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LONG RANGE CORRELATION INEQUALITIES FOR
MASSLESS EUCLIDEAN FIELDS

JOSEPH G. CONLON AND ARASH FAHIM

ABSTRACT. In this paper, new correlation inequalities are ob-
tained for massless Euclidean fields on the d dimensional integer
lattice. Some of the inequalities have been obtained previously,
in the case where the Lagrangian is a very small perturbation of a
quadratic, using the renormalization group method. The results
of the present paper apply provided the Lagrangian is uniformly
convex. They therefore hold for the Coulomb dipole gas in which
particle density can be of order 1. The approach of the present
paper is based on the methodology of Naddaf-Spencer, which

relates second moment correlation functions for the Euclidean
field to expectations of Green’s functions for parabolic PDE with
random coefficients.

1. Introduction

In this paper, we shall prove some new correlation inequalities for certain
translation invariant probability measures on fields ¢ : Z? — R, where Z? is
the d dimensional integer lattice. These measures are determined by a C?
uniformly convex function V : R? — R. They can be formally written as the
limit m — 0 of the weighted Euclidean measure on R*® given by

(1.1) exp {— Z V(Ve(x)) —|—m2¢(x)2/2] H d¢(x) /normalization.

reZa reZd
In (1.1), we take V to be the discrete gradient operator defined by
(1.2) Vo(x) = (Vid(x),...,Vad(x)), Vid(z)=0¢(z+e;) — d(x),
where the vector e; € Z% has 1 as the ith coordinate and 0 for the other

coordinates, 1 <1i < d. Here we shall always consider V to be a d dimensional
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column operator, with adjoint V* which is a d dimensional row operator.
The existence of the massive measures (1.1) for m > 0, and limiting massless
measures as m — 0, was established by Funaki and Spohn [20] for functions
V(-) which satisfy a quadratic form inequality Ay < V" (-) < Al;, where A,
A are positive constants. The massless measure is a probability measure on
gradient fields w : Z¢ — R%, where formally w(z) = V¢(x), z € Z4. In the
case d =1, the variables w(z), x € Z, are independent identically distributed.
If d > 3, the gradient field measure induces a measure on fields ¢ : Z¢ — R,
which is simply the limit of the massive measures (1.1) as m — 0. For d =1, 2,
the m — 0 limit of the measures (1.1) on fields ¢ : Z% — R does not exist.
The main technical tool in the existence proof for the measures (1.1) is
the Brascamp-Lieb inequality [4]. This inequality is a type of Poincaré in-
equality for probability measures on R"™ with weight exp[—W (¢)]dp, where
¢=[d1,...,¢0n) and W :R" — R is a C? convex function. The Brascamp—
Lieb inequality gives a bound on the variance of a C! function g : R" — R
in terms of an expectation of its gradient, dg : R™ — R"™. Letting (-) denote

expectation and [-,-] Euclidean inner product on R”, then the inequality is
given by
(1.3) Varg] < ([dg, W" ()" dg]).

One can apply the inequality (1.3) to the measure (1.1). Letting [-,-] now
denote the Euclidean inner product on functions f : Z? — R and A the lattice
Laplacian, one obtains [36] the inequality

(1.4) (exp{If, 6]} Sexp{%[f, (AA+m2)1f]}.

It follows from (1.4) that for any = € Z? the expectation (¢(x)$(0)) is finite for
m >0 if d > 3, and for m > 0 if d =2. Even in the Gaussian case when V(+) is
quadratic, the expectation {¢(x)$(0)) does not exist if m =0, d = 2. However,
(1.4) implies that if m =0, d =2 then both {(¢(x)V¢(0)) and (Ve(z)Ve(0))
are finite.

The massless m = 0 measures (1.1) occur in the study of Ginzburg-Landau
V¢ interface models [20] and in the study of the lattice Coulomb dipole gas
[5], [21]. In the case of the d dimensional dipole gas, the function V() is given
by

d
(1.5) V(z):|z|2/2—aZcoszj, z=|z1,...,24] €RY,
j=1

where a > 0 is the activity of the dipoles, corresponding to the density of
dipoles on a given bond. If p;(z) is the charge density at = € Z¢ for dipoles
on the bond x > x +e;, t=1,...,d, then one can see that the expectation
(pi(x)p;j(y))aipole of the Gibbs ensemble for the lattice Coulomb dipole gas
is proportional to (sin[V;¢(z)]sin[V;¢(y)]) for the massless measure (1.1).



EUCLIDEAN FIELDS 145

A formal derivation of this is given in Appendix B. An important intuition
concerning Coulomb gases is the idea of screeming. That is that the in-
teraction between widely separated charges decreases due to the presence
of the other particles in the gas, at least at low densities. Thus, one ex-
pects that |(p;(2)p;(y))dipote| should be smaller than |(p;(x)p;(y))a,y,dipole|
for | —y| > 1, where (-)g 4 dipole denotes expectation of the Gibbs ensem-
ble for just the two dipoles * =z +e; and y =y + e;. One can easily see
that (pi(2)p;(y))z,y.dipote = (2 — yi) (2 — y;)/Jx — y|*+? for |z —y| > 1. The
main result of the current paper implies that if a < 1 then screening occurs
in this sense provided we make the approximation (sin[V;¢(x)]sin[V;é(y)]) ~
(V:6(2)V,;6(1))-

We state our result in terms of the Green’s function for the homogenized
constant coefficient elliptic PDE

(16) _vahomvuhom(x) = f(l‘), T e Rd7

associated with the massless measure (1.1), which was obtained by Naddaf
and Spencer [36].

THEOREM 1.1. Let V:R% — R be a C? function such that V" (z), z € R4,
is a diagonal d x d matriz, which satisfies the quadratic form inequality A4 <
V"(2) < Alg, z € R%, for some constants \,A >0 and ||[V"'()||cc < 00. Let
Ga,... (%), © € R, be the Green’s function for the Naddaf-Spencer PDE (1.6),
and (-) denote expectation for the m — 0 massless measure of (1.1). Then for
d > 2 there is a constant o >0 depending only on d and the ratio A/A, and a
constant C depending only on [|[V"'(-)||eo, A, A, d such that for x € Z¢ — {0},

(1.7) (6(2)$(0)) — Gay.. ()] < O/ |2|*2F2,
(1.8) (Vé(2)$(0)) — VGay,,. (2)] < Cf|z|* e,
(1.9) |<VV*¢(1’)¢(O)> - Vv*Gahom(x” < C/‘x|d+o‘,

REMARK 1. Note that both terms (¢(x)é(0)) and Ga, . (x) on the LHS
of (1.7) are divergent in dimension d = 2. However, the difference suitably
defined is finite. The exponent o > 0 can be taken arbitrarily close to 1 by
choosing A/A sufficiently close to 1.

A correlation inequality like (1.7) which applies for the case of the dipole
gas (1.5) was first proven by Gawedzki and Kupiainen [21] using a very compli-
cated induction argument known as the renormalization group method. The
renormalization group method they develop is very powerful and applies also
to certain models in which the function V(-) is not uniformly convex. An
example is the (V¢)* model for which V(2) = |2]2/2 + bZ?:l |z;|* with b> 0.
However the renormalization group method does not allow one to make a rea-
sonable estimate on the value of @ in (1.5) for which the inequality (1.7) holds.
In our case, the inequality is shown to hold for @ < 1. The induction argument
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of [21] was simplified and further developed in an influential paper of Brydges
and Yau [6]. Using the method of [6], Dimock and Hurd [17] gave a new
proof of (1.7) for a dipole gas model in R in which the potential is Coulomb
with ultra-violet cutoff. They also obtained corresponding inequalities for the
covariance of the variables e!®(®) ¢=#®() (Theorem 3 of [17]). More recently,
Dimock [16] has taken a different renormalization group approach for the lat-
tice dipole gas model, proving existence of the thermodynamic pressure. The
inequalities (1.8), (1.9) are new in this paper even for the case of (1.5) with
a < 1. In fact it seems unlikely to the authors that (1.9) can be proven using
the renormalization group method. The reason is that the proof of (1.9)—
unlike the proof of (1.7), (1.8)—uses in an essential way a discrete version of
the Nash—-Moser Harnack inequality for solutions to parabolic PDE [15], [33].

The main technical tools we shall use to prove Theorem 1.1 are discrete
versions of two classical theorems from the analysis of parabolic PDE. The first
of these is a generalization by Jones [26] of the Calderon-Zygmund theorem
to parabolic multipliers. Let G(z,t), € R%, t > 0, be the Green’s function
for the heat equation

ou(z,t)
ot

and extend G to a function on R4*! by setting G(z,t) =0 for z € R%, t <0.
We then define the convolution operator 7' on functions ¢ : R4t — C? by

(1.10) = Au(z,t), z€R4LE>0,

(1.11) Tw(x,t)z/Rd/RVV*G(x’,t’)w(x—x’,t—t’) dx' dt’.

It is easy to see by going to Fourier variables that T is a bounded operator on
L?(R4*+1; C%). In fact, if T' denotes the Fourier transformed operator 7' then
we have that

S

(1.12) THE0) = 5 R

(&),

where ¢ € R? is the variable dual to # € R? and # € R the variable dual
to t € R. Tt follows from (1.12) that 7 is bounded on L?(R%*!;C%) with
norm ||T||2 =1. In [26] it is shown that for 1 < p < oo the operator T is
bounded on LP(R41;C?) with norm ||T|, < co. Furthermore, one can see
that lim, o ||T||, = 1. This convergence property of ||T|, as p — 2 plays a
key role in our argument.

The second classical theorem we use is the Aronson inequality [1] for fun-
damental solutions to parabolic PDE. Let a: R4 x Rt — R4 4+1)/2 he 3
bounded function taking values in symmetric d x d matrices and satisfying
the quadratic form inequality Ay < a(-,-) < Al; for some constants A\, A > 0.
Aronson proved that if Ga(x,y,t), z,y € R, ¢ > 0, is the fundamental solution
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to the PDE

(1.13) a“((;;’t) _ Va(z,0)Vu(z,t), zeR%LLI>0,
then GG, satisfies an inequality

(1.14) Ga(z,y,t) §C’1G(C’2(x—y),At),

where G is the fundamental solution to the heat equation (1.10) and Ci,
C are positive constants depending only on d, A/A. Aronson also proved a
corresponding lower bound for G5, but this is not relevant for us.

