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INTERACTING PARTIALLY DIRECTED SELF AVOIDING WALK.
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In this paper, we investigate a model for a 1 + 1 dimensional self-
interacting and partially directed self-avoiding walk, usually referred to by
the acronym IPDSAW. The interaction intensity and the free energy of the
system are denoted by B and f, respectively. The IPDSAW is known to un-
dergo a collapse transition at 8.. We provide the precise asymptotic of the free
energy close to criticality, that is, we show that f (8. — &) ~ y£3/ 2 where 1%
is computed explicitly and interpreted in terms of an associated continuous
model. We also establish some path properties of the random walk inside the
collapsed phase (8 > B.). We prove that the geometric conformation adopted
by the polymer is made of a succession of long vertical stretches that attract
each other to form a unique macroscopic bead and we establish the conver-
gence of the region occupied by the path properly rescaled toward a deter-
ministic Wulff shape.

1. Introduction.

1.1. Model and physical insight. A solvent is said to be “poor” for a given ho-
mopolymer if the chemical affinity between the solvent and the monomers consti-
tuting the homopolymer is low. When dipped in such a solvent, the homopolymer
folds itself up to exclude the solvent and, therefore, adopts a collapsed confor-
mation that looks like a compact ball. If the quality of the solvent improves, the
chemical affinity raises until it reaches a threshold above which the polymer ex-
tends itself in such a way that a positive fraction of its monomers are in contact
with the solvent.

The interacting partially directed self-avoiding walk IPDSAW) was introduced
in Zwanzig and Lauritzen (1968) as a partially directed model of an homopoly-
mer in a poor solvent. The spatial configurations of the polymer of length L (L
monomers) are modeled by the trajectories of a self-avoiding random walk on Z2
that only takes unitary steps upward, downward and to the right. Thus, the set of
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FI1G. 1.  Example of a trajectory with 12 self-touchings in light grey.

allowed L-step paths is
Wy = {w = (wi)l-L:O e (Np x Z)L'H cwo=0,wy, —wp_1=—,
Wiy —w; €{t,|,—>}V0<i<L-—1,
w; Zw; Vi < j}.
Note that the choice of w ending with an horizontal step is made for convenience
only. We consider two different a priori laws on Wy, uniform and nonuniform.
(1) The uniform model: all L-step paths have the same probability, that is,

(1.1) P (w) = weWr.

1
LI’
(2) The nonuniform model: the L-step paths have the following law:

e At the origin or after an horizontal step: the walker must step north, south or
east with equal probability 1/3.

e After a vertical step north (resp. south): the walker must step north (resp. south)
or east with probability 1/2.

Henceforth, we will focus on the uniform model since all our results can be
adapted straightforwardly to the nonuniform model modulo a shift in the critical
point B. and in the value of the constant ag defined before the shape theorem.

The monomer-solvent interactions are not taken into account directly in the
IPDSAW. We rather consider that, when dipped in a poor solvent, the monomers
try to exclude the solvent and, therefore, attract one another. For this reason, any
nonconsecutive vertices of the walk though adjacent on the lattice are called self-
touchings (see Figure 1) and the interactions between monomers are taken into ac-
count by assigning an energetic reward 8 > 0 to the polymer for each self-touching
(consequently, a lower chemical affinity corresponds to a larger 8). Thus, we as-
sociate with every random walk trajectory w = (wi)iL:0 € Wy, the Hamiltonian

L
(1.2) Hy(w):= Y Ljuw—w;l=1}:
i, j=0
i<j—1
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which allows to define the law Py g of the polymer in size L as

ePHL.p(w)
(1.3) Pp g(w) = ———Pr(w),
Z L s /3

where Z; g is the normalizing constant known as the partition function of the
system. Henceforth, we remove the term 1/|WWp| from the definition of Py [re-
call (1.1)] and from the computation of the partition function Z; g. Although P,
is not a probability law anymore, the latter simplification is harmless, because it
does not change the polymer law Pj, g and because it only induces a constant shift
of the free energy f(B) introduced in Section 1.2 below.

1.1.1. From random walk paths to vertical stretches. It is easy to see that any
path in Wi can be decomposed into a collection of vertical stretches separated by
one horizontal step. Thus, we set Q2 := Uk:l Ly 1, where Ly 1 is the set of all
possible configurations consisting of N vertical stretches that have a total length L,
that is,

N

(1.4) LyL= ZGZN:lenH—N:L}.

n=I
We build the natural one to one correspondence between 27 and VW by associ-
ating with a given [ € Qr the path of Wy that starts at 0, takes |/1| vertical steps
north if /; > 0 and south if /; < 0, then takes one horizontal step, then takes |/5|
vertical steps north if /5 > 0 and south if /> < O then takes one horizontal step and
so on... (see Figure 2). The Hamiltonian associated with a given path of W can
be rewritten in terms of its associated collection of vertical stretches [/ € €2, as

N—1
(1.5) Hy(y, ... In) =Y (In Ay,
n=1
where
~ x| Ay, if xy <0,
1.6 ANy =
(1.6) XA {0, otherwise.

Therefore, the partition function can be rewritten under the form

L
(17) ZLvﬂ e Z Z eﬁz{vqu(lixli+l)‘
N=liely

1.2. Free energy and collapse transition. The sequence {log Z; g}, is super-
additive and the Hamiltonian in (1.2) is obviously bounded from above by SL. As
a consequence, we can define the free energy per step f : (0, 0c0) — R as

1 1
(1.8) f(B)= lim —logZ; g=sup—logZ; g <p.
L—oo L " LenL ’
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FIG. 2. Example of a trajectory with N =5 vertical stretches and length L = 16.

The collapse transition corresponds to a loss of analyticity of 8 +— f(B8) at
some critical parameter 8. € (0, c0) above which the density of self-touchings
performed by the polymer equals 1. In this collapsed phase, the expression of the
free energy per step is rather simple, that is, B + «, where « is the entropic constant
associated to those trajectories in ¥V, whose self-touching density is equal to 1 +
o(1). To achieve such a saturation of its self-touching, the polymer must choose its
configuration among those satisfying two major geometric restrictions, that is,

e the number of horizontal steps is o(L);
e most pairs of consecutive vertical stretches are of opposite directions.

It turns out that an appropriate choice of a trajectory satisfying both restric-
tions above is sufficient to exhibit the collapsed free energy. To that aim, we
pick L € N:+/L € N and consider the trajectory [* € £ vL.r, defined as [ =

(—1)=Y(/L = 1) fori € {1,...,+/L}. By computing the contribution of I* to
Z g one immediately obtain that,! for 8 > 0,

(1.9) f(B) =8B

At this stage, we can define the excess free energy f (B) := f(B) — B, which is
always nonnegative by (1.9). We define the critical parameter

(1.10) Be:=inf{f >0: f(B) =0},

and the convexity of 8 — f (B) allows us to partition [0, co) into a collapsed phase
denoted by C and an extended phase denoted by &, that is,

(1.11) C:={B:f(B)=0}={B:B=>pB}
and
(1.12) E={B:f(B)>0}={B:B<pBe}.

Mna previous paper, Nguyen and Pétrélis (2013) the authors obtained the lower bound of f(8) >
B —log(1 + +/2). The difference comes from the omission of the normalizing factor 1/|Wj |.
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1.3. Main results. The main results of this paper are Theorems A, B, C, D, E
and F. Theorems A and B are dedicated to the investigation of the phase transition
while the path properties of the polymer inside its collapsed phase are studied with
Theorems C, D, E and F.

Before stating the theorems, we need to introduce Pg the law of an auxiliary
symmetric random walk V := (V,)),,en with geometric increments, that is, Vo =0,
Vi =27_,U; forn € Nand (Uj);en is an i.i.d. sequence under the law Pg, with
distribution

e~ (B/DIk| ] 14+ e P2
Then, for § > 0 we set
i L —SAN(Y)
(1.14) h5(8) = lim —logEs(e ),

where Ay (V) := Z,N: 1 |Vi| gives the geometric area below the V trajectory after
N steps. We will prove in Section 2.2 below that the limit in (1.14) exists and that
d = bpg(d) is nonpositive, nonincreasing and continuous on [0, c0). We finally
define I"(8) an energetic term of crucial importance as

cp
(1.15) F'#)="g

and we will see, for instance, in (1.36) below that I'(8) penalizes the horizontal
steps when it is smaller than 1 and favors them when it is larger than 1.

1.3.1. A sharper asymptotic of the free energy close to criticality. With Theo-
rem A, we give a new expression of the excess free energy.

THEOREM A (Free energy equation). The excess free energy f (B) is the
unique solution of the equation log(I'(B)) — 6 + bg(8) = 0 if such a solution exists
and f(B) =0 otherwise.

Note that Theorem A and the obvious equality hg(0) = O are sufficient to check
that the critical parameter S is the unique solution of I'(8) = 1. One of the main
interest of Theorem A is that it allows us to use the analytic properties of §
hp(d) at 07 to investigate the regularity of 8 f (B) at B..

THEOREM B (Phase transition asymptotics). The phase transition is second
order with critical exponent 3/2 and the first order asymptotic of the excess free
energy at (B:)” is given by

Fip o 3/2
(1.16) lim JBe—e) _ (ﬂ) ,

0t g3/2 I
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where
o—Be/2
1.17 =14+ ———
(1.17) =1+
and where
1
(1.18) 6=~ lim —logE(e™ "% o 1B@ldty = 2=153 41 o 273,

with ag =Eg(U 12), with ai the smallest zero (in absolute value) of the first deriva-
tive of the Airy function and with (Bs)sc[0,00) a standard Brownian motion.

REMARK 1.1. The Laplace transform E(e* Jo 1Bs1ds ) for s > 0 was first com-
puted analytically in Kac (1946) and studied by Takécs (1993) [see, e.g., the survey
by Janson (2007)].

REMARK 1.2. The critical exponent 3/2 is given by the leading term of the
Taylor expansion of hg at 07, that is, hg(y) ~ —cy?/3 (with ¢ > 0). The method
of proof we used consists in cutting the trajectories into blocs of size y ~2/3. This
very method was used in van der Hofstad, den Hollander and Konig (2003), in di-
mension d = 1, to prove that discrete Domb—Joyce- type models converge toward
continuous Edwards-type models in the weak coupling limit.

REMARK 1.3. The asymptotic hg(y) ~ —cy?/3 is closely related to the inves-
tigation of the so-called pre-wetting phenomenon [see Hryniv and Velenik (2004),
where the scaling exponent is obtained from a renormalization procedure similar
to ours]. The pre-wetting phenomenon is observed when a thermodynamically sta-
ble gas is in contact with a substrate (hard-wall) that has a strong preference for the
liquid phase. In such a situation, a thin layer of liquid may appear that separates
the substrate from the gas. When the temperature 7 gets closer to the liquid/gas
boiling temperature 7}, the layer of liquid becomes thicker. The liquid-gas inter-
face can therefore be modeled by a random walk trajectory constrained to remain
positive and whose area is penalized via a Gibbs factor § Ay (V) where § vanishes
as T'— Tp. Close to criticality (6 = 0), the correlation length of the system varies
as §2/3 which explains the 2/3 exponent of b gat0t.

The determination of the precise asymptotics of the free energy close to S,
brings the IPDSAW into a thin class of statistical mechanical models for which the
behavior of the free energy close to criticality is well understood. This is the case,
for instance, for the pinning/wetting model [see Giacomin (2011), Chapter 2]. Per-
turbing such models by adding a weak random component to their interactions is
physically relevant [see Derrida, Hakim and Vannimenus (1992)] and gives rise
to complex mathematical issues [see Alexander and Sidoravicius (2006)]. For the
model of a polymer pinned by a linear interface, the issue of the disorder relevance
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FI1G. 3.  Example of a trajectory with 3 beads.

on the phase transition was controversial until it was settled recently [see Derrida
et al. (2009) or Giacomin (2011), Chapters 4 and 5, for a survey]. For the IPD-
SAW, a natural way of introducing the disorder would be to assign an energetic
price B + s&; ; to the self-touching between monomers i and j. The mechanism
governing the phase transition being quite different from its counterpart in the pin-
ning model, the investigation of the disorder effect is relevant both mathematically
and physically.

1.3.2. Path properties inside the collapsed phase. The main result of this pa-
per is concerned with the path behavior of the polymer inside its collapsed phase
(B > B.). We divide each trajectory into a succession of beads. Each bead is made
of vertical stretches of strictly positive length and arranged in such a way that two
consecutive stretches have opposite directions (north and south) and are separated
by one horizontal step (see Figure 3). A bead ends when the polymer gives the
same direction to two consecutive vertical stretches or when a zero length stretch
appears, which corresponds to two consecutive horizontal steps. We will prove that
the polymer folds itself up into a unique macroscopic bead and we will identify
its horizontal extension and its asymptotic deterministic shape. To quantify these
results, we need the following notation.

1.3.3. Number of beads. Let [l € Qr and denote by Ny (/) its horizontal ex-
tension, that is, Ny (/) is the integer N such that [ € Ly 1. Pick [ € Ly 1 and
let (u j)?’:l be the sequence of accumulated lengths of the polymer after each
vertical stretch, adding the lengths of the one step horizontal steps, that is u; =
[li|+---+|l;|+jfor j €{l,..., N}. For convenience only, set [y = 0. Set also
xo=0and for j € Nsuchthatx; | < N,setx; =inf{i > x; | + 1:/; Aliy1 =0}
(see Figure 4). Finally, let ny, (/) be the index of the last x; that is well defined, that
is, x,, 1) = N. Thus, we can decompose any trajectory / € 2 into a succession of

nr (1) beads, each of them being associated with a subinterval of {1, ..., L} written
as

(1.19) li=Auy, , +1,... ux} for je{l,....,n (D}

and, therefore, we can partition {1,..., L} into U?L:(ll) I;. At this stage, we can

define the largest bead of a trajectory / € ; as I, with

max

(1.20) Jmax =argmax{|1;|, j € {1,....,np(D}}.
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FI1G. 4. An example of a trajectory | = (ll')izg1 with 6 beads is drawn on the upper picture. The

auxiliary random walk V associated with 1, that is, (Vi)l.zio = (Tzo)fl(l) is drawn on the lower
picture.

With Theorem C below, we claim that, in the collapsed phase, there is only one
macroscopic bead.

