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THE DISORDERED LATTICE FREE FIELD PINNING
MODEL APPROACHING CRITICALITY

By GIAMBATTISTA GIACOMIN AND HUBERT LACOIN

We continue the study, initiated in [25], of the localization tran-
sition of a lattice free field ¢ = (¢(z)),eza, d > 3, in presence of a
quenched disordered substrate. The presence of the substrate affects
the interface at the spatial sites in which the interface height is close
to zero. This corresponds to the Hamiltonian

> (Bws + h)d,

zezd

where d; = 1[—1,1)(¢(x)), and (ws),cza is an IID centered field. A
transition takes place when the average pinning potential h goes past
a threshold h.(8): from a delocalized phase h < h(), where the field
is macroscopically repelled by the substrate, to a localized one h >
he(B) where the field sticks to the substrate. In [25] the critical value
of h is identified and it coincides, up to the sign, with the log-Laplace
transform of w = wy, that is —he(3) = A(B) := logE[e’*]. Here
we obtain the sharp critical behavior of the free energy approaching
criticality:
F(B, he(B) + u) 1

I _ .
e u? 2 Var (efw—A8))

Moreover, we give a precise description of the trajectories of the field
in the same regime: to leading order as h \ h.(8) the absolute value
of the field is \/202[log(h — h.(B))] except on a vanishing fraction of
sites (o3 is the single site variance of the free field).

1. Introduction.

1.1. Disorder and critical phenomena: an overview, till the free field pin-
ning case. A fundamental issue in statistical mechanics is the effect of dis-
order, synonymous of random environment and (with more old fashioned
language) of impurities, on phase transitions. The issue is very general and
applies to any statistical model that exhibits a phase transition: in mathe-
matical terms, a phase transition happens at a given value, called critical,
of a parameter (the temperature, an external field,...) when one or more
observables on the system have a singular, i.e. non-analytic, behavior in the
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parameter we are considering, at the critical value. The behavior of systems
approaching criticality is particularly interesting because of the appearance
of universal behaviors that are, to a certain extent, characterized in terms
of critical exponents (e.g. [20, 21]). Consider now a spatially homogeneous
model, i. e. a model in which the interactions are translation invariant, that
has a phase transition. If we modify the interactions by perturbing them in
a spatially random way, we obtain, for every realization of the randomness,
a different non homogeneous model (that we call disordered): does the phase
transition survive to the introduction of this randomness? And, if it does, is
the nature of the transition affected?” That is, are the critical exponents the
same as in the homogeneous case?

In spite of the general nature of the problem, phase transitions and critical
phenomena are under control only for particular homogeneous models, or
classes of homogeneous models. The most famous one, and first (nontrivial)
one to be solved (in 1944, by Lars Onsager) is the two dimensional Ising
model (on square lattice, with ferromagnetic interactions and in absence of
external field): this model has been at the heart of the activity of a large
community of researchers since. A part of this community, mostly on the
physical side, focused on the issue that interests us, that is whether Onsager’s
results withstand the introduction of disorder, for example a small amount
of disorder. And it is precisely in the Ising model context that A. B. Harris
[28] took an approach to this question that turned out to be very successful
in the physical community. Harris’ approach is based on the renormalization
group and can be summed up (in a vague but hopefully evocative fashion)
by saying that one has to consider what is the effect of the renormalization
transformation on the disorder when the system is close to criticality. If the
renormalization tends to suppress the disorder then one expects that on
large scale the disorder will be irrelevant, and the critical phenomenon will
not be affected by the disorder. On the other hand, if disorder is enhanced
by the renormalization group transformation, one generically expects that
the critical behavior is affected by the disorder, that is therefore dubbed
relevant. The success of Harris’ arguments is in part due to the fact that he
was able to make them boil down to a very simple criterion, called Harris
criterion.

In spite of the fact that these ideas are around since at least 45 years
and that they are commonly applied in physics, from the mathematical
viewpoint the understanding of the Harris criterion is very limited, notably
for the original example of the two dimensional Ising model (see [24, Ch. 5]
for a review). Only more recently (in a sequence of works including [1, 2,
4, 15, 11, 27, 29], we refer to [24] for a more thorough bibliography) the
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Harris criterion prediction has been proven in full for a class of statistical
mechanics models: the pinning models.

Keeping at a very informal level, pinning models can be visualized as
interface pinning models. An effective d+1 dimensional interface is modeled
by considering a random function from Z? to R (or to Z): examples include
the Lattice Free Field (LFF) or other gradient fields like the massless fields
or the Solid On Solid (SOS) models (see e.g. [21, Ch.8] for an introduction
to the LFF or [22, 36, 38] for more advanced material). In d = 1 these
interface models just reduce to random walk models. The pinning potential
is a reward that is introduced via an energy term (we are taking a Gibbsian
viewpoint of the probability law of the model) that rewards or penalizes the
visit to level zero (if the interface takes values in Z) or a neighborhood of
level 0 (if the interface takes values in R): we call these visits contacts. The
intensity of the reward is parametrized by a variable h, and it can become a
penalization if we change the sign of h. In the disordered case we simply make
h depend on x: the parametrization we choose is h + Swy, where (wg),cza
are IID centered random variables (with suitable integrability properties),
and 8 > 0.

As already understood in [19], the d = 1 model has an intrinsic inde-
pendence structure that allows in particular a generalization of the model
that turns out to be very important in the Harris criterion perspective: in
mathematical terms the model can be rewritten (for every value of d) just in
terms of the point process represented by the location of the contacts and if
d =1 the contact set is just a renewal process (if the interface takes values
in Z, otherwise it is a Markov renewal process)[23, 24]. This is not only pre-
cious in solving the model — notably, the d = 1 homogeneous case is exactly
solvable — but it offers an immediate natural generalization to the large class
of renewal pinning models. So for d = 1, in the generalized context we just
hinted to, one can obtain models for which Harris criterion predicts disorder
irrelevance and other ones for which it predicts disorder relevance. We refer
to [23, 24] for the large literature on 1+ 1 dimensional pinning and renewal
pinning. But we want to stress that if the irrelevant disorder results are very
satisfactory (and they are proven exactly when Harris criterion predicts ir-
relevance), relevant disorder results are much weaker. This is not surprising;:
Harris criterion does not bear information about what the critical behavior
is, if disorder is relevant. Nevertheless, it has been shown that, when the
Harris criterion predicts disorder relevance, the critical behavior is not the
same as the one of the homogeneous model. What the disordered critical
behavior really is remains mathematically a fully open issue. Substantial
progress on this problem has been recently achieved, but not for the pinning
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models itself: the critical behavior of a relevant disorder case for one class
of copolymer pinning models and of a simplified version of the hierarchical
pinning model have been identified respectively in [3] and in [12].

The d > 1 case is a priori more difficult to handle and, above all, the
contact set does not enjoy the independence (renewal) structure of the d =
1 case: it is replaced by a more geometric spatial Markov property. The
problem has been attacked in [14, 25, 30] by using the LFF as interface
model: the homogeneous model turns out to be solvable (or, at least, has a
certain degree of solvability) and, as far as the questions we raise, in a rather
elementary way. In particular, it displays a delocalization to localization
transition at a critical value h., as h grows. It is also rather straightforward
to see that this transition survives when disorder is introduced, that is for
B > 0. A peculiar feature of this transition is that h., or h.(8) when g >
0, separates the regime h < h.(8) in which the contact fraction is zero
(delocalized regime), and the regime h > h.() in which the contact fraction
is positive (localized regime).

What is instead much less obvious [25, 30] is the identification of the crit-
ical value h.(3), along with estimates on the contact fraction of the system
that show that disorder is relevant in all dimensions d > 2. In particular,
for d > 3, the case on which we focus here, we have proven in [25] that the
contact fraction approaching criticality, i.e. h N\, h.(3), is bounded above
and below by h — h.(f) times a positive constant (different for lower and
upper bound). This result has been established only for Gaussian disorder,
while for more general disorder a lower bound of (h — h.(8))¢, ¢ > 1 is a
constant that depends on d. Therefore the contact fraction is (Lipschitz)
continuous for § > 0 and this is sufficient to infer that disorder is relevant.
In fact for 8 = 0 the contact fraction is discontinuous at the critical value.

The content of the work we present now is:

1. showing that, when h , h.(5), the contact fraction behaves like
h — h(B) times a constant that depends on 5 and on the law of the
disorder, on which we make only integrability assumptions;

2. providing precise path estimates in the same limit. That is, describing
the trajectories on which the system concentrates near criticality.

Precise contact fraction estimates like the ones in point (1) typically de-
mand at least a heuristic understanding of the path behavior of point (2).
Therefore in our context they demand a good understanding of the localiza-
tion mechanism for the disordered system near criticality. This is one of the
main achievements of our analysis.

On the other hand, the step from (1) to (2) is by no mean evident and, as
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a matter of fact, it is technically the most demanding part of our analysis,
involving in particular a full multiscale analysis.

1.2. The model’s building blocks: Lattice Free Field and disorder. We
set Ay = [0,N]¢ = {0,1,...,N}¥, d > 3, N € N, and consider the
centered free field on this set. That is, we consider a Gaussian family of
centered random variables (¢(x)),cz¢, whose law is denoted by Py, with
En[¢(x)o(y)] == Gn(x,y) where Gn(-,-) is the Green function associated
with the simple symmetric random walk on Z¢ killed upon exiting Ay =
[1,N — 1]¢. More explicitly, if P, denotes the distribution law of a simple
symmetric continuous time random walk (S)¢>0 with jump rate one in each
direction and initial condition Sy = x, then
(1.1)

™ .
GN(.TU,y) = F, |:/ 1{St:y}dt:| ,  with 7y := inf {t >0: 5 ¢ AN} .
0

It is well known that the Green function G(-,-) of the simple random walk
without killing (obtained by replacing 7 in (1.1) by co) exists for d > 3.
We let P denote the law of the Gaussian field on Z? with covariance G(-, -).
We also set 2 := G(0,0).

Let us recall from now some well known random walk estimates in tran-
sient dimensions that we will repeatedly use. First of all lim, o |2|92G(0, z)
exists and it is positive, so in particular we can find Cy > 1 such that for
every z # 0

(1.2) CoM P < G(0,3) < Cylw|*.
Moreover if lim infy_,o0 dist(zN,AEV)/N >0 (e.g. 2y := [N/2](1,1,...,1))
(1.3) 0< G(0,0) — Gun(zn,2y) = O (1/NH) ,

and, always aiming at comparing the Green function and its killed version,
we have if limpy_, o dist(zy, AEV) = oo for every z,y € Z¢

(1.4) G(z,y) :G(O,y—x)zj\}i_lin Gn(x + 2N,y + 2N) -

Of course, for z € Z? and A C Z4, dist(z, A) := mingea |z — y| and we
make the choice (irrelevant in most of the cases, but of some importance for
some geometric constructions) that | - | denotes the ¢; distance in Z¢, that
is |z| = Z?:l |zj| (but for € R? we use |z| for the Euclidean norm).



The disorder, or random environment, (wz),cza is a family of IID random
variables, IP is its law. Free field and disorder are independent. We assume
that

(1.5) A(s) = logE[exp (sw)] < oo for every s € R,

and that M(-) is not a constant, i. e. w is not a constant. In (1.5) we
have dropped the index z for obvious reasons. Without loss of generality
we assume E[w] = 0: this is largely irrelevant because w appears in the
model in the form fw — A(B) which is invariant under the transformation
w — w+constant. However, E[w] = 0 assures that A(-) is increasing on the
positive semi-axis and decreasing in the negative one, and this is practical.

The generalization of the results to the case in which we assume (1.5) only,
say, for |s| smaller than a constant is not straightforward. The full hypothesis
(1.5) is used for a cut-off estimate, see Section A.2, that is probably not
necessary but it does not appear to be easy to circumvent. On the other
hand, a part of the main results (notably, the probability upper bound) can
be obtained under very mild hypothesis on the lower (negative) tail of w,
in particular for this results (1.5) is exploited only for s > 0. For sake of
readability we will make precise this aspect only in the technical part of the
work (see Remark 2.1).

1.3. The disordered lattice free field pinning model. The model we con-
sider is the disordered pinning model based on the LFF with law P . For
8 >0and h € R we set
(1.6)
dPN . gn . 1

(@) = MezweAN”W(ﬁ”%, with d, = 11 1(6(x)) .

where of course Zn , g, is the normalization constant (or partition function)

(1.7) Znwpn =By [exp [ Y (Bws — A(B) + h)ds

TEAN

In the proofs, i.e. starting from Section 2, we will use as far as possible the
concise notation wy (5, h) 1= Bwy — A(B) + h. We will often use also

(1.8) Fo = o(p(x): z € A).

Note that Py, g, does not change if we replace summing over x € Ay with
x € AN or any other set A, AN C A C AN. Znwp,n is affected by such a
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change, but only in a trivial way and, in particular, the free energy density
(that we will simply call free energy)

(1.9) F(3,h) = lim ——

Elog Z
N—oo |AN’ Og N,W,B7h I

is clearly not affected either. The proof of the existence of the limit in (1.9)
can be found in [14]: the argument is based on the almost super-additive
behavior of the sequence (Elog Zn, 1) Nen. We will come back to to this
issue (see Proposition 3.2) because a sharp super-additive behavior for a
modified partition function, that gives rise to the same free energy, is going
to be important, notably for the lower bound on the free energy in Sec-
tion 3. Here are some basic, but crucial, properties of the free energy (see
the introduction of [25] for full details):

e The map (8,h) — F(B,h) is convex, moreover it is non decreasing in
h € R for B fixed and in 8 > 0 for h fixed;

e The inequality F(5,h) > 0 holds because of the rough entropic repul-
sion estimate log Py (¢(z) > 1 for every = € Ay) = o(|Ay]|) which is
easily derived by exploiting the continuum symmetry of the LFF [35];

e By Jensen’s inequality, we have F(3,h) < F(0,h) (annealed bound) .

The convexity and monotonicity properties in h lead to identifying
(1.10) he(B) := inf{h: F(B,h) > 0} = inf{h: OF(B,h) > 0},

as a critical point, provided that h.(8) # +oo. Elementary estimates lead
to excluding h.(8) # Zoo, but much more than that is true: in [25] is
shown that h.(8) = 0 for every 8 > 0. Again we refer to the introduction
of [25] for full details, but we stress that establishing h.(3) > 0 is a rather
straightforward consequence of comparison with the model without disorder:
of course F(0,h) = 0 for h < 0 and a very moderate amount of work leads
to

(1.11)
N

F(0,1) "R cah,  with ¢q == P(6(0) € [~1,1]) = P(ogN € [-1,1]),
and A is our notation for a standard Gaussian variable. In particular (1.11)
yields h.(0) = 0 and, in turn, from the annealed bound we obtain h.(8) >
he(0). Remark also that from the annealed bound we extract ¥(3,h) < ch,
for any ¢ > ¢4 and h > 0 small. However this result is poor precisely because
disorder is relevant for this model: the main result in [25] is that if w,’s are
standard Gaussian variables then for h € (0, 1)

(1'12) C—(B)hQ < F(ﬁ’h) < C—i—(ﬂ)hQ’
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with Cy(B) > 0 satisfying limg\ o 82C1(8) = cx > 0, and ¢ < c;. We re-
mark that, exploiting the convexity of ¥(/3, -) and the fact that Op, log Zn 8.5 =
EN w12 sen, 0z, one readily obtains that the infinite volume contact den-

sity p(8, h) = limy px (8, 1), with pn (8, h) = B o [Spen, 0a/1AN].
exists except possibly for countably many values of h: the non decreasing
function p(f,-) may have jumps and, when it does, its value is not well de-
fined at the jump. In order to avoid this nuisance we extend the definition
of p(B,h) choosing the right continuous version of p(3,-) (the results that
follow are exactly the same for the left continuous version). From (1.12) one
easily obtains

(1.13) C_(B)h < p(B,h) < ACL(B)h,

for every h € (0,1) for the lower bound and for every h € (0,1/2) for the
upper bound, see Remark 1.3.

Also results for general disorder are given in [25], but they are rougher
than (1.12), in the sense that, in the lower bound in (1.12), h? is replaced
by h to a large power. Nevertheless, the results we just cited show that
disorder is relevant for the model we consider: the critical behavior changes
when disorder is switched on.

1.4. The main results. The first main result of this paper is a sharp ver-
sion of (1.12), valid for general disorder distribution. We prove that (3, h)
is asymptotically proportional to h? when h \, 0 and identify the value of
the constant in front of hZ.

THEOREM 1.1.  For every 8 > 0 we have that

(1.14) F(8,h) " x(8)h?,
with
(1.15) x(8) - ! - !

T 2Var(ePerAB)) T 2(eM2B)2A(B) — 1)

Note that x(3) ~ 1/(25%) for 8\, 0, showing thus that the smoothing
effect weakens for small disorder. Theorem 1.1 sums up quantitative upper
and lower bounds (Propositions 2.2 and 3.1 respectively) that bear more in-
formation on the rate of convergence of (1.14). Moreover one easily extracts
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from (1.14) the following asymptotic equivalence on the contact fraction (see
Remark 1.3)

(1.16) p(8,1) "~ 2x ().

Of course (1.16) gives already a precise information on the behavior of the
trajectories with law Py, g5, in the infinite volume limit and near critical-
ity. Our second main result, Theorem 1.2 below, goes much farther in this
direction.

Recall, cf. the end of Section 1.2, that o4 denotes the standard deviation
of the one site marginal of the infinite volume LFF. The following result
shows that asymptotically most of the points in the field are located around

height o4+/210g(1/h).

THEOREM 1.2. Given € > 0, there exists ho(e) > 0 such that for every
h € (0,ho(e)) we can find ¢ :== c¢(e,h) > 0 and Ny := No(w,e,h), with
P(Np < 00) = 1, such that P(dw)-a.s. we have for N > Ny
(1.17)

Prosn (Hx €Ay ‘|qb(a:)|(log(1/h))_1/2 - \/io—d‘ > s}’ > sNd) < eV,

This result considerably refines previous estimates obtained on the tra-
jectories. In [25] it was only proved that typically the field is on most of
the sites above height cg4/log(1/h) (in absolute value) for an explicit non-
optimal constant cg.

REMARK 1.3.  The arguments to go from (1.12) to (1.13) and from (1.14)
to (1.16) are standard, but we sketch them here. If f : [0,00) — [0,00) is
a convex increasing function such that C1h? < f(h) < Cah? for h € [0, hol,
with Cy; > 0, then 0f(h) > f(h)/h > Cih. Here Of(-) is either the upper
or the lower differential of f. Moreover Of(h) < (f(2h) — f(h))/h < 4Csh,
if h € [0,ho/2]. If we have instead f(h) ~ Ch? for h \, 0 and C > 0, then
Of(h) ~ 2Ch. In fact, for every & € (0,1) we have C1h? < f(h) < Coh? with
C1/Cy = 1 — 62, for h sufficiently small: of course C € [Cy,Cs]. Therefore
OF(h) < (F((1+6)h) — F(h))/(5h) < 2C5h(1 + ) < 2Ch(1 + 8)/(1 - 67).
For the opposite bound we use the incremental ratio between (1 —6)h and h
and we obtain 0f(h) > 2Ch(1 —9).