The final key ingredient in the proof of Theorem 1.1 is the Poincaré in-
equality for the white noise process: Suppose g(B(:)) is a suitably regular
function of Brownian motion B(t), t > 0, and let Dya19(t; B(+)), t > 0, denote
the Malliavin derivative of g. Then one has (Theorem 5.4 of [8])

(1.15) Var[g(B(:))] < </ | Daarg (5 B(+)) | dt>

The proof of Theorem 1.1 proceeds by means of an identity obtained by
Naddaf and Spencer [36] (proven rigorously in [22]), which relates the expecta-
tion (¢(z)p(0)) for the massive measure (1.1) to an expectation of the Green’s
function for a parabolic partial difference equation with random coefficients.
Let (Q, F, P) be a probability space equipped with measure preserving transla-
tion operators 7, ;: Q2 — Q, r €Z4, te R, and a: Q — R 4+1)/2 be a function
from € to the space of symmetric d x d matrices which satisfies the quadratic
form inequality Ay < a(w) < Aly, w € Q, for some positive constants A, .
Solutions u(z,t,w) to the random parabolic difference equation

ou(z,t,w)
ot

with initial data

(1.17) u(z,0,w) =h(z), zcZweQ,

(1.16) = —V*a(r,w)Vu(z, t,w), z€Z¥t>0,weQ,

can be written in terms of a Green’s function G, as

(1.18) u(z,t,w) = ZG (z,y,t,w)h(y), x€Z%t>0.
yeZa

Then one has that

(1.19) ($(x)$(0)) = /Ooo e Gal,0,t,-)) dt

for a particular probability space (2, F, P) and function a:Q — RU+1)/2,
The notation G, has been used in (1.14) and in (1.18) to refer to different
Green’s functions. We shall frequently use this notation for the Green’s func-
tion of an evolution equation such as (1.13) or (1.16), which is associated with
a symmetric matrix a.
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In [12], we studied expectations of the Green’s function for random evolu-
tion equations (1.16), (1.17), and proved that for certain probability spaces
(Q,F,P) they were well approximated on large length and time scales by
the Green’s function for the heat equation (1.10). The spaces (€2, F, P) were
required to satisfy a strong independence condition for this result to hold
(Theorem 1.3 of [12]). That is the variables a(7, ), z € Z%, t € R, needed to
be approximately independent. In this paper, we shall prove that the results
of Theorem 1.3 of [12] continue to hold for certain spaces (£2,F,P) in which
the variables a(7;-), z € Z%, t € R, have long range correlations. The condi-
tion on (9, F, P) is now given in terms of a uniform integrability assumption,
which implies strong mixing of the variables a(7, ), * € Z¢, t € R, but is
much weaker than the approximate independence assumption. The space for
which the identity (1.19) holds satisfies this uniform integrability assumption
by virtue of a discrete version of Aronson’s inequality (1.14). Theorem 1.1
then follows from (1.19) and our improvement (Theorem 2.2) of Theorem 1.3
of [12].

2. Rate of convergence in homogenization

If the translation operators 7.+, © € Z¢ t € R, are ergodic on § then solu-
tions to the random evolution equation (1.16), (1.17) converge under diffusive
scaling to solutions of a constant coefficient homogenized equation. Thus sup-
pose f:R% = R is a C™ function with compact support and for ¢ satisfying
0<e<1set h(z)= flex), * € Z%, in (1.17), and let u.(z,t,w) denote the
corresponding solution to (1.16) with this initial data. It has been shown in
[30], just assuming ergodicity of the translation operators, that u.(x/e,t/e%,w)
converges in probability as € — 0 to a function upem (z,t), * € R%, t > 0, which
is the solution to a constant coefficient parabolic PDE

auhom (Z‘, t)

(2.1) o = Vayom Vo (7,t), z€R4 >0,
with initial condition
(2.2) Unom (7,0) = f(z), z€ R

If the matrix a(-) of (1.16) satisfies the quadratic form inequality Ay < a(-) <
Al for some A\, A > 0, then the symmetric matrix apom in (2.1) also satisfies
the inequality Ay < apom < Aly. Similar results under various ergodic type
assumptions on  can be found in [3], [9], [18], [40]. In time-independent
environments the corresponding results for elliptic equations in divergence
form have been proven much earlier—see [28], [29], [39], [43].

In [12], we obtained a rate of convergence result for the homogenized limit,
lim. o uc(z/e,t/e%,w) = Unom(x,t). The corresponding problem for elliptic
equations has been extensively studied, beginning with the seminal work of
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Yurinskii [42]. Recent papers on the subject have addressed the issue of ob-
taining optimal rates of convergence [23], [24], [31], and include results for
fully non-linear elliptic equations [7]. Optimal estimates on variances of solu-
tions have been obtained, but precise results on fluctuations analogous to the
central limit theorem have been proven only in the case of one dimension [2].
In all these papers, one must make a quantitative strong mizing assumption on
the environment (2, F, P) in order to obtain a rate of convergence in homoge-
nization. For the parabolic problem, the literature contains rather few results
on rate of convergence in homogenization [34] (see also [25]), and for these the
environment is fixed in time. In [12] as in [34], our results are restricted to
obtaining a rate of convergence for the mean (u.(z/e,t/e2,-)) of the solution
of (1.16) to unem(x,t). We were able to show that, for certain environments
(Q, F, P) satisfying a quantitative strong mixing condition, there exists oo > 0
depending only on d, A/ such that
(2.3) sup  |(ue(z/e,t/€%,)) — tnom(w,t)| < Ce® for 0<e<1.
r€eZa >0

In [12], we followed the approach of Naddaf and Spencer [37] to the problem
of obtaining rates of convergence in homogenization by formulating the quanti-
tative strong mixing assumption on the environment as a Poincaré inequality.
Specifically, consider a measure space (Q,f ) of time dependent vector fields
@ :Z% x R — R* with the property that the functions t — @(z,t), t € R, are
continuous for all x € Z¢ and each & (z,t): Q — R” is Borel measurable with
respect to the o-algebra F. For a function G:Q — R the gradient of G is
defined in a weak sense. Thus, if b : Z¢ x R — RF is continuous with compact
support the directional derivative dpG (@) of G(®) in the direction h is defined
as the limit

(2.4) dnG(@) = lim |G(@+6h) — G(@)] /6.

The function dzG(©) : Z% x R — R” is then the gradient of G at @ if it is
Borel measurable and

(2.5) diG@) =) / h dtdsG(z,t;@) - h(z,t) = [dzG(@), ]
zezZd” ~®

for all continuous h: Z? x R — R* of compact support. In (2.5), we have
denoted by [-,-] the Euclidean inner product on L?(Z? x R,R¥). Letting
Il - ||z denote the corresponding Euclidean norm, a probability measure P on
(Q,]} ) is said to satisfy a Poincaré inequality if there is a constant Kz >0
such that

(26)  Var[G()] < Kp(||daG(@)|s) for all C* functions G : 2 — C.

If the translation invariant probability measure P is Gaussian, then the
measure is determined by the 2-point correlation function I': Z¢ x R - RF @
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R* defined by I'(z,t) = (@(x,t)@(0,0)*), z € Z4, t € R, where &(-,-) € RF is
assumed to be a column vector and the superscript * denotes adjoint. Defining
the Fourier transform of a function h:Z?% x R — C by

(2.7) h(¢,0) = Z/ dt h(z,t)e® <t ¢ c[-m, 7]% 0 R,

T€Z

then the Poincaré inequality (2.6) holds if and only if T' € L>([—m,7]? x R).
To see this, we observe that for a Gaussian measure P, the inequality (2.6)
holds if and only if it holds for linear functions G(@) of the field @w. Hence,
(2.6) holds with constant K3 if and only if

(2.8) Z/ dt/ dt’ f(a,t)T(x—a' st — ) f (2 ) < K511

/' €Zd”

for all square integrable functions f:Z% x R — R*. We conclude that if I is
integrable on Z¢ x R then (2.6) holds, but it is unlikely to hold if T' is not
integrable.

In the present paper, we shall prove rate of convergence results in homog-
enization of the parabolic PDE (1.16) for certain environments that include
some Gaussian environments in which I" is not integrable. To do this, we
extend the method introduced in [13] for elliptic PDE in divergence form
to the parabolic case. The idea is to consider environments defined by
a(w) = a(w(0,0)) where w:Z4 x R — R" is a translation invariant function
of ©:Z% xR — R*. The gradient of w with respect to & is assumed to satisfy
a uniform integrability condition, and the probability space (Q,]:" , I:’) for @ to
satisfy the Poincaré inequality (2.6).

We define what we mean by the terms used in the previous paragraph.
Let (Q F, P) be the probability space for w induced by the probability space
(Q F, P) for @ and the functional dependence w — w. Translation operators
Tet, T €ZY t €R, on Q are defined by 7, ,w(z,8) = w(x + z,t +5), 2 € Z4,
s € R, with a similar definition of translation on . The function @ — w,
which we denote by w(:,-,®) is translation invariant if

(2.9) Tuaw( @) =w(-, Ty @) for z€Z4t € R,0 €.

Note that if w is a linear translation invariant function of @ then w is the
convolution of some function h:Z%4 x R - R* @ R* from Z% x R to n x k
matrices with @,

(2.10) w(z,t,0) =h*xo(x,t) = / dsh(z —y,t—s)o(y, s),
yeZa

zeZteR.

For given x € Z¢, t € R we use the notation of (2.5) to write the gradient of
the function w(z,t,-): Q — R™ as dpw(z, 5;2,t,0), 2 € Z%, s € R, © € Q. The
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uniform integrability condition is then that

q
(2.11) Z / dt sup‘dww (0,0;z,t w)” < (Kyq)? <00
reZd weq

for some ¢ with 1 <¢ < 2. It follows from (2.10) that when w is a linear
function of @ the condition (2.11) is equivalent to the condition that the
function h in (2.10) is ¢ integrable.