THEOREM C (One bead theorem). For B > B, there exists a ¢ > 0 such that

(1.21) lim Ppg(|1,.|>L—c(logL)*) =1.
L—o0

REMARK 1.4. Dividing trajectories into beads does not give rise to an under-
lying renewal process as, for instance, for the homogeneous pinning model when
the trajectory is divided into excursions away from the origin [see, e.g., Giacomin
(2007), Chapter 2]. The fact that, after a bead of length 1 the first stretch of the fol-
lowing bead can be either positive or negative whereas its orientation is constrained
when the former bead is strictly larger than 1 creates a dependency between con-
secutive beads that prevents us from rewriting the partition function with the help
of an associated renewal process. However, if we omit the dependency between
consecutive beads then, thanks to Proposition 4.2, the “bead process” (uy; );lL: (é) un-
der Py, g can be related to a sub-exponential defective renewal process T = (7;);>0
conditioned on L € 7. This latter process is characterized by an inter-arrival law
K :N — [0, 1] that satisfies K (0c0) > 0 and K (n) = k(n)efcﬁ with k : N - N
a slowly varying function. Once conditioned by {L € t}, it can be proven [see
Giacomin (2007), Appendix A.5 for the heavy tailed case or more recently Torri
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(2014) where the sub-exponential case is explicitly treated] that the number of re-
newals is O(1) and that again there is only one macroscopic renewal [see, e.g.,
Asmussen (2003) for a general background on renewal theory].

1.3.4. Shape theorem. First, recall the one-to-one correspondence between
@y and W, described in Section 1.1 and denote by w; the path in Wy associ-
ated with a given family of vertical stretches / € 1. Then, identify each / € Q2p,
with a connected compact subset of R? denoted by S; (/) that extends the sites of
7?2 occupied by w; to squares of length 1, that s,

L 11 2
] ——, = , le Q.
iL:JOwl(l)—i_[ 3 2} } €Qp

(1.22) S.() = {

With Theorem D below, we prove that, once rescaled horizontally and vertically
by +/L the subset Sy (I) converges in probability and for the Hausdorff distance
toward S a deterministic subset of R?. Before defining Sp, we need to settle
some notation.

First, we denote by £(h), h € (— g, g) the logarithmic moment generating func-
tion of the random variable U1, that is,

(1.23) £(h) :=1logEg[e"V1],

and we introduce £

1
(1.24) Lah) :=/(; L(xho+ hy)dx,

which is defined on

(125) D:= {h: (ho, h1) eR*:hy € (—g g),ho—i—hl € (—g g)}

Then we let E(q, 0):= (Eo (9,0, h 1(g, 0)) be the unique solution of the equation
(1.26) VEA(h) =(g,0).

Since for 8 > B, the function
~ 1~ /1 ~/1
(1.27) G(a):=alogl'(B) — —h0<—2, 0) +allp (h(—z, O>),
a a a

defined on (0, 00) is C°, strictly concave and negative (see Section 4.4), we let
ag > 0 be its unique maximizer.

We let yg be the Wulff shape minimizing the rate function of Mogulskii large
deviation principle [see Dembo and Zeitouni (2010), Theorem 5.1.2] applied to the
random walk of law Pg, on the set containing the cadlag functions y : [0, 1] — R
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satisfying y (1) = 0 and fol y(@)dt=1 /a% and endowed with the supremum norm
Il - lloo- The following explicit formula holds (see Section 4.5):

(1.28) yE(s):/OS):/[<%—x>go<i2,0>i|dx, s €0, 11,

Eventually, we define the limiting shape
(129)  Sp={(x.y) eR*x e[0.apl.y € [—3apyj(x/ap). 3apy;(x/ap)]}

and we denote by dy the Hausdorff distance between subsets of R.

THEOREM D (Shape theorem).  For B > B¢, we have convergence in Pp g
probability for the Hausdorff distance toward a deterministic shape

(1.30) Lli_)moo Prg (dH<%, Sﬁ> > 8) =0 (Ve > 0).

This shape theorem is equivalent to the combination of Theorems E and F below.
We display in Appendix A a proof of this equivalence.

THEOREM E (Horizontal extension). For 8 > B, forall ¢ >0

(1.31) lim Py ,3<‘NL(I) —ag|> g> —0.
L—oo ﬁ

REMARK 1.5. Determining the horizontal extension is challenging in the ex-
tended regime (8 < B.) and in the critical regime (8 = B.) as well. In the extended
regime, we can already derive from the variational formula of the free energy in
Nguyen and Pétrélis (2013), Theorem 1.2, that there exists ¢ > ¢1 > 0 so that
limy 00 PL g(NL(I)/L € [c1, c2]) = 1. The extension is therefore of order L and
we expect that a law of large numbers also holds so that Ny (I)/L converges in
Py g probability toward some constant eg € (0, 1). The critical regime is more
delicate. In view of the random walk representation and since I'(8;) = 1, the
law of N (/) when [ is sampled from P, g is exactly that of the stopping time
77 :=inf{n > 1:n + A, (V) > L} of a random walk V of law Pg conditioned on
{Vy; =0,A;, =L — 7 }. We expect that a Donsker-type invariance principle will
hold there so that typically A;, ~ 1:2/ 2 and thus we expect Ny (1)/L?"3 to be tight
under Pr, g.

The next theorem gives the scaling limit of the upper and lower envelopes of the
path in the collapsed phase. Pick [ € Ly 1 and let 51+ = (Slﬁ)fv: J{)l be the path that

links the top of each stretch consecutively (see Figure 5), while &~ = (&) lN: J(r)l
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&

FI1G. 5. Example of the upper envelope of a trajectory.
is the counterpart of 51+ that links the bottom of each stretch consecutively. Thus,
ng,ro =&0=0,
(132 &f=max{li+---+Li1.h+-+L},  ief{l,....N},
(1.33) & =min{li+ -+ L1, L+ + i}, ief{l,...,N},
and gl,+N+1 =& Ny =l + -+ + Iy. Then let g’;r and g’f be the time—space

rescaled cadlag processes associated with & and & and defined as

~ 1

&= N—_ngﬁzwﬂ) ) and
(1.34) 1

gl_(t) = N—_Hgl’_Lz(N'f'l)J’ 1t e [0, 1]

THEOREM F (Wulff shape). For 8 > B, and ¢ > 0,

~ Ve
lim PLﬂ(‘E,+——’3 >g>=0,
L—soco 2 oo
(1.35) .
. 5_ Vs
lim P e =0.
Jim L’ﬂ(Hgl + 5 OO>8) 0
Note that gfr — gl_ [resp., (<5~’fL + gl_) /2] is the rescaled version of the process
that associates with each index i € {1, ..., Ny (/)} the length |/;]| of the ith stretch

(resp., the height of the middle of the ith stretch /1 + --- + ;1 + %). In view of
Theorem F, the Wulff shape yg‘ happens to be the limit, as L — oo, of é~’l+ - g’f.
Such Wulff shape was identified, for instance, in Dobrushin and Hryniv (1996), as
the limit of a random walk trajectory conditioned by fixing a large algebraic area
between the path and the x-axis. However, the latter convergence is not sufficient to
prove (1.35). We must indeed show that (51+ + c‘:;l_) /2 converges to 0 in probability.

REMARK 1.6. The Wulff shape construction, initially displayed in Wulff
(1901) appears in many models of statistical mechanics to describe the limiting
shape of properly rescaled interfaces separating pure phases. Their construction
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is achieved by minimizing the integral of the surface tension along the continu-
ous contours that satisfy some particular geometric constraint. A famous example
arises from 2D Ising model in the phase transition regime. When considering a
large square box of size N with boundary condition and 7 < T, and by condi-
tioning the total magnetization to be shifted from its mean (—m*N?) by a factor
ay > N*3, it was proven in Dobrushin, Kotecky and Shlosman (1992) at low
temperature and then in Ioffe (1994, 1995) and loffe and Schonmann (1998) up to
T, that this magnetization shift is due to a unique + island whose boundary, once
rescaled by 1/,/ay, converges toward a Wulff shape.

1.4. Relationship to earlier work. The IPDSAW and its continuous versions
have attracted a lot of attention from physicists until very recently [see, e.g.,
Brak et al. (2009) or Samanta and Thirumalai (2013)]. The main method that
has been employed to investigate the IPDSAW involves combinatorial techniques
[see Brak, Guttmann and Whittington (1992), Brak, Owczarek and Prellberg
(1993) or more recently Owczarek and Prellberg (2007)]. To be more specific,
this method consists in providing an analytic expression of the generating function
G() =X, ZL,,gzL whose radius of convergence R satisfies f = —log R. For
a detailed version of the computations, we refer to Caravenna, den Hollander and
Pétrélis (2012), pages 371-375.

The computation of the generating function G allows us to determine the exact
value of 8. and to predict the behavior of the free energy close to criticality. How-
ever, the analytic expression of G is very complicated and only gives an indirect
access to the free energy. Furthermore, this combinatorial method does not allow
to study an observable which does not grow like L, for instance, inside the col-
lapsed phase, the horizontal extension is of order /L and this cannot be proven by
such method.

A new approach has been developed in Nguyen and Pétrélis (2013) to work with
the partition function directly. With the help of an algebraic manipulation of the
Hamiltonian that will be described in Section 2.1, it is indeed possible to rewrite
the partition function in (1.7) under the form

L

(1.36) Zrg=cse!t > (CB)) PsVnst —n),
N=1

where we recall (1.13) and (1.15) and where V), ; is the set of those n-step trajec-
tories of the random walk V whose geometric area A, = > "_, |V;| equals k, that
1s,

(1.37) Vo :={(Vi)l_y: Ap =k, V, =0}.

Thus, the excess free energy f (B) is the exponential growth rate of the summation
in (1.36). In this new expression of the partition function, the term indexed by
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N €{1,..., L} in the summation corresponds to the contribution to the partition
function of those trajectories / € Ly, 1 (making N horizontal steps).

This new approach was used in Nguyen and Pétrélis (2013), Theorem 1.2, to
derive a variational expression of the excess free energy, which allowed us to prove
that the collapsed transition is second order with critical exponent 3 /2.

THEOREM 1.7 [Nguyen and Pétrélis (2013), Theorem 1.4]. The phase tran-
sition is of order 3/2. That is, there exist two constants cy, ¢y > 0 such that for &
small enough

(1.38) 183 < f(B. — &) < c28%2.

With the present paper, we take the analysis of the phase transition two steps
further (see Theorem B). In the first step, we establish the precise asymptotic:
f~ (Bc — &) ~ ye3/? as ¢ \ 0 with y an explicit constant. In the second step, we
give an expression of y in terms of the free energy of an auxiliary continuous
model, thatis, F, =lim7_, %log Elexp(— fOT |B(t)|dt)]. Moreover, the Laplace
transform of fOT | B(t)| dt was computed in Kac (1946) and this allows us to express
F. with the smallest zero (in modulus) of the derivative of the Airy function.

The question of the geometric conformation adopted by the polymer inside the
collapsed phase has been raised and discussed by physicists in several papers, as
for instance Brak et al. (1993). It was believed that the monomers arrange them-
selves in a succession of long vertical stretches of opposite directions that consti-
tute large beads. In this paper, we prove with Theorem C, that the polymer makes
only one macroscopic bead and that the number of monomers (located at the be-
ginning and at the end of the polymer) which do not belong to this bead grows at
most like (log L)*. We also make rigorous the conjecture concerning the horizon-
tal extension of the polymer, since we identify the limit in probability of Nz /+/L,
which turns out to be the constant extracted from an optimization procedure. We
also establish the convergence of properly rescaled lower and upper envelopes to
a deterministic Wulff shape. In particular, the typical vertical displacement of the
middle point, the L /2th monomer in a chain of length L, is of order /L.

There are numerical evidences that the vertical displacement of the endpoint
grows as L'/ [see Brak et al. (1993), Table II, page 2394]. This turns out to be
a consequence of the typical behavior of the fluctuations of the envelopes around
the Wulff shape, and this is not the topic of the present paper.

Finally, let us stress the fact that the convergence, in the collapsed phase, to a
deterministic Wulff shape (see Theorem E) comes from a fairly complex procedure
that needs to establish three properties:

(i) The horizontal extension Ny is of order VL;
(i) There is only one macroscopic bead;



IPDSAW: PHASE TRANSITION AND COLLAPSED PHASE GEOMETRY 3247

(iii) When conditioned to be abnormally large, the geometric area of the asso-
ciated V random walk (3, |V;|) is close to the modulus of its algebraic counterpart

(1 22 ViD.

There is no clear order in which to establish these properties and the proofs are
intricate. For example, we need weak versions of (i) and (iii) to prove (ii) and then
get a stronger version of (i).

2. Preparation: The main tools. In this section, we introduce the three main
tools that are used in this paper. In Section 2.1, we show how the partition function
can be rewritten in terms of the random walk V of law Pg [recall (1.13)] and
how studying this random walk under an appropriate conditioning can be used to
derive some path properties under the polymer measure. In Section 2.2, we define
the function § — bg(3) that appears in the expression of the excess free energy in
Theorem A and we study its regularity. In Section 2.3, we consider the probability
of some large deviations events under Pg, and following Dobrushin and Hryniv
(1996), we introduce an appropriate tilting under which the probability of such
events decays only polynomially fast.

2.1. Probabilistic representation of the partition function. In the first part of
this section, we prove formula (1.36) and we show how the polymer measure can
be expressed as the image measure by an appropriate transformation of the geo-
metric random walk V introduced in (1.13). In the second part of the section, we
focus on those trajectories that make only one bead and we show that, in terms
of the auxiliary random walk V, these beads become excursions away from the
origin.