10

1.5. Discussion of the results, relevant literature and organization of the
paper.

1.5.1. Localization strategy and sketch of proofs. A key point and one of
the main novelty of our work is that we identify the localization mechanism.
And this mechanism is crucially suggested by the argument for the upper
bound on the free energy. The upper bound we give is a universal bound:
it holds for an arbitrary random contact set. More explicitly: the partition
function (1.7) depends only on the random field (d.) iy OF, equivalently, on

the random set {z € Ay : 0, = 1}, and we give an upper bound on the free
energy density not only for §; = 1_; j(¢(z)) with ¢ the LFF on Ay with
zero boundary conditions, but for an arbitrary law of (d), . Ay Moreover
this bound is saturated by choosing (dz),¢ , 1ID Bernoulli variables Ber(p)
of a parameter p chosen to be the value p(8, h) that maximizes the function
(1.18)

p+— ElogE [e(ﬁ“)_)‘(BHh)Ber(p)] =Elog (1 + p(exp (Bw — A(B) + h) —1)) ,

and we stress that this expression is just the free energy density with the §
contact random variables replaced by IID Ber(p) variables. In the limit h \,
0 we obtain that p(8,h) ~ 2x(B)h: this follows from a rather elementary
computation detailed in the proof of Proposition 2.2. Why should the contact
set that we obtain from the LFF be close to saturating this bound too? At
a heuristic level the reason is a combination of two well known facts on the
LFF:

1. the continuum symmetry of the LFF that makes rigid vertical trans-
lations of the interface little expensive (this is of course very much in
the logic of the entropic repulsion phenomena [6, 7, 16, 17, 35])

2. large excursions of the LFF have very mild correlations (an issue un-
derlying [7, 17] and developed in detail in [13]).

This suggests the following behavior for the field when A > 0 is small: the
field shifts away from level 0, precisely it shifts to a level u(8, h), or —u(g8, h),
so that the probability that ¢(z) ~ N(02,£u(B,h)) belongs to [—1,1] is
equal to p(B,h). As the reader might expect in view of Theorem 1.2, it
turns out that w(f3,h) is asymptotically equivalent to the square root of
20%log(1/h). The details on the Gaussian computation leading to this shift
are a bit subtle (see Lemma 3.4). This is because what we want is that
P(N(u(B,h),02) € [-1,1]) ~ 2x(B)h, but u(B,h) ~ 202log(1/h) yields
the poor result P(N (u(B,h),62) € [~1,1]) = h**°(). So a much sharper
choice of u(f, h), actually called u(2x(8),h) in Section 3, is required. See
also Remark 3.5 for more on this.
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To substantiate this localization strategy we need to provide a lower
bound. This is achieved by considering the field with boundary conditions
u(B, h) — the value of the free energy does not depend on on this choice —
and via a two step decomposition of the LFF that is in the spirit of several
earlier works: in three or more dimension the LFF can be written as the
superposition of a field with small variance, and spatially power law decay-
ing covariance, and a field that accounts for almost all the variance of the
original field, but with exponentially decaying covariance: it is for example
the case of the decomposition of the field theory literature [9, 20] in which
G = G+ (G — G¢) where G is the Green function of a walk with a rate of
death € > 0, see [17, Sec. 4] for a probabilistic presentation. We propose in-
stead a decomposition that is much more geometrically structured: we write
¢ as a power law correlated field (with small variance) plus independent
fields that are compactly supported over boxes (i.e. hypercubes). The boxes
have edge length proportional to h™¢ ¢ > 0 a small constant, and they
overlap only near the boundary. Recalling that the boundary of the LFF is
set to height u(3, h), hence the mean of the field is u(5, h), in each one of
these boxes we typically expect no contact, because the contact density is
proportional to h and the volume of each box is /¢ (and c is small, in par-
ticular ¢ < 1/d). On this scale we are able to perform an accurate analysis
that shows that the leading contribution to the free energy in each of these
boxes is given by configurations with a number of contact that is bounded
by a constant x that does not depend on h. This accurate analysis is an
implementation of the constrained second moment method which exploits
the fact that the leading contribution comes from essentially independent
variables (see Sec. 3.3.5). The errors introduced by the power law correlated
field (with small variance) and by the overlap regions turn out to be higher
order corrections.

The next step is proving that the trajectories of the field behave like what
is suggested by the asymptotic of the free energy and its proof. This is a
matter of proving upper and lower bounds on the height of the field with
law Py, 5.4, that is

(1.19)

(A) Pynwgh (‘{SEEANI % < \/iO’d—é‘} ZéNd> < e_CNd,
og

(B) PN,w,B,h ( {SUEANI fg(‘(xl))h) > \/50}1-}-8} Z&Nd> < 670Nd.

Showing (A), that is that the field shifts, except possibly for e|A x| sites,
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to a height of at least (1 — £)(2021log(1/h))'/? is not too difficult. In fact,
again by a two scale argument (but rather standard, in the spirit of the
arguments in [7, 17] and already exploited in [25]) one establishes that if
one partitions Ay in boxes of edge length L (large but fixed), in most of
these boxes there is a point in which the field is close to the correct height
(2021log(1/h))'/2. This is incompatible with having a density of sites on
which the field is below (1 — ¢)(2021og(1/h))/2, because it forces a density
of sites x to have a neighbor y with |¢(z) — é(y)| > c(log(1/h)Y/? (¢ >
small but not depending on h). And this is highly penalized by the LFF
Hamiltonian.

The lower bound on the trajectory we just outlined is relatively short and
it is just a refinement of the argument in [25]. This is because being too
close to the pinning region, i.e. level zero, is penalized in an obvious way
(since on the average the potential is —A\(3) + h, and h tends to zero). On
the other hand, showing (B) in (1.19), that is that the field shifts, except
possibly for e[Ay| sites, to a height of at most (1 + £)(2021og(1/h))"/? is
substantially harder and requires novel arguments. Indeed the fact that the
field is too far from the pinning region in a small (but positive) density of
sites says that it cannot collect the expected amount of rewards on those
sites, but this does not exclude, at least not in an obvious way, that these
rewards are collected elsewhere. After all, only rare spikes hit the pinning
potential region with the strategy we have outlined. This estimate therefore
has to exploit a more collective behavior of the field and the keyword at this
stage is certainly rigidity of the interface. But, in practice, implementing a
proof along the reasoning that we just sketched is not straightforward and
the control from above of the trajectories comes via two non trivial and
technically demanding estimates:

1. a control of the contact fraction on mesoscopic scales, notably down
to the boxes of volumes that are just a bit larger than h™2: we stress
that these boxes become large when h N\, 0, but they are of constant
size with respect to N;

2. an estimate of the rigidity of the field that demands a full multiscale
analysis.

1.5.2. Open problems: sign of ¢ and disordered induced symmetry break-
ing. An obvious question at this stage is: what about the sign of the field?
It is natural to conjecture that for small values of h most sites are lo-
cated on the same side of the interface. On the other hand, we believe that
N~ Yoz Ay L{¢.>0) converges to 1/2 for sufficiently large values of h, since,
in that regime, most sites are favorable to contact. This corresponds to the
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following convergence in law (conjectural) statement on Py, g5 for h > 0:

(120) 17 3 Lgousay "= ps(W)Ber(1/2) + (1~ ps()(1 ~ Ber(1/2)),

TEAN

where pg(h) € [1/2,1) and approaches 1 as h N\, 0, while pg(h) = 1/2 when
h is above a threshold. According to this conjecture, the interface lies above
level zero in a majority of sites if Ber(1/2) = 1 and pg(h) > 1/2: pg(h) is
precisely the density of these sites. In this case there is therefore a density
1 — pg(h) of sites below level zero and, by symmetry, if Ber(1/2) = 0, i.e.
the interface lies below level zero in a majority of sites, the density of sites
above zero is 1 — pg(h). This phenomenon disappears when, for h above a
threshold, pg(h) becomes 1/2, and the right-hand side of (1.20) becomes
equal to 1/2 too.

As we already pointed out, the value 1/2 for the parameter of the limiting
Bernoulli variable comes from symmetry. We believe that this probability
for the field to be mostly positive is very sensitive to boundary condition: if
we replace the centered LFF ¢ that defines the model with ¢+ ¢, any ¢ > 0,
we expect (1.20) to become

o1
(1.21) lim > gm0y = pp(h),

N—o0
TEAN

in Py, g,n-probability.

Obtaining a proof of (1.20) and/or (1.21) appears to be very challenging.
Nevertheless, sidetracking farther, we observe that they suggest the follow-
ing consideration concerning Gibbs states for the disordered model. It seems
reasonable to expect that for positive values of h there is a unique transla-
tion invariant Gibbs state associated with the homogenous model (we warn
the reader that already this step is speculative and it represents in itself a
challenging conjecture). On the other hand, (1.20)-(1.21) indicate that for
the disordered model there are at least two Gibbs states: one corresponding
the limit obtained with positive boundary condition (i.e., ¢ > 0) and another
one corresponding to the limit with negative boundary condition.

1.5.3. Comparison with another interface repulsion phenomenon. The
disorder-induced repulsion phenomenon highlighted in the present paper
bears some analogy with the entropic repulsion phenomenon observed in
the low temperature SOS model constrained to remain positive and recently
studied in detail by one of the authors [31, 32]. The introduction of disorder
has in fact effects that are very similar to those induced by imposing a
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positivity constraint to the SOS model: the phase transition is smoothened,
it vanishes like of (h — h.)” with v > 2 approaching the critical point (as
opposed to linearly for the model without constraint), and the interface is
repelled to a distance from level zero that diverges in this limit.

While the specific mechanisms that triggers these phenomena are different
for the two models, two common ingredients can be identified. Firstly, in
both models, the contact set is well approximated (at least at a heuristic
level) by an IID Bernoulli field. Secondly, the optimal value for the contact
fraction p is obtained by optimizing the balance between a reward which is
proportional to (h — h¢)p and a penalty term which takes the form p* for
some 1 > 1. Then one can easily conclude that the optimal balance between

penalties occurs for a contact fraction of order (h — hc)ﬁ, which therefore
yields a critical exponent for the free energy equal to ﬁ We have p = 2
for the disordered pinning and p € (1, 2) for SOS (the specific value depends
on the lattice, it is equal to 3/2 on Z?).

One important difference between the two models lies in the origin of the
penalty term. In the disordered model we study here, this penalty term is
produced by the second order term in the Taylor expansion of (1.18). We

have

(1:22) Eflog (1 +p(exp (B — A(8) + 1) ~1)] =
2
ph = Z-e"Var (exp (Bw = A(8))) + O"),

This quadratic terms in p indicates by how much Jensen’s inequality fails
to be an equality, in other words it quantifies by how much the disorder can
fail to self average for a fixed contact fraction: recall (observation right after
(1.18)) that p becomes asymptotically proportional to h when h N\, 0, so
the first two terms in the right-hand side of (1.22) are competing with each
other. For SOS, the penalty term comes from a rewriting of the model, which
transforms the wall constraint into a shift of A and an additional penalty for
pairs of neighboring contact points, and a similar first versus second order
competition arises.

REMARK 1.4. Note that the LFF pinning model in presence of a hard
wall (studied in [8, 26]) presents a different phenomenology, since the critical
exponent changes from 1 to co when the hard wall constraint is introduced.
Informally the reason why this happens is that in that case the penalty term
induced by the hard wall constraint is of the form p+/|logp| instead of p*,
which results in a much smaller optimal value for p.
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REMARK 1.5. After this work was complete one of the authors investi-
gated the problem of SOS pinning, in presence of disorder and without wall
[33], focusing on the free energy behavior. The results present similarities
with Theorem 1.1, especially in terms of the critical exponent associated with
the phase transition: the introduction of disorder changes the phase transi-
tion behavior from first order to quadratic. However discretization effects of
SOS make the free energy curve for disordered SOS less regqular (at least in
asymptotic terms) than the one for the LFF pinning model: it displays angu-
lar points corresponding to the discrete transition of the localization height.
On the technical side, it may be worth noting that while the harder part in
Theorem 1.1 is the proof of the lower bound, the opposite is true for [33].
The proof of the lower bound in [33, Theorem 2.5] is made easier by the
application of contour arguments which are specific to discrete models, while
the upper bound relies on an intricate coarse-graining procedure.

1.5.4. Entropic repulsion and critical disordered pinning . Entropic re-
pulsion models (like [7, 16, 17, 35] for LFF and [10] for SOS) have already
entered the discussion and there is of course more than a flavor of a con-
nection between our results and entropic repulsion phenomena. There is
however the substantial difference that the repulsion phenomenon we ob-
serve is to a height that is finite, and diverges only approaching the critical
point. We believe that a direct connection between the wall repulsion stud-
ied in [7, 16, 17, 35] can be made with the critical disordered pinning model:
we quickly develop this next, just keeping at a heuristic level.

The main question is: what is the typical value u(N) for |¢(z)|, for = in
the bulk of the box, at the critical point, that is, under the measure Py, g0.
Clearly Theorem 1.2 indicates that lim,, u(N) = oo and, at an intuitive level,
the pinning strength fw, — A(f) is negative, i.e. repulsive, on average, but
of course there is a density of sites that are attracting the interface. Let us
recall the mechanism which induces entropic repulsion for the the measure
Px(-|¢(x) > 0 for every x € An). We let uywa(IV) denote the typical bulk
height under this measure (note that a softer potential would lead to a
similar heuristics). The height uyw.1(/V) can be understood as the one that
balances the two penalties N%~24 that accounts for shifting the field away
from level zero in the bulk and N¢exp(—u%/(203)) that comes from the
penalization coming from hitting the penalized (or forbidden) region: if we
want to minimize the sum of these two quantities, we find that uya(N)
has to be asymptotically equivalent to the square root of 403 log N (see
[7, 16, 17]). In the critical disordered model the penalization coming from
the potential is weaker: it is proportional to N%(exp(—u%/(203)))?, as it is
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strongly suggested by the leading p? in the Taylor expansion of (1.18) at
h =0 (see (1.22)). This leads to a (conjectured) repulsion u(N)? ~ 203 log N
for the critical disordered pinning model.

On the other hand, we believe that the square root of 40(21 log N corre-
sponds to the typical height for negative values of A both in the homogeneous
and disordered case. We mention in relation to this problem the disordered
entropic repulsion model studied in [5]: for the repulsion mechanism of [5],
quenched and annealed models have, to leading order, the same behavior.

1.5.5. Organization of the paper. In Section 2 and 3, we prove quanti-
tative upper bound and lower bounds for the free energy respectively. The
proof of Theorem 1.2 is also split into two sections: Section 4 for (A) in
(1.19) and Section 5 for (B) in (1.19).

The four sections — upper and lower bounds on the free energy, lower and
upper bound on the height of the field — are almost completely independent
from the technical viewpoint.

Acknowledgements: This work has been performed in part while G.G. was
visiting IMPA with the support of the Franco-Brazilian network in math-
ematics. G.G. also acknowledges support from grant ANR-15-CE40-0020.
H.L. acknowledges support from a productivity grant from CNPq and a
Jovem Cientista do Nosso Estado grant from FAPERJ.

2. Proof of Theorem 1.1: Upper bound on the free energy. Let
us first present the quantitative bound proved in this section. As anticipated
in the introduction, for the results in this section we can sensibly weaken
the assumptions on w.

REMARK 2.1. The main result of this section, that is Proposition 2.2,
holds (and it is proven) assuming less than (1.5). More precisely for Proposi-
tion 2.2 we only require (1.5) for s > 0 on the upper tail of the disorder. For
the lower tail we assume that Elw_] < oo, with the notation w_ = —wly,cgy
for the negative part. An analogous standard notation for the positive part
is used below. Like before, we keep the convention that E[w] = 0.

PROPOSITION 2.2.  Recall that x(B) is given (1.15). For every 5 > 0
there exists a constant Cg such that for every h € [0, 1]

(2.1) F(B,h) < x(B)h* + Csh®.
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To achieve this bound, we do not rely at all on the fact that (0;)zen, is the
contact set of the LFF. We instead prove a general statement which says that
the averaged log partition function associated to any point process (0z)zea
— or any family of Bernoulli random variables (with arbitrary parameters and
correlations) — is always smaller than the one obtained when the (dz)zen,
are IID Bernoulli variables with an optimal density.

PROPOSITION 2.3.  Consider A a finite non empty set, (§;)zen a field of
IID random variables satisfying P(§ > —1) = 1 and E[(log(1 + §))+] < oo.
Moreover we assume that Py is the probability distribution of an arbitrary
random vector (6z)zen on {0,1}A. Then we have

(22)  ElogEy | ] (1+&) < |A] max. E [log (1+p¢)] ,
{z : 6,=1} ’

with the convention [ g cqy(1+ &) = 1.

Proposition 2.2 then follows from Proposition 2.3 by solving the corre-
sponding optimization problem. This is what we do first.

PROOF OF PROPOSITION 2.2. Recall that we use w(f3, h) for fw — A(B).
As a consequence of (2.2) we have that for £, 1= e“=(8:h) 1

(2.3) Elog Znwan < |AN] fél[%)i]E [log (1 + p&)] ,
p 9

and thus for every 8 > 0 and every h we have

(2.4) F(8,h) < max E [1og (1 +p (ew(ﬁ’h) - 1))} .
pE[0,1]

We are now going to expand the right-hand side for h 0, and everything
we are going to require is that A(3/3) < co. We use the fact that the maximum
is achieved for some p that we call p;, (which is unique as shown in the proof
of Proposition 2.3 although it is not needed in the argument here). First of
all remark that limp\ opp = 0. Indeed if we set pg = limsupy o pr, using
dominated convergence (here Ejw_] < oo is exploited) and the definition of
P, we have, for some positive sequence h,, tending to 0

(2.5)

nli_{roloprél[%ﬁ]E [log (1 +p (ew(ﬁ’hn) - 1))} = Eflog(1 + po (e~ —1))].
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The right-hand side is non-negative (set p = 0 in the right-hand side ) while
by the (strict) Jensen’s inequality the left-hand side is strictly negative if
po > 0 since § > 0 and the distribution of w is non degenerate. Therefore
po = 0.

To conclude, we analyse the asymptotic behavior E[log(1+p(e?(®P —1))]
in the limit when p, h \ 0 via Taylor expansion. This will allow to determine
the asymptotics for p;, and subsquently also that of r.h.s of (2.4). We use
the elementary bound

1 1
(2.6) —(z_)® < log(l4+z)—z+ 5332 < §$3’

where the upper bounds holds for every x > —1, while the lower bound holds

for x > —0.8156. ... Since we have assumed that A(33) < co we obtain that
(2.7)

E [log (1 +p <e”(5’h) - 1))} —ple" —1)+ p; (e’\(w)*”‘(ﬁ)”h — 2" + 1) ;

is O (p*) and this readily entails (x(3) is given in (1.15))
(2.8)
2
E [1og (1 +p (e“’(ﬁ’h) - 1))} — ph— %(B) + 0 (9*) + O(p*h) + O(ph?).

