¥ . I* ¢ R — R, see Figure . Assimilate each vertical edge to a particle, each horizontal edge to an
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R1=L1

en/4

€.n/4
a([-1,1]%)

L

dy=1/2

R>

Figure 5: A possible initial condition I'y. The reference frame Ry = (O, e_r/4, €x/4) is represented, and
the graph of f! appears in light colour. The position of the origin O is not relevant.

empty site. Away from the poles, adding or removing a block is then possible whenever a corresponding
particle can jump according to the exclusion rule (i.e. at most one particle per site), and the "occupation
number" at a point y = (2, f*¥(2%)) € V(v) reads

L (DR 27 — £

& 5

(2.17)
This correspondence is detailed in the proof of Lemma [6.5] see Figure [

Consider now the macroscopic counterparts of elements of X¥: denote again by (f*(¢,-));>0 the
family of functions representing quadrant & € {1,...,4} of a macroscopic trajectory (7:)i>o of curves
taking values in &, (defined in Appendix . Consider a parametrisation of each v;,¢ > 0 on the unit
torus T. Recall from that the family (7:):>0 is said to satisfy anisotropic motion by curvature until
a time 7" > 0 if it solves:

Vit <T,VueT, Ory(t,u) = a(f(w))k(t, u)v(t, u). (2.18)

In this equation, the time derivative is taken at fixed values of the parameter u, and k(t,u) is the
curvature of +; at y(u). The vector v(t,u) is the inwards normal vector at v, (u), 0;(u) is the angle
between the tangent vector T and e; and, finally, a is the anisotropy:

1 1
2(|sin(0)] + | cos(9)])® 2T OF

Vo € [0, 27], a(f) = (2.19)

One can check that, for each x € R and k € Z, a(arctan(x) + 7/4 + kn/2) = (1 + 2?)/2. Elementary
computations on a formal level then yield that, away from each pole, equation ({2.18]) translates into the
heat equation on each quadrant:

1
8tfk = Za:%kfk7

where the time derivative is taken at fixed value of the parameter z*. This observation was already
made by Spohn in [Spo93], and is used in the proof of the hydrodynamic limit in [LST14b]-[LST14a].

Assume that the poles of () are fixed in time. Its four quadrants are then also fixed in time, hence
each interval of definition I* of f* as well for k € {1,...,4}. Define p* = 1/2 + (=1)¥0,xf*/2. The

function pF : I' — [0,1] is the density of the equivalent SSEP on the first quadrant (compare with
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(2.17)). Forgetting about boundary conditions for now, recall e.g. from [KL99| large deviations results
for the density of a SSEP: trajectories occurring with probability of order e are solutions, in a suitable
sense, of

1
Oup" = 000" — (1/2)00 (0(p") Dt Hy), (2.20)

for some (possibly irregular) function Hj, : I* — R, and with o(p*) = p*(1 — p¥). By analogy with
([2.20)), interfaces occurring with probability of order e should be solutions, inside each quadrant, to:

o fF = iagkf’“ + o (f*)0,x Hy, (2.21)

with o(f%) = p*(1 — p*) = (1 — (9,% f¥)?) /4. Recall that is written under the assumption that I*
does not change with time. However, in the contour dynamics, poles move, as they are coupled together
by the dynamics on each quadrant. Thus each interval I* k € {1,...,4} depends on time, and it is not
possible to define a single function H depending only on z*, simultaneously in the four quadrants and for
each time. This leads one to replace each of the 8, Hy, k € {1, ...,4} by a single function H : R? — R. As
a consequence, H now also depends on f*(z*) inside each quadrant, and not just on z*. The behaviour
of is still expected to be valid away from the poles, i.e. in the interior of I*(t) for each time, thus
we expect that interfaces occurring with probability of order e should satisfy:

V> 0Vee M), B = L0 4 VIS (( FO)r,). (2.22)

The additional v/2 factor compared to (2.21]) comes from the derivative d,x H that was removed. Let us
obtain from (2.22)) a parametrisation independent equation on the family (). To do so, write for the
tangent vector:

T(0) = cos(f)er + sin(f)es = [1+ (8xkfk)2:|71/2(1,6xkfk)Rk, 0 = 0(2*) € [0, 27]. (2.23)
If v =(||T||1)"! and a is the anisotropy (2.19)), then

L+ (0 f5)? 0 0(0)°

a(0") = a(n /4 — kn /2 + arctan (0, f*)) = 1 , 5

= a(0%). (2.24)

N

After some elementary computations, one finds that trajectories (7:):>0 at scale e™*, away from their

poles, should look like solutions of an anisotropic motion by curvature with drift:
v-0yy =ak — pH. (2.25)

Recall that v is the inwards normal vector, a is the anisotropy defined in (2.19)), and p is the mobility
of the model, defined as:

| sin(26)] _|T(0) - er[[T(6) - ea|

Vo € [0, 27], u(l) = 2(|sin(A)| + |cos(A)]) | T(6)]]1

(2.26)

Indeed, e.g. in the first quadrant at time ¢y > 0, one has for each 2! € I'(ty):

(") = V2[1+ @ f)7] o (f1(ah)).

From (2.25)), we see that the function H, that we introduced from considerations on the SSEP on each
quadrant, plays the role of a magnetic field applied to + Ising spins (see [Spo93|), separated by an
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interface corresponding to our contours 7.

It remains to somehow add in the contribution of the poles to that picture. It turns out (see Proposition
that due to the regrowth, S-dependent part of the microscopic dynamics, poles act as moving
reservoirs which, at each time ¢ > 0, fix the value of d,xf*(t,-) in terms of 3 at the extremities of
its interval of definition I*(t). We shall loosely refer to 9, f* as the slope. Equation (2.25)) can then
be interpreted as the coupling of four equations of the type via Stefan-like boundary conditions
at the poles, each of these equations being written in a domain I*(t),k € {1,...,4} that depends on
time. Understanding how this coupling works and how to deal with the motion of the poles without any
monotonicity in the dynamics is the main challenge of this work.

2.3 Results

We now state our results, starting with the behaviour of the slope at the poles, in Proposition This
result is the most important specificity of our model. Define the microscopic averaged slope on either
side of a pole as follows. For v € N&,, k € N* and x € V(v), denote by £F the quantity:

1

yeV(v),y>z
lz—yll1 <k

By y > = we mean that y is encountered after x when travelling on 7 clockwise (N > k). We define
the other slope &, % similarly by averaging over points that are before z on .

Proposition 2.2. For d > 0, recall that &.(d) is the subset of &, of curves at 1-distance at least d from
the domain boundary O([—1,1]%). Let Ty > 0. Then, for any test function G € C and é > 0, if k € {1,3}:

lim sup lim sup
e—0 N—00

1 7o

N log PY, (for a.e. t €0,Tp],v(t) € NE.(d);

; G(t,NﬁlLk(t))( if(i\)] — €B)dt’ > (S) = —00.

If on the other hand k € {2,4}:

lim sup lim sup
e—0 N—o0

1
N

To

log P, (for a.e. t €10, Ty],v(t) € NE.(d);

Gt N L) (1 - 65N — eﬂ)dt‘ > 5) -~
0

This proposition shows that the slopes at the poles are fixed and form a cusp with angle of order e=%.
This is reminiscent of the SSEP in contact with reservoirs which fix the density at the points of contact
[ELS90]. In our case, the exclusion dynamics on each quadrant are coupled by the fixed value of the slope.

Our second result justifies the definition of the "effective" state space &,: first, configurations starting
inside the restricted configuration space N&,, take a time of order N? to exit this set. The arguments
for this point are inspired by [CMST11]. Second, any trajectory that starts from I'g, which is at distance
1/2 from the domain boundary 9([—1,1]?), takes at least a diffusive time to first reach 9([—1,1])%. As
in the proof of the large N behaviour for the zero-temperature stochastic Ising model in [LST14b], this
proposition is crucial to be able to say anything about the typical behaviour of the contour process,
meaning also about lower-bound large deviations.
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Proposition 2.3. Recall that r, 5, H,rq,dy = 1/2 are fized as in Definition .

1. Let ry € (r,19) and define T = TAV,,B,H as the time for which the dynamics induced by IP%}H first
leaves NE,,. There are constants co, o that depend only on Uy, H, 1o, 71 (but not on r, 3) such that:

PNy 1 (7 < co) < exp[—aN]. (2.27)

2. Assume [ > 641log3. For each d < 1/4, there is a time Ty = To(To,d, do, 5, H) € (0, co], with ¢
as in (2.27), such that:

To
P (Vt € [0, 7o), € 5r;/ Laist(y.o(—1,1]2))<ddt > 0) = on(1). (2.28)
0

Hydrodynamic limit

Next, we investigate the hydrodynamic limit of the contour process. This requires choosing a suitable
topology on trajectories. In the proof of the hydrodynamic limit for the zero temperature stochastic
Ising model in [LST14b|-[LST14a], the authors prove uniform convergence in time for the Hausdorff
topology. The Hausdorff distance between sets appears as a natural distance to put on the state space:
inside each quadrant, it is equivalent to weak convergence of the slopes, a topology in which hydrody-
namics are known for the SSEP.

In the case of the contour model, the Skorokhod topology associated with the Hausdorff distance
seems like a suitable choice. However, the regrowth part of the dynamics at the poles makes it very
complicated to estimates of the position of the poles at each time. We thus equip the set Dg([0, Ty], &)
of cadlag functions in Hausdorff distance with a weaker topology, without any point-like control at the
pole, induced by the distance .

Let Ty > 0 be a time given by Proposition . Recall that X D N1 X" is the macroscopic state space
and consider the distance:

To
VI, I e XOT 0 dp(, 1) = d5 (D, 1) + /0 dy(Ty, T})dt. (2.29)

Above, d%" is the Skorokhod distance associated with L'([—1,1]%) topology, and dp is the Hausdorff
distance on X. More is said on these objects in Appendix [B]

For d € (0,dy/2) = (0,1/4), recall that &.(d) is defined in Definition [2.1] as the subset of the effective
state space &, with curves at 1-distance at least d from the domain boundary. A suitable set of trajecto-
ries for the contour dynamics will be E([0, 7], £.(d)), defined as the completion of Dy ([0, Ty], E.(d)) for
the distance dg. An explicit characterisation of elements in E([0, Ty], &-(d)) and topological properties

are given in Appendix [B.2

The hydrodynamic limit result is the following: {Qi\fﬁ, g o N € N*} has weak limit points supported
on E([0,Tp],&.(d)), and any weak limit point concentrates onto weak solutions, in the sense defined
below in ([2.30)), of

Oy -v=a0y-v—uH = ak — pnH,

with v the inwards normal vector, a the anisotropy (2.19), k& the curvature and p the mobility (2.26]),
and s the line abscissa.
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Proposition 2.4. The set {Qf@H : N € N*} s relatively compact in My (E([0,Ty], X)) equipped with
the weak topology associated with dg. Moreover if Qg s one of its weak limit points, then it is
concentrated on trajectories in E([0,Tp), &, satzsfymg for any test function G € C (see ([2.13)),

To TO
/ Gp, — / Go—/ / 0,G dT—/ / 0(s:))0s.G(T,7v-(s;))ds,dr (2.30)
%\P(%

/ ; / 0(s-))(HG)(T,77(s7))ds-dT — Z / TO - G(T, Li(1)) + G(7, Ry(7))] dr.

Above, 1 is the mobility of the model, defined in , and s, is the line abscissa on 7., T € [0,Tp).
For each 0 € [0,2n]\ (7/2)Z, « is related to the am’sotmpy a by o/ (0) = —a(f). One has:
a(0) = a(0) sin(20) cos(20) _ T(0)-e1T(0) - eq [ 1 B 1 }
2 [sin(20)] AT HTO) el [T(0) - en])
where T'(0) = cos(f)e; + sin(f)es.
The proof relies on well-known martingale methods [KL99]. However, the fact that configurations are

one-dimensional objects moving in a two-dimensional space introduces major difficulties. At the micro-
scopic level, the main issue is that the vertices or edges of a curve cannot be labelled in a fixed reference

(2.31)

frame.

Large deviations

We obtain upper-bound large deviations for the contour dynamics at finite 5 > log 3. Assuming solutions
of to be unique, lower-bound large deviations also follow. Upper and lower bounds match for
smooth trajectories. Specific to our model is, again, the control of the poles of the curves.

Let Ty > 0 and consider r, 3, H,d as in Definition Given a trajectory I' € E([0, Ty, E-(d)) with
boundaries v, = 9I'y, t < Ty, define, recalling that L, Ry are the extremities of the pole Py:

¢3(T) = (T'y,, Hy,) — (T, Hy) — " I, 0.H, Vdr — TOdT a(0(s,))0s, H(T,7-(5,))ds-
(1) = (P H) = (T Hoy = [ (0 onydr = [Tar [ oot 50050)

e h T 2
+ (i — T) /0 kz:; [H(T, Ly(7)) + H(r, Rk(T))]dT. (2.32)

Define also:

JA(0) = 8Ty — / K / (1.9 (s.))ds.dr, T e B(0,Ty], £:(d) (2.33)

where the mobility p is defined in .
To build the rate function, we Will have to restrict the state space to control the behaviour of the

poles. Introduce thus the subset E,,([0, Ty, &(d)) C E([0,To],E-(d)) of trajectories with almost always

point-like poles:
To

Epl(05],€.(0) = {T € B(0.73).¢ Z [ R =of. 290

Recall that Ry (Lg) is the right (left) extrmity of pole k € {1, ...,4}. Let us now define the rate function
I5(-|To):

] (F’F(]) _ SUPpgec Jg(r) if I € Epp<[07 TO]? gT(d))> (235>
400 otherwise,
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Remark 2.5. e Note that it is possible by Proposition to enforce that only trajectories with
slope e~# at the poles have finite rate function. One would expect this condition to already be
present in , but the very weak topology at the poles makes it more complicated to see than
e.g. for a SSEP with reservoirs, see [BLMQ9].

e If 5 =00 and I' is a smooth trajectory in C([0, Ty, E-(d)) starting from I'y (i.e. it has well defined,
continuous normal speed and curvature at each time ¢ € (0,Tp]), then setting 5 = oo in (2.35]) one

obtains: .
0 — k
(L) = / / v-a ————ds,dt.

As conjectured in (|1.3]), the rate function I(-|I'g) thus measures the quadratic cost of deviations
from anisotropic mean-curvature motion. At § < oo, the same picture holds except that tra-
jectories with finite rate function are not smooth: they have kinks at the poles in the sense of

Proposition [2.2] |

In the proof of large deviations, trajectories associated with a smooth bias H € C play a special role.
Define the set of trajectories A%, . 5 C E([0,Ty], &) as follows:

AS, 5 =1{T € E([0,Tp),E.(d)) : there is a bias H € C such that (2:30) has a
unique solution in F([0, Tp], £-(d)), which is continuous in time in Hausdorff
topology, and this solution is I'}. (2.36)

Theorem 2.6. Letr < ro. Foranyd € (0,1—7), any closed set F' C E([0,Ty], E.(d)) and any 5 > log 3:

limsup QP5(F) < —i%flﬂ('lro). (2.37)

N—o0

For any open set O C E([0,Ty], & (d)) with d € [1/2,1 — 1) and any B > 641log 3,

lim inf Q" (0) > ~ o i&irﬁfﬁ('lfo)- (2.38)

Remark 2.7. e The restriction to d > 1/2 and 8 > 64 log 3 for the lower bound is purely technical.
It is a consequence of item 2 in Proposition 2.3 and smaller d’s or smaller 3’s could be considered
without changing any proof, by enlarging the state space to droplets in [—A, A]?, A > 1.

e We consider large deviation events on trajectories avoiding the domain boundary 9([—1,1]?) to
avoid additional boundary conditions in (2.30]).

e The choice of initial condition is for convenience only. We could also consider large deviations on
the initial condition, with minor changes. ]

2.4 Comments on metastability

Before starting our study, we make some comments about metastability properties of the contour model.
The reversibility introduced in the microscopic dynamics and the large deviation results of Theorem
give us a lot of information, as illustrated below.

Nucleation with a small magnetic field:
At equilibrium under V% (defined in (2.3)) with r small, contours are typically small as well. If a small
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magnetic field h/N, h > 0 is added to the dynamics as in (2.14) with H = [h, it remains reversible
with respect to the measure v, defined by:

Vye XY, () = vn(v) = (Zrpn) "t exp [ — Byl 4 268hVol(v)/N],

where Z, 5, = . < xv exp[—p|y| + BhVol(y)/N] is the associated partition function, and Vol(y) is the
volume of the droplet that v delimits. We can use the large deviations result (Theorem above) to
inquire about the typical volume above which a nucleated droplet can grow, as well as the shape that a
droplet has while it grows or shrinks, depending on its size.

The surface tension 73 = 75(6), 0 € [0, 27] of the contour model plays a key role in the nucleation.
Away from the pole, it is equal, for each normal angle 6 ¢ (7/2)Z and inverse temperature 3, to the
surface tension for the Ising model at first order in the large 3 limit, as given in [Spo93]:

| sin(6)] | cos ()] H
| cos(0)| + | sin(0)| | cos(9)| + | sin()] ||

72(6) = |cos(6)] + |sin(8)] + 5~ sn(o) 1o | + leostoyiios |

The results of Section [6] Proposition [A.3] yield the value of the surface tension at the poles, i.e. for a
normal angle 0 € (7/2)Z. It reads:

1
VkeZ, ra(kn/2)=1+ Elog (1-e’) <1 (2.39)
The parameter 3 introduces a discontinuity at the poles: for k € Z, limg_,1r/2 75(0) = 1 # 13(k7/2).

Speed of growth:
Another question of interest is the magnitude of the typical speed at which a big enough droplet grows
to cover the whole space. The conjecture is that the microscopic speed Viicero reads

Vmicro ~ CH, (240)

see [SS9§| for details, with H the amplitude of the magnetic field. This conjecture is easily verified in
our case, where H = h/N with a fixed h > 0. Indeed, we establish in Section , see particularly Lemma
, that away from the poles droplets grow in volume with (inwards, macroscopic) normal speed:

v = ak — uh, (2.41)

and the curvature should reasonably stay bounded as the droplet grows. The quantity a is the anisotropy
defined in (2.19) and u the mobility, see (2.26]). As space is rescaled by 1/N and time by N2, one can
relate microscopic and macroscopic speed by

v~ (1/N) X NZVmicro = Vmicro ~ Nil ~ H,

and ([2.40)) holds for the contour dynamics. The typical growth trajectory will satisfy (2.30)).

3 Some relevant martingales

3.1 DMotivations

To investigate rare events, we are going to consider a tilted probability measure, as in Chapter 10 of
I[KL99). Fix a time Tj > 0 throughout the rest of Section [3| and introduce a weak magnetic field H € C
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(defined in (2.13)), so that for any Borel set B C Dgy([0,Ty], N"*XY) (the set of Hausdorff-cadlag
trajectories with values in N7 X):

Qi\,]ﬁ(B) - Ei\jﬂ[lveB] = E%,H [(Di\fﬁ,H)_llweBL

where DY ;; = dP}; ;; /dPY; is the Radon-Nikodym derivative until time Ty, defined by:
To
N~log DY, yy = (Tgy, Hr, ) — (To, Ho) — / e_N<FT’HT>((7T+NQET75)6N<FT’HT>dT. (3.1)
0

Recall that, for a domain I' € N7' X and for G : [-1,1]* = R, (I',G) = [.G.

Obtaining lower-bound large deviations from that method requires computing hydrodynamic limits
for all sequences of laws (Q%VH)N with bias H € C. To do so, we investigate the behaviour of the
projected processes <F., G.>, I. € Dy ([0, Ty], N7LXN), for a large class of test functions G' (here, G € C),
for which Ito’s formula reads:

t
Vi< Ty,  (TuH,)=(To, Ho) + / (8, + N*Ly5.1) (T, H, dr + M, (3.2)
0

where (M )ieo1y) is a martingale. It turns out that the computations of the action of the generator in
and in are similar. Moreover, for the specific choice G = H, is nearly identical to (3.1]
to highest order in N. For this reason, as is slightly more general, we detail the computation of
ME rather than that of DT%’ - The only non-trivial part is the computation of N2L, 5 H<F., G.>, which
we now perform. For the rest of Section [3, we fix a test function G € C.

3.2 Computation of N2£r,57H<F., G.>

We rewrite N2L, 5 H<F., G.> as a term depending on the pole dynamics, plus another term that corre-
sponds to the exclusion process on each quadrant of I'. With particles corresponding to vertical edges,
the exclusion term is rewritten in terms of local averages £V of the £’s, where for v € XY and x € V (v),
e >0 and N € N*, the local density of vertical edges £V is defined as:

1
eN __
T 2eN+1 Z S (3:3)

yEB(z,eN)NV (v)

The ball is taken with respect to || -||1, and we omit integer parts for ease of notation. In our case, it will
be convenient to write £V as a function of the tangent vector at x. Recall that we always enumerate
elements of V(7) clockwise, and define ¢, = e as the vector tangent to v between = and = + ;. In this
case, the average tangent vector =V reads:

1
yeB(xz,eN)NV (v)

In the following, we shall consider rescaled microscopic curves v € N71XY and we write &,V for

x € 7 to denote &, ¢V with y € Ny € XN, y = Nu.

The signs in (3.4) depend on the quadrant x belongs to. For instance, if B(x,eN) is included in the
first quadrant,

ty = (1 —&)er —Epea = tiN =(1- §;N>61 - fiNeg.
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We stress the fact that due to the lattice structure, [[tzV]|; = 1 # ||t=V]|2. This is where the anisotropy
(2.2) in the macroscopic motion by curvature (2.18) comes from. Define consequently the norm and
normalised tangent vector:

VeeV(y), o= TV =/ (3.5)

xT

As ||[t=N]|y = 1, we get:
-1
vl =118 e = (1Y) (3.6)

For d € (0,1/4), recall from Definition the definition of N71XN N &,.(d), the set of (rescaled)

microscopic curves in the effective state space &£, which, in addition, are at distance at least d from
I([—1,1]%). Take a contour ~ in that set and let J € C?*([—1,1]?). We are going to prove:

N*L,5u(l,J) = [line integral on 7 of a function of t*¥ and J, H} +o(1), (3.7)

where o(1) is shorthand for error terms in N, e, and other parameters that will appear along the proof,
whose time integral is small. The precise statement of (3.7]) is given later on in Proposition ; for now
we give a microscopic expression of N2L, 5 H<I‘, G>.

Proposition 3.1. Fiz a time Ty > 0. For any § > 0, any € € (0,1) smaller than some () and any
d € (0,1/4), there is a set Z = Z(6,e,d) C E([0,Tp], X) such that Z¢ N E([0,Ty], E.(d)) has probability
super-ezponentially small when N — co,e — 0. The set E([0,Tp],E.(d)) is defined in Appendiz [B.3.
Moreover, for configurations in Z:

To 1 - To 4
N2£r,57H<F7—, GT>dT = — <4_l — —) / Z T Lk + G(T, Rk(T))} dr + OG,H((S)
k=1

+OG,H(/OTOdTi%> 4N/TO Z VNP [TEN ()| T - VG (r, 2)dr

zEVE(y

To
b / dr S @RI | |T2N - ool (GH) (7, ) (3.8)

xGV (yr)

Recall that py is the number of edges in Pole k € {1,...,4}. The vector TN is defined in (3.5)), and the
quantity m = (£1,£1) is a sign vector with value determined only by the quadrant, see Definition .
For v e XN, Ve(y) C V(y) is the subset of vertices at 1-distance at least eN from the poles.

The rest of Section |3|is devoted to the proof of Proposition (and its statement in the continuous
limit, Proposition [3.9). We write the different terms in (3.8) for fixed time whenever possible, in which
case the time dependence on G and H is omitted.

Notation: in the rest of Section , we consider only rescaled microscopic curves in N~1 X and fix
v € NIXNNE. T C[-1,1]? is the corresponding droplet: v = 9I'. We still denote by V(v) the
points of N71Z? that ~ passes through, and by Py(7), k € {1,...4} the poles of v. We write abusively

z,x + 2ef € Py(7y) for x € V(7), instead of z,z 4+ 2ef /N € Py(7).

Proof of Proposition (3.1}
Recall from (2.14)) the definition of the jump rates under the dynamics with bias H. We claim that, to
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highest order in NV, the bias does not change the jump rate at the pole. Indeed, if z is in a pole of ¥
and t € [0, Tp),

M (y,75%) = e(y, ) (L + O (NT), (3.9)
so that the bias changes the jump rate at pole Py(t), k& € {1,...4} by at most Oy (pi(t)/N), with

pr(t) = |Pc(t)|. As proven later (in Section [6]), the time integral of this quantity is of order 1/N. To
highest order in N, N2L, 5, H<I‘, G> thus reads, omitting the time dependence:

N2£T757H<F, G> = Bulk term 4+ Pole terms,
with (recall (2.14]) for the definition of the jump rates):

Bulk term = N*) ~ ¢(y)[(T",G) - (T, G)], (3.10)

z€V(7)

and, by (2.11)-2.12):
4
Pole terms = N2~ 3~ [1pp s [(T57, G) = (0, G)] e P g1, [(T7F, G) — (T, 6] |

k=1 z€Py(v)
z+2ef €Py(7)
N2 4 4 i
T e Y (M) (e Fou (DR, (3.11)
k=1 x€{Ry, L} k=1

DPF is the set V, or H,, defined in (2.9)-(2.10), depending on the value of k € {1,...,4}. The second
line in corresponds to the rate 1/2 jumps that delete only one of two blocks of a pole of size 2,
that are forbidden by the dynamics. However, it is convenient to incorporate them in the Bulk term
, hence the need to subtract them.