2.1.1. Auxiliary random walk. We display here the details of the proof of for-
mula (1.36). Recall (1.4)—(1.7) and note that the A operator can be written as
2.1) xAy=(xI+Iyl=lx+y)/2  Vx,yelZ

Hence, for 8 > 0 and L € N, the partition function in (1.7) becomes

L N ﬂ N
Zp=), > e (ﬂlen|—§Z|ln+ln+1|>
n=1 n=0

N=1 leLln,
lo=IN+1=0
2.2) . N
N
_ . BL cp exp (= (B/D)lln + ln+1])
o () X T[T
N=1 leLyp n=0
lo=IN+1=0

where cg was defined in (1.13). At this stage, we pick N € {l,...,L} and
we introduce the one-to-one correspondence Ty : Vn41..—n — Ly, defined
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as Tn(V); = (=1)71V; for all i € {1,...N}. We pick [ € Ly, 1, we consider
V = (Tn) 1 () (see Figure 4) and we note that the increments (Ui)fvz ﬁl of V
necessarily satisfy U; := (—1)=Y(;i_1 +1;). Thus, the partition function in (2.2)
becomes

L N
(2.3) Zrp=cpelt ) (c_fﬂf> . P,

N=1" vevyiiiow

which immediately implies (1.36). A useful consequence of formula (2.3) is that,
once conditioned on taking a given number of horizontal steps N, the polymer
measure is exactly the image measure by the Ty -transformation of the geometric
random walk V' conditioned to return to the origin after N 4+ 1 steps and to make
a geometric area L — N, that is,

(2.4) PL”g(l S -|NL(l) = N) = Pﬂ(TN(V) < -|VN+1 =0,Ay=L — N)
2.1.2. From beads to excursions. We define Q27 as the subset of €2/ containing

those trajectories [ € 21 that have only one bead, that is, ny (/) = 1. Thus, we can
rewrite Q9 := % _; L% ;. where L3 ; is the subset of Ly ;. defined as

(2.5) ?V’LZ{ZEACN’LZI[KZ,}];ﬁOViE{l,...,N—l}},

and we denote by Z7 P the contribution to the partition function of those trajecto-
ries in 27, that is,

(2.6) Zi,ﬂ — Z ePHLOD)
leQy

We let also V: « be the subset containing those trajectories that return to the origin
after n steps, satisfy A, = k and are strictly positive on {1, ..., n}, that is,

(2.7) Vi ={ViVu=0,A4, =k V;>0Vie{l,....n—1}}.

By mimicking (2.2) and by noticing that by the Ty -transformation, the subset
Ej’“ becomes V;\;JFLL_N we obtain

L
(2.8) Zl p= 2cpelt Z (F(IB))NP/? (VJJVFH,L—N)-
N=1

2.2. Construction and regularity of hg. We define the function bz in a slightly
different way from (1.14), but we will see at the end of this section that the two
definitions are equivalent. For N € N, § > 0, define

1 .
2.9) by .p(d) :zﬁlogEﬂ(e_aANl{VNzo}) andlet g (8) = ngnoohN,,g((S).
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LEMMA 2.1. (i) bg(8) exists and is finite, nonpositive for all B > 0,5 > 0.
(i) 8 = bg(8) is continuous, convex and nonincreasing on [0, 00).

PROOF. (i) For N, M € N, we restrict the partition of size N + M to those
trajectories that return to the origin at time N and use the Markov property to
obtain

(2.10) Eg(e M1y, —0)) = Eg(e Y Lyy—0)Eg (e > 1y, —o)).

Thus, {logEg (e 94N 1{vy=0))}neN is a super-additive sequence that is bounded
above by 0 and therefore the limit in (2.9) exists, is finite and satisfies

1 _
(2.11) hp(8) = ;u% ~ logEg (e 4V 1y, —g)) <O0.
S

(i1) The fact that Ay > 0 for all N € N immediately entails that § — hg(§) is
nonincreasing on [0, 00). By Holder’s inequality, the function § — by g(8) is
convex for all N € N and hence so is § = hg(8). Convexity and finiteness im-
ply continuity on (0, co). In order to prove the continuity at 0, we first note that
lims 0 hg(8) = sups~bhg(8). Then, with the help of formula (2.11) and via an
exchange of suprema we obtain

: 1 _
lim hg(8) = sup sup — logEg(e 4V 1y, —q))
§—0 §=0 NeN N

(2.12)

1
= sup NlogPﬂ(VN=0)=0. .

NeN

It remains to show that the two definitions of hg in (1.14) and (2.9) coincide. To
that aim, it suffices to show that

1 1
(2.13)  limsup ~ logEg(e™%4M) < ngnoo ~ logEg (e 4V 1yy=0)).-

N—o00

We set Ty 1= [—N2, N21 N Z and we decompose E,g(e_‘SAN) into the two parti-
tion functions Cy g and By g defined as

(2.14) Cn g =EBp(e ™V iyyer,,) and By p=Eg(e " Vyyer )

Since Ay > 0 and since Eg [PIU11/4] < 0o, Markov’s inequality gives

N 5 EgleflU1/4IN
(2.15)  Bnp <Eg[livy¢z, 23] = Pg ; Uil = N~ | < LGN
which immediately implies that limsupy _, o, % log By,g = —00. Consequently,
. 1 —8A - 1
(2.16) limsup — logEg(e™°"") =limsup — log Cy g,
N—o00 N N—o00 N
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and since the cardinality of Z,> grows polynomially, the proof of (2.13) will be
complete once we show that

. l —8AN
limsup — log sup Eg(e Livy=x})
N—o0 N erNz

(2.17)
< lim i1ogE,g(e—5AN1{V ~0})-
T Nooo N N=

For x € Z, we denote by Pg , the law of x + V where V is the random walk of
law Pg. We consider the partition function of size 2N and use Markov property at
time N to obtain

Eg (e 11y, —0))
(2.18) o N
>Eg(e "V vy=x))Epx(e "V jvy=0)), xe€Z

By using the time reversal property of the random walk V, we can assert that
(VN = VN_n,0<n <N) 4 (Vi — Vo, 0 <n < N) and consequently, for all x € Z,
it comes that

_ N _ N
E,B,x (e 52}1:1 |Vn|1{VN=0}) — Eﬂ (e 62n=1 ‘Vn"_xll{VN:_x})
(2.19) = Eg(e Do ety )
N—-1
=Eg(e 2=t Wiy, ).

Thanks to the symmetry of V and since Z,’lvz_ll |V, | < Ap, the inequalities (2.18)
and (2.19) allow us to write

2
(2.20) Eg(e %4 11y, —0)) z[ sup Eﬁ(e“SANl{vN:x})] :
pAS

N2

It remains to apply ﬁ log in both sides of (2.20) and to let N — oo to obtain
(2.17), which completes the proof.

2.3. Large deviation estimates. In this section, we introduce the techniques
that will be required to estimate the probability of some large deviation events
associated with trajectories making a large arithmetic area. Such estimates will
be needed in Section 4 to approximate the probability that, under the polymer
measure, the trajectories make only one bead.

Following Dobrushin and Hryniv [Dobrushin and Hryniv (1996)], for n € N, we
define

1
(2.21) Y, :=;(V0+V1+---+Vn_1),

and for a given g € (0, co) N %, we focus on both probabilities Pg (Y, =ng, V, =
0) and Pg(Y,, =nq,V, =0,V; >0Vi €{1,...,n—1}). Our aim is to identify the
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exponential rate at which such probabilities are decreasing and their asymptotic
polynomial correction. To that aim, we will use an exponential tilting of the prob-
ability measure Pg (through the Cramér transform) in combination with a local
limit theorem. Under the tilted probability measure, the event {Y,, = nq, V,, = 0}
is not of large deviation type anymore since its probability decays at polynomial
speed instead of exponential speed, as will be seen in Section 6.

For the ease of notation, we set A, := (¥,, V,;) and we denote its logarithmic
moment generating function by £, (h) for h:= (ho, h1) € R2, that is,

(222) £, (h) :=logEg[e0¥nthiVn] ZS(( ——>h0+h1>

Clearly, £4,(h) is finite for all h € D,, with

(2.23) D, := {(ho,hl) eR*h e (—g g) (1 - %)ho +hy e (—g g)}

With the help of (2.22) and for h = (ho, k1) € D,,, we define the h-tilted distri-
bution by

(2.24) dP”h(V) — ohoYnth1Va—=L4, (H)

dPg

For a given n ¢ N and ¢ € %, the exponential tilt is given by hi .= (hz,o’ hz’ D
which, by Lemma 5.4 in Section 5.1, is the unique solution of

Ay, 1
(2.25) En,h(7) _ V[;sAn](h) —(4.0)

and, therefore, we have the equality

(226) Py(An=(ng,0) =P, (A = (ng, 0))en<—hi’,,oq+(1/n)2An L))

From (2.26), it is easy to deduce that the exponential decay rate of Pg(A, =
(ng, 0)) is given by the quantity —h? n.04 + SAn (h{) and that the polynomial cor-
rection is associated with Pn,hZ (Ap = (nq, O)) To be more specific, we first state
a proposition which gives a local central limit theorem for the tilted law P, 4.

PROPOSITION 2.2. For [q1, q2] C (0, 00), there exist C > 0, ng > 0 such that
for all? q € 1q1,q2] and n > ng we have

1 C
(2.27) m = Pn,hZ(Yn =nq,V,=0) < ﬁ

2To be thorough, we should restrict ourselves to g such that n2q € N. To ease notation, we shall
omit this restriction in the sequel.
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The following proposition shows that the exponential decay rate induced by the
change of probability in (2.24) can be controlled uniformly in 7.

PROPOSITION 2.3 (Decay rate of large area probability). For [q1,q2] C
(0, +00), there exist c1,cy > 0 and ng € N such that

1 ~ ~
1520 — 12 00 ] = [ £ (g 0) ~ Fotg. 009 ]| < &

(2.28)
forn>no,q €lq1,q2]
and
~ c
(2.29) |he —h(g.0)| < f forn>no.,q €lq1. qal.

Propositions 2.2 and 2.3 will be proven in Sections 6 and 5.1, respectively. With
the help of (2.26) and by applying Propositions 2.2 and 2.3 we can finally give
some sharp upper and lower bounds of Pg(Y,, =ngq, V,, =0).

PROPOSITION 2.4. For [q1, q2] C (0, 00), there exist C1 > Co > 0 and ng €
N such that for all q € [q1, 2] and n > ng we have

C_22en[—7lo(q,0)q+£/\(ﬁ(q,O))] <Ps(Y, =nq,V, =0)
(2.30) " i
= C1 niTio(q.00g+24 (i(g. 001
In addition, we shall need in this paper a precise lower bound on the probabil-
ity that, under Pg, the random walk V' makes only one excursion away from the
origin, conditionally on having a large prescribed area. To our knowledge, such

an estimate is not available in the existing literature. Recall the definition of Y,
in (2.21).

PROPOSITION 2.5 (Unique excursion for large area). For [q1, g2] C (0, c0),
there exist C > 0, u > 0 and no € N such that for all q € [q1, q2] and every n > ng

C
(2.31) Ps(V;>0,0<i<n|Y,=nq,V,=0)> —.
nk

Although we can show that for the tilted law P, ¢ (thanks to the positive,
resp., negative drifts of the increments close to 0, resp., close to n) there exists
a C(q1, q2) > 0 so that for g € [g1, g2] and n large enough

P, n(Vi>0,0<i<nlV,=0)>C(q1,92),

and although we think that a similar result holds true for the LHS in (2.31), we are
unable to handle the conditioning by Y,, = nqg satisfactorily.
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3. The order of the phase transition. In Section 3.1 below, we prove Theo-
rem A that expresses the excess free energy as the solution of an equation involving
the function bg introduced in Section 2.2. In Section 3.2, we first state Lemma 3.1
which provides the behavior of hg( f (B)) close to B, and then we combine this
lemma with Theorem A to complete the proof of Theorem B. Finally, in Sec-
tion 3.3 we give a proof of Lemma 3.1.

3.1. Proof of Theorem A (Free energy equation). By the representatlon for-
mula (1.36) and the definition of f we have f (B) = th_)oo 7 log Z L.p» Where

L
(3.1) Zig= Y (TB) PsWns1-n).
N=I
As a consequence, the excess free energy satisfies f (B) = —log R where R is the

radius of convergence of the generating function G(z) = Y72, V4 L. ﬁZL, that is,
~ w ~
(3.2) f(B) =supis>0: Z ZL,/ge_‘SL =400},
L=1

if the set is nonempty and f (B) = 0 otherwise. We recall (1.37) and we use (3.1)
to rewrite the sum in (3.2) as

0o co L
D Zupe = R OB 3 Ryt
L=1 L=1N=I Vo=VnN+1=0

AN=L—N

(3.3)

Mg ) MS

L
Z (C(BYe ) Eg (e VM ay=r—N vy, =0})

(T B )V Eg(e WV 1y, —0)).

=
LN

Since Ay = Ay on the set {Vy41 = 0} and by using the definition of by 5(6)
in (2.9), the equality (3.3) becomes

B4 > Zpge =" exp (N[log r'(B)—8+ + hNH,ﬂ(a)]),
L=1 N=1

which together with (3.2) glves f(,B) =sup{d > 0:logI"'(B) — 6 + hg(8) > 0}.
Since hg(8) < 0, it follows that f(,B) =0ifI'(B) <1.WhenI'(8) > 1, Lemma 2.1

gives that § — —38+hg(8) is continuous, decreasing, nonpositive on [0, 00), equals
0 at § =0 and tends to —oo when § — oo. Therefore, f(8) > 0 and is the unique
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solution of the equation log I'(8) — 6 + b5 (6) = 0. In addition, by recalling the def-
inition of the collapsed phase (1.11) and the extended phase (1.12), we can observe
that

(3.5) C={B:T(B) <1} and E=|{B:T(B)>1}.

We note that 8 — I'(8) is decreasing on [0, co) [recall (1.13) and (1.15)] and
therefore, the collapse transition occurs at ., the unique positive solution of the
equation I'(8) = 1.

3.2. Proof of Theorem B (Phase transition asymptotics). We display here the
proof of Theorem B subject to Lemma 3.1 below, that will be proven in Section 3.3
afterward.

LEMMA 3.1.

im U
p—be f(B)*3 ’
where we recall that ¢, was defined in (1.18).

(3.6)

Our aim is to study the asymptotic behavior of the equation in Theorem A near
the critical point. We recall (1.15) and we perform a first-order Taylor expansion
of I'(B) near B, which gives logI'(8. — &) = ¢1e(1 + 0(1)) as & N\ 0. Next, we
consider the function hg near B. and it follows from Lemma 3.1 that when & \ 0

(3.7) hpo—e(F(Be =€) = =2 f(Be — &)*3(1 + o(1)).