We stress that an expression (that depends on p, h and ) is O(p) (or O(h),
etc...) means that there exists a constant Cg such that its absolute value
is bounded by Cgp (or by Cgh, etc...) for all h and p sufficiently small. It
follows then by simple computations (using the fact that pj, is the maximizer
and that it tends to 0) that pp ~ 2hx(8). So for p = pp, the error term in
the right-hand side of (2.8) is O(h?®) and this in turn implies that

(2.9) pn = 2hx(8) + O(h?).

Therefore (2.1) follows and the proof of Proposition 2.2 is complete. O

REMARK 2.4.  For future use let us remark that what we have just proven
implies that, with &, = ew=(B:h) 1 we have that for every 8 > 0 there exists
Cp > 0 such that

(2.10) maxe E[log (1 +p6)] < X(8)H* + Cph”
pe b

for every h € [0, 1].
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PROOF OF PROPOSITION 2.3. Let us first observe that we can restrict to
the case when E[¢{] > 0. When this is not the case, by Jensen’s inequality
the left hand side of (2.2) is bounded above by 0 and thus, considering the
case p = 0, the inequality holds.

By analyzing the function p — log(1 + p¢), which is in particular strictly
concave and smooth for p € (0, 1), one readily establishes also that

(2.11) 0,1] 3 p — E[log(1 + p¢)] € RU{—o0},

is a strictly concave smooth function which is continuous up to the boundary
points. More precisely, keeping in mind that (log(1 + p€))+ = log(1 + p&4)
and (log(1+ p§))— = —log(1 — p&_), we have that the function in (2.11)

e converges to zero when p N\ 0. This is a consequence of the Dominated
Convergence Theorem: (log(l + pf))+ < (log(1 + £))+ (recall that
E[(log(1+¢€))+] < 00) and (log(1 + p))— is bounded for p away from
one;

e converges to its boundary values when p ' 1: the boundary value
is finite if E[(log(1 4+ &))-] < oo and it takes values —oo otherwise.
This follows because (log(1 + p))+ is non decreasing in p to the limit
value (log(1 4 &))+ that has bounded expectation and because also

(log(1 + p&))— is non decreasing in p.

Let p, denote the (unique) value of p for which the maximum in (2.4) is
attained.

Let us argue first that p, > 0. In fact, p, = 0 is not possible because
the function (2.11) takes value zero for p = 0, but its derivative is equal to
E[¢/(1 + p€)] which approaches E£ > 0 (see the beginning of the proof) for
p \ 0: this follows by separating once again the case of ¢ positive, for which
we apply the Monotone Convergence Theorem, and £ negative, for which
the integrand is bounded.

Suppose now that p, € (0,1) (the case p, = 1 is treated at the end). In
this case we exploit the fact that the first derivative of the map (2.11) is
zero at p, and we obtain

£
1+ pi€

Reintroducing the dependence on = we set

1
(2.12) E [ ] =0 which implies E [ ] =1

1+ pe&

(213) Yy = [JU+p&) and Zye =Ex | [ (1+&)
zEA {z : 6,=1}
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With these notations we have
(2.14)
Z Z
Elog Zy e = Elog (;)5> + ElogYa <logE [1?5] + |A|Elog(1 + pi&).
A A

Hence to conclude it suffices to show that E [Z, ¢/Ya] < 1. To establish this
we introduce a new law P for the disorder
P, 1

(2.15) W= ry

where E[Y,~ ] = 1 because of the second equality in (2.12). Under this new
probability, the variables &, are still IID and we have from (2.12)

(2.16) E[1+&)] = 1.

Hence for this reason we have (recall the convention that a product over an
empty set is equal to one)

Z ~ ~
(2.17) E {;5] —EZye=EAE | [ (+&)| =1.
A TEN: =1

We are left with the case p, = 1. In this case the derivative of the map
(2.11) must be positive for every p € (0,1), that is E [(1 —|—p§)*1] < 1 for
every p € (0,1), so E [(1+&)™!] < 1: the continuity for p 71 is established
by splitting the expectations according to & > 0, in this case the integrand
is bounded, and ¢ < 0 for which we can apply the Monotone Convergence
Theorem. We use again (2.14), even if in this case 1/Y} is not a probability
density. But we can argue directly that

Zng 1
(2.18) IE[ : } =EE|[[~—— ] (+&)
YA TEA (1 + fz) zEAN: §,=1
1
=Ex [] E [ ] <1.
z€EN: §,=0 (1 + gx)
This completes the proof of Proposition 2.3. O

An alternative proof of Proposition 2.3 can be obtained by adapting the
proof of Lemma 5.6.
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3. Proof of Theorem 1.1: Lower bound on the free energy. The
lower bound we obtain on the free energy is in a sense less precise than the
upper bound since the correction we obtain is h>*¢ instead of h3.

PRroPOSITION 3.1.  Choose 8 > 0. There exist e = 4 and Cg = Cg 4 > 0
such that for every h >0

(3.1) F(B,h) > x(B)h* — Csh**=.

Note that we can assume that h is sufficiently small whenever needed. In-
deed if (3.1) holds for h < hg = ho(d, ) and a constant Cg then it necessary
holds for all A > 0 with a modified constant C; = max(Cp, x(B)h,°)) (this
choice makes the right-hand side in (3.1) negative for h > hg).

The proof of Proposition 3.1 is essentially self-contained except for a result
of super-additivity connected to the existence of the free energy that we cite
from [25]. For this result we introduce

(3.2) An = [1,N]%,

z}nd we let OAy := Ay \ An denote the internal boundary of Ay (Ay and
AN are defined at the beginning of Section 1.2) and set

(33) 5;1; = 1[u—1,u+1](¢($))‘

PROPOSITION 3.2 ([25, Prop. 4.2]). For every 8 > 0, every h € R and
every u € R we have that

T ek, wolBh)OY
(3.4) F(8,h) = lim —EE [logE [e ein

Fonal] -

Moreover for every N

(3.5) F(B,h) > %EE [logE [eszN wa (B,h)d3

ngNH .

Proposition 3.2 deserves some discussion. The point is that it introduces
a different partition function: let us discuss first the case v = 0. The main
difference in this case is that we are not considering 0 boundary conditions,
but boundary conditions that are random and that they are sampled from
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a LFF, so they are zero only in some averaged sense (there is also the
milder difference that the contacts are only the ones in the box Ay which
is slightly smaller than Ay). When we introduce v # 0 we can think of
this new partition function as the partition function of the model in which
the boundary conditions are not sampled from a LFF with mean zero, but
with mean —u: we have then written the partition function by exploiting
the continuum symmetry of the LFF and we have translated the region in
which the contact potential acts up by w and reset the boundary mean to
zero. Proposition 3.4 states two facts:

(A) The free energy associated to this new model coincides with the free
energy of the original model, and this regardless of the value of w;

(B) The free energy dominates its finite N approximation, if we choose
the modified partition function we have just introduced for the finite
N approximation: this is proven in [25] as a direct consequence of
the fact that the logarithm of the modified partition function forms a
super-additive sequence.

The proof of Proposition 3.1, which involves several steps, is given in
Section 3.3. Before going through it we provide (in Section 3.1 below) a
quick exposition of the main underlying ideas, and introduce in Section 3.2
a decomposition of the field which serves as an important technical tool for
the proof.

3.1. Sketch of proof for Proposition 3.1. 'The intuition behind our proof
of Proposition 3.1 comes from the inequality (2.2), which implies that for
every choice of u and N

(3.6) logE [ezzexN wa (1)

ngN} <

|7\N|pr£[%§] E [log (1 T e G 1])] .

We observe that this inequality is an equality if (0}),cza is replaced by a field
of Bernoulli variable with parameter p(/3,h) which is the maximizer of the
right-hand side of (3.6) . Hence our strategy relies on fixing N large so that
the influence of the boundary condition vanishes, and the value of u in such
a way that (0%),cz¢ resembles an IID Bernoulli field with optimal density.
This is achieved by fixing u = u(f, h) in such a way so that E[6%] = 2hx(5)
(recall that from (2.9) this ensures that the density is close to optimal).
Moreover, at a heuristical level, when h “\, 0, the dependence between the
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variables (&3 ), ci, vanishes: indeed as our fixed density vanishes, we have
u(B, h) — oo, and high peaks of the LFF are known to display some asymp-
totic independence (see [13] for an illustration). Most of the challenge is then
to transform this intuition of asymptotic independence into a quantitative
statement.

The strategy of proof is the following: we split Ay into smaller boxes of
edge length M with 1 < M < N, and we wish to consider the contribution
of each box separately. To do so we write ¢ as a sum of “local” fields whose
compact supports corresponds roughly to a box, plus a negligible rest (see
Proposition 3.3). It is not possible for the support of the local field to match
exactly with boxes and they must display some overlap, but we play with an
extra parameter 1 < L < M to make the total area of overlapping region
negligible.

Once this decomposition is made, we need to show the following two
estimates:

(i) The contribution per site to the free energy inside the region where
there is no overlap is given to leading order in h \, 0 by x(3)h?. This
is the content of Lemma 3.9.

(ii) The contribution per site to the free energy in regions where the sup-
port of different local fields intersect is larger than —h?~¢. While the
second estimate might seem very rough, it turns out to be sufficient
for our purpose since the overlap of the supports of local fields only
accounts for a small portion of the box Ap.

3.2. A finite range decomposition of the free field. Let us explain in this
section our decomposition of ¢ into a sum of random field supported cubic
boxes plus a random field of much smaller amplitude (which contains all the
long range correlations).

Throughout the text we use cube for hyper-cube. When d > 3, given
L > 1 (L will later be chosen as a function of h that diverges in the limit
h ™\ 0, so we can think of L as a large integer), we choose the support of
the local fields to be cubes of edge length M = L? 4+ L while the length L
corresponds to the width of the overlap region between the support of two
neighboring local fields.

PROPOSITION 3.3. If ¢ = (¢(2))eza is a LEF on Z2, then one can
construct a collection of independent random fields {po, () ,cpa} (with
non negative covariance entries) which satisfy the following properties
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(i) We have

(3.7) ¢ g+ Y o),

2€74

(i) The field ¢o satisfies

(3.8) sup Var(do(2)) = {0 (L~'(log L)) ifd=3,

0L ifd >4,

(i) The fields #%) are identically distributed up to a lattice translation and
they are supported in a box of diameter M 4+ L. More precisely we have

o (1) law pO (. — Mz) for every z and almost surely
(3.9) Supp (gb(z)) = Mz+[1,M+ L —1]%

where Supp (¢*)) := {z € Z¢ . ¢\*)(x) # 0}.

One way to picture the decomposition is thinking that the support of the
z-local field are the integer points in (0, M + L)? translated by Mz. The
supports of the fields ¢*) and ¢, 2 # 2/, do not overlap if |z — 2| > 2
(recall that | - | denotes the [; norm). If |z — 2’| = 1 they do overlap, but at
most on (M + L —1)"1(L—1) sites. There are regions (of size (L — 1) sites:
the corners) where 2¢ local fields overlap and this is the maximal number
of overlapping fields.

PrOOF. We first decompose ¢(z) into (L 4 1) independent fields
(3.10) o(z) = (L+ 1)~ Y~ W),

yelo,L]¢

where (Lp(y)) 4 are IID infinite volume LFF. Then we introduce the

yElIO,L]]
grid Hj,

(3.11) Hys := {x € Z¢: ther exists i € [1,d] such that z; € MZ},

which splits the lattice Z¢ into cubic boxes of edge length M — 1. Let us also
introduce the translations of Hy:

(3.12) HY = y+Hy,
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which will be used for y € [0, L]¢ and the boxes (with boundaries) delimited
by H%) are:

d
(3.13) Bﬁ’z) = H[[yi+Mzi,yi+M(z,;+1)ﬂ for y € [0, L]? and z € Z%.
i=1

We let H® be the harmonic extension of the restriction of ¢®) to Hg\?,

which is the solution of the system
{(AH(y))(x) =0 foerZd\H%),

3.14

Recall that H®)(.) is the conditional expectation of p(¥) knowing its value
on Hggj), that is

(v)
(3.15) E [go(y) (z) f}%\?] = HY(z)
Now we define the fields
(3.16) p0(@) = (¢W(2) = HV(@)) 1500 (),
M

and it follows from the spatial Markov property that, for every y, the random

fields {1)(¥*)}, za are independent, and 1¥?) is a free field on B](\Z’Z) with
zero boundary conditions. We are now ready to make the fields ¢o and ¢(*)
explicit:

go(x) == (L+ 1) Y~ HO(x),
ye[o,L]¢

¢ (@) =L+ 1)~ Y W)

yelo,L]¢

(3.17)

The support property of ¢(*) is evident, so it remains to show that (3.8)
holds. This is a consequence of the bound (Lemma A.4 for a proof)

319 Var(H9() < G (st (w10) +1)7)

In fact since (go(y)) 14 is a family of independent fields, from (3.18) we

ye[o,L
have
1 )
Var (¢o(z)) = TTi7 Z Var (H (:c))
(3.19) velo.L)®
‘ < Cy 1
B 1>d ye[o,L]4 (diSt (va(y)) + 1)d_2 ’
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and simple symmetry arguments, assuming L > 1, show that the last ex-
pression is bounded by the case in which —x; is equal to the (upper or lower)
integer part of L/2 for every j: this corresponds to summing on y over a
cube of edge length L+ 1 centered, up to parity issues, at x. We now assume
L even to simplify the notations: the last expression in (3.19) is therefore
bounded for every x by

d
(3.20) 20 ) .
(LA 1) oTape (dist (0,H®) 4 1)
ﬂ Z 1 - Cded! (% +1)d—1 Lz/é .
LDt omge D2 T (LD 1)

y1<y2<...<yq

which, separating the cases d = 3 and d > 3, directly yields the desired
estimate. This completes the proof of Proposition 3.3. 0

3.3. Proof of Proposition 3.1.

3.3.1. Step 1: Choice of the finite size parameters. Recall that by Propo-
sition 3.2 it suffices to show that there exists hg > 0 such that for every
h € (0, hg) there exist N and u such that

(3.21) EE [k)g E {621-6@ wa (B,h)}

Fonyl] = N8 - cante)

So N may (and will) depend on h as well as u. In view of exploiting the finite
range decomposition of Proposition 3.3 we introduce also an h dependent
quantity L and recall that M = L? + L:

Lo=h ", k:=h"" and
(3.22) 9

N = kM+L =kL*+ (k+1)L "= n7"07 % |
where kg > 4d is a positive integer that depends only on d (the choice is
made just after (3.62) below). We drop integer parts in the notation for the
sake of readability. Finally we fix u;, (we will often omit the subscript for
better readability) to be the unique positive solution u to the equation

(3.23) P(ogN € [u—1,u+1]) = 2hx(B).

Note that the left-hand side of (3.23) decreases from P(o4N € [—1,+1]) to
zero when u goes from 0 to co. Hence a unique solution uy to (3.23) exists
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if (and only if) h € [0,P(cqN € [-1,+1])/(2x(8))] (which we assume).
Lemma 3.4 below provides a sharp asymptotic expression for uj, along with
a useful technical estimate.

We need a preliminary notation: for ¢ > 0 and h > 0 small we set

B . _oqloglog(1/h) log(2ay/m)
(3.24) u(a,h) := aqy/2log(1/h) + 1 2 \/2log(1/h) d\/m'

LEMMA 3.4. For h \,0
(3.25) w, = w (2x(8), 1) + 0 (1//Iog(1/R)) .

and if 0 < r(h) = o(1/+/log(1/h)) then both for I, = [0,r(h)] and I, =
[—7(h),0] we have
(3.26) P(ogN —up+1€l) = 2X(2ﬂ) uphr(h)(1+40(1)).

%4

On the other hand, for every choice of two positive constants ¢ and C we
have for h sufficiently small

(3.27) P (04N > up —1+¢) < h(log(1/h)™C .

REMARK 3.5. Our analysis depends on the specific form taken by the
potential. If we consider an arbitrary bounded compactly supported non-
negative function 9, the analysis of the model in which (Bwz+h—X(B)) times
1_1,1)(¢(x)) is replaced by (Bwz+h)I(p(x)) appears to be challenging even in
its annealed version! On the other the arguments we use generalizes to other
cases in which the annealed model coincides with the 8 = 0 case. More pre-
cisely our analysis does cover the case in which (Bwz+h—A(8))1_111(é(z))
is replaced by (Bwz+h— ALY (H(x)))) times ¥(P(x)). Such a p(x) dependent
shift is not very natural, but notice that if ¥(-) is the indicator function of
a bounded set of positive Lebesque measure, we are back to a constant shift
of the value of h. The solution of this generalized model requires a different
choice of the global shift u(2x(8),h): this new quantity differs from the one
we are using only for a term proportional to 1/+/|logh|, i.e. only the lowest
order term in (3.24) is modified. This is technically relevant for the proof,
but bears no consequence on the final result about the height at which the
field is pushed near criticality. This height is in fact determined only with a

precision o(y/|loghl|) (see Theorem 1.2).
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Proof of Lemma 3.4. Everything is based on the well known asymptotic
(x /' o0) estimate

(328) PN >a) = x\}%exp (-f) <1 10 (;)) ,

which in particular implies (via a relatively cumbersome computation) that

(3.29) P (—u(a, h) +oaN € [-1,1]) "~ an,

and we point out that the result is the same if [up — 1, up, + 1] is replaced by
[up, — 1,up — 1+ ¢], any ¢ > 0: that is, the contribution to the asymptotic
behavior is all near u;, — 1. Using (3.29) together with (3.23) we readily
extract (3.25).

At this point it is rather straightforward to realize that (3.27) holds (this
is is just a quantitative version of the observation that we just made that the
contribution to the asymptotic behavior is all near uy, —1): the leading effect
generated by a shift by ¢ in the Gaussian term is exp(—(2¢/o4)+/21og(1/h)),
that is a factor that vanishes faster than any power of 1/log(1/h) and this
is the content of (3.27).

The estimate for (3.26) requires more care. For I, = [—r(h),0] (the argu-
ment for I, = [0,7(h)] is essentially the same) we have

uh—l
(3.30) P (04N —up+1€[-r(h),0]) = / Joy(2)dz,
up—1—r(h)

with g,(-) the density of o V. For r(h) = o(1/+/log(1/h)) one directly verifies
that

(3.31) lim sup _90a(2) 1‘ —0,
AN |z—up+1|<r(h) gad(uh - 1)
so that
uh—l
(3.32) / - 9o,(2)dz = 1(h)gs,(up, — 1)(1 + o(1)).
Up—1—T

Using the asymptotic equivalence (3.28) and (3.23) we have, when h 0
(3.33)

a1 = "B (0 € fun — s+ 1)) (1o(1)) = 2O o))
d d

which yields (3.26). The proof of Lemma 3.4 is therefore complete. O
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3.3.2. Step 2: field decomposition and boundary control estimate. Let us
use the decomposition (3.7) of Proposition 3.3 for the LFF. Using the in-
formation we have concerning the support of ¢*) we see that ¢(*) () =0
for z € [0,k — 1]% and = € Ay, with Ay defined right after (3.2). There-
fore the value of ¢(x) for z € OAN is not affected by the realization of
((b(z))ze[[ak_l]]d. Hence letting

(3.34) P% , Py and P%,
denote, respectively, the distribution of

(3.35) b0 (6) o age 9 ez oo

we obtain from Jensen’s inequality that

(3.36) E [1og E [eZzexN wa(B,h)5

] -
E [log B}, @ B}, [E} [e>oein %] [0 1] >

EY @ B} [log By |¢>oein 0% ] ],

Now let us show that one can replace Ay (see (3.2)), in (3.36) by a smaller
set in order to avoid boundary effects. Set

(3.37) v=IL+1,kM]® and Ty:=Ayx\Ay.