The notation »__ wi2etep, 18 @ way of enumerating all py — 1 vertices in the pole Py, k € {1,...,4} such
that two blocks can be placed atop [x x —i— 2¢] or removed below [,z + 2¢f]. Finally, the error term
On ( Zk 1 Pr/N) is a consequence of (B.9)); its time integral is of order OH(l/N) as proven in Sect1on|§|

To prove Proposition we treat the Bulk and Pole terms separately.

e Section deals with the Pole terms (3.11)), which are a specificity of the contour dynamics. We
state all useful results; proofs are postponed to Section [6]

e Section contains all results on the Bulk term . We explain how to express them in
terms of local averages of the tangent vector t=, by tweaking the usual methods used e.g. for the
exclusion process. This concludes the proof of Proposition The Bulk term ([3.10)), which will
correspond to the last two terms in (3.8)), is then recast in terms of N-independent line-integrals.
This is the content of Proposition stated at the end of the section.

3.2.1 Pole terms

Fix d € (0,1/4) and recall notations and the definition of &,(d) from Definition 2.1} of E([0, Ty}, €(d))
from Appendix . In this section, we compute the Pole terms (3.11)), and obtain the following result:

Lemma 3.2. For each § > 0, there is a set Zp = Zp(d,0) C E([0,Tp], X), such that (Zp)° N
E([0,To], E-(d)) has probability super-exponentially small under IP’%H, and on Zp:

Ty e B
/o dr[Pole terms for v,;] = C(G)(on(1) +6) + 7/ dr[G(r, Re(7)) + G(7, Le(1))].  (3.12)

0
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Proof. Notice first that deleting a single block with extremity x means subtracting to <F, G> the contri-

bution of G on a block of side-length 1/N, i.e. N72G(2/N)+Og(N~?). Similarly, adding one block con-

tributes N"?G(2/N)+O0a(N~?). Asaresult, N> Y7 4 ([*, G) contributes —G(Ly/N) —G(Ry/N)
h

to highest order in N for each k € {1, ...,4}, so that (3.11)) reads:
4
1
Pole terms = - Z 1p,=2[G(Ly/N) + G(Ry,/N)] (3.13)
4_ 4
+ 2 Z Z [6_251%7_:3([_1’1}2) — 1Dp7ly7pk:2j| G(ZL‘/N) + Oa.n (N_l Zpk> (314)

k=1 xePk( ) k=1
-'E+2e:c €P(7)

The claim of Lemma [3.2]is then a simple consequence of the following three lemmas, the proofs of which,
postponed to Section [0 are one of the major technical difficulties of this article. In each of the lemmas,
the condition {V7 € [0, ], 7, € &} (or &.(d)) is enforced to control the change of probability between
Pi\fﬂ, y and IP’%, as will be seen in the computations of Section m Parameters r, § are chosen as in
Definition 2.1]

Lemma 3.3. For each pole k € {1,...,4} and each A > 1,

1 I
lim sup N log]P’rB i <VT € [0,To],v- € & —0/ 1p, (v )na([=1,1]2)=0 e 2P (pp(r) — Ddr > A) = —00.
0

N—oo

For trajectories taking values in &.(d) C &, this lemma implies that the time integral of the
*_ pr/N error term in ([3.14) is of order 1/N, hence vanishes to leading order in N as previously
k=1

claimed.

Lemma 3.4. Let G € COY(R, x [—1,1]?) be compactly supported in time, recall the definition of DP*
from (2.9)-[2.10) and let WE be defined, for t > 0, as:

W = Z Z (1o =2.0p8 — Lpnoq-1ap)=0 € 7] G(t, @), (3.15)

k=1 $€Pk( )
z+2ef €Py(t)

We write G(t,x) instead of G(t,z/N) as we work on rescaled microscopic curves. Then:

To
/ WCdr
0

Thanks to Lemma , the time integral of the first term in (3.14}) vanishes to leading order in N. It
remains to compute (3.13)), i.e. the 1,, o er{Rk 1} term. Its value is in fact fixed by the dynamics in
terms of 3, and can be computed.

Lemma 3.5. For each pole k € {1,...,4}, each § > 0 and each G € C,

1
Vo >0, lim sup N log ]PTBH(VT € [0,To],v- € &

N—o0

> 5) = —o0. (3.16)

To

hmsupﬁlogIP’TﬁH(for a.e. 7€ [0,Tp),v- € E-(d);

N—oo

G(t, Li(t)) (1}%(7):2 — 6_ﬁ)d7'

>(5) = —00.

0
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We now define the set Zp mentioned in Lemma For A > 1, define the set of trajectories with
poles of size less than Ae?’:

4
By = ﬂ{ W )relomy) € B(0, To], N7 XY) -
k=1
I
TO (pk;(T) — 1) ]_pk( )ma([ 11]2 @dT < A} (317)
0

On this set, the error term fOTO dr >, pr(7)/N is of order N~ as claimed below (3.11). By Lemma ,
(B)Y)* N E([0, Ty], £,) has probability super-exponentially small under PY; ;;. Define then Zp = Zp(A =
2,3,0) as:

Zp = BY(2,8) N {‘ 0 WGdT’ <o} Z ( / G(t, Li()) (Lpy ()2 — e*ﬁ)dT’ <o} (318)

On the subset of trajectories taking values in N7' X" N &,(d) for almost every time, (Zp)° has indeed
probability super-exponentially small under Pfﬁ ;- This completes the proof of Lemma . n

3.2.2 Bulk terms

In this section, we focus on the Bulk term. The proof of Proposition is completed, and discrete sums
recast in terms of line integrals in Proposition [3.9] As the time dependence of H,G plays no role in
the detail of the computations, we consider H, G as functions in C?([—1, 1]?). We proceed in several steps.

Step 1: discrete Bulk terms.

Recall from that the microscopic tangent vector ¢V has coordinates 65V, 4(1 — £5V) with signs
that vary depending on the quadrant. It is useful to define a function m that contains information on
how these signs vary.

Definition 3.6. Recall that v is a curve in N7 XN N E,, and define a function m(y) : v\ P(y) — R?
as follows:

Ve ey \ P(y), m(z) == m(y,2) = —V2€x 4 (h(x)-1)/2, (3.19)
where P(vy) = UpPx(7y) is the union of the poles of v. In (3.19), k(x) € {1,...,4} is the index of the
quadrant of v the point x belongs to. This means that m(x) = (=1,—1) for x in the first quadrant,
m(x) = (—1,1) in the second quadrant, etc.

Lemma 3.7. For fivred 6 > 0, and each & small enough with respect to 0, there is a set Zg = Zg(d,¢) C
E([0,To], X), such that (Zp)° N E([0,T0],&,) has probability super-exponentially small when N — oo,
e —0, and on Zp:

To To 4
/ dT[Bulk term for %} = _411/ dTZ [G(T, Li(v:)) + G(r, Rk(%))] +Co.n (05(1) + oN(l))
0 0 k=1
(3.20)
To 1 To
N / dr 2 \tltng(T, x)G(T,x) + v, d;;W )[t -m(z)]t - VG(r, ).

In this formula, t,t; are short for t=N =N e, i € {1,2}, with t=N defined in (3.4)). Fory e N7'XN | the

T 7T

set VE(y) C V(v) contains all points at 1-distance at least € from the poles of 7.
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V3

R3 L3
Figure 6: Definition of the V* k € {1,...4}, represented for a curve in X (i.e. non rescaled by N~1)
for legibility. The black dots are the first vertices and the light dots the last vertices of each V*. Three

points are marked by empty circles, with the corresponding value of £(y). The block that is deleted if
y is flipped is represented, the two arrows correspond to e;r and e, .

Proof of Lemmal[3.7. As for the Pole terms in Section [3.2.1 we work at fixed time and omit the time
dependence. The letter v still denotes a curve in N=! XY N &,. Let x € V() not be in a pole of size
2. Recall that e, e, are the unit vectors with origin z, pointing respectively towards the next and the
previous point of V() when travelling clockwise. If x is flipped, then:

x(7) u v
G—/G:%(V)/ G:—/ G(m—i——ez—I——eI)dudv
/ . r [z,2+e5 /N]x[z,a-+ed /N] N2 Joap N N

B %(Gm * ﬁ(aez + %)G(rr)) +O(N™Y),

which is the contribution of the integral of G over the block that is added or removed when flipping x.
Above, e,(7) is 1 if flipping x means adding one block, and —1 if it means deleting one (see Figure @

Recall from (2.6)-(2.14)) that for z € V(v) and t € [0, T,
c(v) = co(y) (L + N(I", H,) = N(T, H;) + Og(N7?)). (3.21)

Since v € &,, the jump rate cf*(y,~4%) is equal to c*(v), i.e. it is local, see (2.6). The Bulk term ({3.10))
thus reads:

Bulk term:% Y aHG@ + Y @)e()6(@)

z€V(Y) z€V(Y)
1 —
ToN EZV(: )Cw(V)gw(V) (0. + 0,+)G(x) + Oc(N ). (3.22)
zeV(y

At first sight, the second sum is of order N since |V (y)| &= N, whereas we want something of order
1. We split it along each quadrant and show that we can perform another integration by parts. To
decompose the curves on each quadrant Ci(vy), k € {1,...,4}, consider the subset Vj of V(v) N Ck(7)
composed of all vertices starting from the first vertex of Py after Ly, and ending at Ly, (L5 := L;), see
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Figure [6] In that way, on each of the Vj, the computation of (3.22)) is the same as for a SSEP. Indeed,
with this definition of the Vj, for each k and x € V, €,(y) and ¢,(7y) can be expressed in terms of the
local "occupation numbers" &, ||y — z||; < N~* only. For instance for z € V;:

2¢0(7)e2(7) = s — Sa- (3.23)

With that splitting along the V%, (3.22)) becomes:

4 4
1 , _
Bulk term = — > a(MHG) )+ Y Bi+ Y Bi+0c(N ), (3.24)
zeV(y) k=1 k=1
where:
, 1
By=) e(1)e(1)G(), B, = 7y 2 @12 (0 +0.5)G(@). (3.25)
€V}, eV

1) By terms: using equation (3.23), B; reads:

Bi= Y e)et)G@) = 5 3 Gl : — &)

zeVy zEV]
1
- 4 Z G(x) [€x+e§ —&+(1-&)—(1- §x+e;)}- (3.26)
reV

The passage from first to second line aims at making the expression symmetrical with respect to the
transformation £ <— 1 —¢. The reason is that the contour model is symmetrical with respect to a global
7/2 rotation, whereas the notation &, is not: in terms of SSEP, &, is one if there is a particle in quadrants
1 and 3, but is 1 if there is a hole instead in quadrants 2 and 4.

By definition, the first edge in V;, write it (R; + 1, Ry + 2), is always horizontal: 1 — {g,+1 = 1. On
the other hand, V; ends at Ly and &, = 1 by definition of L,. Integrating by parts, some of the
boundary term thus vanish, whence:

B, = —i(G(Ll) +G(Lo) + 7 Y [60Gla) — (1= &)0.4G(2)] + Oc(N 7). (3.27)

xeV;

4N

On W, &eef is either 0 if &, = 0, or —ey if &, = 1. Similarly, (1 —¢&,)e; is either 0 or e;. In any case, the
sign of el - ¢; is fixed in a given quadrant whenever e - ¢; # 0. Thus, to obtain an expression for the
By that does not explicitly depend on the quadrant, we keep in mind Figure [6] and define signs oy, 09
constant on a given quadrant:

(3.28)

1 fxzeV,uV; 1 ifzelVsul,
oy = ) = ) .
! 1 ifreVauly o 1 ifreVuv,

The idea behind is that (o, 02) is "the direction of the tangent vector to a curve" in each quadrant.
For instance, in the first quadrants, curves are south-east paths and (o1,0,) = (1, —1), in quadrant 2
curves are south-west paths and (o1, 09) = (=1, —1), etc. Compare with m in Definition , which gives
"the direction of the inwards normal":

m = —(—o09,01) = (09, —071). (3.29)
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Repeating the computations leading to (3.27) on the other quadrants V*, one finds for the By:

ZBk = —i Z [G(Li) + G(Ry)] + OG( 121%) (3.30)
o 2 (-&md+ (1-8)00)Gl).

zeV(\P(v)

Equation is now clearly composed of terms of order at most 1 in N. The error term is comprised
of two contributions. On the one hand, summing the By yields a term —(1/2) )", G(Ly). It is more
convenient to symmetrise this term and write it as —(1/4) >, [G(R;) + G(Lg)], which creates an error
bounded by ||VG||s >, pe/N. On the other hand, the sum in bore on the entirety of V' (), while
in all points in P(v) are removed. There are ), p; such points, which are responsible for an error
term bounded by N7 37, pi||G||co-

2) B, terms (defined in (3.25))): Notice that if c,(y) # 0, then €,(7)(9,+ + 0,-) is the same whether
a block is added or deleted at x. Moreover, it depends only on the k € {1,...,4} such that x € Vj, and:

ZB,@:% > e~ 02r +010:) G, (3.31)

To conclude the proof of Lemma 3.7 from (3.24))-(3.30))-(3.31)), it remains to replace &;, §,(1—¢,,.-) and
¢.(7v) by local averages on small macroscopic boxes. This is the content of the so-called Replacement
lemma, stated below and proven in Appendix [A]

Lemma 3.8 (Replacement lemma). Consider a function ¢ on N71XY defined as follows:
vy e NTXE Ve e V(Y),  d(ny) = ely)
For e > 0, recall from the definition of £V and define a locally averaged version of ¢:
o) = &1 = &),
For and F : Ry x [—1,1]% bounded, define W on (1,7) € [0, Tp) x N7' XN by:
W) = 5 3 Fira)|etn) - 3 (3.32)

zeV(y)

Then, for each 6 > 0,

To .
Wf]{] (1,7v-)dT

1
lim sup lim sup NlogIP’rﬁH<VT € [0,To],7v- € & > 5) = — 0.

e—0 N—oo 0

Using Lemma 3.8 we conclude the proof of Lemma [3.7] Define:

To r
W2 (7,7 )dr

0

B;’((Sv 5) = {(7T)T€[O,T0] € E([()?TO]vgr) :

< 5}. (3.33)

By Lemma for each § > 0, (B%(0,¢))" N E([0,Ty],&,) has probability super-exponentially small
under PY; ;; when N is large and & small. Define then

Zn = (Z8)} 6(6.€) = Bh(8,2) N Ba(3,) N Big(6,2). (3.34)
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The computations leading to (3.24))-(3.30)-(3.31)) are valid at each time for a trajectory ~. taking values in
N7'XNNE,. Recall from Lemma [3.7)that we are interested in time integrals of (3.24)-(3.30)-(3.31). By

Lemma , for trajectories in Zg, replacement of local quantities by averages in these equations yields
an error term with time integral bounded by 4. To not burden the notations with a time dependence
however, we continue to work with a curve v € N71X¥ N &, and formally replace local functions
&, e, () by their averages on an e N-neighbourhood, knowing that the procedure is legitimate when
integrating in time, up to an error 9.

We start by applying Lemma[3.8]to the first term in (3.24). Recalling that [tV -eq| = &N = 1— [tV ey,
we find:

% 3 cx(y)(HG)(x):% SO IEY el - el (HG) () + exror. (3.35)

z€V () €V ()

Let us now turn to the By, terms (3.30) and the B, terms (3.31). Lemma applied to the sum in the
second line of the By, terms (3.30)) yields:

1
— Z [— [N - eg)oy 0y + |tV - el|0281] G(z) + error. (3.36)
zeVE(\P()

Note that the sum in (3.36) was made to bear on V¢() and not on V(v) as in (3.30). This simplifies
the argument below, and is responsible for a Og y(g) error term.
Similarly, the sum in the Bj, terms (3.31)) is transformed into:

1
T Z [tV ey [N 61]( — 0901 + Jlag)G(x) + error. (3.37)

z€VE(y)

To conclude the proof of Lemma it remains to prove that the contribution of (3.36|) and ([3.37]) is,

up to small errors in €, NV:

+ = ﬁ Z [t-m(z)]t- VG(z), (3.38)

z€VE(y)

where the vector m is defined in Definition , and t is short for t2V; write also ty, ¢, for =V - e, t2V - ey,
x € VE(v). To prove (3.38)), write, not explicitly mentioning the error terms:

1
+ = m Z [( — |t2|0'1 + 2|t1‘|t2‘0’1)82 + (|t1|0’2 — 2|t1”t2|0'2)81:| G(SC)
zeVE(y)
1

=% o [Ul|t2|(|t1|—|t2|)02+02|t1|(|t1|—Itzl)ﬁl]G(x). (3.39)

zeVe(y)

To obtain the second line, we used that |t1| + [t2| = 1 by definition of ¢, see (3.4)).

Recall from (3.28)) the definition of (¢y,03), and by the ensuing discussion and the fact that
m = (09, —01), with m as in Definition Recall moreover that Ve(v) C V(y) is the set of points at
1-distance more than € to the poles to obtain:

Vo € Va(V)? |t1| - |t§cN ’ 61‘ - Ultla |t2| = U2t2-
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This is because all points in Bj(z,¢) are in the same quadrant for x € V(v), thus oy, 09 are constant
on Bj(z,e). As a result, (3.39) becomes:

1
+ = m Z |:O'10'2t2 (O’ltl — O'Qtz)aQ -+ O'QO'ltl (O'ltl — 02t2)81i| G(IE)

z€VE(y)

1
=N Z [O’Qtl — 01752] [t1a1 + tQaﬂG(CC)
zeVe(y)
_ ﬁ [t-m()]t - VG(z). (3.40)
z€VE(y)

Now properly integrating (3.24) in time and including all error terms in (3.30))-(3.31)-(3.35)), one obtains
the following expression of the Bulk term on Zp (defined in ([3.34))):

o T pe(7)
/ [Bulk term evaluated at v, ]dT = Og,u(0) + Og.u (/ dr N )
0 0 -

+i Cdr > BN m@)EN - VG(r x)dr
z€VE(yr)
1 [T A To
- Z_l/ Z (7, Lk(7)) + G(7, Re(7))] d7 + N/ dr Z (=N el | [N - e (GH) (T, ).
k= z€V (yr)

This is equation (3.20]) in Lemma , up to the error term fOTO > wPk/N. We defined in (3.17) the set
B[ (2, ) in which it is of order N~T, so that if the set Zp in Lemma (3.7 is defined as:

Zp = (Zp)} c(6,€) N BN(2,B), (3.41)

then, on this set, fo pe(t)/N = O(N™1), and Zp satisfies

1
hmsuphmsupﬁlogIP’TBH(‘v’T €10, To), v € &5 & Zp) = —oo.

e—0 N—o0
This concludes the proof of Lemma [3.7] O

Let us summarise our results and conclude the proof of Proposition[3.1, We have shown the existence
of two sets Zp, Zp of trajectories in (8.18)-(3.41)), with (Zp)® U (Zg)° N E([0,T],&,(d)) having PY; ;-
probability super-exponentially small. This yields the set Z in Proposition [3.1} setting:

Z=7Nag(A=2,8,6,e)=7Zp(2,8,6)N(Zp)}a(2,B,6c). (3.42)

In Section [3.2.1}, all Pole terms (3.13)-(3.14) were computed, and shown to yield the e~ term contribution
of the last line of (3.51)). In Section [3.2.2] the other terms in (3.51]) have been identified. Proposition
is thus proven. once one recalls the definitions (3.5)) of v*¥, T and replaces t=V by v*NT=V,

of Proposition [3:1}
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Step 2: Replacement of the discrete sums by line integrals

In Proposition , discrete sums on all vertices of a contour in N~ X appear. In the large N limit
for element of &,, the corresponding N-independent object should be some sort of line integral, thus
depends on the contour. In comparison, in the exclusion process the domain on which configurations
live is fixed. Correspondingly, only integrals on a fixed interval arise in the large N limit.

If y € N7LXN NE, and s is the line abscissa on v, for any continuous mapping f : v — R:

— Z f(x Z f(x)[s(x +ef /N)—s(z /fds (3.43)

:JcEV v) zeV(y

In writing , information about the lattice structure was omitted, and the resulting functional
on the right-hand side of is not continuous on &,, not even if f = 1. Indeed, take a sequence
v € N7PXNNE, converging to some 7., € &,. The left-hand side of converges, for f =1, to the
length of 7., in 1-norm, whereas the right-hand side evaluated at 7., is equal to the length in 2-norm,
which is in general not the same.

The correct way to write the left-hand side of , that retains sufficient information on the lattice
structure to yield a continuous functional on (a nice subset of) &,, is the following:

N Z fla Z f@)IT: Hl—/fv s, (3.44)

xEV (v) :EGV

where T is the tangent vector normed by ||T']] = 2 and v~! = ||T||; is almost everywhere equal to 1

on v € N71XNNE, hence the equalities in ([3.44]). The proof of the continuity of the right-hand side
of (3.44)) in Hausdorff distance is not related to microscopic computations, so we postpone it to Propo-

sition .11

1 2

Let us however motivate the factor v=" in (3.44)), when e.g. v™= would a priori also work. Take
N e N71XN and 2 € VE(yY), i.e.  is at 1-distance at least ¢ from the poles. For definiteness take
in the first quadrant. By definition of XV, see Figure , in the reference frame Ry = (O, e_r/4, €x/4),

the curve vV N By(x,¢) is the graph of a 1-Lipschitz function f*:

YN Bi(z,e) = {(y, f'(y)r, 1y € ut[—e/V2,e/V2]}, u:=z-e_r.

tEN

As a result, t27 reads:

o~ 1 ute/V2 \/5 )
ts fa/u v Hydy, ) = 5 (1,0, (¥)g, (3.45)

where ¢ is the tangent vector normed by ||¢][; = 1, defined almost everywhere for a Lipschitz curve.
Since vV € N7 XY ||t||2 = 1 almost everywhere. Recall that, by definition:

t=ol, [fthh=1 |Tl:=1, v=|tll=(Th)" (3.46)

Expression (3.45)) does not explicitly depend on N any more, thus can also be written for a curve v € &,..
Define the set () C v of points at 1-distance € or more to the poles, and similarly write:

Vk € {1,...,4},Va € v(e) N Ci(v), t*(z) =

1 x'£7r/47k7r/2+‘5/\/§
/ t(y)dy. (3.47)

V2e

x'eﬂ/47k7r/2_5/\/§
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Recall that Cy(7v) is quadrant k of «y, defined in Figure [1| or in Appendix Bl The vector ¢*(x) indeed
satisfies ||t°(z)||; = 1, and coincides with ¢V if y € N1 XN and x € V(). Let us now change variables
to obtain a line integral in (3.47). To do so, define d(-) > 0 as the functions of the line abscissa on v
that satisfy:

Vs <l Ilv(s£dZ(s)) —a(s)h =€ (3.48)

The quantity |y|y is the usual Euclidean length of 7. Recall the notations (z*, f*¥)z, of Section
to write the portion in quadrant & of v as the graph of the function f* in the reference frame Ry,

ke{l,..,4}. With 2% =2 ez/a_jrso if © € Cy(v) and dz* = [1 + (Opx f*) } Y240 - becomes, if
s(z) denotes the value of the line abscissa associated with z and do is an mtegratlon with respect to
line abscissa, and d= is short for d*(s(z)):

VE e {l,...,4},Vz € v(e) N Ci(), t°(z) =

1 s(x)4-dd t(O’)dU B 1 /s(m)—‘rdg'

V2e Jiw—az T+ 0[R2 28 Jw—az

(3.49)
where we used ¢ = vT which implies ||| = v. In other words, the factor v=! in ([3.44) is exactly what
is needed to pass from the parametrisation by 1-Lipschitz curves on each quadrants, inherited from the
lattice structure, to a line integral formulation. Define now 7° and v* from ¢°:

1
1= (s) 1l
Using (3.49)-(3.50)), it is straightforward to transform Proposition [3.1|into the following.