Therefore, by plugging (3.7) and the expansion of log I' (8, — ¢€) in the equation in
Theorem A that is verified by the excess free energy, we obtain that

(3.8)  cie(l+o(1) = F(Be —&) — 2 f (Be — &) (1 +0(1)) =0,

which allows to conclude that
N 3/2
(3.9) Fge-o~(£) &2 aseno,
G2
and the proof is complete.
3.3. Asymptotics of bg.

3.3.1. Heuristics. Let us give the heuristic explanation of why bg(8) ~
—c8%/3 for some constant ¢ > 0. The main idea is to decompose the trajectory
of the random walk V into independent blocks of length 7672/3 for T € N and §
small enough: we have approximately N /(T82/3) such blocks. Hence, as § \ 0,
we can estimate
3.10 lim — logEg(e %) ~ I 7 log Eg (e 24m5=2/3
(3.10)  lim —logEg(e™™) ~ lim ——logEg(e™"rs727).
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It is well known that for such random walks (assume that Eg(U 12) = 1) [see Durrett
(2010), page 405]

Tk T
(3.11) k32N Vil — .c/ |B(t)|dt  ask—> oo,
. 0
i=1
where B is a standard Brownian motion. Now, let k = §=2/3 and since

le™%475-2/3| < 1, we conclude that

(3.12) Ep(e 2475-23) — E(e~ 0 1BOId) 455 5 0.

This convergence and (3.10) would immediately imply hg(5) ~ —c8?/3 where ¢
can be estimated via the distribution of the Brownian area, that is,

1
(313) C = — llm _logE(e_fOT|B(t)|dl)>0
T—oo T

3.3.2. Proof of Lemma 3.1.

3.3.2.1. Upper bound. Pick T € N, 8§ > 0 such that 23 € N and let A :=
8§72/3. We take N that satisfies N/(TA) € N and partition {1,..., N} into k =
N /(T A) intervals of length T A. By the Markov property of V, we decompose
Eg (e~%4N) with respect to the position occupied by the random walk V at times
TA2TA,...,(k—1TA,

k—1
Eg (e_BAN) = Z H Eg x; (E_MTAI{VTA:MH})
x0=0,x;,€Z i=0

i=l1,..., k
3.14)

k
< [supE,g,x(e*M“)] :
XL
With the help of Lemma 3.2 below, we can replace the supremum in the RHS
of (3.14) by the term indexed by x = 0 only. The proof of Lemma 3.2 is postponed
to Appendix B.

LEMMA 3.2. Forall § > 0,n € N and x,x’ € Z such that |x'| > |x|, the
following inequality holds true

(3.15) Eg (e %4n) <Eg (e *4n).

Therefore, (3.14) becomes
(3.16) Eﬁ(e*‘SAN) < [Eﬁ(eﬂSATA)]N/(TA).

Recall that A := §=%/3, apply %log to both sides of (3.16) and let N — oo to
obtain, for 8 > 0 and § > 0, that

hﬂ(S) < llOgEﬂ(e_aATA)-

(3.17) 523 =T
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In what follows, we need a uniform version (in g8) of the convergence of
Eg (e~%472) toward E(e‘fOT IB(ldty a5 § — 0. For this reason, we introduce the
strong approximation theorem [Sakhanenko (1980)] to approximate the partial
sums of independent random variables U in the RHS in (3.17) by independent
normal random variables.

THEOREM 3.3 [Shao (1995), Theorem B]. Denote by Jg the variance of the

random variable Uy under Pg. We can redefine {U;,i > 1} (denoted by U By ona
richer probability space together with a sequence of independent standard normal
random variables {X;,i > 1} such that for every p > 2, x > 0,

ZUﬁ—UﬂZX

j=1

(3.18) P(max

1<n

>x><(Ap
i=1

where A is an absolute positive constant.

We let also, forn e N, Y, =37 | X;, A,(Y) =>""_, |Y;| and redefine V,,’8 =
. , A (VP = L |Viﬁ|. We pick T >0, p > 2,9 >0 and K a compact

subset of (0, 00). We use Theorem 3.3 and the fact that [recall (1.13)] E[|Uf5|p]
is bounded from above uniformly in 8 € K, to assert that there exists a constant
¢p,k > O such that forall A >0and B € K

B _ 1-9p
(3.19) (lrg%x\v opYi| = A”) <,k TAITP.
Note that on the event {max,<TA|V —ogYi| < A”Y, we obviously have

|ATA(VE) —aﬁATA(Y)| < T AY*!, Therefore, since x > exp(—x) is 1-Lipschitz
on [0, 00) and since A =872/3, we can write that for 8 € K and § > 0

[E(e?ATa(V?) _ p=dopAral)|
(3.20) <P(max|V/ - opYi| = A7) + 5T A
i<TA' !
< cp g TEXDOP=D | ps1/H(-20)

We chose p =3 and ¥ € (1/3, 1/2) and plug it in the RHS of (3.17) to obtain that
for B € K and § > 0,

3.21) 58/32(/3) ?log[E(e—soﬂAm(Y))+C3’KT52(319—1)/3+T5(1—219)/3].

LEMMA 3.4. Let K be a compact subset of (0,+00). For T >0 and ¢ > 0
there exists a 6o > 0 such that for § < &g (with A = §72/3,

(3.22) sup [E(e 08 ATa(M)) _ g (=08 o 1BOIdr)| _ ¢
BeK

where B is a standard Brownian motion.
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PROOF. We can consider {B(¢),t > 0} and {y;, i > 1} on the same probability
space by letting y; = B(i) — B(i — 1), and thus Y; :=y; + --- 4+ y; = B(i) for
i € N. We recall that A7A(Y) = l.T:Al |B(i)| and therefore, by Brownian scaling
we note that

TA
AP Ar ) L ATV ST|BG /A
i=1

Consequently, by recalling that § = A™3/2 we can replace E(e %7474y in the

LHS of (3.22) by E(e—o#2" L5 1BG/M)I)  Since the exponential function is 1-
Lipschitz on (—o0, 0], we have

sup }E(e—aﬂA—l YA IBG/A)) _ (=0 Iy Bl dry|

BeK

TA T
AT SB[ B dr
i=1

|

Since maxgek {05} < 00, since by Riemann sum approximation we know that

< E
< rﬂnealg{oﬁ} [

TA T
(3.23) A_1;|B(i/A)| Aaj)soo,/(; |B(1)]dt.

It is easy to see that

TA
sup E( A7 S [BGi/A) ) < 0,
and this implies uniform integrability which, combined with the almost sure con-
vergence implies the convergence in L'

} ~0

We resume the proof of the upper bound. Since ¢ € (1/3,1/2), the RHS of
(3.20) vanishes as § — O uniformly in 8 € K. Thus, we can replace § by f (Be)
in (3.21) and use Lemma 3.4 and the fact that lim,_, o+ f (8., — &) = 0 to conclude
that, forall T > 0,

TA T
(3.24) Alime[ A"V Y [BG/A)| —/0 |B(1)|dt
i=1

This completes the proof. [

(3.25) lim sup hp(f(Be—2) _ 1 log E(e 7 I |Bldr)

gm0t S(Be— 8)2/3 - T
It remains to let T tend to infinity and to recall (1.18) to obtain

(3.26) lim sup LS e =€) _

ot F(Be—e)?3 = %
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3.3.2.2. Lowerbound. RecallthatT € N, 8 > 0and A = §2/3 € N. We also take
N e N such that N/(T A) € N. Pick n > 0 and use the decomposition in (3.14) to
obtain

k—1
(327) Eg(e™*V) = > [TEsx (e vy y=x1 1))
xo:O,XiE[—ﬂ\/Zyn\/Z] i=0
i=l1,..., k
N/(TD)
(3.28) > inf Ep . (e%4721 B .
[xe[_wzwz] px( {(Vrael nﬂ,nﬂ]})]
For any integer x € [—n«/Z , n\/K], we consider the two sets of paths
(3.29) I = {(V)) [ Vo = x, Vra € [-nVA, nvV/A])
and
(3.30) M = {(V)I4: Vo =0, Vra € [-nVA, 01},

Clearly, if V = (Vi)l.T:AO € Iy, then the trajectory V + x starts at x € [0, n+/A] and
is an element of IT7. Similarly, for x € [—WZ, 0], l'[’2 + x C I1] where

(3.31) My = {(V)I4: Vo =0, Vra €10, 7V/A]}.
Since Pg(V € I1y) =Pg(V € I1)), we conclude that

(332) Pp.(Velll)>Ps(Velly)  forallxe[—nvA,nvAl

Moreover, for any V* € I7,

TA TA TA TA
(333) 8 |Vi[=8 Ix+ Vil <8 IVil +8TAlx| <8 ) Vil +nT,

i=1 i=1 i=1 i=1
where the trajectory V satisfies Vy = 0. Combining (3.32) and (3.33), we then
have, for x € [—n\/K, n«/Z],

—S8A —nT —5A
(3.34) Epx (7 y ergvanvm) Z € Eple™ iy cpo.nva)-
By plugging the lower bound above into (3.27) and by using the symmetry of V
we immediately get

(3.35) Eﬂ(ef‘sAN) > [efnTEﬂ(ef‘SATAl )]N/TA

’

{Vra€l0,nvVAl}

which, by applying % log to both sides in (3.35) and by letting N — oo, gives, for
all B >0,

bp(d)

1 —5A
(3.36) 5273 > ?lOgEﬂ(e TA 1{VTAe[0,n\/Z]}) —n, §,n>0.
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At this stage, we proceed as in the upper bound [from (3.17)] to obtain, for all
T eN,n>0,

(337) llmlnfw > i1()gE(e_(7/-‘3(,' fOTlB(t)Idtl{

p—be f(B)?3 T
It remains to show that for all n > 0 we have

B(T)el0.n1}) — 11-

.1 —op [T
lim —logE(e™" 0 PN 5 pciq )
(3.38)
= lim ilogE(e_”ﬂ“fOT|B(’)|dt),
T—oo T
but the latter convergence can be obtained by adapting the proof of (2.13) to the

continuous setting and for conciseness we will not give the details of the proof
here. Then, by recalling (1.18), we achieve the bound

.. ba(F(B)
(3.39) lllsnl)%}fW >

for all n > 0. It remains to let  — 0 to complete the proof.

_§2 - n’

4. Geometry of the collapsed phase. In Section 4.1 below, a proof of The-
orem C is displayed subject to Lemma 4.1, which ensures that the horizontal ex-
tension of the polymer inside the collapsed phase is of order +/L, and to Propo-
sition 4.2, which provides a sharp estimate of the partition function restricted to
those trajectories making only one bead. Proposition 4.2 is proven in Section 4.2
subject to Lemma 4.4, which is the counterpart of Lemma 4.1 for the one bead
trajectory and to Proposition 2.5, which gives a lower bound on the probability
that the random walk V makes an n-step excursion away from the origin condi-
tioned on the large deviation event {¥,, = gn, V,, = 0}. Lemmas 4.1 and 4.4 are
proven in Section 4.3 whereas the proof of Proposition 2.5 is postponed to Sec-
tion 6.2 because it requires more preparation. Section 4.4 is dedicated to the proof
of Theorem E and Section 4.5 to the proof of Theorem F.

4.1. Proof of Theorem C (One bead theorem). The proof of Theorem C will
be displayed subject to Lemma 4.1 and Proposition 4.2 that are stated below.

LEMMA 4.1. For B > B, there exist a, ay, ay > 0 such that
(4.1) PLs(NL() = a\WL) <are™E,  LeN
Recall (2.6)—(2.8).

PROPOSITION 4.2. For B > B¢, there exist c, c1, c2 > 0and k > 1/2 such that

4.2) T %eﬁ“cﬁ, LeN.
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4.1.1. Proof of Theorem C. We will first show that, for 8 > S, and under the
polymer measure, the probability that there is exactly one macroscopic bead in
the polymer tends to 1 as L — oco. Then we will show that, with a probability
converging to 1 as L — 00, the first step and the last step of this macroscopic bead
are at distance less than (log L)* from 0 and L, respectively. For r € N, we denote
by Z; glr] the partition function restricted to those trajectories that do not have
any bead larger than r, that is,

(4.3) Zpglrl= >, PO,

1€Q: jax | <7

At this stage, we pick s > 0 and we let A ; be the subset consisting of those
trajectories having at most one bead larger than s(log L)?, that is,

4.4) Ars={leQr:|{je{l,....nc(D}:11]] 2s(10gL)2}| <1}

Partition A7 | with respect to the locations of the two subintervals {i; + 1, ..., i2}
and {iz + 1,...,i4} associated with the first two beads that are larger than
s(log L)Z. For notational convenience we let L := iy —i; and Ly :=iq — i3 be
the length of these two first large beads. We do not have Markov property but, with
the help of Lemma 4.3 below, we can estimate the partition function restricted to
those trajectory that make a bead between two given steps.

Recall (cf. notation introduced in Section 1.3 prior to Theorem C) that x; de-
notes the horizontal extension of the first bead, and that u, corresponds to its total
length.

LEMMA 4.3. For L eN,

1 ~o !
178, 71 15 < Z1 gy, = L)
241/, L-L'.p = 4L,p\Ux
(4.5) ¢ 1
522/’ﬁZL_L/’ﬂ fOI’L/E{l,...,L}.

PROOF. In the case u,, = 1, the first bead contains only one horizontal step,
hence the sign of the stretch after x; is arbitrary, so that obviously Z; g(uy, =1) =
Zi ﬂZ L—1,5- In case uy, = L’ > 1, note that the stretch Ly, 1s nonzero, therefore
the next stretch has the same sign as [y, . By concatenating the trajectories,

Zp plux, =L
4.6)  =Zj gUn, >0Z_p ph =0)+ Z7, g(Un, <OV Zp_p g1 <0)
= Zz/’ﬂZL,L/’/g(ll > 0).
In both cases, thanks to the symmetry of the stretches, we have

1 ~o /
178 Zi 15 <Z1 gy, =L
241 ,B%&L-L.p = 4&L,p\Ux
4.7) g '
SZZ/,,BZL—L/,/B fOI'L/E{l,...,L}. [l
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We resume the proof of Theorem C and, we use Lemma 4.3 to obtain

Prp(AL )
(48) 2170 2770
Zi, pls(og L)1Z] | 5Zis—iy,pls(0g L)71Z], s Z1—iy p

< > ,

VAN

I<iy<ip<iz<iy<L

Li,Ly=s(log L)?

and we write the lower bound

3 o
49)  Zrp=(3) Ziplsog L)) Z] 41, pZis—in pls(0g L)) Z1 iy p
such that
VASRPY A
(4.10) PLg(A <8 Y hufThad
1<i <ip<ig<ig <L ZL1+L2yﬂ
Li,Ly>s(log L)?