We are going to prove:

LEMMA 3.6. For h > 0 we have P?V ® P?V a.s.
(3.38)

EIOgE}V [ezmexN Wx(ﬁﬁ)(s;] Z ]ElOgE}V eZmEA/N w(li(ﬂ7h)5: _ )\(,8)|PN’ .

Since the cardinality of T'yy is O(N?~1L), our choice of parameter makes
the last term negligible with respect to N?h?*¢, and thus combining (3.36)
and (3.38), the inequality (3.21) follows if ¢ < 1/k4 (which we therefore
assume; kg is introduced right after (3.22)) and if we show that

(3.39)  EE%logEL [ezzeAﬁv we Bh)03 } > N7 (x(B)h2 — Ch?*e) .
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4| 2 |4

21 1 |2

4| 2 |4
2M + L
2M
M+ L
M
L
0

0 L M

F1G 1. On the left there is the set An, covered by partially superposed
boxes of edge length M + L (the picture is drawn for d = 2 just for
the sake of visualization purpose: d2 is not a relevant dimension for our
problem ). One of this boxes is highlighted by the numbers 1, 2 and
4: one (and only one) of the fields ¢ is supported, for a well chosen
z = z, € Z% exactly on this box. On the region marked by 1, of edge
length M — L, only one field $*) is non zero, that is ¢(*)(z) = 0 for
every z # z, and x in the region marked by 1. In the regions, belonging
to the frame of region 1, marked by 2 and 4, there are respectively 2
and 4 values of z (one is z,) for which the ¢*) fields are non zero. Of
course this frame is much smaller than the box (M ~ L?). moreover in
dimension d there are regions in which up to 2¢ fields superpose. Step
2 in the proof consists in showing that we can erase the contacts in the
shadowed frame of the large box Ay at little price: we will see that in
the end this fully deals with the boundary effects because the long range
correlations of the field are all carried by the field ¢o9 and we get rid of
this field in Step 3.

Note that the expectation w.r.t. to P%V is not displayed because ¢ restricted

to Ay is completely determined by ¢ and (¢(Z))Z€[[0 f—1]d"

Proof of Lemma 3.6. We let ,uﬁ be the probability measure defined by

oS nenw (B8

El [ezzem(ﬁ,hwﬂ ’

du4
(3.40) N (6 .epor1y) =
dP}V< €[o 111)

that is the distribution of (¢(*)) z€[0,k—1] When interactions with sites in A
are taken into account (this measure depends on the realization of ¢y and
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possibly also of that of ¢(*) for z ¢ [0,k — 1]). We have

(341) log E}V [QZIEKN wm(ﬂ,h)5;:|

=logEjy [erEAQV wz(ﬁ,h)égg} + log M%N |:€EZGFN “’I(ﬁ’h)ag]

)

And thus (3.38) follows by Jensen’s inequality as follows:

(3.42) Elog i [ezxerl\,wm(ﬁ,h)cﬁ;} .

By | S wa(B 10| > ~AB)Twl,

zel'y

and in the last step we have used the fact that ,uﬁ,N does not depend on
{wz}zery and then we have just used that } - p d3 < [['v|. The proof of
Lemma 3.6 is complete. O

3.3.3. Step 3: getting rid of the base field ¢y. Our next step is to get
rid of the dependence in ¢g in (3.39). We can do this combining two facts.
Firstly from (3.8) and our choice of the parameters we know that with
an overwhelming large probability ¢ is small everywhere. Secondly, from
(3.26), we know that the expectation E[6%] for x € 6% is not much affected
by small variations of ¢g. Let us define the event Cy by

(3.43) Cn = {](]50(27)\ < L7Y3 for every z € A’N} .

A simple union bound using the estimate on the variance (3.8) — recall the
choice of parameters (3.22) — yields immediately for h small

(3.44) Py (CEV) < exp (—L1/4) .

By applying Jensen’s inequality we have also that for every realization of ¢q

(3.45)

Elog Bl [ ] > BAE | 57 w,(8,m)5%| > —IANIAB),

rENy

and therefore

> EE, [log EL, [ezz% ‘“I(ﬁ’w] 1CN} “AB)NYPY, (CEV) .
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Now recalling (3.44) and (3.22), this implies that (3.39) follows if one proves
that there exists hy > 0 such that for every h € (0, hg) and every ¢g € Cn

(3.47) Elog Bl [ %] > N (y(8)h? — Coh®+<) .

Note that expressions like for example the leftmost sides of (3.45) and
(3.47) are now random variables: they are measurable with respect to the
o-field generated by ¢g. We are going to see that not averaging over ¢q
is typically not a problem, at least as long as ¢g € Cy. The key result in
this direction says that the contact density is not very much affected by
conditioning with respect to ¢, as long as ¢g € Cy. It will be repeatedly
used in the remainder. Here it is:

LEMMA 3.7. For every h sufficiently small, every ¢g € Cny and every
z € Ny we have

(3.48) |EN[6Y] — 2x(B)h| < hL7V4.

Proof of Lemma 3.7. We introduce the practical notation
(3.49) o) == Y o¥(w)
2€[0,k—1]4

(note that the summation defining ¢;(x) contains between one and 2% non-
zero terms), and for x € A’y we have that

(3.50)
E) [04] = Py (¢1(2) € [u—1— ¢o(x),u+1 — ¢o()))

=P <\/ag — Var (¢o(z)) N € [u— 1 — ¢o(z),u+1— ¢o(m)]> 7

where P in the last line is just the law of N' ~ A (0, 1), which is of course
the only random variable in the expression. Now, for small h and assuming
that Cn holds, by monotonicity the right-hand side in (3.50) is maximized
when ¢o(z) = L~/ and minimized when ¢g(z) = —L~/3. If we set & :=

\/ 02 — Var (¢o(z)), (3.8) (and the fact that u is asymptotically proportional

to log L) implies that for h sufficiently small we have

Ty =1+ LB u+ 14+ LB S u—1+ 2073 u+1],
g

Ty -1 L YB a1 -L B clu—1-L Y3 u+1],
(o
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so that
(3.51) P (adN Elu—1+2L"3 u+ 1]) <

EL[0Y < P (ad/\f clu—1—L Y3 uy 1]) .
Now, using (3.26) we obtain that

(3.52)
[EL[0%] — 2x(8)h| < hP (ad/\f Clu—1-L Y3 u—1+ 2L—1/3])

< Ch uhL_l/S ,

with C' = C(f,d) which can be easily read out from (3.26). The proof of
Lemma, 3.7 is therefore complete. ]

3.3.4. Step 4: reducing to estimates on M-boxes.. We are now going to
state two technical results. The first (Lemma 3.9) is (3.47), but with A’y
replaced by the set of vertices x which are in the support of a unique gb(z)

(3.53) = {3: e Ny : 3z, ¢1(z) = ¢ (z), P — a.s.} .

Note that our condition L < M ensures that |A;| ~ |[A’y|. The reason why
the quantity with A% is easier to handle is that by independence of the
#*), the partition function can be factorized (and its log becomes simply a
sum). For technical reason, we prove in fact (3.47) with A, but also with
an additional constraint of the fields ¢(*).

The second result (Lemma 3.10) states that the portion of the domain
that we leave out, i.e. A’y \ A, gives a negligible contribution, this is where
the constraint imposed in the statement of the first result are used.

Both results are needed for our proof, but while the second is of a technical
nature, the first contains the key second moment argument on which the
proof relies. Let us observe that A’ is a disjoint union of cubes of diameter
M—-L

(3.54) = U B
2€[0,k—1]4

where

(3.55) BY = [L+1,M]*+ M.
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Fic 2. In Step 4 to Step 6 we show that it is sufficient to consider the
system in which the contacts in the shadowed grid-like region are erased.
The independence properties of the ¢*) fields reduce the problem to
estimate the contributions to the free energy in each of the non shadowed
boxes of edge length M — L. One important ingredient is also the fact
that, for every such a box, we introduce a constraint on the ¢(*) fields
whose support intersects the box or its frame (the box with the frame is
a box of edgelenth M + L). This constraint limits the number of contacts
that can take place in this box and its frame. A second moment argument
turns out to be very efficient thanks to this control on the number of

contacts.

The space between cubes being much smaller than the cube diameter, A%
covers most of the original box. Furthermore let us also introduce

(3.56) Dy = () DY,

with
(3.57) DY = {QS(Z) : Hx : o) (@) > 27U u — 2)}( < /ﬁ:d} .
where #q is fixed in such a way that

(3.58) 1— Pk (D}j’) - P (Hx : 6 (z) > 2*%—2)}‘ > nd> < K2

Note that Dy limits the number of contact points. Let us show that we can
find k4 such that (3.58) holds.

LEMMA 3.8. For any ¢ > 0 we can find k = k(d,c) € N such that for h
small

(3.59) Pl (Hx : 9@ (z) > C\/WH > ﬁ) < h?.
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Of course (3.58) holds by Lemma 3.8 (keep in mind (3.24) and (3.25)) by
choosing a value of ¢ € (0,27 %) and then fixing kg = max(x(d, c),4d) (the
requirement rg > 4d is due to (3.92) below).

PROOF. By a union bound the probability on the left-hand side of (3.59)
is not larger than

(3.60) (M + L)% max P} (d)(z)(xj) > cy/2log(1/h) for j=1,... ,m)

T1y--3 Tk

< (2h~HF)¥ max PL Z(ﬁ(z)(:cj) > cky/2log(1/h) |,

Tl Tk -
Jj=1

where of course the z;’s are in the support of cb(z) and we have used M =
L? + L < 2h~2/% We are therefore reduced to estimating the variance of
> i1 @) (;). The first observation is that we can replace P} with P, that
is we can work with the free field in Z¢ (this is just because G(x,y) is larger
than the covariance of ¢(*) for every choice of z and y). The next step
is realizing that this variance is maximal when the x; are closely packed:
more precisely that the maximum of the variance is bounded above by a
constant that depends only on the dimension time the variance of the case
in which the set {x1,..., 2.} is replaced by the cube of edge length equal
to [k'/?] (of course this cube contains more than s points, unless x/? is
an integer number: the full argument is left to the reader and can be found
for example in [25, Lemma 6.11] where one can refer also for an explicit
constant (that is however largely overestimated). The computation for the
cube is straightforward and yields a variance which behaves for x large like
Cyk(4t2)/d Therefore

(3.61) Py i¢<z><wj>zcm/2log<1/h> <
j=1

1-(d+2)/(2d) ) o
P (UdN 2 CK/ 210g(1/h)> S hCQH(d 2)/d/(Cdo'§) — hcdﬁ(d 2)/d .
12
d
Therefore
(3.62)

Py (Hx ¥ (z) > c\/210g(1/h)}’ > /@) R L h?,

with the last step that holds if x is chosen so that c&n(d_z)/d > 2d + 2
and if h is sufficiently small. Therefore k(d, ¢) is identified and the proof of
Lemma 3.8 is complete. O
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Here is the first of the two results that we announced:

LEMMA 3.9.  For every h sufficienly small and ¢y € Cny we have (note
that |BY)| = (M — L) = 124)

|:62Z6822> W (th)éz

(3.63)  ElogE}N ] > L*(x(B)h* — Csh**e).

As a consequence for ¢g € Cn we have

(3.64) ElogE}

Z Elog EX [e

2€[0,k—1]4

[ezz% wz(ﬁ,h)éslm} _

> (B,h)oz
1735\?] > NY(x(B)h* — Cgh**e).

w.
zEB%Z> v

Of course this is not yet sufficient to conclude because there is no direct
way to show that adding the sites of Ay \ A%\, has a positive contribution on
the free energy.

We will in fact content ourselves with showing that this contribution is
not too negative. This is the object of our second result. It requires the
introduction of some further notation. We define for A C Ay, Za, as a
partition function restricted to Dy for which the interaction is present only
for sites in A

(3.65) Za, = EY [ezzeMm(ﬁ,h)aleN] '
Moreover we define
(3.66) Kj, = inf{K > +/log1/h: E[|lws|; |ws| > K] < h?}.

The condition K > y/log 1/h is artificial, but it is convenient for us to have
limp\ o K, = oo. Since we have assumed Elexp(tw;)] < oo for every t € R
we have that Kj = o(log(1/h)). We set

(3.67) Wy 1= wx1{|w$|§Kh}'

Here is the second result.

LEMMA 3.10.  For every v > 0 there exists hy such that for all h € [0, hy)
we have

(3.68) Elog Zps —Elog Zag > —h* 7 |B\ 4],
for every A and B with A C B C Ay
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Let us show that combining Lemma 3.9 and Lemma 3.10 we obtain (3.47)
(and the proof of Proposition 3.1 is therefore reduced to proving the two
lemmas). First of all just by restricting the expectation to the event Dy we
have

Zsenr, wo(Bh)oy Srenn, wo(Bh)5

(3.69) ElogE} |e

> Elog EY [e 1p,

The next step is to remark that we can replace w, by w, without changing
much the expectation. In fact, by applying Lemma A.3 with K = K} we see
that for any A C A’y we have

(3.70) ‘IE [mg ZA,M} —E [log ZA@} ‘ < BA|R3.

In particular, using (3.70) for A = A’y we see that it is sufficient to prove
(3.47) with Elog Zy, , replaced by Elog Zy, 5. We write (recall (3.53))

3.71) E [log Zy, @} ~E [log Zny, @} +E [log Zny, 5 —log Zuy, @] :

and we use Lemma 3.9 and (3.70) to bound the first term and Lemma 3.10
for the second one. So we obtain that for v > 0 and h sufficiently small
(allowed to depend on 7)

(3.72)

Elog B} [eZ7et “r M%) 5 Na(y(8)h2 — Cph?) — [Ny \ Al |2

Now it suffices to recall the choice of the parameters and to choose v = 1/2k4
and (3.22) allows to conclude that (3.47) holds for some £ > 0. More precisely
we have

1
(3.73) Ny \ A% < d(k+1)LNYY < 2dNUL™t = 2dNehra

As announced, this means that we are just left with proving Lemma 3.9 and
Lemma 3.10. This is the content of the next two steps of the proof.

3.3.5. Step 5: the second moment estimate (proof of Lemma 3.9). To see
that (3.64) follows from (3.63), one simply observes that once ¢q is fixed,
(5;‘)%3(2) is determined by ¢®). Hence, since P}V is a product measure

L

(recall the support properties of #*) and the definition (3.55) of B(Lz)), the
expectation can be factorized. Applying (3.63) to each term of the sum thus
obtained we have

(3.74) Elog Bl [e>=et% “PM%] S A (y(B)h2 — C5h2te),
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and we conclude (modifying the value of Cjp if necessary) by using the fact
that our choice of parameters implies |A%| > N4(1 — h?).

Let us now turn to the important part which is the proof of (3.63). Since
the result does not depend on z let us assume that z = 0 and write B for

BS). With this notational simplification we remark the splitting:

(3.75) ElogEl [eXeenes (Mg ] =
N

El [ezzes wi (8,1)0% 1D(0>}

N

Elog + log EE}V [ezmeg wa (8,h) 63 1D(0)]
N

EE!, [ezmengw,h)az 1@53)}

= Elog By [eXen (05

0 U
DJ(V)} +logEY {ehZIGB 0z ng\?)} ,

and in the last step we have introduced the non disordered pinning Gibbs
measure P}\}h which is the probability with partition function E}[e” 2rendz),
Let us first estimate the last addendum in (3.75). We have

(3.76)
ho u (0 0
log EY [eZIGB lef\?)} > hEL xez;géx DO | +10g PL (DY)
u (0)
> hEy (I%:g(sx) NG +log Py (DY)
= hE} Z(sgg] — hEY (Z 5;;) 1, | +logPL (DY)
zeB zeB (DN)
> 12 (20(B)0? + O (RL74) ) = 12n? — 2p2
> L (2x(B)h* — Cah**e)

where in the step before the last one the three terms correspond to the three
terms in the previous line and we have used, in order, (3.48), then (3.58)
together with Y- 6% < L?? and finally again (3.58).

We are left with estimating first addendum in (3.75). Note that since

P}\}h(- \D](\(,))) is a small modification of P}, the probability of making one
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contact in B is small also under the former measure. In fact

(3.77)

E} [ehZzeM;l ) (0)}

Py 25“ >1|p¥) = N {Ssepor>1}nDY
N v 2 N E}, {ehZQCEB&gl “”}
DN

Py ({Ses0% = 110 DY)

z€eB

<
- 0
Py (P
< (14 2kgh)PY ({Z 5 > 1} mDJ(S))
zeB
< (14 264h)PL (Z 5L > 1)
zeB

< (1+42nr4h) Y BN [64] < CL(B)L*h,
TEB

where in the second inequality we used (3.58) and in the last one we have
used (3.48) and C1(8) := 4x(B). As a consequence we have for every w

(3.78) EY [ezzeng (8,0)5%

D§3>] > 1— C1(8) L.

(1-m)
n € (0,1), with n = C1(B)L?**h we obtain that

Hence using the formula log(1 +y) >y — 5 L2 valid for all y > —n and

(3.79) ElogEY" {ezzeng(ﬁmég Dgg)]
! 1[5 eswe(B0)5% | p©)]
> = xeB T\ P _
—  2(1—Cy(B)L*h) (E (EN [e : Dy } 1

1 ®2

> - (1 + 201<6>L2dh) ((E}V) [ezzes<A<2ﬂ>—2x<ﬁ>>6£”69>} _ 1)

where the last inequality it is simply the fact that 1 + 2z > 1/(1 — z) for
x € [0,1/2], so we are assuming C1(3)L*'h < 1/2, and we have introduced
the notation

(3.80) Pi() == Pi (-[D0) -
The notation 53(Ei), i = 1,2 denote the set of contact point for the two

. ~ .\ ®2
marginals ¢(), i = 1,2 of the product measure (P}V> . Now taking advan-
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~ .\ ®2
tage of the fact that, because of the restriction to DO under (P}V> we

N >
have ) x 5;1)5;(62) < kg, we deduce that

(3.81)
(E}v)®2 [ezzwu(w)—u(m)&ﬁ)653’} <1- (f’}v) o (Z 5(M62 > 1) +
zeB
A2B)-2X(8) (f’}v)m <Z sMs@) = 1) +erAEA=E) (P > (Z o) > )
zeB eB
_ 14 (2e8-20) _ 1) (P < 552 — 1)
( )(#4)” (5

+ (em(x(zﬁ)—zx(ﬁ)) — 1) (f:}v) @2 (Z 5052 > 2> .
zeB

In the following lemma (whose proof we postpone), we compute a sharp
upper bound for the second term in the sum, and show that the third one
is negligible.