Vs <[yla,  To(s) = t°(s)/[1t°(s) ]2, 0°(s) == [[t°(s)[|2 = (3.50)

Proposition 3.9. With the notations and the set Z defined in Proposition[3.1], trajectories in Z satisfy:

To 1 To (’U 2
N2£7~”37H<F7-,G7->d7': —/ dT/
0 vr(€)
3]

-5/ 021/2—6 [Glr, Lu(T)) + Glr. RulC,)]dr @51

=1

m(r(s))] T° - VG (r,7(s.))ds,

LT |(HG)(7, 77 (s7))ds, + C(G, H)(6 + on (1))

where s, is the line abscissa on 7., v, () is the set of points in vy, at 1-distance at least £ from the poles
and m = (+1,£1) is the sign vector in Definition[3.6, The T¢,i € {1,2} stand for the components of
T¢ defined in . Note that both v and v° appear in . There is a v°T¢ for each t° in Lemma
while the v comes from the change of variable to get a line integral from discrete sums.

Remark 3.10. e Note that the line integral on the second line of (3.51]) bears on v, (¢), whereas
the corresponding sum in Proposition bore on the whole of V(7,). This change is purely for
convenience and induces an error O¢ g (¢) = C(G, H)os(1) independent of the curve.

e To connect (3.51)) to the weak formulation of anisotropic motion by curvature with drift,
notice from that lim._,ot°(x) converges to t(z) for almost every point of a curve that is at
1-distance € or more to the poles. As a result, T¢, v, defined in , converge a.e. to T, v on
such portions of a curve, and:

sin(26)
2(| sin(8)] + | cos(0)])

lim {(U%)\TfTﬂ} (0) = (v|T1T2])(0) =

e—0

for 6 € [0, 2.
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This quantity is precisely j(0), see (2.26)). In the same way, if 6 € [0, 27] \ §Z:

£\2
li_rg% [(Uv) [T - m]} (0) T°(0) - V = [v[T-m]](0) T(0) - V = a(6)0s,
where « is defined in (2.31)) and d; = Jr is the derivative with respect to line abscissa, almost
everywhere well defined.

e In , the tangent vector at each point is averaged on a portion of 1-length € of the curve.

Away from the poles, this is a natural choice, well adapted to the underlying SSEP structure, see
Section [2.2]
At the poles however, this requires the knowledge of the position of the pole, that is the posi-
tion of a point whereas the droplets are volumic objects. Even more, the line integrals bear on
v-(€), 7 € [0, Tp], the set of points at 1-distance € from the poles of +,, and the last line of
explicitly requires the knowledge of the Ly, Ry, k € {1,...,4}. If the droplet boundaries were less
regular, such a requirement would not be reasonable.

Instead, as in the BV setting (see e.g. [EG15]), it would make sense to define a weaker notion of
neighbourhood of the pole in terms of volume, replacing e.g. L, R by an average over all points
of the droplet in an area of volume ¢ around pole k € {1,...,4}. This definition would then be
relevant even with less regular droplets, and we use it in Section [4] to control the poles.

However, the formulation of Proposition N2L, 5. H<F, G> is useful for the following reason.
When integrating by parts the a term in (2.30) assuming the corresponding curves to be smooth,
the position of the pole actually arises as a boundary term. This fact is retained in our microscopic
computations, where the L, Rj terms naturally come out. ]

4 Large deviation upper-bound and properties of the rate func-
tions

In this section, we prove upper bound large deviations, i.e. the upper bound in Theorem 2.6, Many
results presented below are well-known, so we only detail model-specific results. A time 7y > 0 is
fixed throughout the section. Parameters r, 8 are fixed according to Definition The parameter r is
omitted in the notations.

For H € C, the Radon-Nikodym derivative Df'y; = dP ;; /dP} until time Ty reads:

N~'og DF y((Pr)r<m,) = (Prys Hry) — (To, Ho) — / e~ (T t17) -+ N?Lg) N (e g (4.1)

Recall from (3.42) the definition of Zj ;(A = 2,8,0,e) =: Z, the set of trajectories in which the
computations of Section [3] can be performed, and from Definition [3.6] that of m. Refer to Appendix
for properties of E([0,T5],&,(d)), d € (0,1). For a trajectory (I';)-cjom) in Z N E([0,To], & (d)), the
results of Proposition apply with next to no change to (4.1)), so that on Z, Dg{  satisfies:

N~'log DY, (T) = J () + C(H)(0s(1) + on(1)), (4.2)

where Jg . is the functional defined on E([0,T}],€&,) by (v, =0I';, 7 € [O To)):

VD€ B(0.T0). &), J5.(T) = £ () ——/TO/( 7os Y 2 (s ) )dsdr. (43)
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The functional EZE is defined as:

To
VL e B(0.Th.E,),  t.(T) = <FTO,HTO>—<F0,HO>— / (T, 0,H,)dr
0

[ / e RO EaR LS TO I
n <Z _ %) /0 ki; [H(7, Li(7)) + H(r, Ry(7))] dr.

Recall that, for 7 € [0, Ty], 7-(¢) is the set of points in =, at 1-distance at least ¢ from the poles.

Formally taking the limit € | 0, we claim that Jfl’e, EZ’E converge point-wise to JIB{, Eg respectively,
defined in (2.33)-(2.32). Furthermore, the functionals Jfk,@g’s are continuous on F,, ([0, Tp], E,), the
subset of E([0,Ty], &) with trajectories with almost always point-like poles. These claims, assumed for
the moment, are established in Section [4.2]

4.1 Upper bound for open and compact sets

Fix d, Ty > 0. In this section, we establish the upper-bounds in Theorem for open and compact sets
n (E([0,Ty),&,(d)),dg) (see Appendix , with dp the distance defined in (B.4). To do so, we admit
the continuity of the functionals (Jfl,g)s and their point-wise convergence to J5 on E,,([0, Ty, &(d))
(defined in (2.34)). This convergence is established in Section [4.2]

Let us start by listing the several sets with sub-exponential probability on which the dynamics will
be restricted to obtain the upper bound of Theorem Let O C E([0,Tp],E&.(d)) be an open set of
trajectories. Recall that &,.(d) is the set of droplets at distance at least d > 0 from 9([—1,1])?. Recall
also from the definition of the set Z, on which the pole size is microscopic and the Replacement
lemma [3.§ holds, and define:

1 -1 1
N N ._ N N _ N
UM =UY(H,A=2,0,0,¢) := NlogEﬂ,H[(DB,H) loly] = ~ o8 Ej [1o1z]. (4.5)
We argue in the proof of the Replacement lemma in Appendix [A] that, for any d,d > 0,
inf lim sup U = —oo. (4.6)
>0 Nooo

Let us now turn to the behaviour of the poles. It is proven in Section [6.2.4] that the time integrated
slope around the pole is e=# up to a small error, with probability super-exponentially close to 1 (see
Corollary [6.11]). This is better stated in terms of volume below the pole (see the last item of Remark
: for n > 0, define V;, as the volume of points with ordinate at most 1 below the north pole:

VI €&, Vo) = |{z €T : yrmax(D) — 2 - €2 > n}|. (4.7)
Compared to the slope, the volume V,, is more robust to changes in the position of the pole: V, is
continuous on &, equipped with the Hausdorff distance dg, since ynax, the ordinate of the highest point
of an element of &,, also is (and similarly for the volumes beneath the other three poles).
By Lemma [B.14] for each ¢,n € N*, there is 1(g,n) > 0 such that, for any n < n(q,n):

1 1] [
hmsupﬁlogIP’rﬁH(Vt € [0,To], Ty € &.(d); T / [V, (L)) = n?(e? — 1)]dt
0

N—oo 0

> %) < —q. (4.8)
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Define thus the set D, ,, where the portion below the pole is roughly triangular at all distances kn(q, m)/m
of the pole for each 1 < m <n,1 < k < m and has volume controlled in terms of (:

m m
N {similar event for the other three poles} N E ([0, Ty], E-(d)). (4.9)

1| [ kn(q,m)\? 1
Dyn ;:{vme {1,...n}.Vk € {1,....m}, To‘/o [v(k/m)n(q,m)(rt)_ <—> (ef‘_l)}dt <1

Since V,, is continuous on &,, the set D, is closed in E([0,Tp], &, (d)). Moreover, by construction
Dy, C Dy if n < 1/, and for each ¢ > 1, the set D, contains only trajectories in E,,([0, Ty], £-(d)),
where:

Dy = () Dygn. (4.10)

n>1

Indeed, poles of trajectories in D, are almost always point-like because the time averaged volume

! OTO V,,(t)dt beneath a pole must be of order n? for n > 0 by (4.9). Moreover, by (4.8):

1
lim sup Pq% := lim sup N log PgH (D;}n N E([0,Ty), €(d))) < —q.

N—o0 N—oo

We are now equipped to obtain the upper bound large deviations. Recalling (4.2)), one has:
N~'log QF (O) < max {Nl log EY y [(DY 1) "1o121p,,],UY, P;Yn}

SmaX{C(H)(05(1)+0N(1))+ sup (—J,i,a(r)),UN,Pq{Vn}.

reONDyn

Take first the limit in NV:

limsup N ™" log @} (O) < max {C(H)05(1) +limsup sup (—Jg’g(l“)),lim sup UV, —q}.

N—o0 N—oo T'eONDyn N—o0

Minimising in n, since (D,,), is decreasing, it is not difficult to see that any trajectory not in D,
defined in (4.10)), is excluded from the supremum. This yields the following upper bound for open sets:

limsup N ™" log QF (O) < max {CH05(1) + sup (—JI@’E(F)),lim sup UV, —q}.

N—o00 I'eOND, N—o0
Minimise over 4, ¢, then over H € C and ¢ > 1 to find, using (4.6)):

limsup N~'log Q4 (0) < inf inf inf { sup (—Jp (I)) + C(H)os(1)}. (4.11)

N—oco 921 HeC b¢e " reonp,
Upper bound for compact sets:
The point of restricting the supremum to trajectories in D, C E,([0,Tp], E-(d)) is that JI[;E is continuous
on this set for each H € C,e > 0, as proven in Proposition 4.1} We use this to first obtain a nicer bound
on compact sets.
Let K be a compact set in E([0, Tp], E-(d)). The error term C'(H)os(1) is independent of the trajectory,
thus also continuous on D,. Lemmas A.2.3.2 and A.2.3.3 in [KL99] thus apply to the continuous family
(—Jﬁ,,6 + C(H)o5(1)) e on the compact set X N D, (D, is closed) and we obtain:

limsup N ! log Qg(IC) <inf sup inf inf ( — Jfl’a(f‘)). (4.12)

N—s00 2zl rexnD, HEC
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For each fixed H € C and each I € D,, by Proposition
—Jgﬂg(lﬂ) = —JO(T) +C(I, H)o.(1) where C(I',H)o.(1) can be taken positive.
Equation (4.12)) thus becomes:

limsup N ' log Q% (K) < inf sup inf (— J5(I)) < —inf I5(-|To). (4.13)

N—oo a>1pexnp, HeC

The last bound comes from the fact that D, C E,,(]0, 1], E-(d)) for each g. By definition of I(-|T'y)
(see (2.35))), this is the desired upper bound for compact sets.

Upper bound for closed sets:

Upper bound large deviations follow from the exponential tightness of ( %(~,E([O,To],&(d))) in
My (E([0,Tp], E(d))). Establishing tightness is quite technical, so we postpone it to Appendix and
conclude here the proof of the upper bound in Theorem ({2.6)).

4.2 Properties of the rate function

In this section, continuity of the functional .J3 _ is established on the set E,,([0, Ty, £(d)) of trajectories
with almost always point-like poles (see (2.34))). A parameter d > 0 is fixed throughout the section.

The functional nga is defined in (4.3))-(4.4)).

Proposition 4.1. Let H € C and € > 0. The functional ngg, defined in (4.3), is continuous on the set
E,,([0, o], E(d)) of trajectories with almost always point-like poles, equipped with the distance dg (see

(2.29) ). Moreover,
lim JI?E(F) = Jo(T)  pointwise on E,,([0, Ty], £-(d)). (4.14)

e—0

The same holds for Jg ..

Before proving Proposition [4.1], let us state an intermediate result which explains the advantage of
dealing with trajectories in E,,([0,Tp],E-(d)) rather than in E([0, Ty, & (d)).

Lemma 4.2 (Convergence of the poles). For n € N, let (I € E([0,Ty],&,(d)) and assume that (I'™)
converges to I' € E,,([0,To],E-(d)) for the distance fOTO dy (-, )dt < dg. Then Li(T';) = Ri(T;) for each
ke {1,...,4} and almost every time since I' has almost always point-like poles, and:

To

Vke{l,..,4},  lim [ a@t|Le(T7) = Le(To)|1 V || Re(T™) — Ri(T)|1dt = 0. (4.15)

n—oo 0

Proof. We deal with the north pole, the others are the same. For [ e &, let ymax(f‘) be the ordinate of
its north pole. Notice that y,., is 1-Lipschitz in Hausdorff distance. Since L1 - e = Ry - €3 = Ymax, W€
find:

To
/ G L1 (TT) - €5 — yman (T V B2 (T7) - €5 — yonae (Tt
0

To To
:/ dt|ymax(ry)—ymax(rt)\dt§/ dy (T, Ty)dt — 0.
0 0

n—o0
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As for the second component of L;(I'), Ry (I'), the two functionals R; - e; and Lj - e; are respectively
upper and lower semi-continuous on &,. In particular, if for some ¢ € [0, Ty] the droplet I'; has point-like
poles and dy (I'}', T';) vanishes, then:

Ll(Ft) c el S lim inf Ll(F?) c €1 S lim sup Rl(F?> c el S Rl(Ft) ce1 = Ll(Ft) c €1,

n—o0 n—oo

whence:
To

lim |L1(F:_L> Ll( €1| V |R1 Fn ce1 — Rl el‘dT =0.

n—oo 0

]

Proof of Proposition[4.1. In view of the expression (4.3))-(4.4) of JI’B{’E, we need to study the continuity
on E,,([0,Ty], £.(d)) of the two terms

1 e?

(-5 Z / " [H, Rulr) + HGr, Ll dr, (116)

To €)2 To
—/ / W e e VHdsTdT——/ /
0 Sy A

The functional in (4.16)) has already been treated in Lemma any trajectory in E,,([0, Ty, &(d)) is
one of its points of continuity for fOTO dydt < dg, hence for dg.

S| H?ds.dr. (4.17)

Consider now . Clearly, to prove that I' is a point of continuity of this functional, it is enough
to prove that the integrand at each fixed time in , seen as a functional on (&,,dy), is continuous
on the set £PP C &, of droplets with point-like poles.

We prove it for the first term in (4.17), the second one is similar. For H € C*([—1,1]?), consider the
functional:

£\2
o) AU

The definition of T¢,v° is given in (3.50)), v = ||T||;" with T the tangent vector normed by ||T'||» = 1,
and m is the sign vector in Definition [3.6]

Let I'" € &, n € N converge in Hausdorff distance to I' € EPP. The idea is to split the integral in (4.18))
between each quadrant of I'. On each quadrant, the integrand, expressed in terms of the equivalent
SSEP, is easily shown to be continuous.

Let us first prove that we can consider the integrand on each quadrant of I" separately. Recall from
Section the definition of the functions f* : I* — R, whose graph at each time in the reference
frame Ry, defined in , is the portion of v in its quadrant k. Define similarly f* for the v = oI,
n € N. For brevity, we write 7" = T¢(I'™) and similarly v™¢, m" for v(I'™), m(I'™). Let I¥ = [aF, b¥],
I* = [a*, b*] be the intervals of definition of the functions f*(-), f¥(-) respectively, for k € {1,...,4}. As
e &P, (Lg(IT™)), (Ri(I™)) converge to Li(I") as n is large by (the proof of) Lemma As a result,

lim,, v,(€) = v(¢) in Hausdorff distance, and:

Vk e {1,...,4}, lim af = a", lim bF =" (4.19)

n—oo n—oo
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Equation enables us to consider the integrand in on each quadrant of I' separately. Indeed,
fixn € (0,£/+/2). For all n large enough and each k&, tells us that f7* is well defined on [a*+n, b*—n),
and in particular in the portion of y(¢) in quadrant k of T, i.e. for 2* € [a* + ¢/V/2,bF —¢/V/2]. As a
result, Fiy. can be recast as follows: for each T eé&,

S SN LAE (v°(z"))? ek kN e [,k k Fk( Kk k
Py (T) = 2 /a’wra/ﬁ W[T (") - m(a")|Te(2*) - VH(7, (¥, f*(2*))r, )dz". (4.20)

To write (4.21)), we used the relation:
ds(z¥) = (1+ (8xk‘fk)2)l/2dl'k =V 2udz",

where the last equality comes from Section [2.2] see (2.24). As a consequence of (4.20), continuity of
Fy . is proven as soon as, for each k € {1,...,4}:

. vioe/v2 (Ol € ny ke (o k ko ok k k
lim [T () m" ()| T (2%) - VH (7, (2, f¥(2"))R, ) dz (4.21)
n—00 akte/V2 2\/§
_ /bk_e/ﬂM[Tg(xk) . m(wk)]TE(l”k) . VH(T, (:Ek, fk($k))7zk)d$k
ak+e/\/2 2\/§
Note the replacement of a®, b* by a®, b* in the first line of (4.21)), thanks to (4.19) and the fact that the

integrand in (4.21)) is bounded.

Fix k € {1,...,4}. On quadrant k, the integral in (4.21)) has a much simpler expression in terms of the

tangent vector ¢™° with 1-norm equal to 1, defined in (3.47)). Indeed, recall from (3.50) that, for each
k ~ 7k

b e I,

V2 f,’i(x’“+€/\/§)—f£(w’“—5/ﬂ)> V2

V™ (2T (2F) = 7 (2F) = ( 5 2 /2 . =: 7(1, Aef;f(q:k))Rk (4.22)

Moreover, the function m, defined in Definition [3.6] is equal to a sign vector, determined only by the
index of the quadrant. As a result, for n large enough, m" = m for each z* € [a* + ¢/v/2,bF — £/V/2],
ke {1,..,4}, and v™ [T - m"](6%) reads:
k(. .k 2) — k(. k _ 2
Ve [Tn,z-: . mn} (9[6) — tn,z—:(xk) . m(xk) — _fn(x + 8/\/_) 5 fn(m 6/\/_> _ _Asf::(xk>
€

The integral in (4.21]) then becomes, for n large enough and with Oyr = 0. _ i (eetyn )2
with respect to the second basis vector in Ry:

1 bk—s/\/i

- / A fE@) [B + AcfE (@ )00 H((2*, f5(2*))r, ) da®. (4.23)
4 ak+a/\@

the partial derivative

Observe that 2% — 9, H((z*, f¥(«*)) is continuous, and that A, f¥(z*) converges point-wise to A, f*(z*),
defined as in . As the integrand in is bounded, the dominated convergence theorem yields
, hence the Hausdorft continuity of Fy. and the dg-continuity of the first term in (4.17). The
second term in (4.18) is treated similarly.

We now turn to the point-wise convergence of Jg’s to Jg as € | 0, i.e. the proof of (4.14). The fact

that T° — T for almost every point of a curve and the dominated convergence theorem immediately
give the result. This concludes the proof of Proposition [4.1] O
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5 Lower bound large deviations and hydrodynamic limits

In this section, we prove lower bound large deviations for the measures {foﬁ : N € N*}, i.e. the lower
bound in Theorem . The method is expounded in [KI.99|. It consists in first proving hydrodynamic
limits for all the {inﬁ y: N e N'} H € C, which are shown to concentrate on solutions to anisotropic
motion by curvature with drift in the sense of . This yields a lower-bound, that matches the
upper-bound of Section {| for smooth trajectories. In this article, we will not consider more general
trajectories, as the analysis of solutions to proves to be very difficult due to the motion of the
poles.

5.1 Large deviation lower-bound
In this section, we explain how to obtain lower bound large deviations assuming the following points:

1. trajectories typically remain in the effective state space &.(d) for some d € (0,1/4], which is
Proposition 2.3}

2. the hydrodynamic limit of the measures {nyﬁ’ g+ N € N*} can be characterised for each H € C
(this is Proposition , and we consider only those H € C for which the weak formulation ([2.30)
of the anisotropic motion by curvature with drift has a unique solution, which is additionally
continuous in time in Hausdorff topology.

With these two assumptions, one concludes on a lower-bound in the same way as in [KL99], Chapter
10, Section 5.

More precisely, let H € C, and let T € E([0, Ty ), U, 450 €-(d)) be a solution of (2.30). Assume that H
is chosen such that I'” is the only solution, and is continuous in time in Hausdorff topology. I'*! exists
until a maximal time T}, which is the first time ' reaches 9([—1, 1]?), or has either opposite quadrants
touching each other, or two consecutive poles collapsing into a segment. For any r € (0,79), there is a
time T, < Ty such that:

o I'" takes values in &.(1/2) on [0,7,]. This is a technical point related to the proof of item 2 of
Proposition 2.3 in Section [5.2]

e For any Ty < T, the measures Qf,vﬁ > IV € N* concentrate in the large N limit on oy, _,

For each Ty < T, recall from (2.36) the definition of the set Af, . 5. Let O C E([0,Ty], £:(1/2)) be an
open set. Assume there is 4 € C such that F|[0,To] € ONAS, 5 Then:

hNHi)lO%fN 1logQ 5(0 ) > —I((T")<r Do) = liNraioréfN_llogQ%(O)z—Om;réf I5(-|To). (5.1)

We now prove (5.1]) under the assumptions listed at the beginning of this section. As in [KL99], the proof
consists in a change of probability from IPN to a tilted measure PY '5.» and in using Jensen inequality
to bound from below log Qs ;;(O) by the entropy EYs pllog dPYs /dPY s ]

The only difference in our case comes from the fact that the quantity N~ (log d]P’N /d]P’N ) is not

bounded on E([0,Ty], N"*XY). Indeed, from the proof of Proposition (see in partlcular (3.14))
which, although stated for ,Cr s (L, G) for G € C, is easily adapted to dPY, / dPY5 (), it must sat1sfy.

4 Ty
N~ (log dP¥,/dPY, ;)(T Z / (Pe() — Ve 1 p o1 — Lpyo.ppr] dt+ C(H)On (1), (5.2)

=1
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and py, can be of order N for each k € {1,...,4}. Above, DP¥ is either V, or H,, defined in (2.9)-(2.10)),

depending on the value of k € {1,...,4}. This unbounded term is however easily controlled as we shall
see. Proceeding as in [KL99)], one obtains, for each H such that (I'#),<7, € O and each § > 0, each ¢
small enough as a function of 9:

N~'og QY5(0) > BNy 1y [ — i 1z00] + On(8) + on(1) (5.3)
+ETBH[101ZC2Z/ (px(vr) = Ve 1prog-1,m2 = Ly (=20 dt |

Recall that J 575 is defined in (4.3), and Z is the set of , on which the Replacement lemma applies
with error ¢ and the pole terms are controlled. The set Z¢N O has probability super-exponentially small
in the large N, small ¢ limit. In particular, it has probability bounded by e=®V for some c(g) > 0
under P, 5, for & small enough uniformly on N large enough. This accounts for the oy(1) term in the
first line, and shows that the expectation on the second line is oy(1) as well.

We now study the expectation in the first line of ((5.3)), and show that it is equal to —.J. fl _(T'H). As an
element (in fact, the only one by hypothesis) in the Support of the hydrodynamic limit of (Q% BN r4

must have almost always point-like poles on [0, Tp]. It is thus a point of continuity of .J 1/—31,5 by Proposition
.1 As such, for a fixed n > 0, one has:

sup ‘Jfl,a(r) - JfI,E(FHH = wra g(n).
T€By,, (7 1)
Above, By, (T'™,n) is the open ball with radius 7 centred on I'?, and wrw g () is the modulus of

continuity of J Iﬁ_Lg at ' in which we stress the dependence on both I'! and H, and which vanishes at
0. The first expectation in (5.3) is then recast as follows:

Erg H[ Jg,glzmo] = _Jggﬂ—‘H)Erﬁ H [IZﬂOﬁBdE(FH,n)] + On(WFHﬂ,e(n))
+EY g [1ZﬂOﬁBdE(FH,n)C( — ngs)}.

The expectation in the first term converges to 1 for N large, while the last one vanishes as Jga is
bounded and fo”ﬁ H(BdE (r# ,n)c) vanishes. It remains to let 1, then € go down to 0 to obtain the
left-hand side of . Taking the supremum of the resulting expression on all H such that I'* belongs
to O then yields the right-hand side of .

To conclude the proof of lower-bound large deviations, it remains to prove the two assumptions
presented at the beginning of this section. This is the content of the next two sections. In Section [5.2]
we prove that trajectories typically do not leave the good state space &.(d) on [0,7] for some n > 0
and d < 1/4. In Section we prove that (QTBH)N concentrates on [0,n] on dpu. The trajectory
'’ defined at the beglnnlng of this section, is the solution of ( , and assumed to be unique. In
particular, I'¥ is continuous in time in Hausdorff topology. Smce FH is almost always in &,(1/2) before
time T, > Ty, it is in &.(1/2) on [0,7,] by continuity. If Tj, < 7, then the lower bound is proven.
Otherwise, the result until time 7 follows by recursion, re-starting the dynamics at Ff € &(1/2).