By using Proposition 4.2 and the convex inequality
(4.11) VL1 + VL = VL1 + Ly = 5y/min{Ly, L2},

we can bound from above the quantity in the sum in (4.10) by

o

o 2 N
4.12) “Lipliap _ it L2)* G apVIi+vI-VIiTTa)
Zzl-i-Lz,ﬂ B C2 LILZ

2 ~
@.13) < ci (L1 + Lp)* o—Glap)slogL/2
c2v/LiLa

e (LIl i
and since L = L* we can state that, for L large enough, (4.10) becomes

2 ~
(4.14) PL,,B( 2 9) < 8C1 LK+46_G(aﬁ)‘/EIOgL/2.
8 ¢

Therefore, it suffices to choose /s = M to conclude that

Lli—>moo PL’ﬂ (.ACL’S) =0.

At this stage, we set By = Ars N {NL() < aiv/L} and we can use
Lemma 4.1 and the fact that Py ,g(.Ai’ ) vanishes as L — oo to conclude that
lim; _, Pr g(BL,s) = 1. Moreover, it comes easily that under the event By
there is exactly one bead larger than s(log L)? because if there were no bead larger
than s (log L)Z, then the total number of beads nz (1) would be larger than s(lofw
which contradicts the fact that Ny (I) < a; /L because each bead contains at least
one horizontal step and consequently Nz (/) > nz (/). Under the event Bz, ¢ we de-

note by i; and i; the end-steps of the maximal bead, thatis, I; , = {i1 +1,...,i2}.
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Then the proof of Theorem C will be complete once we show that there exists a
v > 0 such that

(4.15) Jim P g(Bys 0 {i = v(log L*)=o,
— 00
(4.16) Llim PLg(BrsNli2 <L —v(logL)*}) =0.
— 0

We can bound from above

Prg(Brs N i1 = v(log L)*})
L

= Y Pg(Brsniii=1)
t=v(log L)4

L
< Y Pep@Ejefl....oncD}iuy, =1,
t=v(log L)*

[1g] <s(logL)>Vd € {1,..., j})

_! i Zipls(og L)*1Z1 1
2 Zl,ﬁZL—l,ﬂ

’

t=v(log L)*

which finally gives

L
> Pipllljng] =slogL)?).
t=v(log L)*

(4.17) P g(BrsN{i1 = v(logL)*}) <

N =

We note that, under P; g and on the event {[/; | < s(log L)?}, the number
of beads is larger than —~

s(log L)?’ therefore, N(l) > s(lofw and since /t >
Jv(log L)* we obtain that N;(I) > +/7(/v/s). By choosing v = (as)?, we can
apply Lemma 4.1 to get

1 L
PL g(Brs N {i1 > v(log L)*}) < 5 Y Pg(Ni(D) = arvt)
t=v(log L)*
(4.18) ;
1 —a
< 5612 Z e ‘/;.

t=v(log L)*

Since the sum in (4.18) vanishes as L — oo, the proof is complete.

4.2. Proof of Proposition4.2. 'We recall the definition of the one bead partition
function introduced in Section 2.1, equations (2.5)—(2.8). Henceforth, we will use
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the notation Zz g = Zan’;e_ﬂ Ly cg, so that Proposition 4.2 will be proven once we
show that there exist ¢y, c2 > 0 and k > 1/2 such that

@19 e GVE<Z; < %3_5(“ﬂ)ﬁ for LeN.

We will prove (4.19) subject to Lemma 4.4 below and Proposition 2.5. The
proof of Lemma 4.4 is given in Section 4.3 whereas the proof of Proposition 2.5 is
postponed to Section 6.2. For K C {1, ..., L}, we set

(4.20) Z3 qNeK)=2 Y (TB) Ps(Vis1 _n)-
NekK
and similarly we have

L
(4.21) 75 5= Z LB Pe(Vii1 L )

LEMMA 4.4. For B > ﬁc, there exists ay > ay > 0 such that for L € N,

, g pl@vVL<N< az«/_)
4.22) lim

L—00 ZZ B

By using Lemma 4.4, we note that it suffices to prove (4.19) with Zz ﬂ(N €
VL [a1, a2]) instead of 2; B For the ease of notation, we will rather take a, a bit
larger and consider Zz’ﬂ(l + N € +/Llay, a2]). In view of (4.20), we write

Z; 4(1+ N eVL[a. a))

aVL
=2 Z F(ﬁ) ﬂ(VIJ\?,L—NH)-
N=aL

For n € N, we recall (1.37) and (2.21) and we note that nY,, = A, on the set
{(V, =0,V; >0 Vi € [1, N — 1] N N}. Therefore, we set gy = =N+ for

N2
N € +/Lla;,a>] NN and we can write

(4.23)

(424) Vv, yo={V:Yn=Ngnr.Vy=0,Vi>0Vie[l,N-1]NN}.

At this stage, our aim is to bound from above and below the quantities
P.B(VI—\'/_,L—N-i-l) for N € \/Z[Cl],az] N N. The upper bound is obvious, that is,

(4.25) Ps(Vy L _n+1) SPs(Yy =Ngy 1, Vv =0),
while the lower bound is obtained as follows. Since gy 1 € [ﬁ, a%] when N €

VLlay, a»], we can apply Proposition 2.5 to claim that, there exists C, u > 0 such
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that for L large enough,

Ps(Vy 1 _ni1)
(426) N,L—N+1

C
> Ps(Yn=Ngy 1, Vy=0),  NeVLla,alNN.

By using again the fact that gy 1 € [Za%’ alz] when N € «/Z[al, az], we can ap-
2 1

ply Proposition 2.4, which provides a lower and an upper bound on Pg(Yy =
Ngn.r, Vv =0). By combining these last two bounds with (4.25)—(4.26) and by
setting k = 1 + /2, we can assert that there exists Ry > Ry > 0 such that for L
large enough and all N € VL [a1, a>] we have that

Ra Ni-Totan.L.0an L +2 gy L.0))
LK
(4.27)

Ry
<Py (V;,L—N+l) < feN[ ho(gn.L.0)gn.L+Ea (h(gn. L. ol

At this stage, we recall the definition of G in (1.27) and we set

a/L
(4.28) Orpi= Y eVEGuy
N=a;v/L
with
1
4.29 GLN=—— 12G (7>
(4.29) LN \/—(CIN L) YL

and we use (4.20) and (4.27) to claim that there exists R3 > R4 > 0 (depending on
B only) such that for L large enough,

R ~ R
(4.30) L—:QL,ﬂ <Z] 4(N e VLlay,a)) < fQL,ﬂ-

We recall that a — G(a) is a strictly negative and strictly concave function on
(0, 0c0) and reaches its umque maximum at ag, which obviously belongs to [ay, az].
Since, by Lemma 5.3, a — G(a) is C! on (0, 00), we can assert that it is Lips-
chitz on each compact subset of (0, 0c0). Moreover, there exists a C > 0 such that
lgn+1.L —gnN.L| < C/«/Z for N € v/L[ay, az] and we have that

12 1/2
@31) (1—%) %(QNL)I/Z (1—%) . NevIla,al,

therefore, we can take the supremum of G, y on N € [a; VL, azﬁ] NN and it
comes that

(4.32) sup{Gp.n; N € vVLlay,a2) "N} = G(ap) + 0(\%).
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By putting together (4.28) and (4.32), we obtain that there exists R5 > Rg > 0 such
that for L large enough,

(4.33) ReeC VL < 0} 4 < Rsy/LeC@VL,
At this stage, it suffices to combine (4.30) with (4.33) to complete the proof of
(4.19) withk = /2 + 1.

4.3. Proof of Lemmas 4.1 and 4.4. We will only display the proof of
Lemma 4.4 because the proof of Lemma 4.1 is obtained in a very similar man-
ner. We recall (4.20) and (4.21) and we will first show that there exists y > 0 and
¢ > 0 such that

(4.34) Ze y=ce ™I, LeN.
Then we will show that there exist ax > a; > 0 and ¢y, ¢2 > 0 such that

Zi,g(N > apVL) < cze_zy‘/z, LeN,
(4.35)
72 s(N<aivD)<cieVl,  LeN.

Putting together (4.34) and (4.35), we will immediately obtain (4.22). To be-
gin with, set r := Lﬁj, u:=L—r — (r—1)|[+/L] and note that u €

{IVL],. ZL«/_ L |}. Then consider the trajectory V* e V7, defined as Vo =

r+1,L—r
Vi1 =0, V] .= V,_1 = |+/L] and V, = u. One can therefore compute
+1 +1
(4.36) Ps(V*) = <i>r B0 5 (L)’ 2BV
Cﬁ C,B

and consequently by restricting the sum in (4.20) to N = r, by using (4.36) and
the inequality L\/ZJ < \/Z , We obtain

(4.37) 72 5> ﬁ(rc(f)) 26V,

It remains to note that » < +/L and to recall that cg > 1 and that I"(B) < 1 because
B > B.. This is sufficient to obtain (4.34).

Proving the first inequality in (4.35) is easy because I'(8) < 1, and thus, we can
use (4.20) to claim that there exists a C > 0 such that

4.38)  Z7 g(N>aV/L) <2 Z ()" < CemlosTBNVL,
N=av/L

Since log(I"'(B8)) < 0, it suffices to choose a» large enough to obtain the first in-
equality in (4.35).
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To prove the last inequality in (4.35), we note that, for N < a;~/L and for all
(VoN$! € Vi, y we have max{V;, j € {1....,N}} = L5¥ = YL — | and
therefore, for L large enough we have

(4.39) P,g(v;+l _n) <Pg (maX{V,,] <a;v/L} > %)
' ' 1
aivL
(4.40) sPﬁ(Z |Ui|>£>,
= 2ay

and since U; has some finite exponential moments, we can apply a standard
Cramér’s theorem to obtain that for L large enough, there exists g(a;) > 0 such
that lim,, o+ g(a1) = oo and that Pg(Vy ;) < e 8@V for N < av/L.
Therefore, by taking a; small enough we obtain the second inequality in (4.35),
which completes the proof of Lemma 4.4.

4.4. Proof of Theorem E (Horizontal extension). To begin this section, we
prove that G is strictly concave and reaches its maximum at a unique point
ag € (0,00). Recall (1.27) and compute its first two derivatives (by using that
VEn(h(g,0)) = (g,0)), that is,

d ~ 1~ /1 ~(1
(4.41) %G(a) =logT'(B) + a—2h0<a—2, 0) + LA (h(a—z, 0)),

(4.42) dzé() 2;?(1 o) 4aﬁ<l 0)
. —Ga)=—— —-,0)——= —,0]).
da? a3 0\ 22 a5 O 2

It suffices to show that a’ (~}(a) < 0 on (0, 00) and that d (N}(a) has a zero on

(0 00). Slnce ﬁo(x 0) = —2h 1(x,0) (recall Remark 5.5), we consider R : u —
fo xL((x — j)u) dx so that 0 (,QA)(h(x 0)) = R(ho(x 0)). Clearly, R(0) =0 and

R () = 2[01 x28" (xu) dx because £ is even [recall (1.23)]. Therefore, R'(u) >0
when u# # 0 and R < 0 on (—o00,0) and R > 0 on (0, 00). Since R(ho(x,0)) =x
for x € R, we can claim that Eo(x, 0) > 0 for x € (0, 00) and by differentiating
this latter equality we obtain that d1/¢(x,0) = 1/R’(ho(x,0)), which is strictly
positive on (0, oo). This completes the proof.

Let us start the proof of Theorem E. Recall that i; and i are the end-steps of
the largest bead /., thatis, I; = {i; +1,...,i2}. For v > 0, we let

Too:={leQr:ii <v(ogL)* i»> L —v(logL)*,
(4.43)
Lo ={it+1,...,i2}}.
By Theorem C, there exists a v > 0 such that lim; _, oo Pz g(77,) = 1. Therefore,
the proof will be complete once we show that

(4.44) Jim PL,ﬁ({ Njg) —ag

>8} ﬂTL,v) =0.
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Let Ny, denote the number of horizontal steps made by the random walk in its
largest bead. Pick ¢’ < ¢ and since the first step and the last step of the largest bead
are at distance less than v(log L)4 from 0 and L, respectively, we can write that for
L large enough

o[ ] 7

Ljmax

4.45) < > PL,,g< N

1<ij<v(log L)*
L—v(log L)*<ip<L

>£’,Ijmax={i1+1,...,i2}>

<4 Z Z?Z_il,ﬁ(|(N/m)—a,3|>g/)
1<ij<v(log L)* Zigfil,ﬂ
L—v(logL)y*<ir<L

where the coefficient 4 in front of the RHS in (4.45) comes from a direct ap-
plication of Lemma 4.3. Now, we focus on the numerator of the RHS in (4.45)
and since G is strictly concave and reaches its maximum at ag we can claim
that the maximum of G on (0, ag — €'l U [ag + ¢/, 00) is given by T(¢') =
max{é(alg — &), 6(615 + ¢’)}. We proceed as in (4.23)—(4.32) and we get that
there exist a C; > 0 such that

N Cq . N —
446) 70 . (1 _alls 8/) - Blia—in) TR T1
( ) lz—mﬂ(’ P B = b0
We apply Proposition 4.2 and the denominator can be bounded from below as
(4.47) o o C p-inGapvih
R N

for some constants k¥ > 1/2 and C, > 0. Since L — 2v(log L)4 <ip—i1 <L,we
can state that, for L large enough, (4.45) becomes

Np()
PL,/B ﬁ —ag
< C3L¢1/2 logs(L)e—(é(a,g)—r(s/))./L—zv1og4 L

> 8} N 72,u>
(4.48)

Since é(aﬁ) > T (¢'), the RHS vanishes as L — oo, and this completes the proof.