LEMMA 3.11.  Set e = 1/(4kq). There exists ho = ho(,d) such that for
h € (0,ho(B,d)) and ¢o € Cn we have

(382)  (E} ) (Za ) ((2x(B)R)? + h*+e) L,

zeB
and

~ ®2
(3.83) (P}V) <Z s > 2) < p2tep2d,

zeB

The application of Lemma 3.11 to (3.81) yields (for adequate choice of
constants)

(384) (EN) o [eZoes@-20)60] _ ¢
1

o3 (X (D) + Ch*e) L¥ = Ch* (era@)=22) ) 124
X

— (2X(5)h2 . C/h2+5) L2d,
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and going back to (3.79) we get (for a different constant C')

(3.85)  ElogEy" |¢Xves (0005

DY| > - (x(A)h? — Ch*+e) 12,
and we are done with the proof of Lemma 3.9. O

Proof of Lemma 3.11. The proof relies essentially on controlling the first
and second moment of the sum »_ 553 For what concerns (3.82) we

observe that

(3.86) (E}V)®2 (Z 5£1>5§C2>> =y (E}V [5;;])2 :

z€eB zeB

z€eB

and that

(3.87)
Bl |24,

E} [37] = oy (1)

T

< (1+2h2)EY [6Y] < (1 + 2h2) <2X(5)h + hL—1/4)

< 2x(B)h + h'T,

and in the last step b is any positive number smaller than 1/(4k,) and
the step holds for h smaller that a constant that depends on 3, d and on
the choice of b. Therefore the square of this last expression is bounded by
(2x(B)h)? 4+ h%*P, for example b = 1/(5k4) for h smaller than a constant
that depends only on 8 and d. The proof of (3.82) is therefore complete.

For what concerns (3.83) we start like for (3.82), that is we get rid of the
(0)

conditioning with respect to D ]\(,) and then we proceed with a union bound:

(3.88)
(f’]l\[)@? (Z 6§:1)53(52) > 2) < (14 2h2)2 (P}V)®2 (Z 59(01)59(02) > 2)
zeB 2B
< (1+ 2h2)2 Z (P}V)®2 (53(61)53(62)52(/1)552) — 1)
z,yEB: z#Yy
= (1+20%)% Y PL (%6 =1)?
T, yeB: x#y

< (1+2h2)2LM max Pl (5u5r =1)%.
z#y
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We proceed by observing that (recall (3.43) and (3.49))

(3.89)
Py (¢1(x) >u—1—¢o(x), p1(y) >u—1— go(x))
Ph (¢1(x) + ¢1(y) > 2u — 3) .

This is just a Gaussian tail estimate for a centered Gaussian variable with
variance equal to Var(¢(z) + ¢(y) — ¢do(x) — ¢o(y)) = Var(o(z) + ¢(y)) —
Var(¢o(x) + ¢o(y)) and, for = # 0, it is therefore smaller than Var(¢(x) +
#(y) = 2(1+p(d))o?, where p(d) € (0,1) is the probability that the the sim-
ple random walk, starting from the origin, revisits the origin. The constant
p(d) has an expression in terms of an integral involving a Bessel function
(see for example [18, Section 5.9]), in particular p(d) decreases to zero as d
becomes large: here we will just use p(d) < p(3) = 0.3405... < 7/20). Hence
we are left with estimating

<
<

(3.90) PL (5u5t =1) < P< 21+ p(d))oaN > 2u—3) ,

and (3.28), along with the fact that wy, is asymptotically equivalent to

oqv/2log(1/h), readily yields that
(3.91) Py (0usy =1) < h'P,

for every b € (0, (1 —p(d))/(1 + p(d))), and h sufficiently small. Going back
to (3.88)we conclude that

(3.92) (f’}v)®2 (Z 5052 > 2) < LAdp2t2 _ [2dp2420-2d/kg
zeB

for every b € (0,(1 — p(d))/(1 + p(d))) and h sufficiently small. Since (1 —
z)/(1 +z) > (1 — 2x) for every z > 0 we can choose b = 1 — 2p(d) >
1—17/10 = 3/10. Since 2b — 2d/kq > 3/5 —2d/kq > 1/10 > 1/(4kq) (for the
last inequality and the one before the last one, recall that k4 is chosen to be
at least 4d) and this completes the proof of Lemma 3.11. O

3.3.6. Step 6: the proof of Lemma 8.10. Of course it is sufficient to prove
the result for B = AU{z}, because then the general results can be obtained
by adding vertices one by one. We just have to prove then that

(3.93) E log 74 (e(ﬂ@—k(mh)&f ) > _Ch2,

where 7% denotes to the distribution of (¢(*)),cz4 associated with the
partition function Z,4 g, see (3.65): note that it depends only on (@y)yea-
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We are going to show a stronger statement than (3.93): in fact we are going
to show that (3.93) holds also if we average only with respect to @, (we use
the notation E,) and we freeze the realization of (@y)y-,. Setting pag =
PAGBh 1= DA@((S;; = 1) — it is a random variable measurable with respect
to (Wy)yea — we have

(3.94)
E, log A% e(ﬂwx—,\(ﬁ)%)&ﬂ = E, log <1 + pAs (6,8@—,\(5)% _ 1))

—Pis (emw)mw) _ 1) 7

v

where in the last step holds if pag < 1/2, so we can use the inequality
log(1 +y) > y — y? that holds for y > —1/2: in fact paz < 1/2 yields
pas(e®@ 2B —1) > —1/2 for every value of @ and 3.

Hence we are reduced to proving that for every 3, d and every v > 0 there
exists hg such that for every finite subset A of Z?, every h € (0, hg), every

¢o € Cy and every realization of @
(3.95) pas < BT

Recalling (3.48), the strategy is now to show that 4% is not too different
from PL,. And, since ¢y is fixed, ¢(z) is determined by the realization »)
for at most 2¢ values of z. We will prove that conditioned to all the rest,
the marginal distribution of ¢(*) has a bounded Radon-Nikodym derivative.
Namely (recall that |@,| < K}, with K}, given in (3.66)):

LEMMA 3.12.  For every z, A and every measurable subset B of RZ e
have that when ¢ € DJ(\?) fory # z,

3d+l

(3.96) 4@ (gb(z) €B| oW, y# z) < 26PKR3 Rapl) (gb(z) e B) .

We want to apply Lemma 3.12 to estimate from above 74% (5% = 1) and
for this we observe that the event J% = 1 relies only on the realization of
finitely many ¢(*). More precisely
(3.97)

{09z 32 =1} = {<¢<Z>>zezd Y@ e u-Tu+1) - cf»o(x)} ,

z€I1L
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where the set I, := {z : z € Supp(¢®))}, contains at least one point and
at most 2¢. An immediate consequence of Lemma 3.12 is that the Radon-
Nykodym derivative with repect to P}V of the distribution of (qb(z)) zel, under
4% is bounded above by

(398) (QQBKh3d+lﬁd)|Im‘ S (266Kh3d+1ﬁd)2d

As the event in (3.97) depends only on (¢*)).<, we have in particular (recall
that Kj = o(log(1/h)))

(3.99) 749 (54 =1) < (2£PKr3" T Ra)2 Pl (5 = 1)
< (2ePEn3 RN 23y (B)y < hTY/2h

where we have applied (3.48) in the inequality before the last one. O
Proor or LEMMA 3.12. We recall that
(3.100) B, = (L>+ L)z +[1,L2+2L —1]¢ = Mz+[1,M + L —1]%.

is the support of ¢(*). Now the conditional Radon-Nikodym derivative given
oW, y # 2z is equal to

L G LS T

(3.101) "

S R

where the superscript (z) in the expectation underlines that the average is
taken only w.r.t. ¢(*). We consider the sum over B, N A and not A because
terms coming from x € (BZ)E are completely determined by ¢), y # z and
therefore cancel out in the numerator and denominator. N
Because of the restriction to Dy there are at most 3%, contacts in B,.
Indeed if 6% = 1 for some z € B, then there must exist 2’ with |z—2/| < 1 for
which ¢ (z) > 27%(u — 2) (because otherwise the sum > yezd W) which
contains at most 2¢ non-zero terms is smaller than u—2). We conclude using

the constraint Dg\?/) and the fact that there are 3% choices for z’. Thus using
our uniform bound on @ we have
(3.102)

S (B3 — AB) + )3 | < 3 (B + B+ A(B)) < %sdﬂﬁdﬁxh,
xegzﬂA
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where the last inequality is valid for A small enough (recall that K}, diverges
when h — 0). Using this bound on the numerator and denominator we
obtain that the Radon Nykodym is bounded above by

1
(3.103) B3 RaPKR
Pl (PV)
which yields the desired estimates because P}V(DE\?)) >1/2. O

4. Proof of Theorem 1.2: Lower bound on the height. The main
object of this Section is to prove inequality (A) in (1.19) holds. It can be
reformulated as follows:

PROPOSITION 4.1.  Givene > 0, for all h < ho(e), there exists c(e,h) > 0
such that almost surely for N sufficiently large (depending on w) we have

d —cNd
(A1) Prvwsn | D YowycoposyTogam = N | < e

IEE[O\N

For simplicity we redefine from now till the end, that is the entire Sections
4 and 5, the value of uy by keeping only the leading behavior, that is we set

(4.2) up, = ogy/2log(1/h).

Recalling (3.23)-(3.25), we see that the newly defined uy, coincides to first
order with the one used in Section 3.

The proof of Proposition 4.1 is divided into three steps. To each step is
devoted one of the subsections that follow.

4.1. Step 1: Upper bound on the contact fraction. The first important
ingredient to prove Proposition 4.1 is a quantitative control on the contact
density under Py, 5. We know the contact density is close to the optimal
density p, when h N\, 0, and in this limit p, ~ 2x(8)h (see (2.9)). But we can
extract from Theorem 1.1 also upper and lower Large Deviations estimates:
for our arguments we just need a control from above, and this is what we
are going to develop next. Given 1 > 0 we set

(43)  Brg = JoeRM 1 0 36 < 2x(B) +a)h

zef\N
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Then we have the following;:

LEMMA 4.2.  For every n > 0, there exists constant c(B,m) > 0 and hg
such that for all h € (0, hg),we have almost-surely for N sufficiently large

(44) PN,w,B,h (BE‘V,U) < e_ChQNd‘

REMARK 4.3. Actually we only need to show the result for one positive
value of m, no need to choose it arbitrarily small. In fact, we are going to
apply Lemma 4.2 with n = x(B). Nevertheless, we feel that a precise result
gives more intuition about the proof.

PROOF. Given an event A, we use the notation Zy, g4(A) for the par-
tition function restricted to the set A that is

(4.5) ZNwph(A) =Pny s n(A) ZNwsh-

For every v > 0, using the convexity of v — log Zn w g h+v (BE\,W> and the
fact that its derivative at the origin is

(4.6) Enwsn | Y 0 | Biy| = 2x(8) +n)hN?,
ZGAN
we have
C
Z ZNwph+v (BN, )
(4.7) log ZN@Bhty 5 6g !
N,w,B,h ZN,w,B,h

> (2x(B) +mhoN? +10g P w,sh (BEV,W> )

where we have used that

ZN7W7B7h <BEV,77>

ZNw,B,h

(4.8) Py (Bia) =
Dividing by N¢ and taking the limit in (4.7) we obtain that P(dw)-a.s.
(4.9)

. 1

lim sup —— 1og P s (BY,) < F(B,h+v) = F(8, ) = (2x(8) + n)hv

N—oo
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Choose now v = bh with b := n/(2x(/)). By applying the precise asymptotic
results of Theorem 1.1 we obtain, in the small A limit

(4.10) F(B,h+v) = F(B,h) = (2x(B) + n)hv

= h? (x(B)b* — nb) + o(h?) = —h?

which completes the proof of Lemma 4.2. O

4.2. Step 2: lower bound on harmonic averages. We introduce a length
L € N sufficiently large (how large is specified below: we stress that this
length L does not depend on h and it is unrelated to its homonym of
Section 3, see (3.22)) and divide Ay into disjoint cubes of edge length
L. We introduce the disjoint cubes C% := [0, L]? 4+ zL and their centers
xr(2) :=2L+ (1,...,1)|L/2]. We choose L so that the variance of a zero-
boundary free field on C7 at the center of the cube is close to variance of
the infinite volume field (recall (1.3))

(4.11) oqr = Gr(zL(0),22(0)) > o3(1 —€/2).

We consider only z € [0, N/L| — 1]¢ =: Iy meaning that we consider
cubes for which C7 C An. We let Hp(z) denote the harmonic average, at
the center z,(z) of the cube C7, of the field on the boundary of C}

(4.12) Hi(z) == Y prz(z)é(x).

z€dC}

where 0C% := C% \ ([1,L — 1]¢ + zL) is the internal boundary of C} and
pr.-(x) is the probability that a simple symmetric random walk issued from
the center xr(z) hits 0C} at .

We are going to show that for most z’s, Hr,(z) lies above height (1—&/2)uy,.
We introduce the event

(4.13) Fye == {qseRAN: IEn1(0)] < 2%Nd} ,
where
(414) EN,L((b) = {Z S IN,L : ’HL(Z)’ < (1 —E/Q)Uh} R

is a random subset of I .
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LEMMA 4.4. Given e > 0, the exists ho(e) such for all h € (0, hg), there
exists c(e,h) > 0 for which for all N sufficiently large we have

(4.15) Py ih (FFVE) < N,

ProOF. Using Lemma 4.2 we can in fact look only at the probability of
F ][3,75 N By, for some arbitrary value of . We choose n = x(8) and simply
denote the corresponding event by By. Now we have for any event A and
h >0

(4.16)
E [PN,w,,B,h (A N BN)] =K |:

ZNwan (AN BN)]
ZNw,Bh

IN

E[Zywsn (AN By)] /Py (vg: e Ay, o(z) > 1)
= Ey [ehZ“EAN 6x1AmBN] /PN (Vaz € /O\N, o(x) > 1) ,

where we have simply bounded the denominator by the contribution of tra-
jectories with no contacts. Given that the probability in the denominator
behaves sub-exponentially in the volume N? (recall the entropic repulsion
estimates discussed below (1.9)) and that the number of contact is bounded
above by 3x(8)hN?, we have for N sufficiently large

(4.17) E[Pywsn(ANBy)] < eXOPNP (AN By) .

Hence to prove (4.15) it is sufficient to show that
(418) PN (F][\:/"n75 N BN) < 6—5X(6)h2Nd 7

and then apply the Borel-Cantelli via a Markov inequality bound. We are

in fact going to show that for any realization of Hy, for which |Ex (¢)| >
d

sz V%

(4.19) PN (BN | HL(Z), S IN7L) S ei5X(ﬂ)h2Nd .

The Markov property for the LFF states that under E; the random variables
#(z1(2))—Hp(z) are IID Gaussian variables with variance o3 ;, which are in-
dendent of (H[(2)).ery, - In particular, conditioned to Hr,, (5mL(z))ze[07LN/LJ,1Hd
are independent Bernoulli variables with respective parameters

- <_<t—H<>>> "

4.20 C(Hp) = ——
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Note in particular that the above expression is decreasing in |H(z)| and
using also (4.11) we see that for z € En f,

I (t— (1 —¢g/2)up)?
421) * (Hr) = Jﬁ/_leXp <_ 202, > dt

> P (ogN € [acup, — 1/agc,acup + 1/a.]) =: q(h,d, L, ),

where in the intermediate step we used a. := (1 — £/2)'/2. Replacing uy by
its value (4.2) and using (3.28) in a rough way, we obtain that g > h!=¢/2,
at least for h sufficiently small.

Hence in particular, considering within AN only the points of the form
xr(z) with z € En,; we obtain that, conditioned to H, when |Eyz| >
5z NV 4 the quantity Y we An 0, stochastically dominates a binomial random
variable of parameters ¢ and [¢/(2L2)]N¢ (we then omit the integer part
for notational convenience. We have thus

(4.22)
Py (By | Ho(2),2 € Ing) < P (Bin(sNd/(zLd),hH/?) > 3X(ﬁ)hNd>,

where Bin(n,p) denotes a binomial random variable of parameters n and
p. By the first inequality in Lemma A.1 applied with n = eN%/(2L%) and
A = 6x(B)h/2L% /e, it is just a matter of choosing h suitably small to get
to

7 6h1—5/2
(423) Py (By | ()2 € Ing) < exp | ————N"] ,

which largely proves (4.19). O

4.3. Step 3: positive density of low sites is incompatible with harmonic
average lower bound. Now let us consider the event whose probability we
wish to bound in Proposition 4.1 which is

(4.24) Ane =0 €RY™: ¥ Liswi<a-cu > N
TEAN
Using Lemma 4.2 and Lemma 4.4, it is sufficient to prove that the probability
of Ay .NByNFy, decays exponentially with the volume. From (4.17) (with
A= An.NFpn.) we deduce that
(4.25)
EPnNwsh(Ane N By N Fn,)| < eXOPNp (ANeNBnNFng) .
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Hence we are left with showing that
(4.26) Py (AneNFye) < e SXORNE

Now to conclude we need observe that on the event Ay . N Fy . the Hamil-
tonian Hy(¢) is anomalously large. Indeed, on Ay , we have necessarily

(4.27)
3Nd

Hz € [0,(N/L) —1] : 3z € 2L+ [1,L]% |¢(x)| < (1 —s)uhH > e

and hence on Ay . N Fy . we have

(4.28)
Hz L |H(2)] = (1—e/2)up and Tz € 2L + [1, L], |¢(x)] < (1 — 5)uh}‘
Nd
> 64—Ld.

Note that for each z which satisfies the property in the right-hand side of
(4.28) we can find 1 € zL + [1,L]? such that |¢(z1)| < (1 — &)up, and
since Hp(z) is a weighted average of the values of ¢ on the boundary of
2L + [0, L]¢, there exists x5 in the boundary of zL + [0, L]¢ such that

|p(z2)] > (1 —/2)up.

Considering a path of minimal length (which in this case has to be smaller
than dL) between x; and x2, we obtain that there exists a pair of neighbors
y1 € 2L + [0, L]¢ yo € 2L + [1, L]¢, such that

(4.29) [6(21) = $l@2)| = o un.

Given that these edges are necessarily distinct for different values of z, we
obtain that

(4.30)
An 2 eluj, d
AneNFne CQOeRM o Y™ (4(x) — ¢(y)) > oLz
{zg}NEyAN

To conclude, we observe that e3u? / (16d%2L%*2) can be made arbitrarily large
by choosing h small, and use that by [25, (B.8)] one can find C' > 0 such
that

(4.31) Pyl > (é@)—o(y)? = CN? | < e

T~y
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Therefore (4.26) holds and the proof of Proposition 4.1 is therefore complete.
O

5. Proof of Theorem 1.2: Upper bound on the height. In this
Section we prove inequality (B) in (1.19). We keep the definition in the
previous section (4.2) for the value of uy,.