In [12], we proved that (2.3) holds in the case where (2, F, P) is the sta-
tionary process associated with the massive m > 0 invariant measure (1.1).
The function V : R — R is assumed to be C? and satisfy the uniform con-
vexity assumption Ay < V() < Al, for some A, A > 0. Consider functions
¢:Z% x R — R which we denote as ¢(x,t) where x lies on the integer lattice
Z¢ and t on the real line R. Let Q be the space of all such functions which
have the property that for each = € Z9 the function ¢ — ¢(z,t) on R is contin-
uous, and F be the Borel algebra generated by finite dimensional rectangles
{o(-,) €Q:|p(xits) —ai| <riyi=1,...,N}, where (z;,t;) € Z¢ x R, a; € R,
r;>0,i=1,...,N, N>1. For any d > 1 and m > 0 one can define as in [10],
[20] a unique ergodic translation invariant probability measure P, on (£, F)
which depends on the function V' and m. In this measure the variables ¢(z, 1),
r € Z% t >0, conditioned on the variables ¢(x,0), x € Z¢, are determined as
solutions of the infinite dimensional stochastic differential equation

(2.12) do(x,t) = awt Z {V (Vo(a',1)) + me (2, t)* 2} dt

2! Zd
+dB(z,t), z€Z%t>0,

where B(z,-), x € Z¢, are independent copies of Brownian motion. Formally
the invariant measure for the Markov process (2.12) is the measure (1.1).
Hence, if the variables ¢(z,0), = € Z¢, have distribution determined by
(1.1), then ¢(-,t), t >0, is a stationary process and so can be extended to
all t € R to yield a measure P, on (2, F). The probability space (Q,F,Pp)
satisfies the Poincaré inequality (2.6) with constant Kp,, =4/m?* (Lemma 6.1
of [12]). In [12] we conclude from this that the inequality (2.3) holds provided
a(w) = a(¢(0,0)), where a: R — RU4+1/2 is assumed to be a C' function

satisfying
(2.13) |Da(-)|| <oo, AMa<a() < Al for some A, A > 0.

Let (Q, F, P) be a probability space for which the Poincaré inequality (2.6)
holds, and @ — w a function which satisfies the translation invariant con-
dition (2.9) and the uniform integrability condition (2.11) for some ¢ with
1< ¢<2. Our goal in the current paper is to show that the inequality (2.3)
holds for the environment (2, F,P) of w € 2 where a(w) = a(w(0,0)) and
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a:R — RU4H1/2 gatisfies (2.13). Rather than attempt to formulate a gen-
eral theorem for such environments, we shall only rigorously prove that (2.3)
holds for certain limits of the probability spaces (2, F, P,,,) defined by (1.1),
(2.12) as m — 0. In Section 3, we indicate the generality of our argument
by showing that the proof of Proposition 6.3 of [12] formally extends to the
environment (Q,F, P).

From (2.12), we see that the stationary process w(-,-) = ¢(-,-) is a transla-
tion invariant function of the white noise stationary process @(-,-) =dB(-,-).
We see from (1.15) that the white noise process satisfies a Poincaré inequality
(2.6) with K5 =1. Consider now the terminal value problem for the back-
wards in time parabolic PDE

M) AV (Vo) Vulz,s), s <t € 2
(2.14) s =~ 2

u(z,t) =uo(z), zeZ

The solution has the representation

(2.15) u(z,s) = Z Gyi(z,s;2,t, d)ug(x), s<t,zé€ yAS

reZd

where Gy~ is the Green’s function for (2.14). We see from equation (6.17)
of [12] that the gradient of w(x,t) = ¢(z,t), v € Z¢, t € R, with respect to &
should be given by the formula

dow(z, s;x,t,0) = e*mQ(t*S)/QGvu (z,8;x,t,¢) for s <t,

2.16
( ) dow(z,s;2,t,0) =0 for s>tz € Z%

In [22] a discrete version of the Aronson inequality (1.14) was proven in the
case when the diffusion matrix V" (:) for (2.14) is diagonal. In particular, it
was shown that there is a positive constant C' depending only on d, A/ such
that

. C |z — 2|
(2.17) 0<Gyr(z,s;2,t,0) < [A(t—s)—i—l]d/zeXp[ A(t—s)—&—l}
Hence (2.16), (2.17) imply that the uniform integrability condition (2.11) holds
for any ¢ with ¢ > 1+ 2/d and the bound on the RHS of (2.11) can be taken
independent of m as m — 0. Hence, if d > 3 the condition (2.11) holds in the
limit m — 0 for some g with 1 < g < 2.

It has been shown by Funaki and Spohn [20] (see also [10]) that if
d > 3 then there is a unique limit as m — 0 of the stationary process
defined by (1.1), (2.12). In Section 4, we shall extend the rate of con-
vergence results in homogenization of (1.16), (1.17) obtained in [12] for
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the massive field stationary process (1.1), (2.12) with m > 0 to this mass-
less m — 0 stationary process. In particular, we prove the following theo-
rem.

THEOREM 2.1. Let V:R% — R be a C? function such that V" (z), z € R,
is a diagonal d x d matriz which satisfies the quadratic form inequality A4 <
V() < Ay for some A\,A >0. Let a: R — R /2 pe g C function on R
with values in the space of symmetric d X d matrices which satisfies (2.13).
For d >3 let (Q,F, P) be the probability space of the stationary process ¢(-,-)
determined by the limit as m — 0 of the stationary process defined by (1.1),
(2.12) and set a(-) in (1.16) to be a(¢) = a(¢(0,0)), p € Q. Let f: R - R
be a C* function of compact support, u.(z,t,w) the corresponding solution
to (1.16), (1.17) with h(z) = f(cx), x € Z%, and unom(z,t), x € R, ¢ >0 the
solution to (2.1), (2.2). Then there is a constant o> 0 depending only on d,
A/X and a constant C depending only on d, A, X, ||Da(")|leo, f(-) such that
(2.3) holds.

REMARK 2. The exponent a >0 in (2.3) can be taken equal to 1 if d >5
and the ratio A\/A is sufficiently close to 1. In [12] the matrix V" (-) is not
required to be diagonal since we use the fact that the Poincaré inequality
(2.6) holds for the massive field stationary process. In the Gaussian case
where V() is quadratic (2.3) also holds without the restriction that V' (-)
be diagonal. This follows from the fact that a bound on the Green’s func-
tion defined by (2.15) similar to (2.17) holds in this case. Another way of
seeing it is to note that the field ¢(-,-) is a linear translation invariant func-
tion of another field @(-,-) as in (2.10) with probability space which does
satisfy a Poincaré inequality. This property of ¢(-,-), being the convolution
of a function with another field whose probability space satisfies a Poincaré
inequality, does not seem to generalize to the case of uniformly convex V(-)
which is not quadratic. One reason for this is that the measure for the time
dependent stationary process ¢(-,-) associated with (2.12) appears to be log
concave in ¢(-,-) only in the Gaussian case when V(-) is quadratic (see Ap-
pendix A). In contrast, the invariant measure (1.1) for this process is easily
seen to be log concave when V(-) is convex. Hence the Brascamp-Lieb in-
equality (1.3) implies that a Poincaré inequality holds for the gradient V¢(-)
of the invariant measure field ¢(-) of (1.1) if V(-) is uniformly convex (see
14)).

Parallel to [12], we also establish for the massless field stationary process
point-wise convergence at large length scales of the averaged Green’s function
for the initial value problem (1.16), (1.17) to the homogenized Green’s func-
tion for the initial value problem (2.1), (2.2). The averaged Green’s function
Ga(z,t), x € Z%, t >0, for (1.16), (1.17) is defined by Ga(,t) = (u(z,t,-)),
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where h(:) in (1.17) is the Kronecker delta function h(x) =0 if z # 0 and
h(0) =1.

THEOREM 2.2. With the same environment as in the statement of The-
orem 1.1, let Ga,., (z,t), x € R, t >0, be the Green’s function for the ho-
mogenized problem (2.1), (2.2). Then there are constants o,y >0 depending
only on d and the ratio A/X of the constants A, A of (2.13), and a constant
C depending only on | Da(-)||eo, A, A, d such that for At >1,

(218) |Ga(x7t) - Gahom(x’t)‘

< #exp —~yming |z| ﬁ

= [At +1])(d+e)/2 A1)
(2~19) |VGa(I7t) - vGahom (‘T?t)}

< ¢ exp | —y ming |z |2

= [At + 1](d+1+0)/2 TAt+1 )
(2.20) [VVGa(x,t) = VVGa,,, (2,1)|

2
< ¢ exp | —yminy |z| el
= [At+ 1)@z P TT A+1S]

Proof of Theorem 1.1. We identify the probability space (€, F,P) and
function a(-) for which the identity (1.19) holds. The probability space is
the space (€2, F, P,,) of stationary massive fields ¢ : Z¢ x R — R defined by
(2.12). The function a(-) is defined by a(¢) =V"(V¢(0,0)), ¢ € Q. To prove
Theorem 1.1, we observe that the methods used to prove Theorem 2.2 for
diffusion matrices a(-) of the form a(¢) = a(4(0,0)) can also be applied for
diffusion matrices of the form a(¢) = a(V¢(0,0)), where a: R? — R%/(d+1)/2
is C! and satisfies (2.13). Instead of the bound (2.17), we use the inequal-
ity

C |z — |
A(t—s) @2 P RG—g11)

Evidently (2.21) with 8 =0 is a consequence of (2.17). This is sufficient to
prove Theorem 1.1 when d > 3. To prove the theorem for d = 2, we need to
use the fact that 8 can be chosen strictly positive depending only on A/A.
This follows from the Harnack inequality [15], [33]. Furthermore, 8 can be
chosen arbitrarily close to 1 provided A/A is sufficiently close to 1. The result
follows by letting m — 0 in (1.19). O

(221) |vaVH(Z,S;,I,t7¢)| <

3. Variance estimate on the solution to a PDE on

We recall some definitions from [12]. For ¢ € R? and 1 < j < d, we define
the £ derivative of a measurable function ¢ : 0 — C in the j direction by 9; ¢,



EUCLIDEAN FIELDS 155

and its adjoint by 9} ., where
],fw(w) = Zej'gqﬁ(Tej,Ow) - ¢(w)7
M¢WﬁiwﬂwhﬁmW*¢W)

We also define a d dimensional column £ gradient operator J: by 0 =
(O16,---,0a,¢), which has adjoint 97 given by the row operator 0f =
(aikg, .-, 07 ¢). The time derivative of 1) is defined by

(32) 0 (w) = lim [ (ro,5) — $()] /5

(3.1)

Let H(f) be the Hilbert space of measurable functions ¥ : Q — C¢ with
norm [|®[|3 o) given by W[5,y = ([¥(-)[3), where |- |5 is the Euclidean
norm on C¢  Then there is a unique row vector solution ®(£,n,w) =
(®1(&,n,w), ..., P4(€,m,w)) to the equation

(33) [7] + 8](1)(57 UB w) + ag [a(w)6§¢<§7 nvw)] = _853(00)7
n>0,6ecRLwe,

such that ®(&,n,-)v € L3(Q) for any v € C?. The solution is in fact given by
a convergent series expansion—see (2.14) of [12]. Furthermore, ®(&,n,-)v €
L?(Q) satisfies the inequality

(3.4) ]| @&, )0 52y + MO, Y0l < A2[0[2/A.