5.2 The droplet moves on a diffusive scale

In this section, we prove Proposition 2.3] First, we show that a configuration in &, cannot have left
E,,, for some r; € (r,19), before a time of order N2. The set &, is defined in (2.15). The techniques
employed have the following two nice properties.
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1. First, we obtain estimates depending only on the initial point and parameters of the model.

2. Second, we get quantitative estimates for all N large enough, in e~V for some parameter c. This

is the best possible decay rate, as large deviations around the hydrodynamic limit occur at the

e~V scale.

Recall from Definition the properties of the initial condition of the dynamics. Recall also that, for
ry € (r,r) and > 0, 7 = 7Y 5 is the first time at which the dynamics with generator N?L)Y;
starting from T}’ leaves N&,,. We prove the following.

Lemma 5.1 (Item 1 of Proposition . For each vy € (r,ry), there are constants co,cc > 0 which
depend only on H,Tg, 19,71 (and in particular not on r,3), and a numerical constant C' such that:

PNy (T < co) < Ce™®N, (5.4)

Proof. We adapt the method used in [CMSTTI|. The idea is to show that exiting N&, , r1 < r¢ from
NE,, requires moving a deterministic volume of blocks of order N?, which must take a time of order N?
when N is large.

Consider the first point, i.e. that for r € (r,r9), leaving NE&,, when starting from NE,, requires
moving at least ¥ N2 blocks, for ¢ = 1)(Tg, 79, 71) > 0. Recall that if v € X, T is the droplet it delimits.
There are three ways of leaving the set N&,,, defined in Appendix [B}

a) breaking V,, or H,, (defined in (2.9)-(2.10)));

b) having the difference in abscissa or in ordinate between two consecutive poles less than Nr.
c¢) having two points in opposite quadrants become closer than r; in 1-distance;

Notice that condition a) is necessarily realised after condition b), so we focus on conditions b) and c).
The set &,, is defined to contain pathological limits of elements of N=* X when N is large. However, the
dynamics starts from a nice initial condition, i.e. with simple boundary, see Definition 2.1} The hitting
time 7 of conditions b) and c) is thus larger than the hitting time of the following simpler conditions

(see Figure [7):

1. At 7!, the droplet first fails to contain the set D := N~z € T : d(z,~)) > Ne}; where
e = ¢(Ig,r0,71) is small enough to ensure that the heights (north and south poles) and abscissas
(west and east poles) of the poles of D differ from those of N=IT'Y by at most (ro — r1)/10.

2. At 72, one of the poles has first moved sideways by at least N(ry — r;)/2 compared to T'}.

Write P, for the probability associated with the dynamics that stops upon reaching 7%, k € {1,,2}.
This (inhomogeneous) Markov chain has generator N2L equal to N2L, 5 (defined in -) for
times below 7%, and 0 strictly after. With the lower bound for 7 provided by 7! A 72 in conditions 1, 2
and Figure , we claim that there must be ¢ = ¢(I'g, ro,71) > 0 and functions G1, G, corresponding to
indicator functions of suitable sets, such that, for & € {1,2} and for the dynamics induced by Py:

{r" <t} c {/N_lréva—/Fy sz¢}. (5.5)

The probability of the event on the right in (5.5)) is estimated by the computations of Section 3| as long
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(ro-r1)/10

Figure 7: Initial condition/portion of the initial condition of the dynamics. Left figure: the shaded area
is the set of points of I'y at distance more than a suitable ¢ > 0 from the boundary (see item 1 for the
choice of €). 7! is the first time at which the boundary of the droplet touches the shaded area.

Right figure: The shaded areas, of smaller side of length (1o —71)/2, have to be filled for either the north
or east pole to have moved sideways by (ro — 71)/2. The dashed lines delimit areas which always stay
below the poles before time 71.

as (G1, G are replaced by smooth approximations, as we now explain.

Estimating 7':

Define GGy as the indicator function of the ring between the two droplets on the left Figure of [7] For
¢ > 0 sufficiently small, let G$ € [0,1] be a C? approximation of G; equal to 0 when Gy = 0, to 1 at
1-distance ¢ or more to {G; = 0}, and going down smoothly to 0 as a function of the distance otherwise.
Take then 1), = 11 (Tg,70,71) as the smallest volume to delete in order to reach D from N-'T'). Then
for t > 0, up to dividing v; by 2, for all { small enough:

Py p(rh <) =Py(r' <t) < IP’1< / G5 - / GS > wl). (5.6)
N-1TY N-1TN

t

Note that this "volume" difference is always negative. By Chebychev exponential inequality, it is
sufficient to estimate, for ¢ > 0, the quantity Mtl’CeAt, where (Mtl’g)tzo is the P;-martingale defined
for an XN-valued trajectory I' = (T'));>0 by:

¢
vt >0, MtGlzeXp[_N/ G§+N/ G§—At], (5.7)
N-1N N-1Ty
and (A;):>o is the process:
¢
V>0, A= N? / N Itey G g N Sy G gy (5.8)
0

Since Ay = Aypq1 fort > 0, the droplets entering in the definition of (A4;) are all in N&,.. The computations
of Section [3|thus apply: recall the notation €, = 1 if a block is added corresponding to a vertex z, ¢, = —1
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if it is removed. Then for each t > 0, with 4 = oT'V:

A < /O W {NC(H)JFN S e (TG (/)

€V (vlY)

4
- QNZ Z [e_zﬁlpk(u)maANzw - 1pk(u)=2,DPf}G§(iU/N) du

k=1 2€P;(u)
z+2et Py, (u)

< N(C(GS) + C(H))t. (5.9)

To obtain the first inequality in , pr was bounded by N for k£ € {1,...,4}. To obtain the second
line, the crucial point is that the contribution of the sum on Py, which may be of order N2, is negative
(G% > 0), since it makes the droplet grow. Moreover, 1,, _5 ppr was bounded by 1. For ¢ = (ro—71)/100,
C(Gg) depends only on I’y and r;. The event DP* corresponds to V, or H,, defined in —,
depending on the value of k € {1,...,4}. Equation (5.9) concludes the bound on 7*:

Pi\fﬁ’H(Tl S t) S 6_¢1N6(C(H)+C(FO,T’1))NtEl[Mtlyc] — 6—¢1N6(C'(H)+C(F0,T1))Nt’ (51())
which decays exponentially fast to 0 as long as t < ¢, /(C(H) + C(Lg,71)).

Estimating 7' A 72%:

Equation cannot be used to estimate 72 directly. Indeed, 72 occurs only after the initial droplet
has grown somewhere, which means that the poles may contribute. Define however G4 as the indicator
function of the zones delimited by the dashed lines in Figure [7| (in all quadrants, not just the first one
as represented). Take then 15 as the smallest volume of one of these dashed area. Then as stated in
, for t > 0, under Py, the dynamics stopped at 7y:

{Tl/\TQSt}C{TIZt,/ GQ—/ G22¢2}U{71§t}.
N-irlY N-irN

The argument is then the same as for the estimate of 7!, and we again obtain an exponential decay for
sufficiently short time. Since 7 > 7! A 72, this concludes the proof. ]

Let us now prove the second item in Proposition [2.3|

Lemma 5.2 (Item 2 in Proposition . Let cg > 0 be given by Lemma . For this lemma only,
take B > 64log3. Then, for each d € (0,1/4) and each H € C, there is a time Ty = Ty(Lo, do, d, B, H),
Ty < ¢y such that:
To
Pffﬁﬂ(/ Ly ro(-1,12)<d dt = 0) — 1. (5.11)
0

N—oo

Proof. The idea is to use the structure of the invariant measure v to estimate the cost of having one
pole come close to the boundary. Let n < ¢y, with ¢y given by Lemma For short, let (z1,...,24) =
(Ymax, Tmax, Ymin, Tmin) D€ the extremal abscissas/ordinates of a droplet, and denote by 2Y, k € {1,...,4}
the corresponding values for the initial condition N~'T')" of Definition Let also ) be the length in
I-norm of the boundary of N7'T'}’, which we recall is at distance at least 1/2 from 9([—1,1]?) for each
N. If z € R, define z; = max(z,0).

Notice first that the lemma holds if we can prove that, for 1 small enough:

P557H<sup (21— 20)4 + (22 — 29)+ + (2§ — 23)+ + (2] — 20)4] > 1/2— d) = on(1). (5.12)

t<n
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Each of the term appearing in ((5.12) is 0 unless the pole of the corresponding number has come closer
to the boundary. The event in ([5.12) is thus equal to (recall that lengths are in 1-norm):

{sup [In(0)] - '] > 1/2 - d}.

Let us estimate the probability of this event. As 1 < ¢y, we need only do so under ]P’ffﬁ. Indeed, by
Lemma 5.1}

B (50 [0 = 6] > 1/2 = d) =P, s (¥ € 0,1 20 € Exssup [0 = €] > 1/2 = d) + ox (1)
t<n t<n
1/2
< (CUHmN P%(SUP [v(t)] — €] > 1/2 - d) +on(1).  (5.13)
t<n

The second line comes from Cauchy-Schwarz inequality and the fact that, by (4.2])-(4.3)-(4.4):
E% [I{VtE[U,nL’YtEST}(d}P}i\,[ﬂ,H/dPi\,[B)[QO,n}]l/Q < CH)IN

Change initial condition to obtain a probability starting from the invariant measure v:
BYs (sup [1(0)] = 6] > do— d) < (D) B, (sup [1(0)] = 6] > do — d).
<n <n

Let NV; be the number of updates in the dynamics up to time ¢. (N;) is a Poisson process of rate bounded
by 20N3, which is a rough bound for the update rate of a curve under the contour dynamics. To use
the fact that v is invariant under the dynamics, split [0, 7] in, say, N* intervals of length nN~%. N x4
is thus a Poisson random variable of rate 20nN~!, and for N large enough:

100N . 1 _ 100N
Pf‘\:ﬁ,H (NT]N_4 2 log—N) S exXp |:—1OON:| = lljlvl'ljolip N lOg |:V(Fév) I]P)%B’H (NUN_4 2 log—N):| < 0.

As a result, there is ¢ > 0 such that:

IP’iVﬁ(stgg [|7(t)| — Kév] >1/2— d) < V(Fév)_lN4IP’V( sup [|7(t)| —Eé\q >1/2— d)

t<N—4p

- y<rg¥)—1N4y(|7| > 1/4 d/z) +O(e=N).
Recalling (5.13]), one obtains by definition of v, for n < ¢/C(H):

Pfﬁﬂ(sup [y ()] — €] >1/2 d) < CUHIN Ni=BN(1/4=d/2)38N | (1)
t<n

where 3%V is a rough upper bound for the number of curves with length larger than |¢)|+1/4—d/2. As
d < 1/4 and § > 64log3 > 8log3/(1/4 — d/2), there is n = Ty < ¢ small enough satisfying the claim
of the lemma. O

Corollary 5.3 (Relative compactness of the sequence {Q}; ; : N € N*}). Let Ty be chosen according
to the previous lemma. Then {Q)s ;; : N € N*} is relatively compact in My (E([0,Tp], X)), and its weak
limit points are supported in E([0, Ty, & (d)).

Proof. By Lemmas the first hypothesis of Corollary is satisfied. The second one proceeds
from Appendix [B.3 O
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5.3 Characterisation of limit points

Fix H € C and let Ty > 0 be a time given by Lemma [5.2] In this section, we prove Proposition 2.4] i.e.
we prove that any weak limit point Q5 ; of (QF; y)n in My (E([0, Ty], X)) is concentrated on weak
solutions of anisotropic motion by curvature with drift in E,, ([0, Ty], £:(d)) (defined in (2.34))).
We start by extending upper-bound large deviations to the sequence (anv S.H)N-

Lemma 5.4. For the sequence (Q)5 ), for any closed set C' C E([0,Tp], &,(d)):

1
lim sup — log Q¥ < —sup inf sup |Jg. — Jy.| < —inflgp. 5.14
N_mp N gQr,B,H( ) q>I1)CﬂDq G?{ G, H, } > o sH ( )

The set Dy = (),;>; Dgn controls the neighbourhood of the poles, as defined in (4.9). The functional Ig g
is +00 outside of E,,([0,Ty],E-(d)), and is defined for T € E,,([0, Ty), E-(d)) as:

Igp(T) = sup {J5(T) — J(D)} = sup { / K dr / uFHdsT} (5.15)

Recall that p is the mobility defined in (2.26), and that E,,([0,To],E-(d)) is defined in (2.34)).

Proof. Simply write:

dPY
?,IB,H(C) EY 3 [ dP}ij;ﬁH 10}

and repeat the computations of Section {4| to obtain the large deviation upper bound ({5.15)) as well as the
first expression of I3 i. The second expression ([5.15) is obtained by the change of functions ' = G — H
and elementary computations. O

It is a well-known fact that the only trajectories for which the rate function Iz g vanishes are
solutions of ([2.30)), which corresponds to its first variation. Let us provide a quick proof. Consider

I' € E([0,Tp),&-(d)) such that Ig g(I') = 0, and take ¢ > 0 and G € C. Then I' € E,,(]0,T5], &, (d)),
and:

To To e2 To
0> JiEG — is/o dT/ wHGds, = +¢ (fg - /0 dT/ MHGdST> — 5/0 dT/ ,uGstT.
Yr YT YT

Taking e small with G fixed, the term of order £ must vanish, and it is precisely (2.30) with test function
G. As this is true for all G € C, I is a solution of ([2.30]). The converse is clearly true, since if I satisfies

30). then:
To
Is () = sup{ — —/ dT/ ,uGstT} = 0.
GeC

We now conclude on the proof of Proposition 2.4] through the following Lemma.

Lemma 5.5. Recall from Section |5.1| the definition of F\[OT] € E([0,Tp], E.(d)), still denoted by T'H,
hQ 30)

assumed to be the unique solution to on [0,To]. Then Q7 4 is supported on {Ig i = 0}, thus:

Qrpn = Oru.
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Proof. For ease of notation, we still denote by (Qf@ )N a subsequence converging weakly to some limit
point Q; 5 ;. The idea is to use the large deviation upper-bound of Lemma to obtain the hydrody-
namics limit. Although classical, this is made difficult in our case by the lack of lower semi-continuity of
the functional Ig g defined in and, in a related manner, by the fact that the set £,,([0, Ty, E.(d))

on which it can be finite is not closed.

This justifies the introduction of the functional xn _ p,,supg.[Jae — Ju.] in the middle term in
(5.14), where x4(x) = 1if 2 € A, xa(x) = +oo if x ¢ A. This functional is infinite outside the closed
set Dp = (,51 Dgn C Epp([0,T0),E-(d)) (defined in (4.9)), and lower semi-continuous by continuity of

Jae(+) on E,u([0,Ty], £(d)) for G € C.

Let (K,),>0 be a family of compact sets in E([0, Ty], €.(d)), which exists by Corollary [5.3] such that:
VN > 1, %,H(Kn) >1-n = Qrzu(K,)>1-n.

Let £ > 0 and consider the open set B(e) := {I': dp(T', {Is,y = 0}) < €}. Let Bc(e) be its closure. The
complementary of B,(¢) is open, thus:

Qrsn (B.(e)°) < liminf Q%VH (B.(2)°).

N—oo

As B.(e)° C B(e)¢,

non (Be(e)?) < Qg i (B(e)7) < m+ Qg (B(e)" N Ky).
The set K, N B(e)° is compact, thus by Lemma :
1
lim sup N log QYs p(B(e)°NKy) < —sup  inf  sup [Jge— Jue] <0, (5.16)

N—oo ¢>1 KnnB(e)*NDq G e

Let us explain the strict inequality in (5.16]). Suppose by contradiction that the right-hand side in (5.16))
vanishes. The supremum on ¢ can then be removed, so take ¢ =1 and let I'" € D; N K,, N B(¢)*,n € N
be a sequence such that:

lim sup [JG,E — JH@} (') =o0.

n—oo G,E
As D1NK,NB(e)° is compact, (I'") has a subsequence that converges to some I'. By lower semi-continuity
of Squ’,a |:JG,6 - JH,&} on -D17

Ve > 0,VG € C, Jo:(T) — Ju(T") <O0. (5.17)

In particular, I is a solution of (2.30)), thus it is in {Ig gy = 0} C B(e) by the discussion preceding the
lemma, which is absurd. It follows that, for N large enough:

7]~\,[,B,H(BC<5)C) <n+ Qi\,[ﬁ,H(B<5)C NK,) <2n = Qgpy(Be)) <3n.

As this holds for all > 0, Q 5 5 is concentrated on {I3 iy = 0}, which by hypothesis is simply {r#y. O
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6 Behaviour of the poles and 1, _, terms

In this section, we focus on the specificity of the contour dynamics: the behaviour of the poles. The
main result is the proof of Proposition , which states that the regrowth, e=2% term in the generator
(2.11) acts as a reservoir, injecting particles into the SSEP on each quadrant. This fixes the particle
density around the poles, i.e. the tangent vector. It is shown to be discontinuous across the pole, and
depends only on the value of 3. The proof of these statements is carried out in Subsection [6.2] It makes
crucial use of the irreducibility of the dynamics around the poles, which is the single added feature in
the contour dynamics compared to the zero temperature stochastic Ising model.

Subsection [6.1] presents a useful bijection argument which yields an estimate of the pole size as well as
local equilibrium at the poles. These two statements were used in Sections Parameters r < ro,
£ >0, H € C are fixed throughout the section according to Definition [2.1], as well as a time Ty > 0. All
proofs are done for the north pole P := P, with size p := p; = |P;| — 1, the other poles are similar. We
work with elements of X}V, rather than rescaled microscopic curves in N~' X as in Section [3]
Throughout the section, T > 0 is a fixed time.

6.1 Size of the poles and local equilibrium

In this section, we estimate (3.14)), i.e. we estimate the pole size and the term

WEM) = Y (Leav, — € PLogor, )Gt z/N),  ye XN t>0 (6.1)
zeP
m+2§;ep

for any test function G € C. The condition V,, defined in (2.9)), states that the north pole of a curve is
allowed to go down by the contour dynamics. Summing on x € P such that x + 2e}” € P is just a way
of enumerating the different positions at which one can add two blocks atop the pole. We prove:

Lemma 6.1. Write P for the north pole of a curve in XN. For each A > 1,

. 1 I .
lim sup Nlog R]XB (T/ 1p(mony—o € 2(p; — 1)dt > A) = —00. (6.2)
N—o0 0Jo

Moreover, for each d >0 and G € C,

1 [T
lim sup i log R%( WtGdt‘ > 5) = —00. (6.3)

N—oo TO 0
Equations (6.2))-(6.3) hold also under PY; i, with the additional condition {¥t € [0,To], n € N&,}.
The proof of Lemma [6.1] relies on a bijection argument to estimate the expectation of the terms

between parentheses in (6.1) one in terms of the other and the Dirichlet form. It is stated in the
following lemma.

Lemma 6.2. Let f be a density with respect to the contour measure v = 1/,%, defined in (2.3)), and
denote by B, the expectation under fdv. Then, for any A > 2,

2
(vi(p = 2,Vip = A2 =By, [(p = Ve ™ Lugony La] ) < 2D0(F), (6.4)

where Dy (f) = —E, [fY2L,5f?] is the Dirichlet form of the contour dynamics, and p' = p/'(v) for
v € XN is the number of blocks one level below the pole in the droplet T such that v = OU'. Equation
(6.4) also holds with p' < A,;p < A instead of p' > A,p > A respectively in the probability and in the
expectation.
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Proof. We prove the result with A = 2 (i.e. without constraint), the general case is similar. Fix a
density f and define the two sets I, V,.(2) as

L ={yeX:P(y)NoAx =0},  Vi(2)=V,n{p=2}, (6.5)
with V, defined in (2.9). Define U on X* as follows:
vyeX,), UM =10 p0) - 1) (6.6)

Let us prove that v¢(V,(2)) and E,,[U] are comparable, up to an error that can be expressed in terms
of the Dirichlet form Dy(f).

1 (2 4
Y( ) Y‘Z) Y(B) v( )

— p=5
|

Figure 8: Neighbourhood of the north pole of a curve v € I, (thick line) and the v, k < p —1 = 4.
7®) is the curve v to which the two blocks delimited by dashed lines are added. Conversely, any of the
*) k< 41is in V,(2), and deleting the two blocks constituting their poles yields 7.

To each v € I, (defined in ), it is dynamically allowed to add two blocks above the north pole.
Denote by vV, ..., 4P~V the p(y) — 1 corresponding curves, where +*) is identical to 7 except that two
blocks sitting on the edges k,k + 1 are added, counting the edges from the left extremity of the pole
(see Figure . Note that the v*) correspond to the v with z,z + 2¢} € P defined above .
Conversely, the size 2 pole of each curve 7 € V,(2) can be deleted, to obtain a curve v = (7/)™! € I,
with the notations of Section 2l The curve v has length |y| = |7/| — 2. The same curve v € I, occurs
p—1:=p(y) — 1 times when enumerating elements of V,.(2) and deleting their pole, thus:

vi(Va(2) = D v = D0 D gy r(e P F(®)

v EVr(2) v eV, (2) vElr
p—1
=Y v(y)e (W)
yEI, k=1

Add and subtract the quantities needed to bound the second line by the Dirichlet form Dy (f):

V(@) = S e S [F6®) + 7(7) — 272() 2 (9]
= > v |- 116 —22#/2 2 ®)]. (6.7)

el

To estimate the second line of (6.7)), apply Cauchy-Schwarz inequality to the sum » 7_ :1 to obtain:

vi(Vi(2) < 2Dn(f) — By, [e P (p— D)1,] +2) w(y)e (p— 1)/2f1/%( [Zf (*) }1/2

yelr
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Recall the definition of U from and again use Cauchy-Schwarz on the sum on the curves in I, to
find:

1/2 p—! 1/2
vi(Ve(2)) < 2Dn(f) = By, [U) + 2| S v)e @ o= 1] | o vmne - £
vElr vEl- k=1
= 2Dn(f) = E,,[U] + 2B, [U]" v (V,(2))"/.
Putting things together yields the claim of the lemma:
[ (V@) ~ B, 0] < 2D5(f). (68)

O
Proof of Lemma[6.1. We now explain how to obtain Lemma [6.1] from ([6.4]). We need to do three things:
1. bound from above the probabilities appearing in the claim by an expression involving ((6.4));

2. prove that (6.3 holds for W, with G € C. The first point only gives the result for 1,5y, — U,
which corresponds to W;

3. and prove the result under Pg 5.7 Up to adding the condition {Vt < Ty, v, € NE, }.

The first and third points are classical and easily adapted to the present case. Since they are used
repeatedly in the article, we present them here once and for all. The second point requires some care
because the function G € C may change sign, which breaks the upper-bounds in the proof of Lemma [6.2]

Let us explain the general idea for the first point using (6.2)) as an example. We wish to estimate:

I
Py <T/ ™1, (3) (p(ye) — 1)dt > A> ,
0

0

where I, is defined in (6.5). We do so using Feynamn-Kac formula. Let a > 0, and apply the exponential
Chebychev inequality to obtain

1

1 [T
TioeBY (1 [ e 100000 - e > 4) (69)
0

1 7o
< —aATy + NlogEfB {exp [aN/ Ly, e 2 (p — 1)dt” .
0

Consider the generator N2L, 5 + aNU, with U defined in . This generator is self-adjoint for the
contour measure v = Viyﬁ (2.3), and Feynman-Kac inequality plus a representation theorem for the
largest eigenvalue of a symmetric operator yield that, at equilibrium:

To To
A2
Ey{exp |:6LN/O U(%)dtH < exp/0 dtfzo:SIEliI[)f}zl {aNEVf[U] N DN(f)} (6.10)

One can bound lP’i\f 5 from above by the probability P, starting under the equilibrium measure v:
PYs() < Znpe" P, () < eV, (-), (6.11)
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for some constant C' < 8. Using (6.10])-(6.11)), becomes:

1 IR
—logIP’iVB <—/ U(y)dt > A) < —aATy+CB+ Ty sup {aE,,f U] — NDN(f)}. (6.12)
N "\ To Jo e

fdv=1

At this point, we can use Lemma to estimate the supremum in the right-hand side of (6.12)). U may
be unbounded as a function of N, but the bound E,, [U] < 1+ (2Dy(f))"/? provided by Lemma|6.2{and

elementary computations show that the supremum is positive only for densities f with Dy (f) < C'(a)/N.
For such densities, (6.4) yields:

E, . [U] < vi(V,(2)) + C(a)O(N~V?) <1+ C(a)O(N/?).

vy

Inject this result in (6.12)), take the limsup in N, then have a increase to infinity to conclude the proof of

(6.2). Equation (6.3) in the G = 1 case follows similarly, using the identity  —y = (vz —/¥)(vVZ+/Y)
valid for z,y > 0. Indeed, for W', the quantity in the supremum in (6.12)) is now aE, [W'] — NDy(f),

where by definition:

wh = Z [1p:2,Vr — G_Qﬂllr} =1,0v. —(p— l)e_wlh =1y — U
reP
m+26j€P

As a result, E, [W'] can be bounded from above as follows:
By (W] = [ (Vi) 12 = B [U] 2| [15(V(2) 2 + B, U]

< (2Dn(f))?[24 (2Dn())"?]. (6.13)

ve

Elementary computations again yield that the supremum in (6.12)) with W* instead of U is positive only
for Dy (f) < C(a)/N?. This concludes the proof of the first point.