PROPOSITION 5.1. Given € > 0, for all h < hg(g), there exists ¢ =
c(e,h) > 0 and Ny(e, h,w), with Ny = No(e, h,w) < oo P(dw)-a.s., such
that P(dw)-a.s. N > Ny we have

(5.1) Prosn(D(N,e) < eV,

with

(5.2) D(N,e) i= Y Lo >(14eju} = N
176]\]\7

The proof will be achieved through various steps of which we give here a
quick sketch that could be useful as a guideline:

1. Section 5.1: construction of a hierarchy of (almost) coverings of Ay.
To prove Proposition 5.1 we need to exploit the fact that the contact
fraction is close to pp := 2hx(5). However, a statement about the
global density like Lemma 4.2 is not sufficient. We need and will show
that if we divide Ay into boxes (hyper-cubes) — we will call them level-
0 bozes — of volume roughly h~2, the empirical contact density in most
of these bozes is close to pp. Such a statement is only about level-0
boxes, but later on in the proof we will need a full hierarchy of boxes.
In such hierarchy, level-0 is the lowest level, the highest being the one
of A itself. It is more practical to introduce from the start the full
hierarchy even if up to Subsection 5.5 only level-0 is used. For a part of
the argument the level-0 boxes will be further split into 6¢ sub-boxes
that will be called elementary bozes.

2. Section 5.2: control of contact density on elementary bores. We will
introduce an event C(N,¢), with § > 0 a parameter that is simply
going to be chosen proportional to ¢ in the end, on which the field has
approximately the correct contact fraction in most of the elementary
boxes (that are just a further partition of each of the level-0 boxes into
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a finite number, precisely 6%, boxes). We will show that the P Now,8,h
probability of the complement of C(XV, §) is negligible, in the sense that
it is O(exp(—cN?)) for some ¢ > 0.

3. Section 5.3: the main body of the argument. We write ¢ = 1 + 1, with
¢ and 1) independent. This decomposition is similar to the one made
in Section 3.2: ¢ has small variance and contains the long range cor-
relations, while the field 1 has no correlations when we consider sites
that belong to different level-0 boxes. We introduce at this stage one
more event, called B(N, d) that contains the requirements we demand
on the 9 and such that the P N.w,8,n probability of the complement of
B(N,6) is O(exp(—cN?)). In a nutshell, what we require on ) is that
it is close to being affine on most of the level-0 bowes and we do this
by passing through second order discrete derivatives of ¢: arguments
would have been much more straightforward if we were able to show
(with the proper exponential probability estimate) that the field ¢ is
small or that ¢ is almost flat, i.e. its gradient is small: the point is that
we would like to get rid of ) and exploit the independence properties
of 1. We will however explain why we cannot prove this. Nevertheless,
working with locally affine v will turn out to be sufficient to bound in a
satisfactory way the Py, g, probability of B(N,d)NC(N,d)ND(N,e¢).
For readability we split this section into two and we devote a separate
section to the probability estimates on the v field inside the level-0
boxes.

4. Section 5.4: Level-0 estimates. Here we exploit the fact that we are in
C(N, ), hence with a control on the contact density in most of the
level-0 boxes, and in B(N, ), hence with a strong control on the long
range correlated field ¢ (in most of the level-0 boxes). We pick any of
the good level-0 boxes and develop geometric arguments, coupled with
probability bounds, that show that it is improbable that the absolute
value of the field goes above level (1 + €)uy,.

5. Section 5.5: the multiscale bound. This section is devoted to bound-
ing the probability of the complement of B(N,¢) and this is the step
in which the multiscale construction introduced in Section 5.1 is ex-
ploited.

5.1. Construction of nested (almost) coverings of An. Before stating the
main result of this subsection we must introduce some notations. As an-
nounced, we want to cover Ay with cubic boxes with volume c(log(1/h)/h)?,
¢ a positive constant: we will call them level-0 boxes. On top of this we want
to construct a hierarchy of boxes: for each i > 1 we want to construct boxes



DISORDERED LFF PINNING MODEL APPROACHING CRITICALITY 53

of level 7 which are obtained by grouping 2¢ disjoint boxes at level i — 1
(meaning that boxes at level i of the hierarchy will have volume asymptoti-
cally equivalent to 2%¢(log(1/h)/h)?). Finally, on top of this we require that
at each level of the hierarchy, some amount of free space is left between the
boxes. We stop the procedure once we reach Apy. Since we want to cover
most of Ay with level-0 boxes, in the sense that we want that the fraction
of uncovered sites can be made arbitrarily small, it turns out to be more
practical for the construction to start from the top level box, that is Ay,
and work down to when we get to level-0.

This structure will be of fundamental importance for the multiscale anal-
ysis introduced in Section 5.5. We introduce it beforehand because the state-
ment about the local contact density presented in Section 5.2 needs to be
formulated in terms of level-0 boxes in our hierarchy, but we stress that up
to Section 5.5 we are going to need only the level-0 of this construction.

Set ]Vo := N and define Nj recursively for j > 1. Given » € (0,1) we set
also

N7 N
Nj-1—4|N)7|

(5.3) N; = 5 :
and
(5.4) J(h,N) := inf {j >1: Njpp < 7(1og(1/h)/h)2/d} .

The parameter s can be chosen arbitrarily in (0,1), for example » = 1/2,
but this time readability is helped if we do not make the constant explicit.
Note also that, if h is sufficiently small and N > 7(log(1/h)/h)*?, we have

(5.5) 7(log(1/h)/h)¥? < N; < 15(log(1/h)/h)*?.

Then we construct recursively a sequence (5j)0§j§ 7 of collections of 2%
disjoint boxes of edge length N; within An.

e We let 5] = {EM, k € [1,2%]} denote the collection of boxes at step
j. We initiate with By := Ay and Co := {An}.

e Now for j > 1, given Ej_17k0 a generic box in @,1 we introduce the
24 disjoint hypercubes {Ejk c k€ [2%o + 1,2%ko + 1)]} of edge
length Nj satisfying Ej,k C Ej—l,ko- The cubes Ej,k are placed inside
Ej_l,ktas explained in Fig. 3. If we consider the d hyperplanes that
bisect Bj;_1 , and are orthogonal respectively to ey, es, ..., eq we split
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Bj_1 , into 24 chambers and the 27 disjoint hypercubes we have just
introduced are simply placed at the center of each chamber.

e We also introduce the conditioning grid éj: for every éj—l,ko we build
a portion of the grid by considering the union of the external boundary
of Ej—l,ko and of the portion in Ej—l,ko of the d bisecting hyperplanes
we have introduced at the previous point (they are the boundaries
of the 2¢ chambers). We repeat the procedure for each one of the
240=1) hypercubes Ej_l,ko and, by considering the union of the sets
we have constructed we obtain G ;j (that has therefore 24=1) connected
components). We add to this collection G which is Z\ZOX: we could have
added just the external boundary, but this is notationally convenient.
In practice, it is more compact to work with the cumulative grid, we
define the cumulative grid for j =0,1,... by

i
(5.6) G, = |J Gy
§’=0

REMARK 5.2. In the above construction, bisecting hyperplanes’ and at
the center of each chamber have to be considered _after integer rounding if
necessary (so that the hyperplanes and the boxes B; are subsets of 7).

Now we introduce for j = 0,1, ..., J the decreasing sequence of sets (that
are all unions of hypercubes) with Dy := Ay and for j =1,...,J

(5.7) D, = |J B.
BeC;
Now we reverse the order by introducing for j =0,...,J
(58) B N N B
Nj = NJ_j, Bng = BJ,j’k, Dj = DJ_]', Gj = Gj_j, Gj = Gj_j.

Note that with this order reversing, IN; is close to 2J Ny and Ny does
not depend much on N (see (5.5)), namely h?/?Ny/(log(1/h))*/® € [7,15].
Furthermore, with our construction, the fraction of A which is not covered
by level zero boxes By is small. The content of this paragraph is made
more precise and quantitative by:

LEMMA 5.3.  With the notations specified above, for every s > 0 there
exists C,, > 0 and hg > 0 such that for every j > 1 and every h € (0, hy] we
have

(5.9) 2Ny < N; < (1+C,,Ny*)2/ Ny .



DISORDERED LFF PINNING MODEL APPROACHING CRITICALITY

4

F1c 3. We draw two bisecting steps of the construction of the nested
almost coverings of Ay, going say from level j — 1 to 7 and from level
j to 7+ 1 in the preliminary version of the construction (that is before
inversion: but of course we can view it the other way around ). The
dashed lines in the two figures mark a portion of the conditioning grid,
but they are also the boundary of boxes: notably on the left the largest
cube (square in the figure) delimited by dashed line is one of the B
boxes at level j — 1, say Ej_l,k;o. This box contains 2% boxes of level
j: they are denoted by Ej,k, k € [2%o + 1,2%0 + 2¢]. This operation
is then repeated in the drawing in the right and if we choose one of
this boxes, say Bj k,, the next level boxes inside Bjx, are Bjt1,x with
k€ [2%: +1,2%; + 29].

In particular we have for C', = 2dC,,

(5.10)

ProOOF. The lower bound in (5.9) follows because (5.3) implies N;
2N;_;. For what concerns the upper bound in (5.9), by definition Ny

2dJ

‘Uk:l Bo,k
Nd

> (1-CLNG ™)
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v

Ny > 7((1/h)log(1/h))¥4 (recall (5.5)), (5.3) implies that, if h is sufficiently
small, for every j > 1 we have

(5.11)

Hence iterating and using the lower bound we obtain

(5.12)

0

=0

N; j d —x T ] — j —x
¥ < 2]};[1 (1+5N75) <2 [T (1+5(2°No) ™) < 27 (1+ C.N;7) |
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with C,, = 6/(1 — 27%). Therefore (5.9) is proven. The inequality (5.10)
comes from the fact that from (5.9) we have

dJ
‘Ui—l By k( 2/ Ny \ ¢
- ’ 0 —x\—d
5.13 = > (1+C,N, ,
from which the result follows. O

Finally, we divide the level-0 boxes, whose edge length Ny satisfies (because
of (5.5))

(5.14) 7(log(1/h)/h)?? < Ny < 15(log(1/h)/h)¥,

into 67 cubes of edge length | Ny/6]. More precisely Begajin i = 1,... ,64
are obtained by dividing By, see Fig. 4. We set Nj = [ No/6] and set
Co := {By,1 € [1,692¢7]}. Note that (5.10) is also valid for (J; B, possibly

increasing the value of C?,. Moreover N}, depends on N only mildly: in fact
from (5.5) we have

(5.15) (log(1/h)/R)¥¢ < Nj, < 3(log(1/h)/R)¥?.

We refer to B; as an elementary box and to By 1 as a level-0 box.
We let

(5.16) K = 2% and K := 6724/
denote the number of as level-0 boxes and elementary boxes respectively.

5.2. Control of the contact density in elementary bozes. For k € 1, K]
let us define ((k) to be the contact fraction inside Bj.

1
(5.17) (k) == D Li(@(@).
h $€Bk
and let C(N, ) be the event that most boxes have a contact fraction reason-
ably close to the optimal value pp, = 2x(5)h

(518)  C(N,5) = {#{k e [1,K] : ;((/f))h ¢ [1,3]} < 5K} .

In the end § will be chosen proportional to . Our first step is to prove that
C(N,0) has probability close to one.
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LEMMA 5.4.  Choose an arbitrary value of 8 > 0. Then there exists hg > 0
such that for h € (0, ho] there ezists ¢ = ¢(h) > 0 and Ny > 0 such that for
h € (0, ho] and N > N}, we have

(5.19) E [Py (COV,6)F) | = emeon,

REMARK 5.5.  The result would be valid also replacing [1,3] by an ar-
bitrarily small interval centered at 2, but this is useless for the rest of the
proof and, with our choice, we avoid introducing one more parameter.

PRrOOF. We are going to prove an upper bound on Zy, 34 (C(N7 (5)[:)

which shows that it is typically much smaller than Zy, g . More precisely,
by Markov inequality it is sufficient to show that for every h > 0 small there
exists 6 € (0,1) such that

1 0
—00

We are going to prove a more quantitative statement that implies the one
above (recall Theorem 1.1), that is that for N sufficiently large

(5.21) #logE [ZN,w,B,h <C(N, 5)3)9] < (1 - g) X(B)R2.

We decompose Zn . 8,h (C(N ) 6)E> according to the position of atypical
density blocks. Given I C [1, K] we set

(5.22) Ar == {{k : |C(k) = 2x(B)h| > x(B)h} =1},
so C(N,8)¢ coincides with the union of the events A; with |I| > 0K. We
then observe that for 6 € (0, 1]
0
(5:23)  Znwpn (CNOE) < DT Znwpn (A’
{1 : [1|>0K}
where we have used the elementary inequality (3, a;)l <3 ; a? that holds

for a; > 0. Therefore

0 _
(5.24) E [ZN,M,M (C(N, 5)‘3) } < 9K max E [ZN,M,M (AI)“’].
1|>6K
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Now we can use the fact that K < (N/Nj)? (simply because the boxes are
disjoint), and we obtain that
(5.25)

1 c\? log2 1 0
—— logE | Zn C(N,d < ——=+— logE | Zn .
oNd 08 [ N, ,ﬁ,h< (N, 0) ) ] = oNY ONd Jg?% 08 Negh (A1)

If one sets & = 65, := (log1/h)~!, the first term on the right-hand side is
of order h=2(log1/h)~! and hence smaller than h?x(f3)/24. Hence we can
conclude that (5.21) if we show that that for h sufficiently small

1)
(5.26) ——— max 1ogE | Zyusn (AN | < x(8)(1 - g)hz-

0N 116K

For this we use the following technical lemma, whose proof is postponed till
the end of the proof we are developing.

LEMMA 5.6. Recall that & = e“=(Bh) — 1. Let A be an arbitrary subset
of Z¢ For any measure on Py on {0,1}* and every 0 € (0,1) we have for
every h > 0 that

0

5270  E|Ex| ] (+&)| | < <maxE[(1+p§)"])|A.

{x: 6,=1} pe(0.1]
In the limit where 0 and h tend to zero we have

(5.28) ;pren(%)i) log E [(1 —i—pﬁ)e} = x(B)h? + O(h%0) + O(h3).

If furthermore Py is such that for n >0 and h > 0

Znh> =1,

then there exist C' = Cg > 0, hg = hog, and 0y = 0y g such that for all
h € (0, ho] and 6 € (0,60p] and for all A

,jlw S 6, — 2x(B)h

TEA

(5.29) P, <

1

630 g

logE |Ex | [ (+&)
{z : d,=1}

n? 9 , log2 2 3
< x(8) <1—4X(6)2>h + ] + O hY).
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REMARK 5.7.  The inequality (5.30) is valid for all size of boxes. However
it provides a better bound than (5.28) only if O|A| is much larger than h=2.

Consider I C [1,K] with |I] > 0K. Let k; < --- < kjy denote the
elements of I. We can prove by induction that for every j < |[]

)]

4j =
< X(BFNG.

1
(56.31) Ti(I,j) == —logE
On

(EN [GZIEUlgigj By, “* (B,h)dx

The result for j = 1 is a direct consequence of (5.30): we work with n = x(5)
and then we use that 1/(N%6,) = O(h?/log(1/h)) < h?, so that the term
(log2)/(6x]A]), as well as the term C(h%0), + h?), can be absorbed into the
leading order, for h sufficiently small (hence the factor 4/5 instead of 3/4).
Now for j > 1, we just need to apply (5.30) to the measure p defined by

Z Wa:(ﬁ7h)6z
EN eacE(UlgiSj—IEkz‘) ]_A AI
(5.32) p(A) = Lo B
Ey |ec(MizizimiPr;) Ap
We obtain that
Z Wz(ﬁvh)ém eh-
Ey o= (V1<i<i By, Ar
(533) logE X B
Ey |e"c(CisisiiPi;) ‘AI
Soen, weBmo\M"] 4
= logE M<€ < > ] < SO NX(B)h

where the inequality is obtained by applying (5.30), in the same way as for
the case j = 1, when averaging with respect to (w,) 2B, - This completes
J

the induction argument and (5.31) is proven.
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Using the same trick and (5.27)-(5.28) we obtain that

On

3 2 = — OgE ]
6h EN eruz I *Bki w (87}1)51 ‘ :|

< [V = )7 = [1INE] (u(B)1? + CORA2)

Finally, combining (5.31) and (5.34), by apply the Cauchy-Schwarz inequal-
ity we obtain

2
(5.35) o~ logE [ZNMM (Ap) @/ 2)]
h
2 S i wa(Bh)6s On/2
< — zEA ’
< logE [(EN [e €AN ‘ .A[D
< L)+ 7o) < X8 (N7 - LJINE) + Conne
5
< (1-5) wmene,

which is (5.26), except for the (clearly irrelevant) fact that 6}, is replaced by
01,/2. O

PROOF OF LEMMA 5.6. The inequality (5.27) can be proven using the
argument of proof of Proposition 2.3, but we give here a different proof. We
proceed by induction on N = |A|. Note that we can assume without loss of
generality that A := [0, N] and write Ey for Ej. The result is obvious for
N = 0. Now given N > 1 set

Enx [H{xe[[l,N—l]] coo=1y (1 &) 5N}
En [H{xG[[l,Nfl]] 5=y (L §x)}

(536) pN(£1,~--7£N—1) =

)

together with

(5.37) Zn(€) =En I[I a+ea).

{z€[1,N] : 6,=1}
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and

(5.38) Zn(€) == En IT (1+&)
{ze[1,N-1] : é6,=1}

Note that

(5.39) Zn(€) = Zn(€)(1 + pnén)

and by raising both sides to the power 6 and taking the average with respect
to £x we obtain

E [Zjo\,(f) | (gx)lgzvSN—l] = Z%()E [(1 +pN§N)6}

< Z%(¢) Jmax E [(1 + pf)a} :

(5.40)

and by taking the average with respect to all other variables on both sides
we obtain that
(5.41) B[z ()] < E[Z(©)] ma B 1+ pe)7] -

pe I

We can now take the supremum over P and we can conclude the induction
step because

(5.42) upE Z(0)] = sup E Z4-1(9)] -

The bound (5.27) is therefore established.

As for the optimizing problem (5.28) we can proceed as for Proposition 2.2
using Taylor expansion and showing first that pj g tends to 0, then that
pho ~ 2X(B)h, then prg = 2x(8)h + O(0h) + O(h?) and then the final
claim. We do not detail these steps.

For what concerns (5.30) (recall that we are therefore assuming (5.29)),
at the cost of loosing a factor two in the estimate on E[ZY], setting Iy :=
Zme%l’ N 0, we can assume that one of the following holds
(5.43

Py (Iny = (2x(B) + n)hN) = 1 or Py (In < (2x(8) —n)hN) = 1.

Using Holder inequality we have that for every positive random variable g

(5.44) E [va] < E[Zng" YPE[$]1°.
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Now we set g = [[,ep np(1 —|—q§’)ﬁ with & = e#=2B) — 1 (using ¢ instead
of & would give an analogous result but computations are easier with &’).
The first term in the r.h.s. of (5.44) is

(545) Exn |:<eh]E, [(1 + é")(l =+ qé‘l)fl])IN E [(1 + Q—fl)fl]N—IN

We are going to set ¢ = g+ := (2x(5) £ n)h depending on which assump-
tion we have on the contact fraction.

The following asymptotic statements hold in the limit where both ¢ and
0 go to zero

E[(1+¢8)7"] =1+ ¢Var(€) + O(¢%),
(546)  E[0+)0+a)7] —anr§)+0(q2),

1-6

E[(1+0€)5] 7 = 1- Lvar(e) + O(d") + O(0g?).