Letting P denote the projection orthogonal to the constant function, our
generalization of Proposition 6.3 of [12] is as follows.

PROPOSITION 3.1. Suppose a(-) in (3.3) is given by a(w) = a(w(0,0)) where
a:R" - RUHD/2 5 4 C' d x d symmetric matriz valued function satisfying
the quadratic form inequality (2.13) and ||Da(")|lco < 00. The random field
w:Z*x R = R™ is a translation invariant function of a random field & : Z x
R — RF which satisfies the uniform mtegmbzlzty condition (2.11) for some q
with 1 < q < 2. The probability space (Q F, P) of fields & :Z¢ x R — RF
is assumed to satisfy the Poincaré inequality (2.6). Then there exists gy < 2
depending only on d, A/X such that if go < q <2 and g € L?(Z? x R, C¢® C?)
with p=2q/(3q — 2) the inequality

(3.5) HP > / dt g(x, t)0e (&, 1, 7o, 1)V
=y A H()
CK Y| Da(:)||ooo]
< F A Ko qllgllp, UGCd»

holds for a constant C depending only on d, n, k, A/\, qo.
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Proof. From (2.6), we have that

2

(3.6) HP > / O; dt g(2, )0 ®(E, 1, Tw_4-)v

z€Zd ™ H()
< K5 Z /OO ds L
-r —o0 6(1}(2,*5)
z€Z2
00 2
X Z/ dt g(x,t)0¢ (&, 1, Ty, ¢ )V >
zeZd” T 2

From the chain rule, we see that

9
00(z,—s)

o0 a _
= Z / dt’ {Wag@(&??,%,—t’)v] ~dww(z,—s;y,t/,w).
yEZd —00 )

(37) 8€¢(§7na7_a:,—t')v

Next, we do a translation of the functions on the RHS of (3.7). Translation
of a function G : Q — C through (z,t) € Z? x R is defined by 7, ,G(0) =
G(72.4@), © € Q. For a function G : Q — C there are two possible notions of
translation through (x,t), the first being given by 7, ;G(w) = G (75 1w), w € 2.
Since w is a function of & € Q we can also define translation through (z,t)
by regarding G : Q — C as a function on  and doing the translation on €.
It follows from the translation invariance property (2.9) that both of these
notions are the same. Now using the translation invariance of the probability
measure P on  we conclude from (3.6), (3.7) that

2

38 [P X [ agtenoienr,

=V A H(Q)
(oo} (oo} (oo}
gKﬁZ/ ds< Z/ dtg(:c,t)Z/ dt’
z€Zd ¥~ zeZd” ~® yezd Y X

)

0 -
X |:7-—z,s Wafé(gﬂ m, Tw,—t')v] *T—z,s du?w (Z7 —S5Y, tlvw)
We define a function v : Z% x R x Q — C* by

(3.9) u(z,s,0)=e"*¢ Z /OO dt’

yeZd " —
X [du®(y,t';€,m, 72 —sw)v] - dow(0,0;y + 2,1 — 5,@),
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where d,,®(-; &, m,w)v: Z4 x R — C" is the gradient of ®(£,7n,w)v with respect
to w € . Observe now from (2.9) that

~ . I~ /o~
(3.10) dww(z, s;y,t ,w) 7@&;(2’, _S)w(y,t ,w)
_ 0
- 00(z,—s)

= d@w(0,0;y —z,t' + 3,7'27_3(11).

w(y — 2z, t' + 5,7 @)

Hence, we have that

(3.11) eiz2)¢ Z/ dt’

yeZL "
x |7 78
T Ow(y, t)

_eitme 3 /Oo pw
yezd T
X [du®(y — a,t' + €0, Tz s—w) ] - dow(0,0;y — 2, + 5,0)
DY /Oo gt
yezd T
X [dwq)(y,t';f,n,rx_zys_tw)v} -d@w(0,0;y+x—z,t’+s—t,®)

=u(x — z,t — 8,).

(I)(é.) , Tx,—tw)v *T—z,s d@w (Zv —5Y, tlv L‘D)

It follows from (3.11) that (3.8) can be rewritten as

0o 2
(3.12) HP Z/ dt g(x,t)0:P(&,1, T, —t-)V
zeZd” ~® H(Q)
o0
<Kp Y / ds
2€Zd Y T

2
( )
2
In [12], we defined the ¢ derivative of a measurable function 1 : Z¢ x R x
2 — C in the j direction by Dj¢, and its adjoint by D7 ., where

Z / dt g(z, 1)~ EVu(x — 2,t — s,-)

z€ZeY T

Djetb(z,t;w) = e (z — e, b Te,w) — V(a, tw),

(3.13) D} etp(w,w) = €S (x + e, £ T_o,w) — V(@ tiw).

The corresponding d dimensional column £ gradient operator Dy is then given
by D¢ = (Dig,...,Dae), and it has adjoint Dg given by the row operator
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D¢ = (D3 £ ,D275)~ We also defined the time derivative Dy of ¢ : Z% x R x
Q — C by
(3.14) Dop(z,t;w) = (%in%) (¥ (z,t = &;70,w) — P(z, t;w)] /6.

—

Note that (3.13), (3.14) are generalizations of (3.1), (3.2) to functions which
depend on z € Z%, t € R as well as w € Q. We see from (3.1), (3.2) that these
operators satisfy the identities

0
aﬁw( ) ngwlﬂ(y?t?w)’ Yy c Zd7t c R7w c Q,
ow(y, 1)
(3.15) 5
_ Y _D . .,
Ow(y,t) OP(w) odu (Y, t;w), yeZteR,weN,

for differentiable functions 1 : 2 — C. A similar relationship holds for the
adjoints 0, Dg. Hence on taking the gradient of equation (3.3) with respect
to w(-), we conclude from (3.15) that

(3.16)  [n+ Doldu®(y,t';&,m,w )U—FDE[N( (0,0)) Dede®(y, '3 €, m,w) v
= =D [6(y.t') Da(w(0,0)){v + 0e2 (&, n,w)v}]
for y e Z¢,t' e R,w e Q.

Evidently (3.16) holds with w € Q replaced by 7, _.w for any z € Z9,
s € R. We now multiply (3.16) with 7, _sw in place of w on the right by
e € dyw(0,0;y + 2, — 5,), sum with respect to y € Z% and integrate with
respect to ¢’ € R. It then follows from (3.9), (3.16) that

(3.17) nu(z,s,w) — w + V*[a(w(z,—s)) Vu(z,s,0)]
=-V*f(z,s,0),

where the function f:Z% x R x Q — C%® C* is given by the formula

(3.18) f(z,8,@) = Da(w(z,—s)){v+ 0:®(&,n, 72, —sw)v }

X e dpw(0,0; 2, —5,@).

For any 1 < ¢ < oo we consider the function f as a mapping f: Z¢ xR —
L?(Q,C? ® C*) with norm defined by

(3.19) 1l = Z/ at' ||t )|I%

yeZI”

where || f(y,t',-)||2 is the norm of f(y,t"-) € L?(Q,C%® C*). Now from (3.4)
it follows that 0z ®(&,7,-)v € H(Q2) and [|0: (€, 7, )v|l3 () < Alv|/A. Hence if
the inequality (2.11) holds then the function f is in L(Z% x R, L?(Q,C* ®
Ck)) and || f]lq < |1Da()|loo(1 + A/N)|v| Ky 4. We see from (3.17) that in the
case ¢ = 2 then Vu is also in L?(Z%x R, L?(Q, C¢® C*)) and ||[Vul|z < ||f|l2/).
It follows now from (3.12) that (3.5) holds with ¢ =2 and p=1.
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To prove the inequality for some p > 1, we use the parabolic version of
Meyer’s theorem [32]. We note that just as the Calderon—Zygmund theorem
applies to functions with range in a Hilbert space [41], Jone’s theorem for
parabolic multipliers [26] also applies to functions with range in a Hilbert
space (see Lemma 5.2 of [12]). We conclude that there exists ¢o depending
only on d, A/X with 1 < go <2 such that if ||f|, < oo for any ¢ satisfying
go < ¢ <2 then ||[Vully <2|fllq/A- Assume now that (2.11) holds for some ¢
in the interval ¢y < ¢ < 2. Then by Young’s inequality for convolutions we see
from (3.12) that (3.5) holds with p=2¢/(3q — 2). O

4. Proof of Theorem 2.1 and Theorem 2.2

The basic approach of [12] is to use the fact that the solution to (1.16)
can be expressed by a Fourier inversion formula. For n € C, denote its real
part by 1 € R and its imaginary part by 37 € R so that n =Ry + iSn,
and similarly denote the real and imaginary parts of £ € C% by R¢, 3¢ € R4
whence £ = R +i3€. We consider solutions to the equation

(4.1) [+ 9]2(&§n,w) + PIa(w)Ie®(§,n,w) = —Pd;a(w),
Rn>0,6cRYwe.