Let us now deal with the second point, i.e. proving (6.3 for any G and not just G = 1. As G may
not have constant sign, one cannot directly use the bounds in the proof of Lemma[6.2] However, if G is
positive, it is not complicated to repeat the bijection argument of Lemma [6.2] to obtain, for each ¢ < Ty:

[Eyf [e—%pr ZG(t,x/N)} g [1V, DREl; x/N] T C(G)Dy(f) + Oc(N7Y).  (6.14)

zeP zeP
:c—l—ZE;rEP x—l—Qe;reP

Recall that the summation on = € P such that x + 2e} € P is just a way of enumerating all places
where two blocks can appear atop the pole. For general G € C, the result follows by splitting GG into its
positive and negative parts G = GT — G, and estimating the contribution of G*, G~ by (6.14]).

We now prove the third point, i.e. establish (| and (6.3) under P, p assuming traJectorles take
values in N&,. The pomt of this additional condltlon is the following. According to Section |3 I (see (3.14])
for the first term and ((3.22 - for the second one), for each N&,-valued trajectory v = (’Yt)t<Toa

4

Ty
N log Drﬂ () = Z/ [(pk(%) - 1)6_251Pk08AN=® - 1pk:2,DPTk]dt + C(H)ToOn(1), (6.15)
k=10
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where DY ;; = dPY ; /dPY; until time Tp, and DP} is defined in (2.9)-(2.10). Let x denote any of the
two events appearing in (6.2)-(6.3). In the proof of the first point, we saw for the north pole:

EY [exp [NC(H) /0 To(p(%) — 1)@2511T(%)dtH < Ty+ Ty0(N~V?).

This immediately generalises to the other three poles. As a result, using (6.15)):
1

1
N log Pr{\fﬁ,H (Vt € [0,To], v € N&; X) = N logEfB [1Vt€[O,To},7t€N€T1XD7]1\7[5,H]

1 1 To
< g log PYs(x) + C(H)Ty + N log E;) {exp [QNC(H)/ (p(7e) — 1)6‘2511T(%)dtH-
0

The last term is bounded: taking N to infinity proves item 3. O

6.2 Convergence of the 1,_» term at fixed 8 and slope around the poles

This section is devoted to the proof of Proposition : poles act as reservoirs that fix to e™? the averaged
slopes fffN, 1-— Iill’EN at the poles. We prove this statement in several steps. First, we explain how to
use the effective state space &, (or &£,(d)) to obtain a local dynamics from the contour dynamics, which
is non-local due to boundary conditions in the definition of XV, see Section . This is a key technical
argument to be able to compare the contour dynamics to simpler 1-dimensional ones.

We then prove that the 1,_, term fixes the slope around the poles, in the sense that the time integrals
of 1, and §zcl’€N are close, see Section . This should not come as a surprise if one remembers that,
in a Symmetric Simple Exclusion Process (SSEP) with reservoirs, the density close to the reservoirs
is fixed. The time average of 1,_5 is then proven to be equal to e™# in Section . Preliminary
microscopic estimates, crucial to Section and thereby of central importance to the paper, are carried

out in Section [6.2.3

6.2.1 Turning the contour dynamics into a local dynamics

To compare the non-local (due to boundary effects in the definition of X) 2-dimensional contour
dynamics to a local, 1-dimensional dynamics (in the present case the SSEP and a kind of zero range
process introduced in Section , we need to explain how to remove the non-local constraints. For
moves away from the poles (addition/deletion of a single block), the only non-local constraint is that
opposite quadrants of an element of X cannot cross. For deletion or regrowth at the poles, one has to
make sure neither to touch Ay nor to shrink droplets too much, see the definition of XV in Section
2.1

In the "good" state space N&,.(d), all dynamical moves are local; this is why we introduced it in the
first place. The idea is then to prove that, under the condition {Vt € [0,Tp],v € NE.(d)}, for d > 0
henceforth fixed, one can turn the contour dynamics into a local dynamics inside N&,(d). This is the
content of the following lemma. Since the proof is quite general, we postpone it to Appendix [A.2]

Lemma 6.3 (Projection onto a local dynamics in the effective state space NE,(d)). Let ¢ : [0, Tp] x
XN — R be bounded. Then, for some C > 0:

To

1
N log Ei\,[ﬂ |:1{Vte[0,To},—yt€NST(d)} exXp |:N ’g/)(t, ’)/t)dt} :|

0

<CB+ /0 K s (B, [t )] ~ NDx(f) }at (6.16)

(N&-(d))=1
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The result is also valid with the weaker condition {Vt € [0,T¢],v € N&} provided Dy is replaced by
D%, the Dirichlet form of all SSEP jumps, i.e. Dy without the regrowth/deletion jumps at the poles

corresponding to line 2 of (2.11)).

Remark 6.4. Equation (6.16)) looks like a standard Feynman-Kac estimate. Note however that the
supremum in (6.16) is on densities with full support in N&.(d). In general, if f is a v-density, there is
no way to control Dy (f) by Dy (legr(d)). Indeed, if f = flneg, (), Dn(f) contains terms of the form:

S e @) + v N F)],

YENE,(d)
V' &NE.(d)

which have a priori no reason to be comparable to differences [f(v)Y/2 — f(7')}/?]2.

Note also that Lemma (6.3 is not a statement about the contour dynamics conditioned to stay inside
NE.(d), but about the full dynamics. This is an important point: the jump rates of a conditioned
dynamics would be non-local, whereas we really need locality to later project the dynamics onto 1-
dimensional particle dynamics. ]

6.2.2 The 1,_, term coincides with the slope around the pole

The argument presented here is the same as for a SSEP with a reservoir. Indeed, informally, one can
think of the contour dynamics as four SSEP connected by four point-like reservoirs, as explained in the
proof of Lemma below. As poles move, the lengths of these SSEP change; however this does not
change the average density around the pole much. The key observation is the fact that 1,—, coincides
with the occupation number of the closest site to the reservoir in these SSEP.

Lemma 6.5. Recall the notations of Proposition|2.2. For each 6 > 0 and each G € C, the slope on each
side of the pole satisfies a one block estimate:

lim sup lim sup
k—o0 N—oo

1 1 [T
N lOng)i,\iB (Vt € [O,TO], Yt € Ngr, —/ G(t, Ll(t)/N) (1p=2 — 62‘:17]1261)(175‘ 2 (5) = —0Q, (617)
0

To

and a two block estimate:

lim sup lim sup
e—0 N—o0

1 I
N log Pi’\f,@ (Vt € [0, TO], Yt € Ngr, T / G(t, Ll(t)/N) (11?:2 — gztij—]gel)dt‘ Z 5) = —0OQ. (618)
0Jo0

Both estimates are valid under IP’%’H, with the same proof as for Lemma .

The proof of Lemma [6.5] is used to showcase the connection between the contour dynamics and the
SSEP at the microscopic level, that is used numerous times in this article.

Proof. The proof relies on the key observation that the quantity 1,-, can be controlled by the edges of
the poles:
117:2 = £L1+261 = £R1737 (619)

where we abuse notations and denote by R; — 3 the vertex at distance three from R; anticlockwise.
In other words, 1,-» can be thought of as the occupation number of the closest site to a reservoir in a
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SSEP, in which case (6.17)-(6.18) are well-known (see [ELS90]). We first prove (6.17)). Building on the
observation (|6.19)), define ¢ as the function:

Vye XN, 8() = Erigae — &5 (6.20)

Let us slightly rewrite the probability in (6.17)): it is enough to estimate, for each a > 0, the quantity:
To
Pgﬁ (Vt € [07 T0]7 Vi € Ngra €xXp |:CLN/0 G(t, L1 (t)/N)¢(7t)dt:| Z exp[aNToé])

To
< e MR, |:1{Vt€[0,T0]7’7t€N€r} exp {GN / Iye, G(t, Li(t)/N )¢(%)dtH- (6.21)
0

Let D5 < Dy be the Dirichlet form of the contour dynamics without the regrowth/deletion terms, i.e.
without the jumps of line 2 of (2.11). Apply Lemma to ¥ = aG¢ to obtain that (6.21)) is bounded
from above by:

— adTy+CB + /0 Pa s {aEVf [G(t, L1 /N)g] — ND3( f)}'. (6.22)

f20wp(NE)=1

Let us now compare the contour dynamics around the north pole to a SSEP. Fix ¢ € [0,Tp] and a
v-density f with support in N&,. Denote by (Ey) the expectation in the supremum in (6.22). We
first take care of the dependence on L, in G, by splitting (E) depending on where L; lies in Ay. Let
M(z) C XY be all curves with L; +2e; = x € Ay. Then, up to an error Og(N 1) uniform in f:

B, Gl /Nl = 3 Glt.a/N)| 3 v)f0)o0)]. (6.23)

rEAN vyeEM (x)

In the following, for v € M(x), we refer to the edge (z,x +e]) as edge 1, to the one following it as edge
2, etc, up to edge k, and write &1(7), ..., & () for the corresponding values of the edge labels (as usual,
curves are travelled on clockwise). Notice that all these edges are in the same quadrant (in fact quadrant
1), as we work with curves in N&,. Indeed, all four quadrants of curves in NE&, are macroscopic, thus
contain much more than k edges, see the definition of £, in Appendix . Configurations in {0, 1}* =: Q,
are denoted by the letter £. ¢ depends only on the k first edges, so that the expectation in (6.23]) reads:

Emmmmmszwmmm%%Zm&w& (6.24)

z€EAN £eQy,

where || = 2% and if £(y) denotes the collection & (7), ..., &k (7) for a given v € XY,

r

1
V¢ € fra(§) = WyéM(%(A/)g Qv (1) f (). (6.25)

Note that we need only consider points = and densities f with v;(M(z)) > 0. This ensures that fy , is
unambiguously defined. Moreover, f; . is a density for the uniform measure on 2.

Let us do the same operations on the Dirichlet form D%, in order to bound it from below by that of the
SSEP on configurations with & sites. Recall the definition of the bulk jump rates of the contour dynamics
in ([2.6)). The mapping to go from part of a curve vy € NE, to an associated SSEP configuration £(v) € €,
is represented on Figure [9] for the first quadrant. The idea is to take the portion of v in quadrant k,
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Figure 9: On the left, a portion of the interface delimited by the two black dots. On the right, the
corresponding path and simple exclusion particle configuration. The mapping is possible if the left-
extremity of the interface as well as its length are fixed.

turn it clockwise by km/4, and put a particle at site j whenever the resulting path goes down between
§v/2 and (j + 1)v/2, or no particle if it goes up.

Define thus Dy, the Dirichlet form associated with the SSEP on Q: for any density g for the uniform
measure Uy, on €, = {0, 1}'€

ToT 2 X gl -6+ 60—l e — o O

£eQy, 1<u<v<k
|[u—v|=1

Recalling the definition of D% (g) from Lemma , a simple upper-bound and convexity yield:

T EED S D7) ) (g, 7Y [ ey — ()]

2€AN yEM () yeV (7):(yy+ey {1, .k}
> > v (M (@)D (fra)- (6.26)
TEAN

The reason, as emphasised in Lemma , is that the jump rate ¢(v,7’) for all non-vanishing terms in
D%(f) is local, in particular all 4%,z € V (v) are well-defined (i.e. elements of X) for these jumps. As
a result of (6.24))-(6.26]), at time ¢ € [0, Tp] the supremum in (6.22)) can be bounded from above by:

sup { Z vi(M [aG(t z/N)Ey, [fra®] — Nle(fk,x)]}

>0 (NEM)=1 zEAN

< s Y y0ra) s {aGlo/V Bl - NDE)} )

f20wp(NE)=1 z€AN 9>0:Ey, [g]=1
< sup { > Vf(M(x))a|G(t,x/N)|} sup  [Ey[gd]|. (6.27)
Dj(9)<C(a)/N

The conclusion of the proof then follows, since the problem is reduced to a one-block estimate for a
SSEP of size k (see [K1.99], Chapter 5): the expectation in (6.27]) satisfies

limsup  sup |Ev,[99]| = O(k™).

D (9)<C(a)/N
As the first term in the right-hand side of (6.27)) is bounded by a||G||«, the proof of the one block
estimate (6.17)) is concluded. The two block estimate (|6.18)) is proven similarly. ]
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Now that we know that the time integral of 1, and of the slope at the poles are close, it remains
to compute their common value. This is the goal of the next two sections.

6.2.3 A compactness result

This section presents microscopic estimates used to control the pole terms. Although technical, it
presents the most important result of the article, a control of the value of the 1,-, term, in the sense
that the whole large deviation analysis relies on this control.

To compute the time integral of 1,5, we need to zoom in on the dynamics around the pole. As used
in the proof of the hydrodynamic limit in [LST14al, in a suitable frame around the pole (the definition
of which is one of the difficulties), the height-function describing the interface in time can be interpreted
as a kind of two-species zero-range process, in our case with a moving reservoir in the middle. Leaving
for later a detailed description of the mapping to the zero-range process and the frame around the pole
(see Figure [12)), we will have to estimate expectations of the form:

]E'Vf[]‘p:2] = E#[flnLlJrzeﬁéO]ﬂ

where f is a density for v, f its marginal against p. The measure p is the marginal of v on a well-chosen
portion of the curve around the pole, in which the interface is described in terms of a particle number
7. taking values in Z, corresponding to the height difference between two consecutive columns. f is the
marginal of f in this proper frame. To show that the expectation of the right-hand side reduces to an
estimate at equilibrium under g up to a small error term, a compactness argument is typically used to
prove that particles do not condensate macroscopically at a single site, as in [K1.99], Chapter 5. In our
cases, this compactness argument is provided by the following lemmas.

The first estimate concerns the 1,—, term, which as shown in Section coincides with the slope
around each pole. We prove that poles are typically not flat.

Lemma 6.6 (Upper bound on the slope). For v € XY, v = 9T, let p'() be the number of blocks in T
composing the level below the north pole. If C' > 0 and A > 2 is an integer:

lim sup sup ve(V,o(2),p > A) < ,
N—oo f:Dy(f)<C/N () ) log A

(6.28)

with V.(2) = {p =2,V,}, and V. defined in (2.9). In particular:

limsup  sup  vp(V,(2)) < (6.29)

2
N—oo f:Dn(f)<C/N 8

Proof. Fix a density f with Dy(f) < C/N. Notice that p’ > p, the number of blocks in the pole, by
definition of X/. The idea is to estimate v;(p = 2,V,,p’ > A) for A > 2 in terms of v;(p = A,V,), using
the fact that:

S vip=BV,) <1. (6.30)

B>2

To do so, we use a bijection argument similar to the one in Lemma . Fix A > 2, take 7y in {p =
2,V,,p) > A}, and turn it into an element F(7y) of {p = A, V,.} as follows. Add as many blocks as
possible to the left of the north pole of v at the height of the pole. If A — 2 such blocks can be added,
an element of {p = A, V,} has been created. If B < A — 2 blocks only can fit to the left of the pole, add
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the remaining A — 2 — B blocks to the right of the pole.
This procedure is nearly bijective in the following sense. Label the columns corresponding to blocks of
the level below the pole from 1 to p/, starting from the left.

e If the pole of v € {p =2,V,,p' > A} is above the blocks with labels k, k + 1 with 1 <k < A—1,
which we write P = {k, k + 1}, then the procedure described above yields the same F(v) € {p =
A, V,.} for each k, and this F'() is the curve with a pole composed of the blocks 1,..., A. Let
{P =A{1,..., A}} refer to the set of such F(v).

e If instead the pole of v starts at column k£ > A, which we write P > A, then the resulting curve
F(v) has a pole starting at £ — (A — 2) > 1, and it is bijectively mapped into v by inverting the
above procedure.

In terms of the mapping F', the previous two cases can be rewritten as:
VE<A-—1, F{p=2V,,p' > A P={kk+1}})={V,p=AP={1,..,A}}

and:
F({p=2,V,,p) > A, P>A})={P>2V,p=A}

Notice moreover that the mapping F' leaves the equilibrium measure v invariant, since the length of
v € XN and F(v) are the same. Overall, writing also {P < k} for the event that the pole starts at or
before column k, we obtain for the equilibrium measure v:

v(Va(2),p > A)=v(P<A-1,p=2V,,p) > A)+v(P>Ap=2V,p > A
(A= Du(P= {1 AL V) 40P > 2p = AV.) < (A— Dolp= A, V). (6.31)

Let us prove that, up to an error that vanishes for N large, holds also under vy for any v-density
f with Dy (f) < C/N. The idea is that the mapping F’ described above for v € {V,.(2),p’ > A} requires
a number of moves that is independent of N, so f(v) and f(F(v)) are close.

We prove it for the {P = {1,...,A},V;} term in (6.31), the P > 2 term is similar. We proceed as in
Lemma [6.2]

(A=Drp(P =A{L,... A} V) = (A-1) > v(Y)f(7')

Y eF({P<A-1,p=2,V, p/>A})

= > v(y)f() > Lp(y)—y

vV EF({P<A-1,p=2,V,p'>A}) YEVr(2),P<A-1p'>A

— > v(7) F(F(7)). (6.32)

YEVr(2),P<A-1p'>2A

The second line comes from the fact that F' maps exactly A—1 elements of {P < A—1,p=2,V,,p' > A}
onto the same curve in {P = {1,..., A}, V.}. The third line uses the fact that F' does not change the
measure v. The notation V,.(2) stands for V. N {p = 2}. One has:

632 = S v(N[FHER) - F2)]) - > v (7)

7€V (2),P<A-1,p'>A vEVr(2),P<A-1,p'>A

+2 > v FEFPER)).

YEVr(2),P<A-1p/>A
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Applying Cauchy-Schwarz inequality yields:
[(A—1)Y20(P = {1, , A}, V)2 —vp(P < A= 1,V,(2),0 > A)V?)
< > vMEM) - M) (6.33)

YV, (2),P<A-1p'>A

It remains to bound the right-hand side of (6.33]) from above in terms of the Dirichlet form. Decompose
the passage from 7 to F(v) in single-block flips: v = 79 — 71 — ... = va_2 = F(v), and apply
Cauchy-Schwarz inequality to find:

:t>

-2

ST vPE) - P <@A=-2) Y )Y [Pk = )]

VGVT‘(2)7PSA_17PIZA ’YEVT(Z)vPSA_Lp/ZA 1

ﬁ

Each move above is authorised in the contour dynamics, at rate 1/2. A given curve corresponding to
one of the ~; can occur at most A — 1 times in all paths v — F(v) for v € {V,(2),P < A—1}. As a
result, and since v(y;) = v(y) for all k < A —2:

[(A—1)YV20p(P={1,., A}, V)2 — v (P < A= 1,V,(2),p' > A)V?]* <4(A—-1)’Dy(f).  (6.34)
Similar computations give the same kind of bound for the second term in (6.31)) under vy:
(1 ¢ Pop= A V) —up(P > A, V,(2)"]* < 4(A—1)Dy(f). (6.35)

Let us use (6.34)-(6.35)), to prove that ( still holds under v; with a small error in N (recall that
Dy (f) < C’/N) Equation (6.34) ylelds

vi(Vi(2), P < A—1,p > A) < (A= Diy(P = {1,..., A}, V.) + C(A) [Dy ()/> + Dn(f)]

<
; (A= 1Dvp(P={1,..,A},V,) + C(A)N"1/2,
where the constant C'(A) > 0 changes between inequalities. Similarly, yields:

vi(P>AV,(2) <vp(P>2p=AV,)+CANT2 < (A= (P>2,p=AV,) +C(AN2,
whence the following counterpart of for vy:

Vi (V)0 = A) = vy (Vi(2), P < A=1)40p(P = A, Vi(2)) < (A=D)us(p = A, Vo) +C(ANV2. (6.36)

Equation (/6.36|) is sufficient to conclude the proof of the upper bound in (6.29)). Indeed, fix B > 2 and
apply (6.36]) to each A € {2,..., B} to obtain (recall that V,.(2) =V, N {p = 2}):

B

), 0 > A)+O(N?). (6.37)

A=2 A=2

For £ > 2, let Hy = ZizQ(k —1)7Y H; := 0 and integrate the right-hand side of (6.37) by parts to find:

B—-1
2 vy =2V 2 BYHp + 3 Havp(V(2),p = 4) + O(N12).
A=2
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Equation (6.28]) follows:

li]{[njolip vi(p=2,V,,p' > B) < Hz' < lo;B' (6.38)
From (6.38)) we conclude the proof of Lemma using again the correspondence of Lemma :
vi(V;(2) =vi(p=2,Vo) =vs(p =2V, 0 2 ") +y(p =2V, <& = 1)
< 1 +ePl-eP+ONT2)) < 2 +O(N~V?),
G g
with [, defined in . O

Next, we use Lemma [6.6] to bound the width of the droplet at a given depth below the pole, and its
depth at a given width to either side of the pole.
For ~ € Xﬂv NNE. and k > 1, the line y = ynax(y) — k contains a certain number of horizontal edges in
7, where ymax is the ordinate of the highest points in 7. Let ¢(k) be the number of these edges to the
right of Ly, and ¢(—k) the number to the left of L;. Define also ¢(0) = p(y) — 2. For N large enough,
because v € NE, each of the £(i), |i| < k are well defined and the corresponding edges are in quadrant
4 (i <0) or quadrant 1 (i > 0) (see Figure [10]).

Lemma 6.7 (Width of a curve at depth k below the north pole). For k € N*,C' > 0,A > 2,

28
V0i| <k, limsup  sup vy (NE(d),L(i) > A) < ¢

. 6.39
Nooo f:Dy(f)<C/N (A+1)log(A+2) (6:39)

As a result, the numbers wi = 2 + 32 0(i) and wy = Y& €(—i) of blocks with centres at height
Ymax(Y) — k — 1/2 in a droplet I' € NE,, respectively to the right/to the left of Ly, satisfy:

3e28
limsup  sup vy (J\fé}(d),w,jcE > kz) <

. 6.40
N—voo  f:Dy(f)<C/N log k (6.40)

Proof. Equation ((6.40]) follows from (6.39)) by a union bound. Let us prove (6.40]) by recursion on |i| < k.
For £(0), recall from Lemma [6.2] that, uniformly on v-densities f with Dy(f) < C/N:

vi(p =2V, 0 2 A+ 2) =E, [(p— D)1e Lz a10] +on(1)
= EVf[(E(O) + 1)1I,~€_2B1£(0)2A} +on(1), (6.41)

V. is defined in (2.9) and I, in (6.5)). In view of the following:
(A+1)vp(NE-(d), £(0) > A) < €*E,, [(€(0) + 1)1, e > Lyo)>a],
Equation (6.39)) follows for ¢ = 0 via (6.41)):

(6-39) (6:38) e2B
e*f

(A4 1Dvp(NE(d),£(0) > A) < vilp=2,Vo,0' > A+2)+on(1) < Tog(A12) +on(1).

25



L €0)

5(-2),

6(-1) 6(5)

£2)

wt, ‘
{(-5)

Figure 10: Definition of the §(44), £(4i), A¥, wif. The small black dots mark the centre of each column,
the shaded areas are blocks in columns/lines constituting one of the pictured ¢(+7), §(%i). Here, ((—2) =
d(—3) =0.

Now assume the result holds for |i| < k. To show it for e.g. 7 + 1, we are going to prove:
vi(NE(d), ((i+1) > A) = vp(NE(d), £(i + 1) > 0,£(i) > A) + O(Dn(f)"* + Dn(f)).  (6.42)

The argument is very similar to the one used in the proof of Lemmal6.6] Consider the event {¢(i+1) > A}
and a curve v in this event. This time, instead of adding blocks to the pole, we add A blocks to line ¢
below the pole of 7 (see Figure[L0] for a representation of £(¢)) to obtain a curve F'(y). By this procedure,
{€(i +1) > A} is sent onto {£(i) > A}, and both v and F() have the same v-measure.

The procedure v — F(7) requires A SSEP moves, corresponding to flipping blocks of line i one after
the other. None of these break any constraints involved in the definition of N&,(d), so that in fact:

F({NE(d), L(i + 1) > A}) = {N&,(d), ((i) > A}.