4.5. Proof of Theorem F (Wulff shape). Before displaying the proof of Theo-
rem F, we provide a rigorous definition of y/;‘ and we associate with each trajectory
[ € Q the process M; that links the middle of each stretch consecutively.
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The Wulff shape yg can be defined? as

. 1 1
(4.49) yj = argmm{f(y), y € 5[0,1],/0 y()di =y O =y()= 0},
B
where Bjo, 1] is the set containing the cadlag real functions defined on [0, 1], where
J : Bjo,11 — [0, oo] is defined as

1
(4.50) J(y)= [fo Ly (0)dt,  ify e AC,

+00, otherwise,

where AC is the set of absolutely continuous functions and where £* is the Leg-
endre transform of £, that is,

4.51) 2*(u):sup{hu—£(h),he (—é,é)}, ueR.
Using the duality between £ and £*, we easily obtain the formula (1.28) given in
the Introduction, which easily implies [recall (1.27)] that G(ag) = ag(logI'(B8) —

J (V,; )). Finally, we note that one can prove without further difficulty that

1
4.52) {~vg. vl = argmin{J(J/), y €Bpa. Ay =—.yO) =y() = 0},
B

where A(y) := fol |y (s)|ds is the geometric area enclosed between the graph of y
and the x-axis.

We recall the definition of Ef and £ in (1.32) and we also associate with
each / € Ly 1 the path M; = (M[,i)lN: Bl that links the middles of each stretch
consecutively and is defined as M; o =0

l;
(4.53) Ml’i=ll+---+li_1+§, ief{l,...,N},

and My n+1 =11 + --- + Iy. We recall that the Ty transformation, defined in
Section 2.1, associates with each [ € Ly the path V; = (Tw)~ (1) such that
Vio=0, V= (=1)i~1; for all i € {1,..., N} and Vi.n+1 = 0. As a conse-
quence, 51+ =M; + % and & =M, — %, that is,

[Vl

glﬁ:Ml’i—}— > s lG{O,,N—I—l},
(4.54) V|
E=M, — ;”, ie{0,...,N+1},

3The set on the RHS of (4.49) is not empty since it contains the hat function y () = y (1 —t) = 3—;
foro<r<1.
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and the path (Ml,i)lN: “(L)l can be rewritten with the increments (Ui),N: ﬁl of the V;
random walk as

i
U
(4.55) M ; = Z(—l)ﬁ‘?f, iefl,...,N}.
j=1

Similarly to what we did to define fﬁ and éN’f in (1.34), we let M; and ‘7[ be the
time—space rescaled cadlag process associated to M; and V;.

PROOF OF THEOREM F. Equations (4.54) that allows to express 8;’ and &
with the help of the two processes V; and M; can be translated in terms of the

time—space rescaled processes as 6~’l+ =M, + ‘g—" and 51_ =M, - ‘g—" Therefore,

Theorem F is a straightforward consequence of the two following lemmas.
LEMMA 4.5. For 8 > B, and ¢ > 0,

(4.56) Lli)moo Prg([IVil — yg |l >¢€)=0.

LEMMA 4.6. For 8 >0ande >0,
(4.57) lim Py g(II Moo > €) =0.
L—o0 O

PROOF OF LEMMA 4.5. For conciseness, we set Uy . = {l € Qp: |||\71| —
yg loo > €}. Thanks to Theorem E, Lemma 4.5 will be proven once we show that
Np()

there exists an n > 0 such that
< n}) =0.
VL

We decompose the LHS in (4.58) with respect to the value taken by Ny (/), that is,
Np()
ol o[ <o)

= Y PLgU.N{NL()=N}),
Nely

(4.58) lim PL,/g <Z/lL?8 N { —ag
L—o00

(4.59)

where I,, ;. = {(ag — n)V/L, ..., (ag + n)~/L}. By recalling Section 2.1, the prob-
ability in the RHS of (4.59) can be rewritten, with the help of the random walk
representation, as

PLgUesN{NL()=N})
reny
= ~7P
VAN ﬂ(

[1Vn1] =75l > &

Vna() =0, AV _ L=N
Va1 (D) =0, (w)-m),
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where (V,-)lN: J(’)l is a random walk of law Pg and VN+ 1 is the time—space rescaled

process associated with (Vi),N: J{)l, that is,

~ 1
V t)y=—YV, , t [0, 1],
N+1(F) N1 ) [0, 1]
and where Z; g = Z1 ge PL /cg. Note that there exists a function g : RT — R*
such that lim, ¢ g(n) = 0 and such that~ for N € I, 1 the probability in the RHS
of (4.60) is bounded from above by Pg(Vy € I;IM), where

1
Heny = {V € Bio,11: A(y) > o gm,y0)y=y1)=0,

(4.60) g

liv1 = %5l = 5.

Thus, we need to identify the exponential growth rate of P,g(VN € He,p). To that
aim, we apply the Mogulskii theorem [see Dembo and Zeitouni (2010), Theo-
rem 5.1.2] which ensures that (Vy)yey follows a large deviation principle on the
set B([0, 1]) endowed with the supremum norm || - || c and with the good rate func-
tion J defined in (4.50). Since H, ; is a closed subset of (Bo, 17, || - [loc) We can
assert that

1 ~
4.61) lim sup ¥ logPg(Vy € He,p) < —inf{J (y), ¥ € He.p}-
n—oo

We pick M > inf{J(y),y € H¢ 1} and set 7—[(’9"4,7 ={y € He: J(y) < M} such that
the inequality (4.61) becomes

1 ~
(4.62) limsup — logPg(Vy € He ;) < —inf{J (y),y e HY }.
n—oco N ’

At this stage, it remains to show that there exists « > 0 and 7y > 0 such that for all
n € (0, nol,

(4.63) inf{J(y),y e HY} —a = inf{J(y).y € Hoo} = (v})-

Assume that (4.63) fails to be true, then there exists a strictly positive sequence
(zn)neN that tends to 0 as n — oo such that for all n € N there exists a y, € Hé‘fIZn
satisfying J(y,) < J (yg) + 1/n. Since J is a good rate function, we can assert

that H, is a compact set of (Bo,1]. || - llc) and consequently y, is converg-
ing by subsequence toward some Yy € Hg’ll. Since A and J are continuous and

lower semi-continuous on (Bjo,1], || - lloc), respectively, it comes that y € Hgflo
and J (o) < J (yf}" ), which leads to a contradiction because —yg and yg are the
unique maximizer of J on Ho o and y ¢ {—yf}‘, yg‘}. At this stage, we go back to
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(4.60) and we can write, for n € (0, 1]
PLgULe N{INL() —ap| < n})
(4.64)

%ﬁ(r(ﬁ>)<“ﬂ‘">ﬁPﬁ(VN+l € Hey).

Thus, by (4.62) and (4.64) we can assert that for all n € (0, no] and for L large
enough

P gUr.e N{INL() —ag| < n})

(4.65) < 217ﬁ(1"('3))(“ﬂ_U)\/Ze—(aﬁ—ﬂ)«/z(f(yg)+a)
=7, ,

< Meﬁ(ag—n)(logF(ﬂ)_J(VE)_a)‘
=7,
Recall the equality G (ag) = ag(logT'(8) — J (v4)) and recall that for g > B,

we have proved in (4.19) that there exists ¢; > 0 and « > 0 such that for L large
enough,

~ cl ~
(4.66) Zip> Feﬁ““ﬂ).

Thus, we can use (4.65) to claim that by choosing 1 small enough and L large
enough we have for a constant ¢ > 0,

1
@4.67)  PLpUp.eN{INL() —ag| <n)) < — L+ @DasVL,
2

which completes the proof of Lemma 4.5. [J

PROOF OF LEMMA 4.6. Lemma 4.6 will be proven once we show that for all
>0,

(4.68) Jim P M| > 8) 0.

(1 +NL() <IN
Proving (4.68) requires to control, under Py g, the probability that, the gap be-

tween the modulus of the algebraic area (N (/)|Y;] := | ZNL ® Vii

MOy

|) and the ge-
ometric area (D ) of the random walk trajectory V; = (Ty, (l))_l(l) as-

sociated with [ € Q7 does not exceed log(L)*. This is the object of Lemma 4.7
below.

LEMMA 4.7. For B > B. there exists a ¢ > 0 such that

(4.69) lim PL(NLOIYi| ¢ [L = No() = ellog L)', L= NL()]) =
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PROOF. By Theorem C, there exists a ¢ > 0 such that

| <L —c(logL)*] =

max

(4.70) lim PL,,B[llj
L—o0

Note that for [ € Q;, we have ZNL(Z) Vil = Z;V:Ll(l) |l;] = L — N () and that,
with the definition of jiyax and xj, . in (1.19) and (1.20) we have also

NL() N () Nr()
(4.71) Z|v1,|—22|v1,|< th > Vil
i¢0; i=1
where O = {xj,.—1 + 1,..., xj,..} gathers the indexes of those stretches in [ =
(l1,...,In, @) that belong to the largest bead described by /. Moreover, we note
that! € {|1;,,.| > L — c(log L)*} yields
(4.72) > WViil= Y~ llil < c(log Ly*.

i¢0; i¢0;

At this stage, we recall that Np([)Y; = ZNL()VI and we use (4.71) and
(4.72) to assert that [ € {|/;, .| > L — c(logL)4} implies Nr(l)|Y;| € [L —

max

Nr(l) — 2c(log L)* L — Nr(D)]. It remains to use (4.70) to complete the proof
of Lemma 4.7. [

Let us resume the proof of Lemma 4.6. For ¢ > 0 and for n > 0, we set
K —_— M| >¢€
e { CE N0 =i M1 }
‘NL(I) < n}

N{NLDIYi| € [L — NL() — c(logL)*, L — Nr(D)]}.

4.73) Ry, = { —ag

Thanks to Theorem E and Lemma 4.7, it suffices to show that there exists n > 0
such that for all € > 0,

4.74) lim Pr g(Kr.eNRLy) =0.
L—o0

We decompose the LHS in (4.74) with respect to the value taken by Ny (/) and Y},
that is,

P g(KpeNRLy)
(4.75) = > > [Pp(KLeN{NL()=N}n{Yi=qg(N+1})

Neln,L qgeFL N

+ PLp(KLe N{NL()=N}N{Y;=—q(N + D})],
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where

I = {(apg — n)«/z,...,(a,g —|—n)«/f},
1
=L
N(N +1)

We recall the definition of Ap below (1.14) and of Yy in (2.21). With the ran-
dom walk representation we obtain, for N € I, 1 and g € Fy, y, that

PLg(KLeN{NL()=N}n{Y=q(1+ N)})

FL.n — N —c(logL)*,...,L —N}.

r N
= (éﬂpﬁ(AN =L—N,YNt1=q(N+1),
L,
4.76) ! g
M =g,V =0
1+Nig§rXN| N+Lil =&, VNt )
Teny
< %Pﬁ(YNH =q(N+1),Vyy1=0)Dyy1,4,
LB

where ZL,,g = ZL,,ge_'BL/c,g, where the middle line (MN+1,,~)5V:“(L)1 is defined
with the increments (U,-)lN: Jql of the V random walk [recall (4.55)] as My41,; =
3.:1(—1)”1% fori=1,..., N + 1, and where

1
@TD Dy =Py 3y max|My = el ¥y =gN. Vi =0).

By picking n = ag/2, we can easily check that there exists [¢1, g2] C (0, 00) such
that for all N € I, we have F 1 C[q1, g2]. We recall (2.26) and we tilt Pg into
P N ., SO that we can use Proposition 2.2 and claim that there exists a ¢ > 0 such

that for L large enough, we have
Py e ((A/N)ymaxi <y [My i| = &)
Pyng (YN =¢gN,Vni1=0)

DN,q =<
(4.78)
< CNZPN,h‘,’\, (Illl%\),( |MN,1'| > SN).

At this stage, we use (4.75), (4.76), (4.78) and the inequalities I'(8) < 1 and (4.66)
to assert that the proof of Lemma 4.6 will be complete once we show that for
[q1,g2] € (0, 00) and & > O there exists a ¢ > 0 such that for N large enough we
have

4.79) sup Py o (max|My ;| >eN) < e N,
qelgrga) N<’5N )

We recall that, for 1 < j < N, we have By ¢ (U;) = £/(h3,) with i}, = (1 —

£)h% o+ hY |- As a consequence, and because of Lemma 5.4, we can assert that,



3274 P. CARMONA, G. B. NGUYEN AND N. PETRELIS

for N large enough and uniformly in g € [g1, ¢2], all h;v belong to some compact

set K C (—g, g). Therefore, we can show that there exists ¢; > 0 and M| > 0
such that for N large enough

(4.80) sup  sup Ey o (e11Y1) < My,
qelgr.gal 1<i=N N

which is sufficient to deduce, still for N large enough, that there exists ¢ > 0 and
80 > 0 such that

L 2
(4.81) sup  sup  sup E, o (SUTLBND)) < g0207
qelqr.q2] 1<i=N se[=d0.801 "

Then we set

_ 1¢ .
My,i=My,i —Eyyt (M i) = 3 Z(—I)JH(UJ — &' (hn.j)),

j=1
(4.82)
i=1,...,N,
and since, under the law P N.hd,> the increments (Uj;) lN: o are independent, we de-
duce from (4.81) that, for N large enough, there exists ¢3 > 0 and §p > 0 such
that

(4.83) sup sup sup EN h (eSMN,i) < 60382N.

q€lqr.g) 1<i<N se[—60,80]
The inequality in (4.83) is sufficient to derive (4.79) with random variables
(M N,i)fvz | instead of (M N,i),N: 1- Then we recover (4.79) by showing that
EN’h?v (M ;) is bounded by some constant uniformly in g € [g1, g2], N > 2 and
i €{l,..., N}. The latter boundedness is obtained by writing, for all 1 <i < N
that

S (=17 (hY)

j=1

2[Ey o [My.i]| =

e 2j—1 2j
> Ly )= Lry)
j=1

<ok + €1 0.k = G5

(4.84) <€ 0. +

with || fllco, k = Sup,ck | f(x)| being the sup norm on the compact K. [J
5. Decay rate of large area probability.
5.1. Proof of Proposition 2.3 (Decay rate of large area probability). We will

display here the proof of Proposition 2.3 subject to Lemma 5.1, Corollary 5.2 and
Lemmas 5.3, 5.4 that are stated and proven below.
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In what follows, we use the notation ||x|| = max{|x]|, [x2|} and X -y = x1y1 +
x2y2 and d(x, F) = infyer [|Ix — y|| for x = (x1, x2) € R?, y = (y1,2) € R* and
F C R%. We also denote by d F the boundary of F C R2.