As with (3.3) there exists a unique solution to (4.1) such that ®(&,n, v €
L?(Q) for any v € C%. Furthermore, ®(¢,n,-)v € L?(Q) satisfies the inequality

(42)  Rnl|O(&n, Yo fa i) + MOeDEm, )l 0y < AZ0l?/N

If £ =0, the solution ®(¢,n,w) to (3.3) has zero mean so (®(0,7,-)) =0.
Hence, the solutions to (3.3), (4.1) coincide if £ = 0 but are in general different.
For £ € R? and 7 € C with R > 0 let e(£) € C? be the vector e(£) = d¢1 and
q(&,7m) be the d x d matrix

where ®(£,n,w) is the solution to (4.1). From equation (2.42) of [12], we have
that the solution to (1.16), (1.17) is given by the formula

e~ i€ x4nt
(4.4) u(z, t,w) = 27Td+1/7”r /oon—i—e (& m)e(§)

X [1 4 ®(&,n, 7o 0w)e(€)] d[Sm) dé.
If the environment (2, F,P) is ergodic then the limit lim, .0 ¢(0,7) = anom
exists (see Lemma 2.5 of [11] for a proof in the discrete time case), and apom
is the diffusion matrix for the homogenized equation (2.1). Let Ga(&,7),

Ee[—m, W]d, Rn > 0, be the Fourier-Laplace transform of the averaged Green’s
function Ga(z,t), v € Z4, t >0, for (1.16), (1.17) defined by

(4.5) Gal&n) = /OO dt Z Gal(x,t) expliz.§ — nt].

0 z€Z4
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It follows from (4.4) that Ga(€,7) is given by the formula
(4.6) Gal(&m) =1/[n+e(©) (& me(€)] for & € [=m 7], Ry > 0.

In [12] it was shown that Theorem 2.1 and Theorem 2.2 are consequences of
the following.

HyYPOTHESIS 4.1. For ¢ € C%, n € C there exist positive constants Cy and
a <1 depending only on d and A/X, such the function q(&,n), € € R, Ry >0,
has an analytic continuation to the region |IE| < C1v/Rn/A, 0 <Ry < A, and

@7 la(€n) — a€n)]| < CA[IE — &1 + (o —n) /A[*7],
0<Rn <Ry <A ¢, € e Clwith |, || < Crv/Rn/A,
where C is a constant depending on the environment and the function a(-).

This follows from Theorem 4.1 and Theorem 4.2 of [12]. Note that these
theorems have been stated for discrete time, whence the requirement 4 dA < 1.
In the case of continuous time, there is no need for this restriction on the value
of A (see remarks at the end of §4 of [12]). Here we shall prove that Hypoth-
esis 4.1 holds for the massless field environment (Q,F, P) of Theorem 2.1.
To do this, we recall some operators defined in [12]. For any g € H(Q), let
¥(&,m,w) be the solution to the equation

(48) 0+ D(E,n,w) + ODe(E,n.w) = 0igw), Fn>0EeR:wen

The operator T¢,, on H () is defined by T¢ ,g(-) = 0¢c¢0(§,n,-). Let G(z,t),
x € Z% t >0, be the solution to the initial value problem

0G (z,t)
(4.9) ot

+V*VG(z,t) =0, zeZt>0,
G(x,0)=6(x), zcZ°

It is well known [35] that there exist positive constants C, v depending only
on d such that G satisfies the inequality

(4.10)  G(z,t)+ (t+1)Y2|VG(z,t)| + (t+1)|[VV*G(x,1)]
< ¢
T [t+ 142
From (2.47) of [12], we have that the operator T¢ , is also given by the formula

|z
t+1

exp {—7min{|x|, H, for x € Z¢,t > 0.

(4.11) Tepg(w) = A/OOO e M dt Z {VV*G(x,At)}* exp[—iz.£]g(Ty,—w).

zEZ?

It easily follows from (4.8) that T¢, is a bounded operator on H(Q2) with
| Te,nll3(2) < 1 provided & € R, ®n > 0. Furthermore by Lemma 2.1 of [12],
the function (£,7) — T¢,, from R? x R to the Banach space of bounded linear
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operators on H(f2) has an analytic continuation to a strip 0 < Rn < A, |S¢| <
Cy/Rn/A where C is a constant depending only on d.

Let b be the d x d matrix valued function b(w) = I; — a(w)/A, w € Q,
whence (2.13) implies the quadratic form inequality 0 < b(-) < (1 — A/A)I,.
It follows from (4.3)—see (2.21) of [12]—that

oo

(4.12) q(&m) ={(a()) =AY _(b(-)[PTe,b()]™).

m=1

We consider ¢ € C¢, 1) € C with ¢ having fixed imaginary part,  having fixed
positive real part, and satisfying the conditions of Hypothesis 4.1. For k =
1,2,..., we define an operator T} ¢ %y, from functions g: Z¢x R — C?g C?
to periodic functions Ty s¢,nng : [—m, 7| x R x @ — C?® C? by

o0
k—1
(413) Tk,%{,é}ing(%gvgn?') = Z / dtg(x7t)7—:r,7tpb(') [PTE,TIb()] )
xzezd” T
where & = R¢ + 43¢, n =Ry + 437 in (4.13). For 1 <p < oo let LP(Z? x R,
C?® C?) be the Banach space of d x d matrix valued functions g:Z? x R —
C?® C? with norm ||g||, defined by

[e.¢]
(4.14) o= sw > [ atlgtatnl,

veC:|v|=1 wezd?—

where |g(x,t)v|2 is the Euclidean norm of the vector g(x,t)v € C?. We simi-
larly define the space L= ([—7,7]|¢ x R x Q,C?® C9) of d x d matrix valued
functions g : [, 7] x R x Q — C? ® C? with norm ||g||o defined by

(4.15) lglle = sup s lg(¢, 0, )l 0]
00 veEC:|v|=1 Ce[fﬂ',w]dﬁGRH HH(Q)

Since || T pll3 (o) <1 if £ € RY, Ry >0 it follows from (4.13), (4.14) that if
3¢ =0 then T} g¢,%y is a bounded operator from LY(Z% x R,C?® CY) to
Lo([—m,7])% x R x ,C% @ C%) with norm || Tk se¢.5y 100 < (1 = A/A)*. In
the next section we show that T} g¢ %y, is a bounded operator from L” (Z4 x
R,C?® C?) to L>®([-m,7]? x R x Q,C?® C?) for some p > 1 in the case
of the environment of Theorem 2.1 and estimate its norm ||Ty s¢ 3nllp,co- I
particular, we prove the following lemma.

LEMMA 4.1. Let (2, F,P) be an environment of massless fields ¢ : Z% x
R — R with d >3, and a: R — R¥HD/2 be qs in the statement of The-
orem 2.1. Set a(¢) = a(¢(0,0)), ¢ € Q. Then there exists po(A/N) with
1 < po(A/N) < 2 depending only on d and A/A, and positive constants
C1(A/N), Ca(A/X) depending only on d and A/X such that for 0 < fn < A,
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[SE] < CL(A/A) /R /A,

(416) [ Thsesmllyoe < C2AMRIDAC) oo
’ ,38,n ||p,00 —=

A5/2—1/p
x (1= A/A)F=D/2[1 4 Co|SE2 /(R A)])
provided 1 <p < po(A/N).

To complete this section, we show how Lemma 4.1 implies that Hypothe-
sis 4.1 holds.

Proof of Hypothesis 4.1. We assume that (£,n) and (£/,n) are as in the
statement of Hypothesis 4.1. Let ¢:Z?% x R — C¢ ®@ C? be the function
defined by

(4.17) g(@,t) = A{VV*G(z,At)} e €1 - A{UV*G(x, At)} e 47,

where the Green’s function G(-,-) is defined by (4.9). We use Lemma 2.1 of
[12], which also holds for continuous time translation operators (see remarks
at the end of §2 of [12]). It then follows from (4.11), (4.12) that the constant
Cy >0 1in (4.7) can be chosen depending only on d and A/ so that

(418) | [a(€" ) — at&.m]o]| < CoA || Th e mag(RE, S )0
k=1

for |¢],|S¢'| < Crv/Rn/A,
where C is a constant depending only on d, A/A. We can see from (4.10) that
there is a constant C'; depending only on d such that if [S€|,|S¢'| < Cr/Rn/A

then the function g is in LP(Z? x R,C? ® C?) for any p > 1. Furthermore if
0<a<landp>(d+2)/(d+2—a), then ||g||, satisfies the inequality

_ [e% /2
(4.19) lgllp < CoA=P[|€ — €] + | (0 —m) /A",
where the constant C, depends only on d, p. The Hélder continuity (4.7) for
sufficiently small & > 0 follows from (4.18), (4.19) and Lemma 4.1. O

5. Proof of Lemma 4.1

In [12], we proved that the operator Ty gemy of (4.13) is for some p in
the range 1 < p < po(A/A) a bounded operator from LP(Z?¢ x R,C?® C9) to
L ([—m,7]% x R x Q,C?® C?) if the environment (£, F, P) is the stationary
process for the SDE (2.12) with m > 0. Here, we take an alternative ap-
proach to proving this result which will allow us to study the m — 0 limit of
| T, 56,30l p,0o- We first establish an inequality for periodic fields ¢: Q - R
on cubes Q C Z¢, and then show that we can let @ — Z? since our estimates
are independent of ). Let L be an even integer and ) = (01, denote the lat-
tice points of Z? contained in the cube of length L centered at the origin.
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In the following, we identify all points x,y € Q with x — y = Ley, for some k,
1<k <d.