Moreover, each curve in the chain y; = v — ... = 7y = F(7y) appears at most A+ 1 times when effecting
the procedure for all curves in {NE,.(d),¢(i + 1) > A}. The difference of the square roots of the two
probabilities appearing in is thus bounded by C(A)Dy(f), which completes the proof of (6.42)),
thus of Lemma [6.7 ]

Lemma gives a bound on the width of a curve below its pole. Let us now show that, at distance
k > 1 to the right or to the left of the north pole, the height cannot be too big as a function of k. To
do so, for £ € N* and |i| < k, define §(7) as the absolute value of the height difference between columns
i and 7 + 1, fixing dg = 0 to be the height difference of the columns with left extremities L; and L 4 e;
respectively (see Figure . Note the different choice in labels of the §’s compared to the £’s to mark
the symmetry between quadrants 1 and 4.

Lemma 6.8 (Height of a column at fixed distance to the pole). For k € N* and each C > 0,A > 1,

V1<ij<k, limsup  sup  vp(NE(d),d6(i) > A,6(—j) > A) < e~2hA-D), (6.43)
Nooo f:Dy(f)<C/N

Let Af = Zle d(+£i) be the heights that a curve has gone down after k horizontal steps on either side
of Ly. Then (B >1):

. _ 1
limsup  sup  vp(NE(d), Af > k(1+1logk), Ay > k(1 +1ogk)) < T2 T or(1). (6.44)

N—oo  f:Dy(f)<C/N
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Proof. Equation ([6.44]) follows from (6.43]) by a union bound. To prove (6.43]), we first treat the case
i=7=1 {6(1) > A,6(—1) > A} is the event that the north pole is atop a column of width 2 and

height at least A. With v € {6(1) > A,§(—1) > A} associate a curve G(vy) € {§(1) > 1,6(-1) > 1}
in which the north pole has been shrunk A — 1 times. G(v) has length |y| — 2(A — 1), thus has higher
equilibrium probability. In fact, up to boundary effects in the definition of XV, G is a bijection between
the above sets, and:

v(5(1) > A,6(—1) > A) ~ e ANy (5(1) > 1,6(—1) > 1). (6.45)

Equation is not an equality because of boundary conditions. Indeed, elements of XY must satisfy
Ymax — Ymin > | 7], With ymin the ordinate of the south pole of a curve, and be subsets of Ay. As a
result, G is a mapping from X onto itself provided we write:

{0(£1) > A, Ymax — Ynin = [N7] + A =1} -5 {6(£1) > 1, g < N — (A= 1)}, (6.46)

The condition on the first set ensures that deleting A — 1 levels of the north pole of one of its element
still yields a curve G(v) € X». Conversely, the height of the north pole of G(~) cannot be higher than
N — (A — 1), otherwise the original curve v would have a north pole outside of Ay.

The mapping G written as in (6.46)) is bijective, and one has:

V(8(£1) > A, Ymax — Ymin > [N7] + A= 1) = e A (5(£1) > Lymax < N — (A—1)).  (6.47)

In the same way as in Lemma , (6.47) holds under v; for any v-density f up to a term bounded by
C(A) (DN(f)l/2 + DN(f)), quantifying the cost of deleting A — 1 lines of the pole of a curve one by one.
As a result, if f is a v-density with Dy (f) < C/N:

Vi (0(£1) > AYmax — Ymin > [Nr] + A — 1) < e WD 4 O(NT1/2). (6.48)

The dependence in A in the error term is not kept, as we choose it independent of N. Each curve involved
in these strings of dynamical moves appears at most A times in all the strings of all the curves, hence
an error bounded by C(A)Dy(f)Y2. As curves in N&,(d) satisfy Ymin — Ymax > 2N7 > [Nr] + A — 1
(opposite poles must be at distance at least 2Nr), holds for i = j = 1.

To prove (6.43)) for each (i,7) € {1,...,k}, let us first prove it for j =1, ¢ > 1. One has:
vi(NE(d),0(i) > A,6(—1) > A) = v (NE(d),6(i — 1) > A,6(—1) > A) + on(1). (6.49)

Indeed, as in Lemma a curve with d(i) > A is transformed into one with §(i — 1) > A by deleting
A blocks in column 7 — 1. These SSEP moves do not change the length of the curve, nor do they affect
whether a curve is in NE,(d) for N large enough, since all blocks involved in the moves are at distance
of order Nr to the other quadrants or any pole other than the north pole. Iterating from i to

1 and using (6.48]) yields (6.43)) for the couple (i,—1). Now if j # 1, the same argument applies to go
from —j to —1. This concludes the proof of ([6.43)). O

6.2.4 Value of the slope at the pole

We now have all prerequisites to prove that the motion of the north pole imposes a particle density of
e ? on each side, as stated in Lemma . Its proof crucially makes use of the fact that the contour
dynamics around the pole is irreducible. This is due to the e=2# regrowth jumps allowed in the contour
dynamics which means, in particular, that it is not true for the zero temperature stochastic Ising model.
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Lemma 6.9. For each 0 > 0 and test function G € C,

1
lim sup N log P, (for a.e. t €0,Tp], v € NE(d);

N—oo

[ 25) -
(6.50)

The claim is also valid under PY; 4.

Proof. The proof only deals with G = 1 and H = 0. Generalisations to Pi\f& ; follow as in the proof
of Lemma [6.5, and we explain how to include a test function G in Remark [6.10] Integer parts are
systematically omitted.

The proof is structured as follows. We first use Lemma to project the dynamics inside N&,(d).
The compactness results provided by Section are then incorporated to the probability in (6.50)).
This enables us to define a proper frame around the pole. After conditioning to this frame, the quantity
to estimate in can be retrieved from an equilibrium computation, which is the last step of the proof.

Let ¢ = 1,9 — e ?. By Markov inequality and Lemma |6.3} the left-hand side of (6.50) without the

limits is bounded from above, for each a > 0 by:

sup {a]E,,f 6] — NDN(f)H. (6.51)

>0 (NE(d))=1

—CL(;TO + Cﬁ + TO

Step 1: definition of a suitable frame around the pole

The first step consists in writing the expectation in as a quantity that depends only on the dy-
namics around the pole. The idea is to compare the contour dynamics to a zero-range process with
two species of particles. The number of particles is given by the height difference between consecutive
columns around the pole. The type of particle is determined by the sign of the height difference. This
process is irreducible and its invariant measure can be made explicit. More is said on this dynamics
below, see also Figure[12] To make such a comparison, we define a frame around the pole without fixing
its position, contrary to what was done e.g. in Lemma [6.5 This is done as follows.

Fix an integer k, which will be the typical size of the frame around the pole, and consider the
following partition of X~ N NE&,.(d). For any curve 7, let hi(7) be the smallest integer such that the
number of blocks in I' (the droplet delimited by ) with centre at height ¥ = Ymax — he(y) — 1/2 is
strictly larger than k (see Figure :

hi(v) =min {y € N: Ny(v) > k}, (6.52)

where:
Ny(v) = #{blocks in [ with centre at height yyax(v) — y — 1/2}.

Let xk(7), yx(7y) denote the extremal vertices of the last level of I" with width smaller than &, and let
0:(7) = |lyk() — zx(7) |1 be this width, see Figure [L1] For fixed k € N* and 2 < ¢ < k, consider the
set:

My={yeX):l(y) =1} (6.53)

Then (My)a<p<i is a disjoint family, which partitions XY N NE&,(d). This second point comes from the
fact that curves in NE&,(d) have width at least Nr > k at some level on each side of Ly for N large
enough. The expectation in (6.51)) thus reads, for each v-density f supported on N&,(d):

Ellf[¢] = Z ]Euf[]-Me(ﬂ' (654>

2<<k
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blocks with centre
at height h-1/2

Figure 11: Definition of hy, ¢, and xy, y, for a given curve. The first level of blocks with width strictly
larger than £ corresponds to the filled area, unchanged by the ZRP dynamics. In this case there are
k + 1 such blocks, with centres indicated by black dots. The width ¢ of the last level of width smaller
than £ is equal here to kK — 1. The portion of the curve affected by the ZRP dynamics is delimited by
dashed lines and the segment [z, Y.

At this point, the splitting of curves in the different M, in (6.54) suffers from two flaws. On the one
hand, the width ¢, which will correspond to the number of sites in a ZRP, may not be large. This makes
a local equilibrium argument impossible to apply. On the other hand, the pole may be macroscopically
higher than the points x4 (), yx(y). In other words, we must control both the height hy(y) below the
pole and the width () in terms of k. Lemmas enable such a control, as we now explain.

Consider first the height hg(7), defined in (6.52)). Then either hx(y) = 0, which corresponds to
having a pole size p(vy) > k, or hg(y) > 1 and the level at height hx(y) — 1 below the pole has width
strictly smaller than k, thus has width smaller than k£ on both sides of L;. Recalling from Lemma
that A (7) is the depth at horizontal distance k on either side of the pole, we find:

hi(y) < min {AF (), Ay (1)}
Lemma [6.8] then yields, for each C' > 0:

limsup  sup  vy(NE(d), hy > k(1 +1logk)) = ox(1). (6.55)
N—oo f:Dn(f)<C/N

We now turn to the width ¢, = ¢ (7) of the level at height hj below the pole. Recalling the definition
of the widths w® from Lemma [6.7], notice first the identity:

vy e XY NNEW), () =w o) +w, o (6.56)

Let ar > 0 to be chosen later, fix C' > 0 and a v-density f with Dy(f) < C/N. According to ([6.56)),
one has for instance:

vi(NE(d), b < ar) < vp(NE(d), w, < ag). (6.57)

If at level h;, below the pole one has gone left less than aj times, then one must be below hj; once
reaching a distance a; to the left of the pole, i.e.:

w,:k < ag = A;k > hy. (658)

Let us provide a lower bound on hy, then choose a; such that the probability of the right-hand side of
(6.57)) is small. For by > 0, analogously to (6.58)), one has:

— +
hk < bk = Wy, 41 + Wy, 41 > k.
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By Lemma for b, = \/k/2 — 1:

lim sup sup vy (NST(d), hi, < bk)
N—oo f>0:Dn(f)<C/N

< lim sup sup vi(NE(d), wiﬂ > k) = ox(1). (6.59)
N—oo  f>0:Dy(f)<C/N

As a result, (6.58)) implies:

lim sup sup Vs (Ngr(d), wy, < ak)
N—oo  f>0:Dy(f)<C/N

< lim sup sup vi(NE(d), Ay > hi > bp + 1) + o(1), (6.60)
N—oo  f>0:Dy(f)<C/N

where the error term is bounded from above by (6.59). It remains to choose a; as a function of
br +1 = \/k/2 such that the right-hand side of :6.60) vanishes for large k. By Lemma , it suffices to
take aj, such that a(1 + log(ax)) = by +1 = kY2 e.g.:

ar = (1/D)kY? ) log k =: ln (k).
With this choice of a = liin(k), and (6.57) finally yield the desired control on fj:

lim sup sup vi(NE(d), Uy < linin(K)) = 01(1). (6.61)

N—oo  f>0:Dy(f)<C/N

We now use equations — to restrict admissible configurations around the pole, thus concluding
the definition of the frame around the pole. Define hpa (k) := k(1 + log k) and recall that £, (k) =
(1/4)k'/?/1og k. By the discussion of the previous paragraph, and as ¢ = 1,_o — e# is bounded, (6.51))
is bounded from above by:

N
—adTy+ Cp+ Ty sup {a Z E,, [1Mg1hk§hmax(k)¢] - —DN(f)H +wng,  (6.62)

20w (NE-(d))=1 Coin (R) <0< 2

where wy ; satisfies by (6.55))-(6.61)):

limsupwy x < al|¢||o lim sup sup vy (NSr(d),hk > hmax (k) or £ < fmin(k)) = ox(1).
N—00 N—oo f:Dn(f)<2||¢]|lcca/N

It is thus sufficient to estimate the supremum in ((6.62)).

Step 2: conditioning and mapping to a two-species zero-range process

We now study the expectation in in detail on a given M,, defined in (6.53)), and obtain a
local description of the contour dynamics around the pole. We claim that to configurations in M,
corresponds a unique particle configuration in €, = Z‘*!. The mapping goes as follows. If v € M,,
define, for 0 < j < /, a particle number 7); corresponding to the height increment at column j, with
column 0 the one centred on zx(7), as:

1 iijLl'ela
N = €j > £z €j={

z€AN:z-e1=z(y)-e1+] —1 lf] > Li-e;.
ZeQZymax('Y)—hk('y)
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Xi(y) Yily)

L R

Figure 12: Portion of the interface of a curve around the north pole, and associated path and particle
configurations. Particles are in dark dots, antiparticles in light dots, and empty sites are white with a
dark contour. The grey arrows on the particle configuration correspond to jumps allowed by the contour
dynamics that conserve the particle number. A move reducing the length of the curve, materialised on
the curve by the vertical arrows, corresponds to a particle-antiparticle pair annihilation, represented by
the black crosses. No particle creation is represented here.

If n; < 0 for some j, we say that there are |n;| antiparticles at site j. The constraint z-e5 > Ymax(7) —h(7)
guarantees that only the vertical edges above the level of xi(7),yr(7) are counted as particles. We let
n(v) denote the unique particle configuration in 2, associated with v € M, (see Figure [12)).

In the particle language, hy corresponds to the number of particles or antiparticles. The event {h; <
hmax(k)} can thus be recast, for each ¢, as the event:

14

2 2k(1 + log k)

W= {p' < C;}, where p'= ; + Co=Cup = g hmax(k) T (6.63)

Let £ € {lmin(k), ...k}, f be a v-density supported on N&,(d) with v¢(M,) > 0, and define:

- 1
0 — 71 —B+BInl+8e 6.64
VTI € 2 ff(n) Vf(MZ) Z r,Bf(fy)e ( )
YEMem=n(7)
Define also the probability measure fi,:

V€ Qs fuln) =27 exp | - pL— B Z nil] (6.65)

where Z; is a normalisation factor, and Z j—o Inj| + € is the length of the path which corresponds to

the particle configuration 1. Though we could factor it out as it is common to all 5, the e=?¢ factor in
the definition of fi, will be convenient later on. The expectation in (6.62) is recast in terms of particle
configurations as follows:

By, (101, 1<t ()] = v (Mo)Eg, [ felw, 9], (6.66)
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so that we know how to estimate the supremum in (6.51]) as soon as we can estimate:

Zzzmin(k)
_ N _
swp {0y (M)Eg [flwd] ~ 5Dx(N)}, =T - (667
F>0wp (NE-(d))=1 k

Step 3: Local equilibrium

We now prove that estimating the supremum in (6.67)) reduces to an equilibrium computation. At this
stage, the technique is the same as in [KL99]. Denote by D, the reduced Dirichlet form on €, defined
as follows. For n € Qy, let P(n) denote the pole of 7, that is the subset {L, ..., R} of {0, ..., ¢} such that
nr is the last n; that is strictly positive or L = 0 if there are none, ng the first to be strictly negative or
R = 0 if none exist. Let also p = |P(n)| — 1. For any fi,-density g, define:

Dilg) =5 32 ml)etn.n) o) — 920)] (6.65)

n,m €Qy

Importantly, the positions of the extremal sites 0, ¢ (corresponding for curves v compatible with a given
configuration to the points z(7y),yx(7)) are unchanged by the dynamics. This is because the ZRP
dynamics only acts on the portion of v above xx(7), yx(7). In particular, the first level of v with width
strictly larger than k, which defines the position of x4 (), yk(7), is never modified.

In , we abuse notations and still write ¢(+,-) for the jump rates of the ZRP moves corresponding
to moves on the contour dynamics. This is legitimate, since if f is a v-density supported on N&.(d),
any jump featured in Dy(f;) is an allowed jump for Dy with the same rate by definition of N&.(d).

Convexity then yields:
k

Dn(f)= ) vi(M)Dy(fo). (6.69)
(=Linin ()
Reinjecting into the supremum in (6.67]), we see that it is enough to estimate:

sup { i ve(My) [aEm [felw,0] — %D((ﬁ)] } (6.70)

F20p (NE(d)=1 L p_p g

We are nearly done with conditioning to a frame where we can compute the expectation in (6.70)). The
remaining step is to reduce the state space 0, = Z‘T! to something that is compact. By definition of
fe, e, Dy in ((6.64))-(6.65)-(6.68) respectively, the process is painless: it is enough to delete all jumps that
increase the number of particles above what is authorised by W, (defined in (6.71))). Indeed, define p,
as a measure on W, as follows:

g e W= {pf < 0= Do o g [ - @ZM ?w) (6.71)

where Z, is a normalisation factor on W;. The marginal f, is correspondingly modified into a p,-density
fe:

VneW,  film =21 o)

Z 4 Eﬁe [ﬁle
Finally, the Dirichlet form D, for the reduced dynamics (written here in compact form) reads, for any
we-density g:

D(g)= > ctn.n)lg"*(n) — g"*(n))*. (6.72)

n,n €W
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Since we simply restricted allowed jumps, one has Dy(fr) > Do(fo)Es,[felw,]. Under g, the quantity
(6.70) to estimate is then bounded from above by:

sup { zk: vi(Me)Eg, [ folw,] [GEW [fe] — gDz(fe)]}

[20:vp(NE-(d))=1

ZZ(mm(k)
k —
<a sup { Z vi(Mo)Eg, [felw,] [ sup E,, [ggzﬂ} }, (6.73)
rzows(NE@)=1 Ui~ 9>0E,, [g]=1

Dy(9)<2al|¢lloo /N

The proof of Lemma will therefore be concluded if we can prove that, for fixed £ and N large, the
supremum on ¢ in the right-hand side of is bounded by o0x(1) uniformly in ¢ < €. (k).

Fix £ € {k, ..., lnax(k)}. As W, is compact, the supremum on g in is achieved by a density g for
each N. Up to taking a subsequence, by lower semi-continuity of D, and continuity of the expectation
in (6.73]) w.r.t weak convergence, we can take the large NV limit and restrict ourselves to studying:

sup K, [g79].
g°°:Dy(g>)=0

By definition of D,, the corresponding dynamics is irreducible on W,. This is the major difference
between the contour dynamics and the O-temperature stochastic Ising model, which motivated the
introduction of the temperature-like parameter § to allow for regrowth. Irreducibility means that any
g satisfying Dy(g*>) = 0 is constant equal to 1, and we are left with the estimate of:

E,[¢]  with ¢=1,0—e". (6.74)

Step 4: equilibrium large deviations and surface tension
The expectation ((6.74) is taken under the equilibrium measure of the zero-range dynamics. Properties
of the measure i, are analysed in Appendix [A.3] In particular, it is proven there that:

lim sup E,[¢]=0. (6.75)

Equation (6.75)) concludes the proof of Lemma with G = 1. ]
Remark 6.10. Lemma holds for any test function G € C and not just G = 1: for each § > 0,

1
lim sup lim sup N log P, (Vt € [0, o), v € NE.(d);

e—0 N—oo

Ti /OTo G(t, Ly(£)) (1pey — e7P) dt‘ . 5) .

0

This is proven in the same way as Lemma [6.9] except that curves are further conditioned by fixing the
point (), which is the left extremity of the interval {0, ...,¢ = ||yx(v) — zx(7)||1} for a curve . The
expectation in (6.62)) becomes, for each ¢t < Ty and v-density f supported in NE.(d):

N By (Lt Lt 9G (2, Ly /N)]

= Z Z Euf [1Mg1hk§hmax(k) 1:v('y):$¢G(t7 'I/N)] + ON(1>7

Cmin (k) SISk 2€AN

with an error term uniform in f. Indeed, the difference between G(t, L1/N) and G(x/N) is bounded by
N hyax(k) + k)||VG|loo = on(1) thanks to the conditions £ < k, hy, < hpax (k).
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The position of zx(7) is unchanged by the ZRP dynamics, see the discussion following . As such,
the rest of the arguments in the proof of Lemma go through unchanged, except that one has to
rewrite everything with z fixed, e.g. to consider M,, = M, N {zx(y) = x} instead of M, everywhere,
and to correspondingly change f; into f;,. The Dirichlet form D, in , however, does not depend
on z, as in the proof of Lemma [6.5} the ZRP dynamics acts on the local gradients of curves, not on
their absolute position. [ ]

The method of proof of Lemma[6.9) can be used to obtain tighter estimates on the slope at the poles.
An example is given in the following corollary, used in Appendix to obtain exponential tightness.

Corollary 6.11 (One and two block estimates for deviations from the average). For each 6,17 > 0:

1 I
lim sup lim sup NlogIP’fXﬂ <f0r a.e. t€[0,7Tp],T; € E.(d); —/ Ligtn_o—ppssdt > 77) = —00. (6.76)
0 ! B

)
n—0o00 N—oo TO

and:

. . . 1 N o
11;11_}80131) llr?jélp hjl\?_?olip N log P, (for a.e. t €[0,Ty],T; € E.(d); To/o 1‘&1’”*5%{61\]'25% > 77> < —0c0.
(6.77)

Remark 6.12. Note that 1‘5%’”767B‘> s is simply a cylindrical function, which has average o,(1) under
: >

the invariant measure v. Corollary [6.11] thus says no more than the usual replacement lemmas. |

Proof. Equation (6.77)) is a two block estimate which uses only the SSEP part of the dynamics. The
method of proof has already been explained in Lemma [6.5]

Consider instead . The apparent difference with Lemma is that, e.g. for T, we need to focus
on a frame around the pole which, in addition, has at least n edges to the the right of the pole. However,
this has already been proven to be possible: by , the event hy > /k/2 — 1 is typical under v for
any f with Dy(f) < C/N, C > 0.

To ensure that there are at least n edges on either side of the pole with probability going to 1 in the
large n limit, it remains to choose k such that (k/2)/2 —1 > n, ie. any k > 2(n + 1)? works. It is
convenient to take k independent from n and have k£ go to infinity before n. The proof of is then
reduced, as in Lemma , to an elementary (though more intricate) equilibrium computation under the
measure [y, defined in (6.71]). O

A Replacement lemma and projection of the dynamics

A.1 Replacement lemma

In this section, we prove the Replacement Lemma [3.8] Let us first introduce some notations. For each
e>0and z € [—1,1]% denote by B(z,eN) the subset of Ay of points at distance less than eN to z in
I-norm. For v € X» and x € V(7), define

Recall from (3.3)) that &£V is the quantity

1
eN __
T 92eN+1 Z &

yeV(y)NB(z,eN)
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and define, as in Lemma [3.8] the local average of ¢:

S(ray) = N1 - M),

Let G € C(R; x [~1,1]%) be a bounded function. By Chebychev exponential inequality and Lemma
6.3 Lemma [3.§ holds if, uniformly on ¢ > 0 and for each a > 0:

lim sup lim sup (A1)
e—0 N—oo
1 T (¢eN ’ _ S =
f>0:yi?£gr>:1{E of Py Gt /) o) - d(E >]}] NDN<f>}—0.

Recall that D%, is the Dirichlet form of the contour dynamics without the pole terms.
Following [ELS90] and as v € XY implies |y| > N, it is sufficient to prove the following two estimates.

Lemma A.1. (One and two block estimates)

Fixd > 0. Let e > 0,k € N*, and let (V;)1<j<s denote a partition of {—eN,...,eN} in J intervals
of length k, except maybe the last one that is of size at most 2k, such that maXV = minVjy — 1 for
j<J—1. Forye XN xeV(y) and 1 < j < J, let Vi(x) be the set of vertices in B(z,eN)NV(y),
whose positions relative to x correspond to elements of V;. Define also:

A6, V() = — DIRCHREELE

Vi@l &7

IR

yEV (=)

Then (one block estimate):

lim sup lim sup lim sup sup (A.2)
k—o0 e—0 N—oo 1<5<J

ap fa fatrord ¥ Jato i )= desen] - vogn f =o

>0 (NEM)=1 IEV
and (two block estimate):

lim sup lim sup limsup sup (A.3)

k—o0 e—0 N—oo 1<b,c<J

sp o [ a3 (A6 Vi) - A )] - ND3) | o

>0 (NE)=1 xEV o)

Proof. All distances are in 1-norm. In this proof as in the proof of Lemma it would be sufficient to
look at densities supported in NE&, and not NE&,(d). We work with NE,.(d) to provide a unified picture.
Fix ¢ € {¢1,02} and let R € {0,1} be its range, i.e. ¢(7,7y) depends only on B(x, R) N V() for
€ XN x € V(v). The proof of — consists in showing that the one and two block estimates
for the contour dynamics amount to the same estimates for the SSEP, which are well known [ELS90].
We do it for , is similar. The first step is to discard all points in the sum in that are
close to the poles, so that the pole dynamics can be neglected.
Define thus, for u > 0, the set W*(~y), which contains all points of V() at distance at least u from each
L;, 1 € {1,...,4} (compare with V*(v), defined in Section [3| which contains points at 1-distance at least

u from the poles, and not just their left extremities). For v € XV as |y| > N,
anl? 1 N _
=D \A o) =B <= Y |46, Vi@) — SE)| + Cr Y gllwe. (A4)

mEV TEWEN+RA3 ()
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The second term in the right-hand side of vanishes for € small, and we now estimate the sum.
Let us split the summand in between each quadrant. Inside each quadrant, the arguments of
Lemma [6.5) will apply to compare the dynamics to a SSEP.