LEMMA 5.1. Forall (ji, j») € NU {0})2 and all compact and convex subsets
K in D, there exists ¢ > 0 such that

5.1 sup
hek

N P
3(11512)[_)3/\”}(11) _ 3(}1,J2)£A(h)‘ < S, neN.
n n

PROOF. For all (ji, j») € N?, we first differentiate inside the integral

. r ..
(5.2) 9L 8 (h) = f 0y £ (xho + hy) dx.
[ o,

Then, by using the error estimate for the Riemann sum of x +— 8}(1(]) 'th 2 0 (xho+hy),

we obtain the result. [J

By applying Lemma 5.1 for (ji, j2) = (0, 1) and (ji, j2) = (1, 0), we immedi-
ately obtain the following.

COROLLARY 5.2. For all compact and convex subsets K in D, there exist a
¢ > 0 such that

(5.3) sup
hek

1
V[—SAH](h) —VEa(h) H <% neN
n n

For n > 0, we let K, be the compact and convex subset of D defined as

K, = {h: (ho,h1) eR*:hy € [—g +1, g - n],
(5.4) 5 ,
ho+hy € [—§+n, 5 —n”-

LEMMA 5.3. The function VE5: D +— R? defined as

VEAM) = @hoLa, O L) (h)
(5.5)

1 1
= (/ xS/(xho+h1)dx,/ 2’(xh0+h1)dx>
0 0

is a C' diffeomorphism. Moreover, for all M > 0 there exists a n > 0 such that
IVEA() || > M forhe D\ K,,.
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PROOF. The fact that & — £/(h) is C' and that £”(h) is strictly positive on
(—g, g) ensures that V&, is C! and that its Jacobian determinant that takes value

1 1
InVEA :/ x2£”(xh0—|—h1)dx/ £ (xho + hy) dx
(5.6) 0 0

1 2
- [/ x&" (xho + h])dx]
0

is, by Cauchy—Schwarz inequality, strictly positive. Thus, the proof that V£, is a
C! diffeomorphism from D to R? will be complete once we show that V£, is a
bijection from D to R2.

At this stage, we note that for each y € R the function

(5.7) Ty:h— £a(h)—y-h

is strictly convex and tends to oo as d(h, D) — 0. Therefore, Ty admits a unique
minimum on D at h(y) that is also the unique solution of VL, (h) =y. Thus, V£,
is a bijection from D to R?.

We complete the proof of this lemma by assuming that there exists an My > 0
and a sequence (h,)>° , in D so that d(h,,, D) — O asn — oo and ||V.EL (h,)|| <
My. Then set y, = VL, (h,) and recall that h, is the minimum of 7y, for all
n € N. However, Ty, (0,0) = 0 and consequently Ty, (h,) <0 for all » € N and
then £, (h,) <y, -h, which brings a contradiction because lim,_, ~ £ (h,) = 00
[since d(h,,, D) — 0] whereas y, - h, is smaller than My times the diameter of D.

O

LEMMA 5.4. Forn € N\ {0, 1}, the function V[%SAn]: D, — R? defined as

1 1
(5.8) V[;sz\n](h) = aho[—EAn, 8h1£An}(h>

ln 1 i . ln—l .
(5.9) ( Z 2/<lho+h1),;Z£’(;—ho+h1>>
i=0

is a C' diffeomorphism. Moreover, for all M > 0 there exists an > 0 and a ng € N
so that |V[X€x,1(0)|| > M for n > no andh € D, \ K,,.

PROOF. The first part of the proof, that is, showing that V[%SAn] is a C!
diffeomorphism, is similar to that of Lemma 5.3 above. For the second part of the
lemma, we first note that lim,_, o+ min{£ (h):h € 4K} = oco. Then, for a given
M > 0, we can pick no > 0 so that £, remains larger than 2M on 9 K ;. Moreover,
Lemma 5.1 ensures that %2 A, converges to £, uniformly on K, and, therefore,

there exists g € N such that for all n > ng, %2 A, remains strictly larger than M on
0K;,. Consider h € D, \ K, and let 7 € (0, 1) be the unique solution of th € 0K,,.
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By convexity and since %2 A, (0,0) =0, we claim that ,—IZE A, (h) > le A, (thy > M
which completes the proof. [J

_REMARK 5.5. As in the proof of Lemma 5.3 above, we denote by h:=
(ho, h1) the inverse function of VE£,. Since £ is an even function, we easily
obtain, for instance, by observing that T, 0)(ho, h1) = T(4,0)(ho, —ho — hl) that
ho(q 0) = —2h1(q 0) > 0 for all g > 0. We will also denote by hi .= (hn 0 n,l)

the unique solution of V[ £, 1th) =(q,0) forall n > 2 and g > 0. Again the fact
that £ is even ensures that hq 0(1 — 1) = 2hq 1> 0.

At this stage, we have enough tools to prove Proposition 2.3.

PROOF OF PROPOSITION 2.3. Pick g € [g1, g2], n € N and note that
(5.10) ‘ESA” (h?) — hZ’Oq} —[£4(h(g,0)) —ho(q,0)q]| <A+ B+C
with

1
=22, 1) - £ (1)
n

5.11) -
B =|2a(hd) — £a(hi(g, 0)],

From Lemma 5.4, we know that there exists an n > 0 and a ng € N such that h) €
K, for all g € [q1, g2] and n > ng. By using Lemma 5.1 with (ji, j2) = (0, 0) and
K K, we can claim that there exists a ¢ > 0 satisfying A < Cl for n > ng and
q € 1q1, g2]. The B quantity is dealt with by applying Corollary 5 2 with K = K,
that is there exists a ¢ > 0 such that

v, 0 - v2a

C =qlh! y—ho(g,0)|.

(5.12) sup

2
E ) n ZnO'
xekKy, n

Therefore, for g € [q1, g2] and n > ng we can write
1
V)22, | 0) = Veathg) + e

(9,00 =VEA(hI) +¢,4

with ||&, 4l < 2. Therefore, by Lemma 5.3, we can claim that h? = h((g,0) —
€n,q). We set

(5.13)

2

On= {(x, y) e R*:d((x, ). [q1, 2] x {0}) < ;},
so that there exists a n; > ng such that 0y, is a convex subset of D and since
X h(x) is C! on D we can claim that h is Lipschitz on Q,,. Thus, there exists a

c3 > 0 such that

CHC
(5.14)  |hg —h((g.0)] < callengll < 'ff, q €lqi.ql.n>ni,
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and this proves (2.29). Moreover,

(515 C=g|nd—h(qg,0)| < Z22,

q €lq1,q21,n > n;.

Finally, since £4 is C I on D, there exists a c4 > 0 such that £, is Lipschitz with
constant c4 on Qy,. Thus,

C
(5.16) B <cs|h? —h((g,0)] < 2’13 4 gelqnalnzn.

This completes the proof of Proposition 2.3. [

6. Limit theorems for the joint distribution. In Section 6.1 below, we give
a proof of Proposition 2.2 which estimates, uniformly in g € [q1, g2] C (0, c0),
the probability of the event {A, = (Y,, V,,) = (nq, 0)} under the tilted law Pn,hZ
[recall (2.26)]. To that aim, we state and prove Proposition 6.1, which gives a local
central limit theorem for (¥, V,) under P, y¢. In Section 6.2, we prove Propo-
sition 2.5 which allows us to bound from below the probability that, under Pg
and conditioned on both V,, =0 and Y,, = ng the random walk V remains strictly
positive.

6.1. Proof of Proposition 2.2. 'We display the proof of Proposition 2.2 which
turns out to be a straightforward consequence of Proposition 6.1 below. The latter
proposition will be proven at the end of the section.

PROOF. Recall (2.21)—(2.26) and for any h € D, define the matrix
(6.1) B(h) :=Hess £, (h)

and let ® be the Gaussian random vector with zero mean and covariance matrix
B(h). We denote the density of ® by

1 1
6.2 N=— — ——Bh_lX,X>, X e R?,
62 W= hm eXp( 5(B® )

and its characteristic function by

(6.3) n(T) =exp(—5BMT, T)), T e R?.

Cons1der now the case (Y, Vi) = (Ngn.L,0) as in Section 4.2 and recall that
qN.L € [ 22 2] We will show that the local central limit theorem below is valid

uniformly i 1n q in some compact subsets.
PROPOSITION 6.1. For [q1, q2] C R, we have limy_ 1o Ty = 0 with

Ty = Ssup sup NPth (NYN—N2q+x VN—)’)

q€lq1.q21x,y€Z

(6.4) . y
_ fﬁ(q,())(W? J—ﬁ) ‘
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By applying Proposition 6.1 with x = y = 0, we obtain that
(65)  sup [N’Py o (NYy =N?q, Vy =0) = f(4.0(0.0)| <z — 0,
q€lq1.92]

and since the Hessian matrix B(l~1(q, 0)) is uniformly bounded in g € [q1, g2], we
observe that there exists C > 0 such that

1 C
(6.6) N2 <Pyn (NYy = N?q, Vy =0) < 2 for N large enough,

which completes the proof of Proposition 2.2. [J

6.1.1. Proof of Proposition 6.1. 'We follow closely the proof of Dobrushin and
Hryniv (1996), making sure that the result holds uniforgﬂy in g € [q1, g2]. From
Lemmas 5.3 and 5.4, there exists n > 0 such that both h(g, 0) and h'fv are in K,
for all ¢ € [q1, g2] and for N large enough.

We let €(z) =Eg (€21 be the holomorphic function defined on the strip {z €
C:Re(z) € (—B/2,8/2)}. Forany h € (—B/2, 5/2) and t € R, we set

(6.7) on(t) :=Ch+it)/E(h).

Let us state some properties of the function g (¢) that will be used in the sequel
[they are established in Dobrushin and Hryniv (1996)]. First of all, for any 4 €
K:=[-B/2+n,B/2—nlandt e R
(6.8) lon ()] < n(0) = 1.

Second, for any § € (0, 7), there exists a constant C = C(C, §) > 0 such that for
every h € K and any ¢ € [§, 2w — 8], we have

(6.9) lon ()] <e™€.

And finally, there exists a constant @ = «(K) > 0 such that for all 4 € K and any ¢,
|t| <, the following inequality holds:

(6.10) lon (1)] < exp(—a2£" (h)).

For any T = (#p, 1) € R2?, let ® N.hS, (T) be the characteristic function of the ran-
dom vector Ay = (Yn, Vn). Let us rewrite it with the functions ¢, (1),

N
(6.11) @y e (1) =Ey o [T = [T on, (15,0,
j=1
where
6.12) hjn= (1 - %)h?\,’o +hl, and 1;y= (1 — %)to +11.
Note that
(6.13) Dy e (T) =y 0 (N712T) exp<—L

JN

<T’ EN,h?V (AN)>>
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is the characteristic function of the centered random vector A% = Ay —
E N b, (AN).

Let vy = (572 j—ﬁ). Using the well know inversion formula for the Fourier
transform, we rewrite the LHS of (6.4), that is,

(6.14) Ry =N?Py 0 (NYN = N’q +x, VN =) = f(g.0 (VW)

in the form
1 i .
(6.15) Rv = Q)2 /A byt (e T a1
. @ /IR{Z Bjy(q.0)(T)e ™ 1" d T,
where
(6.16) A= (T = (10, 11) € B2 io] < 7N¥2, || < /).

Following the proof in Dobrushin and Hryniv (1996), we bound the LHS of (6.15)
by the sum of four terms,

(6.17) Ryl = @02 + 57 + 57+ 1,7),

where, for some positive constants A and A,

6.18) J@ =/Al|<i>N’h7v(T)—@ﬁ(q’o)(T)|dT, A =[—A, A%,
@) = 2
6.19)  J,7 =fAz D01 dT, Ay =R\ Aj,

(q)_/ 2
J = o T)|dT,
3 AJ N,h;fv( )|

(6.20)
As ={T eR%:|ty| < AVN,1=0,1}\ Ay,

(6.21) Jiq):/m}&)N’h?v(T)]dT, As=A\ (A1 U Az).

For an arbitrary ¢ > 0, Dobrushin and Hryniv proved that for a convenient
choice of the constants A = A(e) and A, we have the bounds Ji(q) < ¢/4 for
i =1,2,3,4 for sufficiently large N. Therefore, the proof will be complete once
we show that this assertion is also valid uniformly in ¢ € [gq1, ¢2]. It remains to
evaluate all Ji(q).

First, we bound J 1(4). For h € D,,, define the matrix

1
(6.22) B,(h):= —Hess €4, (h), neN.
n
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By Lemma 5.1 and Proposition 2.3, we obtain the relation
(6.23) By (h%) =B(h(g.0)) + R},

with the bound |R}, | < Ci(q1, ¢2)N~! uniform in g € [g1, ¢2].

Recall that K = [—-8/2 4+ n, B/2 — n]. Since € is holomorphic on {z €
C:Re(z) € (—B/2, B/2)}, for any n > 0 there exists an A" > 0 so that Re(&(z)) >
0 forz € K+ i[—A’, A’] and, therefore, we can use a branch of the complex loga-
rithm to extend the function £ (that equals log &) to K + i[—A’, A’]. We observe
thathe K,y and T € %[—A/, A'1? yield (1 — %)ho +hyeKand (1 — %)to +1 €
[—A’, A’] for all j €{1,..., N}. Thus, we can extend £,, to K, X %[—A/, A2
with the formula

(6.24) La,(h+iT) ::Zs«l —%)(ho+ito)+h1 +it1>.
j=1

Similarly, we extend £ to K, x %[—A/ ,A']? and Lemma 5.1 can, without
further difficulty, be extended to K, x %[—A/ ,A’1?. In particular, any partial
derivative of order 3 of %SA,[ converges uniformly to its counterpart of £5 on
K, x %[—A/ , A’]?. Consequently, for N large enough, we make sure that for
q €[q1.q2] and for T € A;, we have h?v € K, and T/N € %[—A/,A’]2 so that
we can consider the remainder

i

Ry, = Lpy (0% +iNTV2T) — 25 (hY) — T

(T’ EN,h’}V(AN»
(6.25) !
+ 5By (0})T. 7).

and apply a Taylor-Lagrange inequality to assert that there exists a constant
C(A,q1,q2) > 0 such that for N large enough |R},| < C(A,q1,92)/~/N uni-
formly in g € [q1,q2] and T € A;.