As in [12], the Malliavin calculus [8], [38] is the main tool we use to prove
Lemma 4.1. We assume that V : RY = R is a C? uniformly convex function
such that a(-) =V"(-) satisfies (2.13) and m > 0. Letting B(z,-), x € Q, be
independent copies of Brownian motion, then the SDE initial value problem

(5.1) do(z,t)
0

1 ’ 2 7 \2
= _ng@ 5{V(w(gc ) +mPe (2’ )" /2} dt + dB(a,t)

for z € Q,t >0, with ¢(z,0) =0 for z € Q,

has a unique periodic solution ¢(z,t), = € Q, t > 0, which is continuous
in t > 0 with probability 1. We denote the function ¢ corresponding to
a particular realization @ of the white noise process dB(-,-) as ¢(@). Let
(Q0,Mal, FQ,Mal; Po,Mal) be the Malliavin probability space associated with
the Brownian motions B(z,-), © € Q. We denote the Malliavin derivative of
a function G : Qg ma1 — C at a point @ € Qg mal by DvaG(2,60), € Q,
t > 0. It is well known (see [8] Theorem 5.4) that the Poincaré inequality (2.6)
holds for (Q¢ mal, FQ,Mal; Po,Mal) With constant Kz = 1. Thus, we have that
N

62 Var[GO) < (| DuaGs) B
where || - ||2 is the Euclidean norm in L?(Q x R™T).

Let ¢ : Z% x R — R be continuous and consider the terminal value problem
for the backwards in time parabolic PDE

1
du(y,s) _ SV (Vély, 5))Vuly,s), s<tyeZd,
(5.3) 0s 2

’U/(y7t) = uO(:U)v ye Zda

with solution
(5.4) u(y,s)= > Gy, siz,t,d)uo(x), s<tyez.
reZa

It is easy to see that if ug(-) € L2(Z%) then u(-,s) € L*(Z9) for s <t and
lu(-,8)ll £2(za) < |luo ()|l L2(zay- The function G satisfies

(55) Y Gly.sizt,¢)=1, yeZ* > Gly,sia,t0)=1, weZ%

r€Zd yeZa

and is non-negative if V'(-) is diagonal. In that case, the function = —
G(y,s;x,t,¢), © € Z%, is the pdf for the position at time ¢ of a continuous
time random walk started at y at time s. If ¢ : Q@ x R — R is periodic we can
extend it to a periodic function ¢: Z% x R — R. Let ug: Q — R be periodic
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and extend it to a periodic function ug : Z% — R. Then the solution to the
periodic terminal value problem (5.3) is given by

(5.6) u(y,s) = Gqly,s;z,t,d)ue(z), s<tyeq,

z€Q
where G is the periodic Green’s function
(5.7) Goly.sizt)= > Gy, siz+Ln,t,¢), s<tuxycZ’

neZd

It was shown in [12]—see equation (6.17)—that the Malliavin derivative of
d(x,t,0), x €Q, t >0, is given by the formula
(5 8) DMal¢(ya s;x,t,&)) = 67m2(t78)/2GQ (y, S;fﬂ,t, (;5({:])) for 0<s< ta
" Damao(y,s;m,t, @) =0 for s>t,y€Q.

The solution to (5.3) can be written in a perturbation expansion by setting
V"(z) = A[I4—by(2)], z € R%, where 0 < by (-) < (1—\/A)I; in the quadratic
form sense. Then

(5.9) u(y,s) =Y un(y,s), yeZs<t,
n=0

where u(y, s) is the solution to the terminal value problem

0 , A
M:—V*VUO(:’J,S), 3<t7yezda
(5.10) s 2 .
Uo(y,t):UO(y), yEZ )
and the u,(y,s), n=1,2,..., solutions to the terminal value problems
Oun(y,s)

A * * e
Js = 5 [V Vun(ya S) -V bV (V(b(ya s))vun—l(y? S)]7
(5.11) s<tyeZ
un(y,t) =0, yeZ
It follows from (4.9) that
(5.12) uo(y,s) = Z G(y—z,A(t —s5)/2)ug(z), yeZs<t.
z€Z4

Similarly we have that for n > 1,

(5.13)  up(zr) = Z /0 B dsVG(y,As/2)by (Vo(z+y,m+5))

yeZd
XVtn_1(z4+y,r+s), zeZlr<t
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If we set ug in (5.3) to be given by ug(y) = d(y — ), y € Z%, then the perturba-
tion expansion (5.9) yields a perturbation expansion for the Green’s function,

(5.14) Gy, s;w,t,0) = > _ Guly,s;2,t,9),

where the G, are multilinear in by of degree n. By choosing uo(y) =
Yonezad(y —x—nL), y € Z?, we obtain a similar perturbation expansion
for the periodic Green’s function

(5.15) Go(y,s:,t,0) = > _ Gy, s;3,t,9).

Next, we consider the inhomogeneous problem

Q6,5 _ LGy (Vo(y,s) Vuly.s) - £(5.5). s€Ryez,
(5.16) 0s 2

lim u(y,s)=0, yeZo

s——+oo

Let f : Z? x R — C be a continuous function such that [*_dt || f(-,t)||12(za) <
oo. From Duhamel’s formula we see that the solution to (5.16) is given by

G17) )= [ @Gy snto) (@), seRyerl

zeZd

We can similarly consider the inhomogeneous periodic problem where f: Q x
R — C is assumed periodic and we extend it to a periodic function f:Z% x
R — C. The solution to (5.16) is then periodic and is given by the formula

(5.18) Z/ dtGo(y, s;x,t,¢) f(x,t), sER,yeQq.
zeQ”s

LEMMA 5.1. Assume g:Z¢x R — C is in L*(Z% x R) and define for m >0
the function v:Z% x R — C by

(5.19) v(y,s Z/ dtem (= D2Q(y, s;2,t,0)g(x,t), seR,yeZ’.
z€Z4

Then v is also in L*(Z* x R) and ||v(-,")||r2zaxr) < 2m 2|9, )| L2 (zaxR) -
Corresponding to the perturbation expansion (5.14) the function v can be writ-
ten as a sum

(5.20) U—Z’Un,

1
where an ,

HL2Zd><R) m_(l_)‘//\ g

iz zom):
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Proof. Tt follows from (5.16) that v satisfies
o m?

521 g e = IV (T6008) Vel - 9(0.9)

Multiplying (5.21) by v(y,s), summing over y € Z? and integrating with re-
spect to s in the interval —7 < s <T' we see that

(5.22) Z/ ds [v(y, s)|

yeZ?
352{|v(y7T)|2_|v(y, }+3‘€{Z/ dsv(y,s)g(y, s )]
y€Zd yeZI"
Now from (5.19) we have that for s € R,
(5.23) [0 9)|[ L2z S/O e ™2 g5+ 1) 2 gy

1 s ) 1/2
<ol [T atlots 0l

Since g € L?(Z? x R) it follows that the last expression on the RHS of (5.23)
vanishes as s — oo, whence limr_, o [|v(-, T)|| L2(zay = 0. We similarly conclude
that limp o [v(-, =T)||L2(ze) = 0. Letting T'— oo in (5.22) and using the
Schwarz inequality we see that if g € L?(Z¢ x R) then v is also in L?*(Z¢ x R)
and their norms are related as stated.
To prove (5.20), we observe that
o m? A_,
(5.21) 5 ) = 5V Vanla) - gt0.0),
and that for n > 1,
o m? A, o
(5.25) {E — 7} Un(y,8) = 3 [V*Vu,(y,s) = V*by (Vo(y, s)) Vun_1(y,s)].
Arguing as in the previous paragraph, we see from (5.24) that

(5.26) =l

HL2(zde HVUO

HL2 ZixR,Cd)

= W”g('v')nw(zdxft)'
Similarly we have from (5.25) that for n > 1,

m
(5.27) 7””77,('7')|‘L2(ZdXR) van ) HL2(Zd><RCd)
A
4(1*)‘//\ ||an 1 HL2 (ZIxR,C)"

The inequality in (5.20) easily follows from (5.26), (5.27). O
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REMARK 3. The result of Lemma 5.1 holds if Z¢ is replaced by a periodic
cube @ with the Green’s function G replaced by the periodic Green’s function
G of (5.7) with perturbation expansion (5.15).

In [12]—see equation (6.31)—we considered vector valued functions F(¢)
of fields ¢ : Z¢ x R — R and defined the field derivative of F at ¢ to be the
function dF(-,-;¢) with domain Z? x R which satisfies

(5.28) m [F(¢+eh)—F(¢)]/e= / T ds dF (y,s; $)h(y, s)

li
e—0 _
yEeZ4

for all continuous functions h: Z¢ x R — R with compact support. Let b :
R — RU4+1)/2 he 4 C! function taking values in the symmetric d x d matrices
such that [|b||ee 4 || Db||se < 00 and define b(-) in (4.13) as a function of fields
¢:Z% x R — R by setting b(¢) = b(¢(0,0)). It follows from (4.11), (4.13)
that for v € C¢ one has Ty s¢.5,9(RE, SN, d)v = F(¢) where

k—1 0o
(5.29) F(¢) = A’“{H Z / dtj}
j=0gz;e€zd”
x exp[—n(tr—1 —to) — i(zp—1 — T0) - ]
X g(mo,to)PB((b(xo, —to))
k—1
< [TAVV*G(a; — 2j1, Aty — tj-1)) } Pb(b(z, ).

j=1

In (5.29), we have extended the domain of the Green’s function G(z,t) defined
by (4.9) for ¢ >0 to t <0 by setting G(x,t) =0, ¢ <0. The operator I — P
is now any linear operator taking d x d symmetric matrix valued functions
b(-) of ¢:Z% x R — R to a constant matrix which has the property that
[(I = P)blloc <supy.zixr-Rr IP(@)[cc- We can see from (4.10) that there
exists C1 > 0 depending only on d such that if (£,7) satisfies the inequality

(5.30) 0<Rnp<A, [ <Civ/Rn/A,
and g € L}(Z% x R,C?® C9) then F(¢) € C? is bounded by
(5:31) |[F ()] < CAF|bIIE (0]~ gl o],

where the constant C' depends only on d, k. Furthermore, F is differentiable
in the sense of (5.28) and the field derivative is given by the formula