Note in particular performing a second order expansion in h that for fixed
n with our choice of ¢ we have for h sufficiently small (depending on 7 and

on B)
"E[1+&)(1+q-¢) > E[(1+q¢-€)7],
"E 1+ €)1 +qs8) Y] < E[(1+a:6)7].

Hence if Iy < Nq_, Py-a.s. using (5.47) we can replace Ix by its upper
bound ¢_|A| in (5.45) and altogether we obtain

(5.47)

(5.48) E [ZZQV} < (ehE [(1 +€/)(1 +q_§/)71}>q7N9

3 N(1-0)
< E[1+a) ) T (El0+ee)Te])
Hence applying (5.46) we obtain

2
(5.49) m logE | 2% ] < g-h — " Var(€) + 0(04%) + O(d”)
_ _ 772 2 2 3
= (x(ﬂ) 4x(5)> h* + O(h*0) + O(h”).

In the same manner when Iy > Ngqy, Py-a.s. we have by (5.47)

(550 E[24] < (E[1+€)1+au0)]) "

< (E[1+ Q+§)_l])(liq+)m (E {(1 + Q+§,)ﬁ}>N(lia) :
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and we obtain

2

(5.51) % logE [Z;ﬂ < qih— %*Var(g’) + 004 + O(g%)
2

= (X0 = 5 ) 2+ 0028) + 001,

This completes the proof of Lemma 5.6. O

5.3. The main body of the argument (Proof of Proposition 5.1). We start
by an important preliminary result. By using the control we have on the
local contact density and on the free energy, we are going to show that if the
probability of a sequence of events decays exponentially in the volume size
under Py with a rate suitably controlled from below, then it also decays
exponentially under Py, 3 5. Said differently, the result we are going to state
allows to neglect the environment and to reduce the estimates to Gaussian
field estimates.

LEMMA 5.8.  Recall e4 > 0 from Propositon 3.1. Consider for h < hg,

N larger than a suitable No(h) and a sequence of events Ay such that
Py (Ay) < exp(—h?TIN?), with n € (0,e4). Then there exists hyy > 0 and
N{j(h,w) such that for every h < hy and N > Nj(h)

(5.52) Pywsn (An) < exp(—NTh*T1/4) .

PROOF. Because N~%log Z N.w,8,n converges, it is sufficient to show that
(recall (4.5))

1

(5.53) i log Znwpn (An) < F(B,h) — h*T1/3.
We are going to show first that

1
(5.54) ~iF [log Zn w.pn (AN)] < F(B,h) — h*1"1/2.

To see this, we note that we have (using Proposition 2.3 for Py ( - | An)
and keeping into account Remark 2.4)

(5.55)
E [log ZN,UJ (AN)] = log PN(AN) + E log EN |:€Ez€;\]\] wz(ﬁ,h)(sz ‘ AN:|

< —NHT 4| AN|(W2x(B) + Csh®) .
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We have used Z as a shortcut for Zy , 5, and we recall that IOXN =[1,N—
1]%, hence [Ay| < N. Now in view of Proposition 3.1, (5.55) implies that
(5.54) holds for h sufficiently small.

Now to conclude we only need to show that log Zy ., (An) is concentrated
around its mean. This follows from a standard concentration argument, for
which we introduce a cut-off My := N6 on the disorder variables @, :=
Wzl fjw,|<My}- A union bound and the finiteness of the exponential moment
of all orders for w implies that for NV sufficiently large we have

(5.56) P (3z € Ay such that |w,| > My) < e N
We now apply Azuma’s inequality to the martingale with bounded incre-
ments (Eflog Zn g (AN) | gn])l{‘:%', where G, := 0(wg,;,? <n)and xy, ..., )iy

is an arbitrary enumeration of Ay. Note that if w and «’ are such that
wp, = w,, for every n # j we have

|log Znw(ANn) —log Zn . (AN)| < Blwj — wi| < 28My,

so the increment of the martingale are bounded by 25Mpy. Therefore we
obtain that

cu2

(5.57) P (|log Zn5(An) — Ellog Znz(AN)]| > u) < e VMR

with ¢ = 1/(862). Applying this for u = N3%* and using (5.56) to bound
the probability of {Zn . (AN) # Znz(AN)|} we obtain (for ¢ =c A1)

(5.58) P (\log Znw(AN) — Ellog Zn o(AN)| > N3d/4> < 9=/ NU

At this point wee can conclude by observing that the difference between
Ellog Znx(An)] and E[log Zn ., (An)] is small: this follows by using Lemma
A.3 with K = My that yields
(5.59)
_A7d/6
E [log Znw(An) — 108 Zn s(An)l] < BNYE [Jwal; wy| > My] < e °,

for N sufficiently large, again because all exponential moments of w are finite.
We can then obtain (5.53) combining the concentration estimate above with
(5.54) by Borel-Cantelli. This completes the proof of Lemma 5.8. O

Proof of Proposition 5.1. We aim at applying Lemma 5.8 so to reduce the
proof of Proposition 5.1 to proving a statement about Pp. However this
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fails if applied directly to D(N,e) because Py (D(N,e)) does not decrease
exponentially in the volume (due to the massless character of the LFF, see
e.g. [7]). However, we will show that the event C(NV,d) N D(N,e) does not
have this drawback and Lemma 5.4 assures that we can limit ourselves to
studying this event. More formally, thanks to Lemma 5.4 and Lemma 5.8 it
suffices to show that given € > 0 there exist § > 0 and 1 < 4 such that for
h sufficiently small for all N sufficiently large, we have

(5.60) %log Py (C(N,8)ND(N,e)) < —h*M,

To prove (5.60) we are going to use a decomposition of ¢ into a field ¢
which is independent in each level-0 boxes, and a field ¥ which displays long
range correlation but has a small amplitude.

Recall that G denotes a grid which isolates each of the boxes at level
zero of the hierarchy. By the Markov property of the LFF, we can write

(5.61) 6=ony 47,

where v is the harmonic continuation of the restriction of ¢ to Gy, that is
the solution of

(5.62) {Az/}(:r) =0, for all z € Ay \ Gy,
B(z) = o, for z € Gy,

and 1 a free field on An \ Gog with 0 boundary condition: therefore v is
a collection of independent free fields on each of the level-0 boxes, and 1
carries all the long range correlations of ¢. We are going to reduce the proof
of (5.60) to that of the two following facts about ¢ and 9 (rigorously stated
as Proposition 5.10 and Proposition 5.12 below):

(A) With very large probability on most level-0 boxes By, the field v is
almost flat (in the sense that it is very close to an affine function). We
mean by this that the probability of the complement is smaller than
e~ NN for a value of b < 2: this is largely sufficient because also a value
of b slight larger than 2 would have been sufficient (see Lemma 5.8).

(B) When ¢ is flat on the box By, the probability of having both the
right number of contact (that is, about 2Ndx(8)h) in each of the 6%
elementary boxes inside By, and a density of high points is small.

To conclude from these two statements, we only need to use the fact that
conditioned to 1), the various level 0 boxes are independent.
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REMARK 5.9. The fact that the 0 level boxes are separated from the
grid of a distance equal (up to integer rounding) to Nol_% and recalling that
No =~ (log(1/h)/h)*'¢, more precisely (5.14), readily yields (use (1.3)) that
the variance of 1, can differ from o3 at most of a term O(l/Néd_2)(1_%)),
that is by O(h®) with ¢ a positive constant. In view of the estimates we aim
at, these variations of the variance turn out to be irrelevant: details will be
given in due times but the reason is simply that for every b > 0

P ((1+e(h))N > blog(1/h)) _ o
(5.63) P (N > blog(1/h)) —1=0 (h ) ’

if e(h) = O(h®). Moreover the distance from the conditioning grid is not only
used at level-0, but at all levels. However for the higher levels it is used to
assure that harmonic extension has a small variance uniformly in the box:
the tool we use in that case is Lemma A.4.

Let us give a more quantitative version of (A) and (B). First let us define
for e and g two unit vectors (not necessarily distinct) of the canonical base
of R¢ Vg to be the bi-gradient of v in directions e and g

(5.64) Vegth(z) 1= Pz +e+g) —P(x+e) =z +g) +¢(x).

Now for k € [1, K] (recall K = 297 is the number of level-0 boxes) we set

(5.65) Hveyqznoqk = max |vegi($)’-
iEEBO,k

Finally we let B(IV, §) the event that all bi-gradients are small on most boxes,
that is

(5.66) B(N,5) = {|{k € [LLK] : |Veg¥lloo = Ny} <K} .

Here is the result we need on the even B(N,d): it is proven in Section 5.5.

PROPOSITION 5.10.  For any d > 0 and for h sufficiently small
(5.67) Py (B(N, 5)‘3) < VIO,

By putting together Lemma 5.8 and Lemma 5.10 we have that for every
n > 0, h sufficiently small and N > Ny(w, d,n, h)

(5.68) Py (BIN,O)F) < eV,



DISORDERED LFF PINNING MODEL APPROACHING CRITICALITY 67

But since 11/6 < 2 we can avoid Lemma 5.8 and obtain in a more direct
way from Lemma 5.10 that the right-hand side in (5.68) can be improved to

e~h*""N d, any n < 1/6, but this is irrelevant for what follows.

REMARK 5.11.  The reason for us to consider bi-gradient of of v instead
of 1 or its gradient is that the spatial correlations of the bi-gradient are
summable (which is not the case for neither 1 nor for its gradient). The
corresponding statement for 1 or for the gradient of ¢ would not hold for
this reason.

Given k € [1,K], and recalling that Bga,,,;, i = 1,...,6% are disjoint
boxes of edge length N}, located in By we define 5(1)(k:) to be the event
that all elementary boxes in By have a typical contact density. Recalling
(5.17) we set

62 .
Wy C(6% + 1)
(5.69) ED (k) : Q{x(ﬁ)h 6[1,3]},

We let £@) (k) = £?)(, 6, ¢) be the event that the box By displays a density
9 of high points (recall up = o44/21og(1/h))

(5.70) ED &) == > Lpwz+eyu) = ONG

LL’EBO’k

Our second result is that £M (k) N €@ (k) is unlikely in boxes where the
bi-gradient of ¢ are small: to the proof is devoted Section 5.4.

PROPOSITION 5.12.  Given n > 0 there exists ho(n,d,¢) > 0 such that if
h < ho(n,6,¢) and maxe ;|| Veg®|loor < Ny 2 we have

(5.71) Py (8(1)(k) NED (k) ‘ 17;) <.

By Proposition 5.10, in order to get to (5.60) it is sufficient to show that

(5.72) Py (C(N,8) N D(N, ) N B(N,8)) < exp (—h2+"Nd) ,
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for some small § > 0 (which is allowed to depend on €). We are going to
show that whenever ¢ € B(N,J) we have

(5.73) Py (C(N,5) ND(N,¢) | §) < exp (—h2+’7Nd) .

Now we record as a lemma the observation that when C(N,d§) N D(N,¢)
holds then €M (k) N £®) (k) holds in a lot of boxes: also the proof of this
result is delayed till the end of the main argument.

LEMMA 5.13.  Given ¢ > 0 sufficiently small and 6 < /(6% 4 4) then we
have for all N sufficiently large

(5.74) C(N,8)ND(N,e)NB(N,d) C

K
{Z Leo e ) Lmaxe o [VegBllooe <G 2} 2 5K} |
k=1

According to Proposition 5.12, conditioning to 1 and assuming i) €
B(N, ) the sum

(5.75) Z Lo (iyne® )
{k : maxe,q Hvega’”oo,kSNo_Q}

is stochastically dominated by a binomial of parameters n and K. We choose
n:=6/3 and from the second bound in Lemma A.1 applied for A = 3, we
obtain that when ¢ € B(N,9)

(576) PN Z 15(1)(k’)ﬂ€(2)(k’) Z 0K 17}
{k : maxe,g [|Vegthlloo,s <Ng 2}

< P(Bin(K,0/3) > 0K) < e~ (6/6)K
But K = 2% = (N/NO)d 2 cNth(logh)*Q for some ¢ > 0, this is suffi-

cient to conclude that (5.73) holds. This completes the proof of (5.60) and
therefore Proposition 5.1 is established. ]

PROOF OF LEMMA 5.13. We need to show that on the event C(NV,d) N
D(N,e) N B(N,d) we have

K K K
(5-77) D Lewge + 2 Le@ e + D Lmaxey [Veodllszngsy < (1 —OK.
k=1 k=1 k=1
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First of all on C(N, ), recall (5.18), we have
K

(5.78) D Ly < 0K = 6%K.
k=1

Moreover on D(N,¢)
(5.79)

K
eNT< Y Lpwizroumy < N§ Y Lemgy +ONGK + (N — KNG) .
mGAN k=1

where the first term follows estimating from above with N¢ the number
of points that are too high in a box Byj where there are at least 5Ng
points that are too high, the second accounts for the fact that in all other
boxes (overestimated by all bores tout court) there at most § NJ high points,
and the third accounts for the points that are not in the level 0 boxes.
Recalling that (N/Ng)? > K, if h is sufficiently small (so that the term
(N? — KNZ)/N? is small), we have

K
(5.80) D e <(1+20—-2)K.
k=1

Finally the third sum is smaller than § K by the definition of B(N,d). Col-
lecting all the estimates we see that on C(N,d) N D(N,e) N B(N,d) the the
left-hand side of (5.77) is bounded above by (1 + 696 4+ 3§ — £)K. Since
§ < /(6% +4), (5.77) holds and the proof of Lemma 5.13 is complete. [

5.4. Level-0 estimates: the proof of Proposition 5.12. A first observation
is the following
LEMMA 5.14. If maxeg ||Veg¥ ook < NO_Q, then there exists a € R and

b € R? such that we have,

(5.81) Vo € Boy |¢(x) —a+b-z| <d>

ProoF. We can replace without loss of generality By j by [—No/2, Ny/2]¢
with appropriate rounding. We set

(5.82) a = ¥(0) and b; := ¥(e;) — ¥(0).
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We have for every z € [—Ny/2, No/2]¢ and i € [1,d]
(5.83) [z +e) —p(x) — b < dNy',

simply because the term in the absolute value can be written as the sum
of at most Nod terms of the form V41 (2). Using this we see that (- is the
scalar product)

(5.84) [U(y) —(0) = b-y| < d°,
since the term in the a?solute Vahle can be written as the sum of at most
Nod terms of the form ¢ (z +e) — ¢ (z) — b;. O

We recall that if we work on v € B(N, §), most level-0 boxes are good in
the sense that they satisfy the bi-gradient requirement of Lemma 5.14. We
assume that the (good) level-0 box By, we are considering is centered at 0,
that (0) > 0 and that b; > 0 for all i: by symmetry this yields no loss of
generality, as we explain in the caption of Figure 4. We set

(5.85) Ho(z) == a+b-x,

so Lemma 5.14 implies that maxzep, , ‘|[¢(x) — Ho(z)| < d*. We set y1 :=
(Np,Np, ..., Np), y2 == 2y1, y3 := 3y1 and we let B; denote the cube of
edge length N;, whose maximal corner (for the lexicographic order) is ;.
Fori=1,2,3, B; C By 1, see Figure 4 and its caption. To prove Proposition
5.12, we are going to distinguish three cases.

(i) Ho(y1) < (1 — 6)uy. In this case Hy is small in the whole By and this
yields, with large probability, too many contacts with respect to what
EM allows.

(i1) Ho(y2) > (1 +0)uy. In this case Hy is large in B3, which implies that,
with large probability, there are too few contacts in this box with
respect to what is required by &),

(7it) Ho(y1) > (1 — 6)up and Ho(y2) < (1 + d)up. In this case

Ho(y3) = 2Ho(y2) — Ho(y1) < (14 38)up,

meaning in particular that |Ho(z)| < (1 + 3d)up on the full level 0
box (because of our assumption a and b; positive). This makes &)
unlikely if one chooses § = £/6 and h sufficiently small.

We will treat cases (i) and (i47) using first moment estimates and Markov
inequality. Case (i) requires a less straightforward second moment compu-
tation.
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D

FIG 4. A level-0 box By , of edge length Ny, is partitioned into 67 boxes
(hypercubes) B, ..., Bga of edge length No, up to integer rounding (so
it may be that only a subset of By is really covered (but what is left
out is just a negligible fraction, O(1/Ng), of the sites in By ). Note that
we have relabeled the elementary boxes contained in By both because
they were originally labeled with indexes going from 6%k +1 to 6d(k +1)
and because we have made a specific choice of the first three elementary
boxes that minimizes notations. With reference to (5.82), the drawing
considers the case a > 0 and, in the case on the left, b = (b1,...,bq) has
non negative entries. In this case the three steps analysis — see points ()-
(#i3) — just focuses on three elementary boxes B1 to Bs. Whenever one
or more entries of b are non positive it suffices to change of quadrant, like
in the case on the right. And if a < 0 it suffices to change the orientation
and choose the elementary boxes marked by +. So the 297! cases that
we need to analyse are all equivalent.

5.4.1. The case (i). On By, since a and all the b; are positive, we have
(0 < Hy <1 — 6uy) and thus from Lemma 5.14 —d? < ¢ < (1 — &)uy, + d2.
Hence we have for h sufficiently small

(5:56) Ex |3 11m(6() ‘ 7
xEBl
> NUP (04N € (1—6)up, +d*+10,2]) > Nint=2,

where we have taken the worst case scenario for 1) and we have added a
shift of one to compensate for the boundary effects on the variance, see
Remark 5.9: the effect of the boundary on the variance is O(h®) so a shift
of a unit is largely sufficient because up, = O(y/log(1/h)). The probability
in the intermediate term turns out to be bounded below by A’ for every
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b > (1—6)2 by a direct Gaussian estimate. So the choice b = 1 —§ yields the
lower bound of '~ and (5.86) holds. We now proceed to a second moment
estimate to get a concentration result on the number of contacts. The most
technical estimate of this step is in the following lemma:

LEMMA 5.15.  When |z —y| > |logh|? and |v1|, |va] < up, — 1 we have

(5.87) En [1_11(¥(2) +v1) -1 (y) + v2)]
< (14 Cllogh| HEN [1_1 (¢ (2) + v1)] Ex [111(4(y) + v2)]

with C a constant that depends only on d.

Proor. We need to bound Ey|[1{_y,1)(¥(y) + v2) | ¥(z)] when ¢(z) €
(z)

[-1,1] — v;. Let 03 denote the variance of 9(y) and (oy,"’)? is the variance
of 1 (y) conditional to ¢ (x): let us remark from now that these variances
are bounded below by the variance of the field on one site conditioned to its
nearest neighbors, that is 1/(2d). The covariance of 1(z) and 9 (y), that is
En[¢(z)yY(y)], is denoted, as usual, by Gn(z,y). Recall that, by standard
computations on bi-variate Gaussian vectors, Ex[(y) | (x)] = en(z, y)(x)
with

GN('xv y)
2

(5.88) en (@, y) = < 2dG(0,y — ) < C|logh|?*~%

T

with C' a constant that depends only on d: in this proof we re-use C pre-
cisely in this sense, possibly updating its value. Moreover for the conditional
variance we have the formula

(580) (o) = (1 - (@V(W)Q) 02 = 02— (en(,9)0)?