Therefore, we can use (6.3), (6.7), (6.11)—(6.13) and (6.23) to get,as N — 400,

sup |<i>N,h‘,’V (T) - ci’ﬁ(q,O)(T)|
q€lq1.921.TeA;
(6.26)

/ 2 "
— sup |e(1/2)RN||T|| +Ry _ 1| = 0.
q€lqi,q21,TeA

Hence, for every finite A > 0, we obtain the convergence J I(Q) —0as N —»> o0

uniformly in g € [q1, g2]. _
Let B be such that 0 < B <B(h(q, 0)) forall g € [q1, g2]. Hence, we can bound
JZ(Q) as follows:

(6.27) sup Jz(q) < / e WDBTLT) g 5 as A — oo.
q€lq1.921 A2
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To estimate J3(q), we fix any 7 € A3 and put A = /2. Then all the numbers

tj,n in (6.12) satisfy the condition |; y| < 7+/N, evaluating each factor in (6.11)
with the help of (6.10) and (6.23) we obtain the bound
(6.28) |®y ye (T)| <exp(—a’(By ()T, T)) < C exp(—a’(B(h(g, 0) T, T)),

for some constant C > 0. As aresult, as A — o0,

sup S = sup Dy we (D)|dT
q€lq1,921 q€lqi.q2] /A3 ’
(6.29) e b

<C | exp(—a(BT,T))dT — 0.
Az

To evaluate J iq) puté = 17(1—2)2 and for any T € A4 denote by Ny (7T') the num-

ber of indexes j =1,2,..., N suchthat t; y ¢ O :=J,,czlm — 8, m + 8], where
Tj N = 27[1/th,1\].
Use (6.8) and (6.9) to estimate those factors in (6.11) and we have
. N 1
(6.31) @y e (T)] = ]‘[1 Dhjy (ﬁzj,N>' < exp(—CNy/(T)).
j=

A lower bound of Ny (T') is given in Dobrushin and Hryniv (1996), page 443: for
all T € A4 and N large enough, there exists a constant ¥ > 0 such that Ny (7") >
k N. Then, uniformly in g € [q1, ¢2],

(6.30)

(6.32) J,7 :/ &y o (T)]dT < 27)*N?exp(~CkN) - 0 as N — oo.
Ay N

6.2. Proof of Proposition 2.5 (Unique excursion for large area). From now
on, the letters C, C’, Cy, ... shall denote constants that do not depend on N and on
q € g1, g2] C (0, 00). In other words, all the bounds we are going to establish are
uniform in N > Ny and ¢q € [q1, ¢2]-

To begin with, we prove Lemma 6.4 subject to Lemmas 6.2 and 6.3 below.
Lemma 6.4 is crucial in the proof of Proposition 2.5. It allows us indeed to bound
from below, for any j € N, the probability that the random walk V, conditioned
on making a large area, is below 0 at time j. Such a lower bound was available in
Dobrushin and Hryniv (1996) but only for j of order N. Here, we deal with any
Jj < N. The first step of the proof is an upper bound on the moment generating
function of the tilted random walk V.

LEMMA 6.2. There exist three positive constants C', Cy, A such that for every
integer j < N /2, the following bound holds:

—AV; / —Cyj
(6.33) Eth?v [e"Y]<C'e , N eN.
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PROOF. Under the tilted law [see (2.24)] the increments U; = V; — V;_; are
still independent but no more identically distributed. For any positive A, we have

(6.34) logEy yo [e 7] = )7 (L= +hly) — L(hy))

I<i<j
with iy == (1 — )% o + A% |- By Remark 5.5, we know that for all ¢ > 0 and
N >2,
1
(6.35) h;fw(l — N) = —2h%, ;> 0.

A straightforward consequence of (6.35) is that hl}v > 0 for all i < N /2. Then the
convexity of £(-) and the fact that £(0) = £/(0) = 0 yield that there exists a ¢ > 0
so that for all i < N/2 and A small enough

(6.36) L(=A 4 hly) — L(hy) < £(=1) <A’
We established in Proposition 2.3 the existence of C > 0 and Ny € N such that
for all N > Ny, and every g € [q1, g2], we have

- C
(6.37) [h, —h(g.0)| < N

Thanks to Lemma 5.3 and Remark 5.5, there exists a constant R > 0 such that
(6.38) ho(g.0)>R>0 Vg €lqiq)
Thus, provided Ny is chosen large enough, we deduce from (6.37) and (6.38) that

h?v,o > R/2for N > Ng and g € [q1, g2]. Moreover, thanks to (6.35), we also write

hiy > th o for i < N /4 such that finally A, > R/8 for i < N /4. Observe that by
convexity of £(.),

(6.39) D (L(—r+hly) — L(hy) <= Y L(=r+hy).
I<i<j I<i<j
Hence, for j < N /4 and for . < R/16 we have
. . R
(6.40) > (E(=r+hly) — &(hYy)) < —A jS’(B)
1<i<j

For N/4 < j < N/2 in turn we split the sum in the LHS of (6.40) into a sum over
i < N /4 [that is dealt with as in (6.40)] and a sum over i > N /4 [that is dealt with
by using (6.36)]. Thus,

T (S(—h+ hy) — £(hy)) = —A%E/(I—IZ) 4 c( j— %);ﬂ

I<i<j
(6.41)
N 5 (R
<—lcA =28 — .
4 16
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It remains to choose A > 0 small enough to make sure that cA?2 — A& (R/16) > 0
and then, (6.40) and (6.41) complete the proof. [J

The next lemma ensures that we can restrict ourselves to j < N /2.

LEMMA 6.3. ForaceRand je{l,...,N}
Pg(Vi<a,Yy =Ngq,Vn=0)

(6.42)
=Pg(Vy_j<a,Yy=Ngq,Vn=0).

PROOF. We just need to use time reversal, that is,
(6.43) (Vv = Vn—j 0<j <N E(V;,0<j < N),
to obtain that
P[j(Vj <a,Yy=Ngq,Vy=0)
(6.44)
=Pg(—Vy_j < —a,—Yy=Ngq,Vy=0).

By using the symmetry of V, we complete the proof:
(6.45) (~V,0<j<N) £V, 0<j<N). O

At this stage, we need to use precise results for the local central limit theorem.
We recall (2.26) and for convenience we use the notation

af =Py e (NYy = N?q,Vy =0) and

(6.46)
4 = exp (ay (W) — NAG, 49).

Hence, we have

(6.47) Ps(Yy =Nq, Vy =0) =&lal,.

We can handle oz?\, with the help of Proposition 2.2: there exists a C > 0 such that
11 C

(6.48) —— <al <%,

Proposition 2.3 allows us to write that there exists a positive constant C3 so that

(649) ¢~ C3N(Eath@.0)-ho(g.09) < £l < ¢C3 N (€A ((g.0)~h0(q.09)

We can state the following.

LEMMA 6.4. There exists a constant ) > O such that for all a > 0,q €
91,921, N> Noand 0 < j <N

(6.50)  Pg(V; <—a,Yy=Ngq,Vy=0)<&}Ce C1UNN=NI=2a,
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PROOF. By the symmetry in Lemma 6.3, we can without loss of generality
assume j < N/2. By using Lemma 6.2, we can write
Ps(Vi<—a,YN=Ngq,Vy=0)
<Eg [e_“//, Yy =Ng,Vy = O]e_m
_ 9 ,—ha -V _ _
_SNe EN,h’[I\,[e J,YN—Nq,VN—O]

= gye By le ] S gy Clem T O

PROOF OF PROPOSITION 2.5. Let uy = |vlog N| where v > 0 will be cho-
sen afterward. The first step is to write

Ps(V;i >0,0 <i < N; NYy = N?q, Vy =0)

(6.51) >Pg(Vi=Vy_1=un,V;>0,2<i<N-2;
NYy = N?q, Vy =0).
By using Markov’s property at time 1 and N — 1, we obtain
Ps(Vi=Vn_1=un,Vi>0,2<i<N—2;NYy=N?q, Vy =0)

(6.52) =Ps(U; =un)’Ps(V; > —uy,1 <i < N —3;

(N =2)¥y_2=N>q—(N—Duy, Vy2=0).
‘We shall use a basic lower bound

Ps(Vi > —uy, 1 <i <N —3;(N—=2)Yy_2=N?q— (N — Duy, Vy_2 =0)

(6.53) =Pg((N —2)Yy_2=N?q— (N — Duy, Vy_2 =0)
N-3
— > Pa(V; <—un. (N —2)Yy_2=N?q — (N — Duy, Vy—2=0).
i=1

_ N2g—(N—Duy

We take care of the second term by letting g’ = N2 in Lemma 6.4

N-3
Y Py(Vi<—un. (N —2)Yy_2=(N —2)°¢', Vy_2=0)
-

1

(6.54)
N-3

< fﬁ;_z Z C/efcl(l'/\(N727i))f)\uN < C4$[%/_267)LMN.
i=l
Observe that thanks to the notation (6.46) we can write the first term in the RHS
of (6.53) as

(6.55)  Pg((N—2)Yn_o=(N—2)%q, VN_a=0)=£}_,a% .
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Hence,
Ps(V; >0,0<i <N; NYy=N3q, Vy =0)
(6.56) S
=Py (U1 = un) 63 ooy, — Cae™].
Observe that
(6.57) Ps(Ui =uy) = ize—ﬂl“ogNJ > izN—ﬂ”

s p
and recall that Pg(NYy = N 2q,Vy =0) = S;f,oz]qv. Therefore,

Ps(V; >0,0<i < NINYy =N3q, Vy =0)
(6.58) o
N=PVEY_,af_y — Cae™N
c% 51% “;Iv

We take care of the last factor with the help of the bound (6.48)

=

/

oelq\,_z — Cqe N 1 ( 1

>
al, ~ CoN2\Cy(N —2)2

(6.59)

— C5e_)”uN) > C5N_4

for N large, by choosing v > % For the second factor, we use the bound (6.49),
and the Lipschitz nature of £ and h on a compact set, and the fact that |g — ¢’| <

C6 lolgVN’
q/
Eg—f > ¢ 2S exp(N[La(h(q’, 0)) — ho(q', 0)q']
N
(6.60) — [£4(h(g,0)) — ho(q,0)q])

> e—2C3e—NC7|q—q/| > e—2C3e—C7C610gN > CgN_Cg.

Eventually, combining (6.58), (6.59) and (6.60), we obtain the lower bound, for
u =44 Co+ Bv and C > 0 a constant

Ps(V; >0,0 <i < NINYy = N?q,Vy =0) > CN " O

APPENDIX A: EQUIVALENCE BETWEEN THEOREM D AND
THEOREMS E AND F

Assume that Theorems E and F hold. We begin by observing that
Sc) Np(0) Sty VL
(Al)” L) = M\ Ny Neo”

Np() (SL(Z) 5,3) Np() (Sﬁ VL )
d , — dyl —, Sg ).
=L “"\Ny ap) TV ey N




IPDSAW: PHASE TRANSITION AND COLLAPSED PHASE GEOMETRY 3287

Theorem E, and the inequality dH(aﬂ NL(l)Sﬁ) C| Ny (l) — —| (C is the radius

of a ball containing Sg) ensure that the second term in the RHS of (A.1) converges
to 0 in P g probability. The same convergence holds for the first term in the RHS
of (A.1) and this is a consequence of Theorem F and of the inequality

Sp) Sg {‘ } 1
H(NLU) a,s>—ma" o

NL()
Thus, Theorem D is a consequence of Theorems E and F. Using similar arguments,
we can prove that Theorems E and F are implied by Theorem D but we do not give
the details here.

*

~ Vg
JE + 22
ooHl 2

~ Ve
+ B
-

APPENDIX B: PROOF OF LEMMA 3.2

PROOF. Since V and A, are symmetric, we can assume that x, x’ € Ny :=
N U {0}, and thus it is sufficient to show that the result holds for x’ = x + 1. We
will argue by induction. Since Ag = 0, the m = 0 case is trivial. Now, we assume
that the inequality holds true for m € N. We consider the partition function of size
m 4+ 1, and we can decompose it with respect to the position of Vi, that is,

Eﬂ’ 3Am+| Z E;} —5(|y\+\V2\+---+\Vm+lI)l{vlzy})

veZ
(B.1) =) Pg(Ui=y — x)eOVIEg  (e704m)
yeZ
= 3" Re()e P Ep y(e747) + Pp(Uy = )Eg(e ),
yeN

where Ry (y) =Pg(U1 =y — x) + Ps(U; = —y — x). Then we set Iéx(y) =
Zy/zy Ry (y") for y € N. Since R, (1) + Pg(U; = x) = 1, we can rewrite the RHS
in (B.1) as

Eﬂ,x (e_8A1n+l )
(B.2) =Eg(e %)

+ D Re[e™Epy(e7*m) — e VEg iy (e7*)].
veN

We will show that, for all y € N, the function x — R, (y) is nondecreasing on Ny.
First, if y > x + 1, we obviously have

(B.3) Re() =) R()) <D Res1(y) = Ret1 ().

Y=y Y=y
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Then, if 1 <y < x, since

y—1
R+ D Re(y) +Ps(Ui =x)
=1
(B.4) g
- y_l
=Ry 1(0)+ D) Rey1(Y)+PgUr=x+1)=1
y'=l1
and
y—1 y—1
(B.5)  PgUi=x)+ ) R(y)=PsWUi=x+D+ ) Rer1(Y),
y'=1 y'=1

we immediately obtain R, (y) < I§x+1(y). Coming back to (B.2), we use the in-
duction hypothesis to claim that

(B.6) e VEg,(e?n) —eOTDEL ( y(e7?4m) <0,  yeN,
which, together with the monotonicity of x > R (y) yields that
Bpale 1) = Egle )

+ 20 Rert e Bgy (¢747) = 07y oy (e77)]
yeN

= Elg’x+1(e_aA’"+1). Il
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