(5.32) dF(y,s; )

k—1 0o
:Ak_l{H > /Oodtj}exp[—n(tk1—t0)_i(xk1_x0)'§]

j=0 T; cZd”
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x| g(zo,t0)d(z0 — Y, to + S)DB(¢($0, —to))
k—1 _
X H {VV*G(xj — Z‘j_l,A(tj — tj_l))} Pb((;ﬁ(a:j, —tj))’U + -
j=1

f—2
+ g(wo, to)b(d(z0, —t0)) H {VV*G(2; —xjo1, Aty —tj—1)) }

< b(p(xj,—1;))0(xh—1 — Yotk + 3)
X {VV*G(.Z‘]C,1 — Tp_o, A(tp—1 — t}cfg))}*

X DB(¢(xk_1, —tk_l))v

)

for (y,s) € Z% x R, where §(x,t) = §(z)5(t) is the product of the Kronecker
and Dirac delta functions. If g is also in L?(Z? x R, C¢® C%) then dF (-, ;¢) €
L?(Z% x R,C%) and from (4.10) we see that

(5.33) ||dF(-,59)],
< CAF1| Db Bl R~ )
0o 1/2
x[ngnﬁmnngnl{z / dt|W*G<x,At>|2} }
0

z€Z
where C depends only on d, k.

dt€7m2(tis)/2G(y7 S, T, t, ¢) dF($7 t? d))

zezd "’

LEMMA 5.2. Let (2, F, P,,) with m > 0 be the environment of massive fields
¢:Z¥ xR — R defined by (2.12), (1.1) and g: Z¢ xR — C¢@C? a continuous
function of compact support. Then there exists C1 > 0 depending only on d
such that if (£,1m) lies in the region (5.30) the operator of (4.13) satisfies the
inequality
2
(5.34) {|Th.5e.mng (RE, S, )u[)
o'} 2
([ )
yeZa >

where G is the Green’s function defined by (5.4), and dF is the field derivative
(5.32).

Proof. Tt follows from (5.31) that the LHS of (5.34) is the expectation of a
bounded function. From Lemma 5.1 and (5.33), we see that the RHS is also
the expectation of a bounded function. To prove (5.34), we use the Poincaré
inequality (5.2) and the formula (5.8) for the Malliavin derivative. Thus, let
Q C Z% be the periodic cube with side of length L and ¢(z,t), z € Q, t >0,
the solution to the initial value problem (5.1). For T > 0, we denote by ¢r
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the periodic field ¢ : Q x R — R defined by ¢r(z,t) = o(z, T + 1), = € Q,
t > —T where ¢ is the solution to (5.1), and ¢r(z,t) =0,z € Q, t < -T. We
extend the field ¢7 to a periodic field ¢ : Z% x R — R.. From (5.8), we have
that for the function F' of (5.29) if y € Q and s > —T then

(5.35)  DmaF(y,T +s;97)

=3[ At 0RGG (y, 0t dr) dFg (w1 dr ),
zeQvs

where dFg is given in terms of (5.32) by

(5.36) dFg(z,t;¢) = Y dF(z+ Ln,t;¢).

nezd
It is easy to see from (5.32) that |[|[dFg(-,;¢)||sc < C for some constant inde-
pendent of ¢ so the RHS of (5.35) is bounded.

The invariant measure associated with the Markov process defined by the
SDE (5.1) is given by the formula

(5.37) exp {— Z V(Vo(xz)) + m2¢($)2/2} H d¢(x) /normalization.
zeQ z€Q

We denote the probability space for the corresponding stationary process
¢(z,t), z€ @, t€R by (Qg,Fqg, Po,m) and expectation with respect to the
measure Py, by (-)a,.,. Evidently (Qq, Fq, Pg,m) is invariant with respect
to the translation operators 7, ;: Qg — (1o, x € Z¢, t € R. Our first goal will
be to obtain a version of the inequality (5.34) for the operator Ty ge sy Of
(4.13) when the random environment is given by (Qq, Fg, Pg,m). To do this,
we use the fact (see Appendix A for a proof) that for any N > 1, continuous
bounded function f: RN — C, and (z1,t1),...,(zn,tn) € Q X R,

3% Jim (@t dr(@n. i)y
= <f(¢($1,t1), s ,¢(xN7tN))>QQ,m'

It follows from (5.38) that for any d x d constant matrices Ay,..., Ay11,

N
(5.39) Jim < [T A/Pb(¢r(a;. —tj>)AN+1v>
QQ Mal

N
= <U*HAjPB(¢(Ij,tj))AN+1’U> ,
QQ_ym

where I —P on the LHS of (5.39) denotes expectation with respect to (-)a .,
and on the RHS expectation with respect to (-)q, .. We conclude from (5.39),
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Fubini’s theorem and the dominated convergence theorem that
2 2
(5.40) (IF@O1) g = UF@ g, .
2
J— oY (S .
= <}Tk,\r§,§ﬁng(§}%£a 577, )’U| >QQ,m .
Next, we see from the Poincaré inequality (5.2) and (5.35) that

(5.41) <|F(¢T)|2>QQ,MM

(%L

yeEQR Y

lim
T— 00

Z /OO dt eme(tfs)/Z

z€EQ
2>
Q@ ,Mal

We assume that L is sufficiently large so that the support of g is contained
in @ xR. It is easy to see then that dFg(y,s;¢) is given by the RHS of
(5.32) with Z< replaced by Q and the function G(x, At) replaced by the corre-
sponding periodic Green’s function on Q. Hence, [[dFg(-,-,¢)|2(@xr,c4) 18
bounded by the periodic version of the RHS of (5.33). From this, we see that
limsupg_,za [[dFQ (-, @)l 12(@xr,ct) < 00. Observe now that we can argue
as in the proof of (5.40) to conclude that if G, g, n=0,1,2,..., denote the
terms in the perturbation expansion (5.15) and N >0 then

. > o _m(t—s)/2
(5.42) T151;0<Z/Tds Z/ dte
yeQ
N 2
>QQ.Ma1

TEQ
X Z Gn,Q(y7 S5 Z‘,t, ¢T) dFQ(.I‘,t, ¢T)
2
>QQ7m

n=0
(5 ol e
(e zeQ’s
It follows from (5.40), (5.42) and the periodic version of Lemma 5.1 that
2
(543) <’Tk,%§,%ng(§ﬁfasna')v| >QQYm

yeR "
(3 [T as|S [Taremiieor

N
yeEQ " — zEQ
2>
Qqo.m

X GQ(y,S,$,t,¢T) dFQ(.TI,t,¢T)

n=0

x ZGn,Q(y,S;$,t,¢) dFQ(xat;¢)
x Gy, s;x,t,¢) dFg(z,t; ¢)
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Finally, we let Q — Z¢ in (5.43) to obtain (5.34). We denote by (-)q,,
expectation with respect to the stationary process defined by (2.12), (1.1). Tt
was proved in [20]) (see also [10]) that for any N > 1, continuous bounded
function f:RY — C, and (x1,t1),...,(zN,tn) €Q x R,

(5.44) lim (f(¢(z1,t1),....0(xn,tN)))

Q—Zd 2Q.m
= <f(¢(:[’1,t1), EE ¢(xN’tN))>Qm’

Hence, we can using (5.44) argue as with the T'— oo limit to conclude that
(5.34) holds for any m > 0. O

For ¢ € R? and u: Z% — C we denote by Veu: Z% — C¢ the column vector
Veu(z) = [Vieu(2),...,Vieu(z)], 2 € Z4, where V; cu(z) = e i Su(z +e;) —
u(z), 2 € Z%, j=1,...,d. The column operator V¢ has adjoint V¢ which is a
row operator. If f € L2(Z? x R,C%) and ¢ € RY, € C with Rn > 0 there is
a unique solution u(¢,n,-) € L2(Z4 x R) to the PDE

1 0 . .
(545) K |: - 5]“’(6)”72@7&) + nggu(gﬂhzﬂ“) = ng(Z,T‘),
zeZ%reR.

Furthermore, we have that
Rn 2 2
(5.46) TH“(&W ')HLZ(zde) + | Veu(s.n, ')HL2(zde,cd)
2
< Hf(')HLz(zde,cd)'
We also see similarly to (4.11) that Veu(€,n,-) = Te,, f(-) where
(5.47) Tg,,,f(z,r)

- A/OOO e ds 3 {VV*Gly, As)} " expl-iy.Elf (= +y.7 + 5),

yEZ4
zeZ%reR.

From Lemma 2.1 of [12], we have that u regarded as a function (£,n) —
L?(Z¢ x R) has an analytic continuation to the region (5.30) with Cy > 0
depending only on d. For (£,7) in this region there is a constant Cy depending
only on d such that

R
(5.48) 2—X||U(§777, ')Hiz(zde) + HV%&U(&U, ')HiZ(ZdXR’Cd)
< [L+CoSEP/ R/ M) f 17220 xR ca)-

For ¢ :Z? x R — R a continuous function, we extend the corresponding
Green’s function G(y,s;z,t,¢) defined by (5.4) for s <t to s >t by setting
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G(y,s;z,t,¢) =0 when s >t. For ¢ € RY, € C, ve C? with Ry >0 let
f2(€,m,2,7,9), 2 € Z¢, r € R with range in C? be defined by

(549) f2 (57 n,z,r, (b) = DB (¢(Zv _r))vemQT/QG(Ov 0; Z,—T, ¢)

It is evident from (5.3), (5.4) that fo(&,7,-,-,¢) is in L?(Z? x R), whence we
can define the function us(§,7, 2,7, ¢) as the solution to (5.45) with f(,-) =

f2(&,m, -+, ¢). Let b(¢) =b(4(0,0)) and for k=2,3,..., set

k-1
where T ,, is the operator (4.11). We then inductively define functions f, uy
for k=3,4,..., by the formula

(551) fk(fanazara(b)
= .l)IND (¢(Z7 _r))aka71(§7 m, TZ,*T¢)em2r/2G(0’ 0;2, -, (b)
+ f)((b(Z, —T))Vguk—1(€7777 Z,T, ¢)7

where for k = 3,4,..., the function ui(§,n,z,7,¢) is the solution to (5.45)

with f(7 ) = fk(f,’l], ) 7¢) The Uk(fﬂla Z,T, ¢) and fk(gar’L Z2,T, (b) for 5 € Cd
are defined by analytic continuation from their values when & € RY.