O20y
Therefore (5.88) and (5.89) yield

(5.90) (A0)? := o2 — (0?2 = (en(@,y)ou)? < G(0,0)0? |log h|*=D).

Now we remark that we have
(5.91)

1 _(u—vg)?
En[1_1 3@ (y) +v2)] = N /[ . ¢ 0 du,
Yy ]

_ (u—vy—cy (2,9)2)?

1 ()2
Ex[1_ +wv m:z:/ e 2oy ) du,
N[ [ 171](7[)(3/) 2) ‘ w( ) ] \/%O'?Sm) 1]
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with some small abuse of notation in the second identity. We aim at control-
ling the ratio between these two quantities. For this it is sufficient to observe
that for every |z|, |ve| < up and |u| <1

(u=2)? _ (u—vy—cp (z,4)2)?

(5.92) L 2002

_ (u—v)%(A0)? L (u—v9)% = (u—vy—cp (,y)2)?

202(o47))2 2(0{))2
2 Ju—vglen (:y)2|
Ao ()2 C
1+ @ e Y < 1+ ,
ny |log h|

where in the last inequality we have used (5.88) and (5.89), obtaining thus an
upper bound of 1 4+ C'max(|log h[*?~9 u?|log h|??~9)) and the worst case
estimate is for d = 3. We have therefore completed the proof of Lemma 5.15.

0

Using (5.87) when |z —y| > |logh|2 and 1[—1,1](¢(x))1[—1,1](¢(y)) <
1(_11)(¢(x)) when |z —y| < (log h)* we obtain that

(5.93) By | Y 1[_1,1]<¢<x>>1[_1,1]<¢<y>>\w

x7y€E1
2

< (14 Clloghl ™) [ Ex 21[_1,1}<¢<x>>\w

:E€§1
 (log By | 3 10 14(6(x) \ 7
xEEl

This inequality can be written in compact form if we call Viy the conditional
variance of > -5 1/_11)(¢(x)) and my the conditional mean, which, by
(5.86), is bounded below by N¢h1=% > h=179 (by (5.15)):

VN < C | log h|?? < 2C
m% ~ |loghl my ~ |logh|’

(5.94)
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Therefore, using again (5.86), we see that for every n > 0

(5.95) Py | Y 1 q(6(@) < NRTO2 g | < g,
zEEl

by choosing h small, and, by recalling (5.69), we see that in the case (i),
inequality (5.71) holds.

5.4.2. The case (ii). In this case it suffices to observe that since Ho >
(1 + 6)uy, on Bz, we have ¥ > (1 + 6)uy, — d? and thus

(5.96) Exn Z 1[_1’1}(¢($)) ‘ Pl < N%P (Ud./\/Z (1+0)up — dz)
:EEE:;
(1 + O)up, — d?)”
203

< Niexp (— ) < N,

where, in the last step, we have used (4.2) and from this, applying Markov’s
inequality we have (recall (5.69))

(5.97)

P(eW|9) <Py | Y 1ay(@@) = x(BNE | & | < (x(8)7'h 7"

:EGE:;

So, also in the case (ii) we have that (5.71) holds.

5.4.3. The case (iii). Here again a first moment estimate suffices. As we

pointed out
max |Ho(z)| = Ho(ys) < (1+ 36)up

zo€Bo,k
for every x in the level-0 box By j we are considering (the fact that |Hy(x)|
is maximized at y3 comes from the fact that a and the b;s are positive).
Hence [(z)| < (1 + 38)uy, + d? for © € By and if we choose § < /6 we
have that for h sufficiently small
(5.98)

En | D L au.aseut(@@) | ] < 2NGP (0uN > eup/2) < 2NGRE/P

CCEB()Jc
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and the Markov inequality immediately yields that the conditional proba-
bility of the event £?), defined in (5.70), can be made arbitrarily small, in
particular smaller than 7, by choosing h smaller than a suitable constant
(that depends on ). Therefore also in the case (iii) we obtain (5.71).

This completes the proof of Proposition 5.12. O

5.5. The multiscale bound: proof of Proposition 5.10. Recall the two scale
decomposition (5.61) and that we need to control ). We start by a notational
remark: we have ¢ = E ¢ |Go] and 1 = ¢p, — E [¢a|Gol, where we set
for conciseness E[-|A] := E[-|F4]. We recall that we use the notation of
¢4 for the free field with 0 boundary conditions outside A C Z¢. In fact, in
this section we avoid using P y: the law of ¢ under Py just coincides with
the law of ¢5 (and the probability is just denoted by P). By noticing that

E[¢a,|Gs] = 0 simply because by definition G; = Go = A[JJ\, we see that

J
(5.99) =,
j=1
where
(5.100) bj = E[¢ay | Gj1] — E [oay |Gy] -

By construction and by using the Markov and the Gaussian properties of
the field, ¢;(z) and v;(y) are independent if z and y belong to different
level-j boxes. And of course ()1, is a family of independent fields. This
independence is going to play a crucial role.

Let us recall now the definitions (5.64)-(5.66). From (5.99) of course we
have

J
(5.101) |Vegth(z)] < Z\Vegwj(fv)! ~

Proof of proof of Proposition 5.10. With reference to (5.101): we need to
estimate the left-hand side and we are going to do so by estimating every
level-j separately. We start by estimating the variance of V 41;(z) and for
this we use

Var (Vegti(z)) = E [VaI'Gj (E [veg¢AN (z) ‘ Gj—l])]

(5.102) < Var (E [Vegoay (2) | Gja])
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where Varg,(+) is the variance with respect to P(-|G;). But we can go even
farther: in fact

(5.103) Var (Vegthj(z)) < Var (E [Vegd(z) | Gj1]) ,

where ¢ is now the infinite volume field (note the difference between the
right(most)-hand sides in (5.102) and (5.103)). This is simply because, using
the same trick we have repeatedly used up to now, ¢ can be written as sum
of two independent fields: the first one is the trace of the infinite volume LFF
over the complement of Ay harmonically continued in Ay and the second
one is a free field with Dirichlet boundary conditions outside Ap. Hence
the variance in right-hand side of (5.103) can be written as the sum of two
variances and one of them coincides with the right-hand side of (5.102) and
(5.103) holds.

At this point we can apply Lemma A.5, together with Lemma 5.3, to the
right-hand side of (5.103) and we see that for every j € [1,2”]

C
(5.104) max ke[[l,gf}(%}fﬂw]] xe%?i,k Var (Vegti(z)) < W :
where the exponent 3/2 has been chosen arbitrarily in (1,2) (we could even
choose 2 if we introduce a logarithmic correction, see Lemma A.5), but any
number larger than 1 suffices for our purposes. C is just a d dependent con-
stant and it has been chosen also to compensate the fact that for readability
we replaced N;_; with N;. From (5.104) we directly obtain the Gaussian
tail estimate
(5.105)

BA/d p8/d p\at3/2
P ||V, > ] <2 — J ,
(' a3l 2 j2<1og<1/h>>2> = e ( 2cj4<log<1/h>>4>
uniformly in e, g and in x in all the level-(j — 1) boxes. Therefore, by a union

bound, we have that if B; is the union of the 2¢ level-(j — 1) boxes contained
in the level-j box B;

h4/d
5.106) P Ve i1 2 miogriyme | =
(5.106) (f%%%%%’;‘ = Jzaoga/mﬁ) )

h8/dN{1+3/2
242 N¢ — J =: p;(h).
N eXp( 20j4(1og(1/h)>4> pith)

Now we remark that (5.14) implies
(5.107) hs/ng+3/2 > pB/A-(2/d)(d+3/2) > h’l/?’,
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and for h sufficiently small we have for every j € [1, J]
(5.108)
h—1/39i(d+3/2) h=1/4274 exp(j)
- dlog N; 4 log(2d?) < —
207 (og(1/m) T 10N FIoBRE) < FE—

logp;(h) <

because dlog N; < jdlog2 + log(1/h) for h small and in the last step we
have used 2%/2 > e. We record explicitly the bound that we will use

p1/193d exp<j>>

j4

(5.109) pj(h) < exp (—
and that we choose h sufficiently small to guarantee that sup; pj(h) < 1.
But we are going to choose h small to satisfy also the stronger requirement
that for given n > 0 we have p;(h) < (1/2)2j2/77 for every j: we are going
to choose n := 66 /72, with & the constant entering the definition (5.66) of
B(N,¢), but this is going to be irrelevant till the very last steps of the proof.
We can then apply the binomial bound in Lemma A.2 and obtain

(5.110)
A(J—j+1) pA/d
P ke 1,297 : max max |Veg0i(2)| > ———
e s vy pmge Veals 012 g iy
> 7_722d(Jj+1)>
J

A(T—j+1) /(942 p—1/49d(J+1) exp(j)

< (o)™ O < exp (—n T |

Using the independence of (wj) j=1,...,;7 we can control all levels at the same
time:

h4/d
P35 e|l,J] s.t. k: max max |Ve,¥i(x)| > ——r—=
(f It 7] #{ b e [Veats )] ﬂ(log(l/h))?}

ﬁzdu—jﬂ))

Y

2

<
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—1/4od(J+1) :
< 1—H (1—exp <—77h 2 27 exp(g)))

<1- ﬁ (1 — exp (—277h_1/52d(‘]+1)j)>

(5.111) j=1
1 & —1/50d(J+1) -
< 1—exp 5 Zlexp (—277h 2 _7)
]:

< exp (—Uh_1/52d(‘]+1)> < exp (—hQ_%Nd) ,

where in the last line we have used that 24/ = N?p2=°() (cf. (5.3)-(5.4))
Now we recall (5.101) and the definition (5.66) of the event B(IV,J) and we

see that on the complementary of the event whose probability is estimated
n (5.111) we have that

_ — 1
G112 max|Vebler < G 1/h 127 < 72

except for at most a fraction § = 7 ZjeNj_z of the K = 2%/ level-0 boxes.
This completes the proof of Proposition 5.10. O

APPENDIX A: TECHNICAL ESTIMATES

A.1. Standard binomial bounds. Bin(n,p) denotes a binomial ran-
dom variable of parameters n and p.

LEMMA A.1. For A €[0,1/6] we have

(A.1) P (Bin(n,p) < pAn) < exp(—np/2),
and for A >3
(A.2) P (Bin(n,p) > pAn) < exp(—np/2).

Proof. For A € [0,1/p] set with

(A.3) f(p,A) = pAlog A+ (1 —pA)log((1 — pA)/(1 —p)).

By the exponential Markov inequality we have that for every A € [0, 1]

(A.4) P (Bin(n,p) < pAn) < exp(—nf(p,A)),
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and for every A € [1,1/p]
(A.5) P (Bin(n,p) > pAn) < exp(~nf(p, A)) -

The convexity of p — f(p,A) yields f(p,A) > pdpf(0,A) = p(1 — A(1 +
log(1/A))), so the result follows because 1 — A(1 + log(1/A)) > 1/2 for
A<1/6 and A > 3. O

LEMMA A.2.  Givenn > 0 such that p < (1/2)%/", we have P(Bin(n,p) >
i) < piz.

Proor. If follows by remarking that
(A.6)

P(Bin(n,p) > nn) = Y ( Z >p’“(1—p)"“ <pm >y ( Z ) < pm2n .

k>nn k>nn

O]

A.2. A disorder cut-off estimate. Let us consider a finite subset A
of Z¢ and an arbitrary measure P on {0, I}Zd and the corresponding product
o-algebra, with B a measurable event in this o-algebra. We set Z4 ,(B) :=
Elexp(}_,c4 wz(B,h)d:)15] where (6;),cze denotes the coordinate process

d
on {0,1}%". For K > 0 we introduce also @, := wz 1y, <k and

(A7) Ly = Efjwsl; |ws| > K] .

LEMMA A.3. We have

(A.8) |E [log Za.(B)] — E [log Zaz(B)]| < BlA|Lk-

PROOF. We can assume P(B) > 0. We have

(A.9)
exp (/3 Z chl{wz|>K}5oc>] :

T€EA

EllogZawl —Ellog Zag) =ElogEAg
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where we have introduced the measure P45 associated to the partition
function Z4 i (B) neglecting B in the notation for conciseness. As we trivially
have (for every realization of ¢)

(A.10) Y welfpeoiy € D Walfwpx0e < Y wal{w, 5k}

T€EA T€EA €A

the right-hand side of (A.9) is smaller, respectively larger, than

Z wwl{wz<—K}] ;

r€EA

(A.11) BE

Z wzl{wpK}] ,  respectively SE
€A

both of which in absolute value are smaller than
(A.12) BIAIE [|wz 1w, >k} = BIAILK .
O

A.3. Harmonic extension estimates. For the next result B # () is
an arbitrary finite connected subset of Z? and H = Hp is the harmonic
extension of the trace on Z¢ \ B of a LFF ¢, that is AH(z) = 0 for every
r € Band H(z) = ¢(x) for x € Z¢\ B. We recall for this section that G(-,)
is the Green function of the walk in Z%, see Section 1.2.

LEMMA A.4. Ford > 3 for every x € B we have

(A.13) Var (H(z)) < Cy <<dist (x,Zd \ B) + 1)2_d> :

with Cy > 0 the constant appearing in (1.2).

PrROOF. We use that for x € B we have
(A.14) Var (H(z)) = Var(¢(z)) — Var (qbf) ,

with ¢P a free field with zero boundary conditions in Z?\ B. A proof of
(A.14) is for example in [6, p. 1676]. If we reinterpret this formula in random
walk terms we have that the variance under analysis is the expected number
of visits to x (by the walk that starts from x) after hitting the external
boundary of B. If we call p,(z), z € Z%\ B, the hitting probability of the
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walk issued from z — of course p,(z) > 0 only if dist(z, B) = 1 — then, by
using (1.2), we get to

Var (H(z)) = Zp$(z)G z,T

(A.15) c
d
<
- Odz {F —x| + 1)d

z = (dist(z, Z4 \ B) + 1)*2

O

Next we consider the case of B = Ay = [1, M — 1ﬂd of (the trace of) and
infinite volume LFF on Z? \ Ay, So now H = Hj - The covariance of H
can be written for xz,y € Ay as

(A.16) G(z,y) = E,

Z 1{Xn:y}] ’

NnN=Tn

with 737 the hitting time of the internal boundary of As as in (1.1).

LEMMA A.5.  For every d > 3 and every k > 1 there is C' > 0 such that
for every r > 2

(A.17) sup Var(H(z) —H(z+e)—H(z+g)+ Hlx+e+g))
x: dist(:s,A[}W)Zr

log(r))*
< ol

Proof. Setting py(x,y) := Py(X;,, = y) we have

(A18) Var(H(x)— H(x+e)—H(z+g)+H(x+e+g)) =

> Ipmle,y) —pu(e+ey) —pu(@+9.y) +pule+e+g,y)
yEOA N

x (G(y,z) = G(y,x +e) —Gy,z+9) +G(y,x +e+g)).

The proof therefore follows if we show that for every i,j € {1,...,d} and
every x and y
(A.19)

Gy, ) = Gy, z +e) = Gly,x +9) + Gy, x +e+g)| < Cflz—y|?,
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with C a positive constant that depends only on d, and that for every z € Ay
at distance at least r from AE‘VI we have

(A20) D |pm(z,y) — pule +e,y) — pulx + g,y) + pulx + e + g,9)]
yG@AM

< Cr~2(logr)"~,
with C a positive constant that depends only on d and k.

For what concerns (A.19), the bound follows directly from the asymptotic
Green function estimate in the limit when |z| — oo [34, Th. 4.3.1],

cd 1
A21 G0,z) - ——— =0 —
A2y 0.0~ gt = 0 (5)
where ¢, is a positive constant.

For what concerns (A.20) we observe the left-hand side of (A.20) coincides

with four times the total variation distance between the distribution of X,

for the simple random walk starting with respective initial condition %(51, +
dztetg) and %(&He + 0z+44). The factor four comes from the usual factor
two that relates the L' norm and the total distance and the fact two that
comes from normalizing the initial measures. We let P, and P, denote the
respective law of these two walks. Set ¢ := r2/(logr)*. We have

(A.22)  |[P1(Xry, € ) = Pa(Xry € )lipy
< ”Pl(Xt € ) — PQ(_Xt € ')HTV + P (TM < t) + P (TM < t) .
The validity of (A.22) follows by observing that

(A23) D P(Xry =y, T 2t) — Po(Xpyy =y, e 2 8)] = Y
y€OA M yE€OA M

Z (P Xpy =y, Xt =z, 70 > 8) — Po(Xpy, =y, Xy = 2, T > 1))

xGAM

= > | PXey, =y)(P(Xi =2, 7 2 t) = Po(Xy =3, Ty > 1))
yE€OA N |zEA N

< Z < Z P, (X., = y)> ‘Pl(Xt =z, Ty >t)—Po( Xy =, s > t)‘
€A yEIN s

<2 ”Pl(Xt S ) — PQ(Xt S ')”TV + P (TM < t) + P (TM < t) ,
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where P, is used in the obvious sense. From (A.23) one easily obtains (A.22)

Now we estimate the right-hand side of (A.22): for the last two terms we
observe that, with P = P, or P = P, we can apply directly [34, Prop. 2.1.2,
part 2] and we have that there exists a constant C' that depends only on d
such that

(A.24) P(my <t) < Cexp (—r2/(Ct)) = Cexp (—(log(t))™) /C,

which is much smaller than any power than 1/¢ because x > 1.
We can therefore focus on the the right-hand side of (A.22). We have
(translating every coordinate by = and using the symmetries),

(A25) |Pu(Xp €)= Poy(Xp €)1y =

*let —p(z+e)—plz+9)+plz+e+g),
2€74

where pi(z) = Py(X; = z). Using the Local Central Limit Theorem [34,
Theorem 2.1.1 and Theorem 2.1.3] we have for some d dependent constant

C
(A.26)
1 _lz? _d2 \z!4 Ll s

On the other hand, it is elementary to see that p;(z) < exp(—22/t) so we
choose b € (0,1/(2d)) and we have

(A.27) Z\pt —pi(z+e) —pi(z+9g) +pe(z et g)| <

2€74
z 2 zZTe 2 zZ1e 2 z 2
Crrir ol gt b
|z|<tb+1/2
—d/2 Eds MEE 2
+Ct Z E 7—1-1 +T/2 +2 Z exp(—z-/t).
|z|<tb+1/2 |2|>tb+1/2

It is straightforward to see that the last line if bounded by C/t. We are
therefore left with controlling the second line of (A.27): we use Taylor for-
mula and we obtain that there exists C' > 0 such that for every choice of 4
and j and for every |z| < t*1/2 we have

(A.28)
B P N o N ey C Z7 + ij- 2 C
e 2t +e 2t —e 2t —e 2t SE 1+ ; e 2t §?7
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where the last inequality holds for ¢ sufficiently large. Altogether we obtain
that

C
(A.29) [P[X; €] = B[X; €|y < 7

for a C' depending only on d and k and the proof of (A.20) is complete.
The proof of Lemma A.5 is thus completed. O
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