Denote by M; the set of all maximal self avoiding paths in the ¢ direction (corresponding to quadrant 7),
fori € {SE,SW,NW,NE} = {1,2,3,4} (S means south, E east, etc.), defined as follows. For v € X,
let 7; denote the part of v that comprises all vertices between L; + 2621_ and the vertex before L;;, these
two vertices included (with Ly := Ly). M; is then defined as the set of all v; for v € XﬂV )

With this construction, if in addition v € NE,. C N&,(d), if v\ v; is fixed, then so are the poles and the
single-flip (i.e. SSEP) part of the contour dynamics on ~; is just the corner-flip dynamics as described
in the proof of Lemma [6.5} jump rates are local due to being in N&,, and no single-flip inside 7; could
shrink a pole of size 2 due to the way the extremities of ; are defined.

Define y; as the marginal of v (defined in (2.3) on M;:

e—Blel .
! pEM;

Let f be a v-density supported on N&,.(d). Define the corresponding u;-marginal f;:

Vp € M;, fi( vi=pf (VY (7).

’yEXN

In terms of the M;, the Dirichlet form D%(f) is bounded from below by convexity according to:

N2 53 Y ) X e )~ 1 ZDS (1), (A.5)

i=1 peM; z€V(p)

where for i € {1,...,4} and a p;-density h, the Dirichlet form D7 (h) corresponding to the SSEP dynamics
in quadrant ¢ is given by:

= > wilp) D2 elp) W) = n ()
PEM; zeV (p)

Indeed, the jump rates in (A.5) are functions of p € M; only, i € {1,...,4}, since f is supported on
NE,.(d). Let us now see how to use this decomposition of the curves into quadrants to estimate the sum
appearing in the right-hand side of (A.4). For short, define ®; for 1 < j < J by:

2,(m7) = A6, V(@) - 35|

Note that ®; only depends on the edge configuration in a neighbourhood of a curve around x, not on
the absolute position of x as a point of Ay. We thus only need to keep track of the label of x in a well
chosen parametrisation of . We have:

Bi-L Y i Y BN Y kom0 Y S

YEXNNNE:(d) TEWEN+EA3 () i=1 peM; ersN+R(p)

So far, we proved that the one block-estimate ([A.2]) holds as soon as, for each j € {1, ..., J}:

sup {Z[ S w@ie) X ) - NDXR)] | <o (A6

f20wp(NE)=1 pEM; ersN+R(p)
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The estimate for each quadrant ¢ is similar, so we only do it for « = 1. Further split paths in M;
according to their number of vertices. Let Mj(n) be the subset of M; of paths with n + 1 vertices. All
such paths have the same p;-measure, thus the marginal of u; on M;j(n) is the uniform measure U,, on
paths with n 4 1 vertices or, equivalently, by the correspondence expounded in Section m (see Figure
E[), of SSEP configurations with n sites. Define f,, as the corresponding U,-marginal of f; on M;(n):

Vo€ My(n),  fin(p) =B [Ailanm] Ao (p)|Mi(n)| provided E, [fiMi(n)] >0. (A7)

It is a density for U,, so that by convexity of the Dirichlet form we have:

4N

Z E}L1 [fl]-Ml(n)} Dl,n(fl,n) S Dl(fl)a

n=2¢N+2R

where D, is the Dirichlet form associated with the corner-flip dynamics on M;(n). The lower bound
on n comes from the fact that, for any p € M;(n) with n < 2eN + 2R, WeN+E(p) is empty. The upper

bound comes from the finite length of a quadrant for a curve in Ay = [—-N, N]?NZ?%. Again by convexity,
AN
D]%(f) > Z E,u1 [f11M1(n)} Dl,n(fl,n)~ (AS)
n=2eN+2R

With this decomposition, the term between brackets in (A.6) is bounded from above, for each i €
{1,...,4}, by:

1 4N 1 n—eN—R
Ny Z B [filann)] |M—(n)] Z fin(p) Z D (72p)
n=2eN-+2R ¢ pEM;(n) z=eN+R+1
1 AN 1 n—eN—R
=~ > Eu[flumlr D ginlo) D ®i(no). (A.9)
Nr n=2:N+2R | Mi(n)] o€ e=eN+R+1

In the last line, €2, is the set of SSEP configurations on n sites, and g;, is defined for o € Q, by
Gin(0) = gin(p(o)), with p(c) the unique path in M;(n) corresponding to the configuration o, as
pictured in Figure[9] In view of (A.6)-(A.8)-(A.9), to prove the one block estimate (A.2)), it is sufficient
to prove that, uniformly on j € {1, ..., J}:

1 n—eN—R
lim sup sup sup {— Ey, [g Z CIDj(TI-)] — NDS(g)} <0. (A.10)
N—oco ne{2eN+2R,.... 4N} g>0:Ey,, [g]=1 N r=eN+R+1

The notation D?, already used in Section @, stands for the Dirichlet form associated with a SSEP on n
sites. We are left with a usual one block estimate for a SSEP of size n, proven e.g. in [ELS90]. There,
the size n of the SSEP becomes irrelevant due to conditioning on a neighbourhood of size k of x, hence

the proof of (A.2]). The two block estimate (|A.3|) is proven similarly. ]

A.2 Projection of the contour dynamics in the good state space

In this section, we prove Lemma [6.3], which states that the contour dynamics can be projected to the
effective state space N&,(d). We state and prove a more general result.
Let (X;)i>0 be a continuous time Markov chain on a finite state space E, reversible with respect to a
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measure v. If xg € E, let ]P’gfo, Effo be the associated probability and expectation. The jump rates of the
chain are denoted c(x,y), (z,y) € E?, with associated Dirichlet form D:

VIESR D) =5 Y vy - f@)]” (A1)

(z,y)eE?

Lemma A.2. Let AC E and xy € A. Let also Ty > 0 and ¢ : [0,Ty] x E — R be bounded. Then:

To

ot < e[ (Lot st - 00}

Ei’(o 1{Vt€[O,T0],XteA} exp [
[20:w(f1a)=1
(A.12)

0

Proof. Let (Y;);>0 be the Markov chain X restricted to live inside A for all time. Write PY, EY 2z € A
the associated probability and expectation. On {Vt¢ € [0,Tp], X; € A}, the two measures IF’fO and P
are equivalent, and the Radon-Nikodym derivative between ]P’i/0 and Pffo up to time Ty on a trajectory
(X¢t)i<ty taking values in A reads:

dPX Ty

dPY. ((Xt)KTO)_eXon |2 elXuw) = ey }dt_zlog( ;{i g)]

yeA yeER t<Tp
To
= exp { — / Zc(Xt,y)dt] :
0 yga

Letting Qa(z) = >_ 44 ¢(z,y) denote the flux coming out of A from z, we find:

To

vie. x| | =2, [exo | [ oy - Q]|

Efo 1pvic(o,1), x:€4) €XP [
0

By reversibility of X with respect to v, the chain Y is still reversible with respect to v(- N A):

Ve,ye A, clz,y)v(z) = cly, 2)v(y).
Let us thus apply Feynman-Kac formula after changing the initial condition to v(- N A):

o {exp [/OTO {w(t>yt) B QA(Yt)}dtH < @E?//ﬂﬂfl) {exp {/0

To

{w,v0) - QA(Yt)}dtH.

Consequently:
To
logEfo{eXp [/ {cb(t,Yt) —QA(K:)}dt”
0
To
—logu(aso)+log/ sup {y<f[w(t,-) —QAD —DA(fl/Q)}. (A.14)
0 [f20w(f1a)=1
Above, D, is the Dirichlet form of the dynamics restricted to A (compare with (A.11])):
1
Vg:E—R,  Dalg)=5 > vlo)(r.y)[ol) — 9]
(z,y)€A?
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This is nearly the statement of Lemma [6.3] except that there the upper-bound involves the original
dynamics (in the present case, X) rather than the dynamics restricted to A. To obtain the desired

bound, let us write out D(f'/?), defined in (A.11]), for a v-density f with v(f14) = 1:

DY) =+ 3 v@)ela y) [f2) - () (A15)
(z,y)€A?
by X v )@y Y v y)il)
€A y¢A ¢ AyeA

The first line is precisely D4(f'/?). By reversibility, each term on the second line of (A 15)) is identical
and equal to I/(fQA/Z):

v(fQa) = > v@elmyflx)= Y vy x)fz)= > v(@)e(z,y)f(y).

T€Ay¢A r€Ay¢A r¢AyeA

As a result, (A.15)) becomes:
D(f'?) = Da(f'?) + v(fQa).

Inject this equality in the bound (A.14)) to find:
To
g%, exp | [ {ot0.) - Qa0 |
0

< —log v(xp) +log/0T0 sup {V(fw(tw)) - D(fw)}’

F20(f14)=1

which is Lemma for ¢ <~ Nv, A = NE,(d) and with a dynamics accelerated by N2. O

A.3 Equilibrium estimates at the pole

In this section, we investigate the equilibrium measure p, (see (6.71))) of the zero-range process at the
poles. We prove:

Proposition A.3. The surface tension of the contour model around the pole is given by

1 1
P)=—lim —logZ, =1+ —log (1 —e”). Al
7(P) eggow 0g Zy +60g( e ) (A.16)
Moreover, the sequence (1) satisfies a large deviation principle for the top height of a path (equivalently:
the number of particles or of antiparticles) with good, convex rate function given by:

Yu >0, C(u) = 2Bu —2ulog (1 + 1/(2u)) — log(1 + 2u) — log (1 — e~ 7). (A.17)

In particular,
lim sup E,[¢] =0, ¢=1,9—c". (A.18)
k=00 fyin (k) <0<k
Proof. We speak alternately of paths or of particle/antiparticle configurations in the proof depending
on what is easier to use, the height of a path corresponding to ngLl Ne = — Zm>L1 N
Let us first study the probability to observe a given height under p,. There are exactly (2‘7;2_2) con-
figurations with height ¢ € N. To see it, notice that this is the number of north-east path of length
2q + ¢ — 2 with 2q vertical edges. To each such path p, one can associate a unique up-down path of
length 2¢ + ¢ as follows (see also Figure
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e Travelling on the path p from its origin, stop at the first point X at height ¢ and cut the path
there, in two parts p<x and p>x.

e Add two horizontal edges to p<x immediately after X, call pxo the resulting path.

e Change p-x into its symmetrical p-x with respect to the horizontal, i.e. change every upwards
edge into a downwards one, leaving the horizontal edges unchanged. Stitch the last edge of px,o
to the first of p~ x to obtain an up-down path of height ¢ and length 2q + /.

One easily checks that this mapping is a bijection, whence:
2 +0 -2\ o5,
Vq < hpmax (k) = k(1 +logk), w( Z n = q> - ( g % >e 2Pa=pt | 7, (A.19)
J<In

Let us investigate the dependence of this quantity in ¢ < hpax(k):

_05(2¢+0)(2¢g+ € —1)
This quantity increases until some value ¢, of ¢, given by
1
g = 5(66 — 1) Y+ 0(f) = ul + o(f). (A.21)

In particular, due to the logarithm in (A.16]), only the maximum value of (2(12572)6_25(1_[% will matter
to compute 7(P). One thus needs only consider heights of order ¢ in the large ¢ limit. For fixed u > 0,
elementary computations give:

%log [(2 MUQJLZuﬁ B 2) e%u@w] = —f3 —2Bu+ 2ulog (1 + 1/(2u)) + log(1 + 2u) + 0,(1). (A.22)

Define the function D(-) on R* by;
Vu>0,  D(u)=B+2Bu—2ulog (1+1/(2u)) —log(1 + 2u) > 0. (A.23)
From (A.22)) and with u, = (e’ — 1)~!, we obtain for 7(P):

7(P) = lim é log Z; = D;uc) =1+ %log (1—e?). (A.24)

We now turn to the large deviation principle for the height of a path. From (A.22) and (A.24), we
obtain

oz (32w = Ltu)) = ~(D(w) ~ D(w) + on(1), (4.25)

J<Li

Define the rate function C'(-) on R* by
Yu >0, C(u) = D(u) — D(u.) > 0. (A.26)

The function C'is C*° on R, and satisfies:

Clue) =0=C"(u,), C"(u) = > 0 for each u > 0,

u + 2u?
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q

| general case X

— ;
p:-:-rz : p:;-;
q ’7 E
¢
Pox q-l
W X p=2 X

Figure 13: Bijection argument to count the number of paths with length ¢ and height ¢ (top figure),
and with additionnally p = 2 (bottom figure). Dashed lines delimit portions of the paths, the red dot is
the place at which the initial north-east path is split, and the red, thick lines on the right-hand side are
the edges added to the initial path to obtain an up-down configuration with height ¢ and length ¢+ 2q.

so that C' is strictly convex, and a good rate function. The large deviation principle follows from (A.25]).

It remains to prove . This follows from the large deviations principle ({A.25)) and the following
observation. Constructing a path with p = 2 and height ¢ € N* is done by building a north-east path
of length 2¢ — 1 + ¢ — 2 with 2¢ — 1 vertical edges, then cutting it as described previously and taking
the symmetric part of the path after the first point X at height ¢q. The only difference is that one now
sticks not just two horizontal edges after X, but two horizontal edges followed by a vertical one hanging
from below, before stitching back the two parts of the path (see Figure . There are thus (2(5;53)
configurations with p = 2 and height ¢ € N*, and:

( —9 Z ;= q) B2 (2q2;rf 1 3) 2q+€ W( Z n; = Q> (A.27)

J<L1

From (A.27), using (£ +1)p* =2 > j<r, Nj» the expectation in (A.18) reads, for each £ € {k; ..., fmax(k) =
(k(1+logk))?}:

B, 0] = —e P+ (p =2, 9= q) E,, { 22en e—ﬁ] . (A.28)

g>1 j<@y 22 e, i 4= 2

Let ¢ > 0. The integrand in (A.28]) is bounded and, for all ¢ large enough,

logue< >0 ¢ e = Gue+ () £ ~Cluc+¢)/2 <0, (A.29)

J<La
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L1=R1

L4= R4

L3=R3

Figure 14: Example of a droplet in &.. Though microscopic curves are Jordan curves, their limits in
Hausdorff distance may have self-intersections. Taking curves in &, ensures that these self-intersections
only occur at the pole, this is condition 5 in Definition below.

As a result, since 2u,./(2u. + 1) = e7#, the expectation in (A.28)) is recast as follows:

2071 ngLl Ui _
E,. [¢] = E,. |:(2£—1 Zjﬁh n +1 —¢€
=0(() + O(fﬁl).

The O(() is independent of ¢, which proves (A.18)). O

ﬁ) 1UC,<§@—1 ngLl 75 <te+( + O(£*1>

B Topology results

At the microscopic level, curves are defined in terms of their poles and four monotonous paths, one on
each quadrant. The position of the poles in particular plays a big role in the dynamics and appears
in the large deviations functional, see Section [dl At the macroscopic level however, the decomposition
in poles and quadrants is not very convenient to work with, see Figure as we need to deal with
droplets with complicated boundaries. In this section, we define a suitable effective state space and a
good topology on trajectories, at the cost of model-specific considerations. Exponential tightness of the
laws of the contour dynamics is also shown in Appendix [B.3]

B.1 Definition of £, and topological properties

In this section, we define the effective state space &,., prove that it is closed in Hausdorff topology and
establish some topological facts used in the body of the article. Recall that X is the set of non-empty
compact and connected subsets of [—1,1]%. This set is compact for the topology associated with the
Hausdorff distance dg.

Definition B.1. For r > 0, define the space £, C X as follows. The first three points mirror the
conditions placed on elements of X¥ .

1. (Four poles). If R is the rectangle with least area containing I, then RNAIT is composed of at most
four segments [Ly, Ri], k € {1,...,4}, one on each side of R. These segments are not necessarily
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disjoint and possibly reduced to a point. Fiz [Ly, Ry] to be the segment with highest ordinate and call
it the north pole. The others are respectively the east, south and west poles, where by convention
0T is travelled on clockwise. Define then the first quadrant as the quarter-space delimited by the
vertical axis passing through Li(T'), and the horizontal azis through Rs(I'). The other quadrants
are defined similarly; note that they can intersect (see Figure .

2. (Monotonicity condition). The boundary of I between Ly and Ryy1 can be described as the graph of
a 1-Lipschitz function in the reference frame Ry = (O, €x/a—kn/2: eﬂ/4_(k_1)7r/2) (if k =4, Ryyq :=
Ri).

3. (The droplet is not reduced to a point). One has Ymax — Ymin > 7> Tmax — Tmin > 7, where these
quantities respectively denote the highest/lowest ordinate/abscissa of points in T'.

The last two conditions respectively ensure room in each quadrant by removing droplets that have two
different poles that coalesce, and exclude droplets with self-intersections in their bulk (recall Figure .

4. (Distinguishable poles). For each k € {1,...,4}:

[(Le = Riega) - ea| 2, [(Le — Riga) - e2f > 7 (B.1)

5. (Simple boundary away from the poles). Any two points of the boundary that are not in a pole
and belong to opposite quadrants (i.e. quadrants 1 and 3 or 2 and 4) are at 1-distance at least r.

Remark B.2. e Note that condition 4 is redundant with condition 3. We keep both, however, as
they have very different interpretations from the point of view of the dynamics.

e One can convince oneself by geometrical considerations that condition 5 ensures droplets have
volume at least (rv/2)%/4 = r?/2. In fact, if I € & and z € O is e.g. in the first quadrant and
satisfies x - ey > L1([") - e; + 7 and x - e > Ro(I'y) - €3 + r (a neighbourhood around x intersects
neither quadrant 2 nor 4), then (see Figure [15)):

2
’
|By(x,r)NT| > o By(xz,r)={y € R? - ly — |1 < r}. (B.2)

Lemma B.3. Conditions 1 and 2 on the one hand, and conditions 1 and 2 with any condition from 3
to 5 in Definition [B.1] on the other hand define a closed subset of X. As a result, the set &, is closed for
the Hausdorff topology, hence compact.

Proof. Let I'™ € &,,n € N converge in Hausdorff distance to I' € X. The first three items boil down to
the fact that Ymax, Tmax, Ymin and i, are continuous in Hausdorff distance; as well as the observation
that a uniform limit of 1-Lipschitz functions is 1-Lipschitz.

4. (Distinguishable poles). Let us prove the result for the first quadrant, the others are similar.
By continuity of ymayx, all limit points of (L;(I'")) are inside P;(I'), i.e. to the right of L;(I").
By continuity of Tmax, (R2(I™) - €1) = (Tmax(I™)) converges to Ry(I') - e;. The function I
[RQ(FI ) — Ly (I )} - €1 18 thus upper semi-continuous, i.e. "quadrants grow in the limit", which is
the desired result. The same is true of IV — [L1(I") — Ro(I")] - es.
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L, ()

Figure 15: For a point z of the boundary of a droplet I' € &£, that is at vertical and horizontal distance
at least r from the pole, at least one fourth of the ball B;(z,r) is contained in ' (shaded area).

5. (Simple boundary away from the poles). For definiteness, take a point x of OI" in the first quadrant
and assume x ¢ PlUP,, i.e. 23 < Ymax(]') and z-e1 < zpax(I). Take also y in C3(T)NOT\ (PsUPy).
For n large enough, x,y cannot be in a pole of I'™ by continuity of ¥max; -+ ZTmin-

By upper semi-continuity of the size of quadrants for the inclusion (see item 4), d(x, C,(I'™) \ P")
and d(y, C5(P™) \ P") vanish for large n, thus:

d(z,y) = d(CL(T") \ P, C5(I) \ P") — d(z, Co(T") \ P*) = d(y, C3(I") \ P") = 7+ 04(1).

]

Recall from Definition that for d > 0, &.(d) C &, is composed of droplets at 1-distance at least
d from the domain boundaries 9([—1,1]%). By continuity of ¥max, ---, Tmin, this set is also compact in
Hausdorff topology.

Elements of &, have very constrained boundaries. A difference in Hausdorff distance between two
sets translates into a difference in volume or in the position of the poles. The following two lemmas give
explicit control of the Hausdorff distance that are useful in Section [B.2]

Definition B.4. For k € {1,...,4}, define zx, wi, : & — R as the coordinates of the left-most point Ly,
of pole k of a droplet:

21 = Ymax; 22 = Tmax, <3 = Ymin; 24 = Tmin
and the wy are the other four coordinates. A droplet I' € &, can be described in terms of the position

.....

up to a set of volume 0. In other words, I'" is the closure of the interior of I'. Define:
F,=A{I":T €&}

One can check that F, satisfies items 1,2,3 and 5 in Definition [B.1].

Lemma B.5. Let I'1, Ty € &,.. Let k € {1,...,4}. Then:

dp(T1,T2) > |2x(T) — 2k(T2)].
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Moreover, if « > 0 and ¢ > 1/,

{’“f’“(m wi(l)] 2 o (T T) > 1/g. (B.3)
Vie{1,2}, |z(Ty) — z(T))] > 1/q

Proof. Fix k = 1 for definiteness. Only requires a proof. Assume its left-hand side holds and,
without loss of generality, take & = 1 and assume that Ymax(I'1) > Ymax(I2). Then both droplets have
a line of length at least 1/q below their north pole. These lines have abscissas differing at least by
a > 1/q, which means a fortiori that they are at 1-distance at least 1/¢q. Consequently, if € € (0,1/q),

dist; (Py('y), (I'y)1/979)) > 0, where ng) is the e-fattening of T'; for i € {1,2}:

IO =] Bilw,e),  Bi(w,e)={yeR*: |ly—ally <2} for v € R

.TEFi
This implies dy(I'1, ') > 1/g — ¢ and the result. O
The next lemma gives some sort of a converse statement.

Lemma B.6. LetI'|,I'; € & and e € (0,r). Then:

dH(Fl,FQ) Z £ = dLl (PI,PQ) Z 82/8 or 121}3}£4{HL;€(E) — Lk(rg)“l, ||R[<F1) — Re(Fg)”l} 2 6/2

Proof. Without loss of generality, assume that a := dy(I'1,I'y) = sup,cp, dist(x,I'2), and let z € OI'y
realise that supremum: x is at least as far away from I'y in 1-distance as any other point of I'y, and no
point of I'; is at 1-distance strictly less than a from x.

There are two cases to consider: either z is close to a pole and the ball By (x,a) NI’y has a small volume,
or z is sufficiently far from the poles to ensure that Bj(x,a) N Ty is of order a?. The latter will lead to
a difference in volume between I'y and I'y, while the former implies that poles cannot be too close. It is
convenient to slightly reformulate this dichotomy.

e Suppose I'; has a non-simple boundary, i.e. I'y # I'} with I’} as in Definition [B.4} Suppose further
that z ¢ T"). Then, by definition of &, I'; has at least one pole, say pole k € {1,...,4}, that is
point-like. By definition of z, = Li(I';) (= Ri(I'1)). In particular, Lg(I'9) is a distance at least
a from x:

[ Lk (T1) = Li(T2)[l1 = a.

e Assume now that I'y = I, or that I'y # I} and x € I"}. Without loss of generality, take x in the
first quadrant of I';. By definition of # and the monotonicity condition on elements of &,, any
point of I'y at 1-distance a from x must be in quadrant 1 of I'y (including poles 1 and 2).
Suppose first that [z — L1(T'1)] - e1 > a/2 Ar and [z — Ly(T'y)] - e2 > a/2 A r, ie. the ball
By(z,a/2 A r) N Oy only contains points to the right of L;(I'y) and above Ly(I'y). Then, by

Remark (B.2)),
1 1
|By(z,a/2 A1) N Ty| > 5(@/2/\7”)2 = |Bi(z,a)NTy| > 5(@/2/\7’)2.

Suppose instead that [z — L1 (T';)]-e; < a/2A7r: x is close to the left extremity of the first quadrant.
Let us prove that, necessarily, L;(I';) and L;(I';y) are then at 1-distance at least a/2 A r.
Define @); as the highest point of OI'} (defined in Definition [B.4]) with abscissa L;(I';) - e; and
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Li(2)

Figure 16: An example where [z —Ly(I'1)]-e1 < a/2Ar with a/2 < r. The shaded area delimited by light
dashed lines is the left half of By(x, a). The darker dashed lines mark the left half of By(x,a/2). OI'y is in
solid black lines, OI'; in solid light lines. Left figure: Ly(T'y) is left of By(z, a), hence [Ly(I'y)—L1(T'y)]-e1 >
a/2. Right figure: Lo(T'y) is below Bj(z,a), hence ||L1(T'y) — Li(To) ||y > [|Q1 — Li(T2)]|1 > a/2.

intersecting the boundary of Bi(x,a/2), see Figure . As Dy N By(x,a) = § by definition of =,
L1(T'2) must be either to the left of Bi(x,a), or below it. If it is to the left, then the abscissas of
Ly(T'1) and of Ly(T'y) must differ by at least a/2Ar, i.e.: [L1(T'1)—La(T'1)]-e1 > a/2Ar. If it is below
By(z,a), then ||Qy — Li(T'2)|ly > a/2 A r, which by definition of @y implies ||Li(I'y) — Ly (I'2)||1 >
a/2 A r. Both cases are illustrated on Figure ; they both yield:

|L1(T) = Li(Ta) ||y > a/2 A
Condition [z — Ly(T'1)] - e2 < a/2 A1 is treated similarly, this time with Ro(I';), Re(I'2), thus:

max {[|Ly(T1) — Ly (T2)[1, [ R2(T1) — Ro(Ta) |l } > a/2 A

B.2 The set E(]0, Ty, E-(d))

For Ty > 0, the set E([0,To], E-(d)) was defined in Section [2.3] as the completion of Dy ([0, To], E-(d))
for the distance dg (see (B.4))), where Dy ([0, Ty, E-(d)) is the set of &,(d)-valued trajectories that are
cadlag in Hausdorff distance dy. The distance dg was defined as:

To
dp = d5* + / dydt, (B.4)
0

with d%' the Skorokhod distance associated with convergence in the L'([—1, 1]?) topology. This topology
is metricised by the distance dLl, defined on the set X of non-empty compact subsets of [—1, 1]? by:

VI, I € X, dLl(F,F’):/[ | 1 — 1p/|dz. (B.5)
,1712

For properties of the Skorokhod topology, we refer the reader to [EKQ9].
In this section, we study (E([0, Tp],€-(d)), dg) for d > 0. The case d = 0 corresponds to E([0, Ty], &,).
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We prove separability, completeness and characterise its relatively compact subsets. The starting point
is the following explicit characterisation of E([0, 1], &, (d)). Recall from Definition that 7, C X is
the set of droplets with simple boundary, that can be obtained by removing all portions of volume 0
from a droplet in &,.. Then:

E([0,Ty), &(d)) = {r € Dui([0,Ty], F,) : for ace. t € [0,T],T; € &(d)}, (B.6)
where &,(d) C &, is the set of droplets at 1-distance at least d from the domain boundaries 9([—1, 1]?).

B.2.1 Completeness and separability of E([0,7}], &, (d))

In this section, we prove that E([0,Tp],E-(d)) as defined in is separable, and that it is indeed the
completion, for the distance dg, of the set Dy ([0, 1], £,(d)) of &, (d)-valued Hausdorff-cadlag trajectories.
Let us first prove that (E([0, Tp], €:(d)), dg) is complete.

Lemma B.7. The space (E([0,Ty],E:(d)),dE) is complete.

Proof. Consider a Cauchy sequence I',, € E([0,Tp],&-(d)),n € N for dg. It is a Cauchy sequence for
dél in D1([0,Ty], Fr). The set F, is closed, in L' topology, in the set of non-empty droplets with
measure-theoretic perimeter bounded by 8. This set is compact, assimilating droplets to BV functions
with bounded measure-theoretic perimeter, see Theorem 5.5 in [EGI5H|. There is thus a trajectory I'
in Dy ([0, Tp], F,) with d5 distance to I',, vanishing with n. More precisely, consider the sequence (I”,)
constructed from (T,) as in Definition [B.4l As T',(¢) and I',(¢) are equal almost everywhere in R? for
each t € [0,Tp] and each n, (T")) converges in Dy1([0, Ty, F») to a limit I, = T°.

[ corresponds to the limiting trajectory of the "bulk" of the I',,, i.e. without the poles. We still
need to figure out what the limiting poles should be, which we do using the fOTO dydt part of dg.
Recall the definitions of z, wy, from Definition[B.4] For each k € {1,...,4}, (z(T,)) is a Cauchy sequence
in LY([0, Ty, [-1+d,1—d]). It thus converges to some limit 23° € L*([0, Tg], [-1 +d, 1 — d]). Moreover,
for each n, 2 (T (t)) > 2 (I, (t)) almost surely and, by convergence in d%' of I, to I,

liminf 2 o(I7) > 212(T",), limsupz34(I) < z34(I") almost surely.

n—00 n—00
As a result, 275(t) > 212(I7 (t)) and 255(t) < 234(I7 (t)) for almost every t € [0,Tp], as desired since
the 2z, are supposed to play the role of the extremal coordinates of the "real" limiting trajectory of the
sequence (I',),,.

It remains to control the wy, defined in Definition [B.4 Indeed, at present, if on some subset
U C [0, Ty of strictly positive measure I7_ has a flat pole k for some k € {1,...,4}, and if z; > 2z, (')
for almost every time in U, then we need to determine where on this flat zone we should add the line
[2k(T,), zx] to construct a limiting trajectory I'y, for dg.

For k € {1,...4}, define I}, C [0,T}] as the set of times ¢ for which pole k of I”_(t) is extended, i.e.
|Pr(T(t))] > 0. If t ¢ I, then there is exactly one point at which the change of monotonicity at pole
k in the boundary of I'._(t) occurs. This means that wy(I',(¢)) converges to wg (I, (t)) for almost every
t ¢ I.

To deal with what happens inside [, take k = 1 for simplicity, so that z; = ymax. Split [; into Jy U Js,
where Jy is the largest subset of I; such that 2{° = ymax(I'y) a.s.. Js is the largest subset of I; on
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which 2{° > ymax(I',) a.s.. For t € Jy, we need not ask where the north pole should be located, since it
coincides with the north pole of I”_(¢) almost surely. The set J. instead requires more work.
Fix € > 0. For all n, p large enough in terms of ¢, the Cauchy condition implies:

/TO 1y du (T (1), T (8))dt < . (B.7)

AS 1oeosy, (17 ) 41/¢ CONVerges pointwise to 1w, . (v ) for large ¢, the integral in (B.7) can be made
to bear only on times where 25° is at least 1/q above z1(I",)) almost surely. Call J¢ C J. the largest
subset for which this holds. By the monotone convergence theorem, for each § > 0 and ¢ larger than
some ¢(9):

To
/ Lo di(Du(t), Tp())dt < & and [ J2] — | Jo] <6 (B.3)
0

Fix 6 > 0 and such a ¢. By definition of 2{°, for all n larger than some 1n(q), Ymax(I'n(t)) > Ymax (Il (t)) +
1/(2q) for almost every ¢t € JL. Tmpose also that ymax (T (t)) > yYmax(Th (1)) + 1/(2¢) a.e. in J.
Invoking Lemma yields that, for each o > 0, up to increasing ¢ and n(q), for each n,p > n(q),

To To
/ L2 Ly (Dn (1) — w1 (Tp(0)) [ 20 < Q/ dr(Lp(t), T'y(t))dt < 2qe.
0 0

Summarising, for each § > 0, choosing a such that 2aTy < 6/3, ¢ > a~! such that |Jo| — [J4| < 6/3
and ¢ to have 4eq < §/3; one has for all n, p large enough:

/0 0 1J>|w1(rn(t)) — wl(rp(t))ldt <.

Define w,, to be wy(T,) on Js, 0 elsewhere. Then (10,,) is a Cauchy sequence in L' ([0, Ty], [-1+d,1—d]),
hence converges to some ., and we can define:

Woo (1) ift e Js

B.9
LT (%)) - e otherwise. (B.9)

for almost every t € [0, Tp], wi®(t) = {

Functions w$®, w®, w3® are defined similarly for the other poles. Finally, let I'y, be such that (I'n,)’ = 'y
and, for almost every t € [0, Ty]:

Too(t) =T () U | {wilt)er +ues s u € [5(T0 (1), z1(4)]}

ie{1,3}
U | {uer +wit)es s u € [T (1)), (1))} (B.10)

1€{2,4}
By construction, I's, belongs to E([0,Tp], E-(d)), and lim, o dg(Ts,Ts) = 0 by Lemma [B.6, which
concludes the proof. O

Characterisation of E([0,T],E-(d)) also yields that Dy([0, Ty, E-(d)), the set of Hausdorff-
cadlag &, (d)-valued droplet trajectories on [0, Tp], is dense in E([0, Tp], £,(d)) for dg. Indeed, convergence
of the volume is clear and for each I' € E([0, Ty], £,(d)), one can find real cadlag functions, corresponding
to the 8 coordinates of the poles, that converge in L'([0, Ty, [—1 + d,1 — d]) to the wy(T), 2(T), k €
{1,...,4}. E(]0,Ty],&-(d)) is thus indeed the completion of Dg([0, 7o), E.(d)) for dg. As this set is
separable for the Skorokhod topology associated with dy, we obtain:

Lemma B.8. The space (E([0,Ty),E.(d)),dr) is separable.
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B.2.2 Compact sets in F([0,7y],&-(d)) and exponential tightness

In the following subsection, we prove exponential tightness, for each bias H € C, of the laws (Qf& )N
restricted to trajectories in E([0,Tp],&-(d)). To do so, we need a sufficient condition for a subset of
E([0,Tp], £-(d)) to be compact. This is the object of this section.

Proposition B.9 (Compact sets for dg). The following equivalence holds:
(i) K C E([0,Ty],E(d)) is relatively compact for the topology induced by d.

(ii) Ifwk (T") is the Skorokhod modulus of continuity associated with volume convergence for a trajectory

'€ E([0,T0),&.(d)) (see [EK0Y]), then:

To—h
lim sup sup sup {w,fl (I') + / di (T, FHh)dt} = 0. (B.11)
n—0 h<nTleK 0

Proof. The proof uses notations and results from the proof of Lemma [B.7 We only give details for
(i1) = (i) as we do not need the converse implication, which follows from total boundedness of relatively
compact sets and the fact that (B.11]) is true for singletons thanks to Lemma

(71) = (7). According to the characterisation of relatively compact sets in the Skorokhod topology in
[EK09], K is relatively compact in d5 . Take {I'"™,n € N} € K and let I, be a limit point in d%" of a
subsequence that we still write (I'"),,. As in the proof of Lemma[B.7] we can take I, ) € Dr:1([0, o], F)
such that JI'} is a simple curve at all times ¢ € [0, Tp]. Recall that F, C &, is the set of droplets for
which items 1, 2,3 and 5 in Definition hold.

Let us now prove that some subsequence of the (I'") has converging zj, wp, writing 2z = 2z,(I')
and similarly for wj. z,wy are defined in Definition [B.4] and correspond to the coordinates of the
left extremity Lj of pole k € {1,...,4}. The proof is very similar to that of the completeness of
E([0,Tp],€-(d)) for dg in Lemma [B.7] There, we had for each ¢ > 0 and some N(g) € N:

To
sup sup / Ay (™ (8), TP (1))t < .
0

n>N(e) peN

Compare with:

Ty—h

supsup [ du(I"(£), 70+ 1)) < = (B.12)
h<n neN Jo

Here as well, Lemma yields that holds with (z27), (w}}) replacing dy on [0,75 — h]. By

the Kolmogorov-Riesz theorem (Theorem 4.26 in [Brel0]), this implies the relative compactness of the

sequences (27), (w?) in L'([0,Tp), [-14d,1 —d]). A trajectory Iy, to which (') converges in dg up to

a subsequence is then built as in Lemma [B.7} This concludes the proof of (ii) = (i). O

We now conclude the proof of tightness, and exponential tightness on trajectories restricted to
E([0,T5],&.(d)). This step is classical, but requires some care in our case as some estimates hold only
for &, (d)-valued trajectories and not on the whole state space.

Corollary B.10 (Sufficient condition for the tightness of (Q)3 ;)n). Let Ty > 0. Assume that, for each
HecC,
limsupr,Y@H(E([O,TO],&(CZ))C) = on(1), (B.13)

N—oo
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so that trajectories are typically almost always in E.(d) on [0,Ty]. Assume further that, for each G €
C?*([-1,1]?) and each e > 0,

1
hmsuphmsupﬁlogp (E([O,TO],&,(d)),{ sup [(Ty, G) — (T, G)] (B.14)

n—0 N—oo [s—t|<n
4

pop S [ [Jal0) — LalCn) s+ IAE) ~ RulTea)] Jat 2 <} ) = o

hsn k21
Then for each H € C and q € N*, there are compact sets K, = K,(H) such that:

2 1
sup Qs ((K,y)) < o Swgplos Qs 1 (E([0, o), £:(d) N (K,)°) < —q.

In particular, {Qi\fﬁ’H N e N*} is relatively compact as a family of measures on trajectories up to time
To, and its weak limit points are supported in E([0, Ty, & (d)).

Proof. As (B.14) also holds under IPN g for any H € C, we prove the corollary only for H = 0.
Consider a sequence G, € C?([—1, 1] ) E > 1, dense for the uniform norm. According to (B.14)), for each
q,n € N*, there is n = n(q, ¢, n) and Ny = No(n) such that:

sup %logIP’% (E([O,To],gr(d)),{ sup [(T'y,Ge) — (T's, Go)| (B.15)

N>N(n) |s—t|<n
4

rsup S [T 1) - el + IR = RulTeli]de > 1) < ~ane.

h<n k=1
By (B.13)), consider also N3 = N;(q, ¢, n) such that:
1
PN (E([0, T d)°) < ——.
]\?;IJI\JH r,ﬁ( ([07 O]agr( )) ) - ng_;,_n

Let Ny = max{Ny, N1}. For N < Ny, Ly, Ry, k € {1,...,4} are cadlag functions in Hausdorff distance
on N7'XN. As a result, (B.15) holds for N < Ng as Well up to choosing ' = 7'(q,¢,n) < n, hence
for all N in N*. For G € C?*([—1,1]?), let thus w” (<F G)) be the Skorokhod modulus of continuity
associated with the trajectory (<Ft, G>) see [EKQ9]); it satisfies:

V9 >0,  wi ((I.G)) < sup [(Ty,G) — (I, G)|.

[s—t|<

Define then K, = Uq, with U, as follows:

U= { (r,G)) +supz / BTG Lk<rt+h>u1+Hm(n)—memdtz%}.

¢,nen hsn’
By Proposition and Lemma [B.6] K, is compact, and it satisfies by construction:
1 C
sup - log QN5 (E([0,To), &:(d)) N (K,)°) < —q.
NeN*

This concludes the proof of exponential tightness inside E([0, Tp], £.(d)). Moreover, also by construction
and since e~V < 27" /g for each N > 1,

sup Qs ((K,)°) < 2/

By Prohorov’s theorem (Theorem 2.2. p104 in [EKQ09]), (QL;) is relatively compact, and its weak limit
points are concentrated on E([0, Tp], £,(d)) by (B.13)). This concludes the proof. O
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B.3 Proof of the sufficient condition for exponential tightness

In this section, we provide the proof of the sub-exponential estimate in Corollary i.e. the proof of
(B.14). The first step is to control the volume variations of a droplet, in Section [B.3.1]

Next, we prove that the (time integrated) volume beneath each pole has a fixed value in terms of g,
imposed by the reservoir-like behaviour of the poles. This estimate is used in Section to obtain a
control on the motion of the poles. Parameters r, §, H are fixed throughout as in Definition 2.1}

B.3.1 Estimate in L!([-1,1]?) topology

In this section, we prove exponential tightness in volume, i.e. in L'([—1,1]?) topology, with the metric
d' defined in (B.5). Equivalently, d%' is characterised as follows.

Lemma B.11. Let (G¢)e=1 be a family of functions of C*([—1,1]*,R), dense for the uniform sup_; y2 |-|.
Then d=" is topologically equivalent to the distance d~' defined as follows:

1 |Gy = (I, G

2614 (I, Gy — (I, Go)|

VI eX, AV ) =)

>1
In the sequel, d~' and d*' are identified.
Lemma B.12. Let Ty > 0 and G € C*([-1,1]). Then:

1
Ve > 0, limsuplimsupﬁlong/B(for a.e. t <Ty,I'y € & sup ‘/ G —/ G‘ > 5) - 0.
Iy rs

6—0 N—o0 [t—s|<8

(B.16)

Proof. Compared to Chapter 10 in [KL99|, the only subtleties to prove (B.16) are in the introduction
of the condition {for a.e. t < T;, Ty € &} to be able to use the computations of Section [3} and in the
control of the poles. As this does not present any particular difficulty, the proof is omitted. O

B.3.2 Precise control of the slope and volume around the poles

In this section, we prove that the volume below the pole is fixed by their reservoir-like behaviour induced
by the dynamics. This relies on a microscopic estimate of the slope at the pole, obtained in Section

in Corollary [6.11]
Lemma B.13 (Control of the deviations of the width at distance & > 0 below the pole). For a > 0
and T € &, let g7 () = g™ (a)(T) be the width of the horizontal segment of T at height ymax(T') — a to
the right of L1(T'). Define similarly g~ () to the left of L1(T"). For each §,n > 0:

_ _ 1 N 1 [T

limsup limsup — log P, 5 for a.e. t € [0,Tp], Ty € &.(d); Lja-1g%(a)—(ef—1)zsdt > 1 | = —00.

a—0 N—o0 N ’ TO 0 N
(B.17)

Proof. Take ¢', (% > 0 to be determined later, and # > 0 which will be small. We prove the result for
g", g~ is similar. By Corollary [6.11], it is sufficient to prove:

1
lim sup lim sup lim sup N log IP’% (for a.e. t €[0,Tp],T; € E.(d);

¢1(2—=0 a—0 N—o0

1 [
Tg ; 1|aflg+(a)—(65—1)|251|§+7C1N767,8|§01|§+,<2N7676\§9dt > 7]/3> = —00.
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Consider the event bearing on £7¢'V: it enforces
§+,ClN cle?—0,e%+0].

Choose ¢! such that (e ? — 0)¢' = . Then ¢'¢"¢'N > o means that, by definition, ¢*(a) must be
smaller than ¢!(1 — £H<'N):

1 1—e P +0
N ecleP—0eP+0land (e P —0)'=a = a'gi(a)< Z,——g — 14 0(0),
6 —
where O(6) is a positive function. Similarly, choose ¢? such that (e=# + 0)¢? = a. Then:
2 l1—e P -0
N eleP—0eP+0land (e P +0)*=a = a'g(a)> —65—4—9 =’ —1-0(0).
e

O(0) is again a positive function. Taking § small enough to contradict |a~lgT(a) — (¢ — 1)] > §
concludes the proof. n

Lemma B.14 (Control of the deviations of the volume at distance az > 0 below the pole). For I € &,,
let Ve =V*(T) be defined as:

VeT)=a?{z €T : 2 €2 > ynax(l) — a}].
Then for each 6,m > 0:

1 I
lim sup lim sup Nlog]l”rﬁ(for a.e. t€[0,Tp],T; € E.(d); T / Ljya_(es_1)|>odt > 77) = —o0. (B.13)
0

a—0 N—oo

Proof. Fix k € N* and 6 > 0 to be chosen later. By Lemma [B.13] it is sufficient to prove:

1
lim sup lim sup — log P, (for a.e. t €10, Tp],T € E.(d); (B.19)
a—0 N—o0 N
1 [

QTO ; 1‘Va_(66_1)|>61Vj€{1"“’k}"j%gi(ja/k)*(eﬁfl)lggdt > 77/2) — —00.
By definition of g*(a) for a > 0 (see Lemma [B.13)), for I € &, the quantity V*(I") satisfies:
VO‘(F) = 06_2/ (g+(u) +g_(u))du
0

As microscopic curves have 1-Lipschitz boundaries, on the event that (k/ja)g*(ja/k) € [ +1—0, e’ —
— 0] for each 1 < j < k, one obtains the following bound for V*:

k—1 .
2179 (T) — . I (o8 a_k-1 5 2
aV(F)—]{xEF.y(x)zymax—aHEQj;ka(e +1-0) x - =——(" —1-0)a”.
Similarly,
k .
= 1— — = —1 .
a*Ve( Z a P+1-0)x k k (e +0)a

To conclude the proof, it remains to take k, 6 such that the indicator functions appearing in (B.19)) bear
on incompatible events. This is achieved provided:

—1 1
kk (" —1-6)>e’—1—6 and bt

(e’ —14+0)<e’ —1+04.
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B.3.3 Tightness in L'([0,7p]) distance for the motion of the poles

In this section, we prove exponential tightness for the motion of the poles assuming trajectories live
in &.(d) for almost every time. As argued in Appendix [B.2.2] it is sufficient to find a compact set
of L'([0,Tp],[~1 + d,1 — d]?) in which the trajectories of the poles concentrate at scale e . We
proceed coordinates by coordinates of the Ly, k € {1,...,4}. This will also work for the Ry since they
are microscopically close to the Ly by Lemma [6.1] According to the Kolmogorov-Riesz compactness
theorem (Theorem 4.26 in [Brel(]), a set K C L'([0,Tp],[~1 + d,1 — d]) is relatively compact if and
only if:
To—h

sup sup/ |f(t+h)— f(t)|dt = o0,(1). (B.20)

h<n feK Jo
To prove exponential tightness for the poles, we thus only have to prove that holds for each of the
eight coordinates of the Ly, k € {1,..,4}. We prove it for the motion of y(L;) = ymax in the following
lemma. The proof for the other seven coordinates is similar.

Lemma B.15 (Tightness in L' distance for y,,.x). Let € > 0. Then:

lim sup lim sup (B.21)
n—0 N—oo
1 I
— log PY, <f0r a.e. t €0,Tp],T; € & .(d);sup — |Ymax (t + 1) — Ymax(t)|dt > 5) = —00.
N ’ h<n Lo Jo

Proof. For each t € [0,T5] and h < n, write Ap(t) = |[Ymax(t + ) — Ymax(t)| for brevity. Since ymax is
bounded by 2, (B.21]) is proven as soon as

1 To—h
lim sup lim sup N logIP’f,\fﬁ (for a.e. t €[0,Tp),T; € E.(d);sup T 1, (t)>e/2dt > 5/4) = —00.
n—0 N—o0 h<n 40 Jo

Fix § > 0 that will be chosen small enough in the following. Define, for @« > 0 and t € [0, 7], the
quantity AV*(t) as follows (recall Lemma [B.14)):

AVE(t) = [V(Ty) = (e = 1)|.

Lemma [B.14] tells us:

1 1 [
lim sup lim sup N log IP’% <for a.e. t €[0,Tp),T; € &.(d); T/ 1avessdt > 5/12) = —00.
0

a—0 N—o0 0

Notice in addition that:

1 To—h 1 To
{sup —/ 1AV&(t+h)>6dt > 6/12} C {—/ 1Ava(t)>5dt > 8/12}
h<n T 0 Ty 0
As a result, (B.21]) holds as soon as:
1
lim sup lim sup lim sup — log P, <for a.e. t € [0,Tp],T; € &.(d); (B.22)
a—0 n—0 N—oco N ’

sup A | An(t) = /2, AV ()] < 8, ]AVE(t+ )| < 8 > 5/12) —
h<n
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where \ is T, ! times the Lebesgue measure on [0, 7]. By Lemma on exponential tightness in d%'
topology, (B.22) is proven as soon as the following holds:

1 1
lim sup lim sup lim sup log P (for ae. t€[0,Tp),T, € &(d); sup d¥ (T, Ty) < (e’ —1)/2;

a—0 n—0 N—o0 (S,t)E[O,To}Z
ls—t|<n
supA[Ah@) > £/2, |AVE(H)] < 6, |AVE(t + h)| < 5] > 5/12> — o0, (B.23)
h<n

Take 6 < (¢ —1)/2 and an arbitrary « € (0,£/2]. For any trajectory (I't)iejo7,] in the event inside the
probability in (B.23]), there must be ¢ € [0, Tp] and h < 1 such that, simultaneously:

e The north poles of I';,I';;4, are at vertical distance at least £/2, so that either {x € I'y : z - ey >
ymax(rt) - CV} N FtJrh = @ or {LE € FtJrh tx ey > ymax(rt+h) - CM} N Ft = @

e Recall that V*(t) = a2[{z € Ty : - €3 > Ymax(T¥) — a}|. V*(Ty) and V*(Ty,;) are both at least
e —1 -6 > (e’ —1)/2 so that, by the first point, the difference in volume between I'; and Ty,
is at least a®(e” —1)/2;

o yet, ' (I'y,Typp) < o?(ef — 1)/2, which is incompatible with point 2. This concludes the proof.
[l

Remark B.16. The proof for ymin, Tmin and xy.x is identical to the above. For the wy, i.e. Ly -eq, Lo -
es, L3 - e; and Ly - ey, slight modifications are required: in addition to the indicator functions on the
volumes AVe(t) < §, AV(t + h) < 4, one has to introduce the events {g(t + h) < 0}, {g=(t) < d},
where g=, the width of the level at distance a beneath the pole, is defined in Lemma .

The idea is that if o is taken small enough as a function of € and 3 (in practice, (e’ —1)~'e/2 times
a numerical constant), then the horizontal distance between L;(t) - e; and L,(t + h) - e1 is going to be
at least min{g} (t +h) + g, (t), g1 (t) + g, (t + h)}.

As a result, the set of points above ymax(I'y) — « in I'; and the set of points above ymax(I'i4n) — a in
I'y,p, are disjoint. Thanks to the indicator functions on the volumes AV®, this implies a difference in
volume, which is again impossible for 7 small enough. |
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