LEMMA 5.3. Let G be the Green’s function defined by (5.4) and for any k >
2, v € CY let dF be the function (5.32). Then there exists C; >0 depending
only on d such that for (£,m) in the region (5.30) the following identity holds:

(5.52) Z ds e_mz("“”)/zG(z7 —13Y, 8, T— 2 r®) AF (Y, 8, T2 1 @)

yezd’ T

zezd”’

X G(Oa va — T = ta ¢)DB(¢(I —zZT = t))aiFk(fvna T:C—Z,T—t(b)

+ Z /Oo dtg(I,t)B(¢(I —zZT = t))V§Uk(£,’I77l' - Zat - ¢)
zezd”

Proof. We note that the first term on the RHS of (5.52) comes from the
sum which contains §(zg — y,to + s) on the RHS of (5.32), in which we make
the change of variables (y,s) <> (z,—t). The remaining part of the RHS of
(5.32) is the same as

(6553 2 /Oo dtg(a, b (¢(x —2,r—1)) 3 /_oo dse—m?(s+)/2

T€Zd” T yEZ4
X G(Z7 -nrYy,s, sz,'r(b) de (il/ —Z,s + t; Txfz,rftqs)?
where dH}, is the field derivative of the function

(5.54) Hy(¢) = [PTe,b()]" 0.
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Observe now that

(555 3 / ds (5402

yeZa”
X G(Z7 -rYy,s, T—z,r¢) de (y —I,Ss + t; Tm—z,r—t¢)

— Z /OO d$67m25/2
0

yeZ?
X G(Oa Oa Y,S, (b) de (y - (J? - Z)a S+ (t - ’r);Ta:—z,r—t(z))a

so the expression is just a function of (z — z,t — r,¢). We show by induction
that for k> 2,

(5.56) Veur(€,m,z,t,¢)

oo
= Z/ dse_mzs/QG(O,O;y,s,ng)de(y—x,s—&—t;n,,tqb).
yeZd 0

Hence the identity (5.52) follows from (5.55).

To prove (5.56), we first show that it holds for k =2. To see this, we note
from (4.11) that dH» is given by the formula
(5.57) dHs(y,s;¢) = A{VV*G(y, —As)}* exp[ns — iy.£] Db (o(y,s))v.
Now (5.56) for k =2 follows from (5.47), (5.49), (5.57). To do the induction
step, we use the identity
(5.58)  dHy11(y,s;0)

=AM{VV*Gly, —As)}" explns — iy.£|Db(9(y, s)) 9 Fi(€,1, 7.5 0)
+A e "dr Z {VV*G(z,Ar)}*

0 z€Z4
x exp[—iz - €b(¢(z, —r)) dHp(y — 2,8 + 1372, ).
From (5.58) and the induction hypothesis (5.56), we conclude that

[ee]
(5.59) Z/ dse_m2s/2G(O,O;y,s,qb)dH;Hl(y—at,s—i—t;Tz,,tqb)
yezZd 0

= Tg,’r] [fk+1(§7777 ) 7¢):| (.I,t) = V§Uk+1(§7777$7ta¢)~ O

In order to prove Lemma 4.1 we shall need to use a parabolic version of
Meyer’s theorem [32].

LEMMA 5.4. Let H be a Hilbert space and for 1 < p < oo let LP(Z x R, H)
be the space of p integrable functions f : Z* x R — H where the LP norm of f
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is defined by

(5.60) 1112 = Z/ ds || £(y,5)|15-

yeZI”

Then there exists a constant C1 > 0 depending only on d such that if (§,n) lies
in the region (5.30) the operator Tt of (5.47) is bounded on LP(Z? x R,H)
for 1 <p<oo. Furthermore there is a constant Cy >0 depending only on d
such that the norm of Ti,n acting on LP(Z% x R,H) satisfies the inequality
| Te.nlly < [146(p)](1 4 Ca|SI€|?/[Rn/A]) where the function 5(-) depends only
on d and lim,_,26(p) =0.

Proof. This follows from the argument of Lemma 5.2 and Corollary 5.1 of
[12]. O

Proof of Lemma 4.1. We assume ¢ : Z¢ x R - C? ® C? is continuous of
compact support. Then from Lemma 5.2 and Lemma 5.3 we have that

(5.61) {|Tr.ze.09(RE 31, )0[*)g

<2Z/ dr<

2€Z4Y T

m

Z/ dtg(z,t)e m? (= M2G(0,0;x — 2,7 —t, p)

z€ZY T
2>
QWZ

X DB(gb(x —z,r— t))ang(é“,n,Tzfz,r—t@
< 2/ dt g(z,t)b (p(x — 2,7 —1))

z€Z?
2
XPV&Uk(E,T],Qf-Z,t-T,Qﬁ) > .
Qi

Let (Q,F,P) be the massless field stationary process corresponding to the
limit as m — 0 of the massive field stationary processes defined by (2.12),
(1.1), and denote expectation with respect to this measure by (-)q. We have
from [20] (see also [10]) that if d > 3 then for any N > 1, continuous bounded
function f: RN — C, and (21,t1),...,(zn,tn) € Z¢ x R,

(562) 7}Li£>no<f(¢(x1’t1)’ SRR ¢(xN7tN))>Qm = <f(¢(x17t1)7 R ¢(mN7tN))>Q
Arguing as in Lemma 5.2, we conclude that if d > 3 then

(5.63) T}Iiglo< | T e, mn9(RE, S, ')U‘2>Qm = (| Th,5e,7n9(RE, S, ')U|2>Q~

Hence to prove Lemma 4.1 it will be sufficient to obtain an upper bound on
the RHS of (5.61) which is independent of m as m — 0.
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For ¢ € RY, n € C with %1 > 0 the functions F(¢,1,0), k=2,3,..., ¢ €Q,
defined by (5.50) satisfy the recurrence equations
[+ OF2 (., 6) + A0 F (6,1, 6) = APOZ [b(6(0,0))v],

= APO; [b(4(0,0))0eFr—1(&,m,0)] if k> 2.

Then as in (4.2) we see that Fy(£,n,-) € L?(Q2) and

(5.64)

R
(5.65) L&) oy + 9Bk ) [ < (1= A/A) KDl

The F},(&,7,¢) for € € C? are defined by analytic continuation from the values
of Fy(¢,1m,¢) when ¢ € R%. From the continuous time version of Lemma 2.1
of [12], we see that F}, regarded as a function (&,7) — L?(Q2) has an analytic
continuation to the region (5.30) where C is a constant depending only on d.
For (¢,n) in this region there is a constant Cy depending only on d such that

656 A n gy + 06FE ]
< (1= MAPED [+ CofSE P/ (/)] ol
We take H to be the Hilbert space H = L?(Q2,C?) and for k=2,3,..., let
hi : Z¢ x R — H be the function
(5.67)  h(z,r,¢)= DB((b(z, —r))ang(f,n, Tz,,rqb)emz’"mG(O, 0;2,—7, ).

Then the first term on the RHS of (5.61) is the square of the norm in L?(Z¢ x
R,H) of the convolution g * hy. It follows from (2.17) and (5.66) that if
q>1+2/d then

(5.68) [l La(zaxr )

< CATY DB (1= /M) E D[+ Gl 2/ (Rn/ )] Ve,
where the constant C, depends only on d, ¢, A/A. Taking ¢ <2 we have by
Young’s inequality for convolutions that if for p = 2¢/(3¢ — 2) the function g
is in LP(Z¢ x R, C? ® C?) with norm (4.14) then g hy, is in L?(Z% x R, H)
and
(5.69) g * hiell 2z xr,) < Cllgllrzaxr,ciocs) 1kl Loz xr, w1

for a constant C depending only on d.

To bound the second term on the RHS of (5.61), we show that the function
(z,7) = Veug(&,m, 2,7, ¢) is in L9(Z% x R,H). In fact from (2.17), (5.49) we
have that

(5.70) Hf2(£’777'7'7')||L<1(Zd><R,H) < C A9 Db()|| v,
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for a constant C, depending only on ¢, d. Hence, Lemma 5.4 implies that
(5.71) HVEW(&’%'M ')HLq(zde,H)
< CAYDb()||  [1+6(9)] [1+ ColSE[*/(Rn/A)] o],
From (5.51), we similarly have that for k£ > 3,
(5.72) ka(gvn’"'7')HLq(zde,H)
< Co AV DB()|| (1= A/A)F D1+ ColSe?/(Rn/A)] o]
+ (1= A/ N)||Veur—1(&m, -, ')HLq(zdeﬂ),

where C; depends only on ¢, d. Hence using Lemma 5.4, we have by induction
from (5.70)—(5.72) that for k > 2,

(573) |’fk(€7n’.’.")HLQ(ZdXR7H)
k=2, _ -
< Cek[1+6(q)]" "A~V9||Db()]|
x (1= AN+ CofSeP/ (Rn/A)] "o,
The inequality (4.16) follows now from (5.73) and Lemma 5.4 by taking ¢
sufficiently close to 2 so that 1+ 6(g) < (1 — \/A)~1/2, O
Appendix A. Diffusion processes with convex potential

Let W:RF — R be a C? uniformly convex function such that W"(-) sat-
isfies the quadratic form inequality Al < W"(-) < Al for some constants
A, A > 0. We consider the diffusion process ¢ : R™ — R* which is the solution
to the SDE initial value problem

1
(A1) do(t) = —§VW(¢S(15)) dt +dB(t), t>0,0(0)=0,
where B(-) is k dimensional Brownian motion. The invariant measure for the
SDE (A.1) is given by
(A.2) exp [—W(d))] d¢/normalization, ¢ € RF.

We denote the probability space for the stationary process of functions
#: R — R associated with the SDE (A.1) and invariant measure (A.2) by
(Q, F, P), and expectation with respect to (Q,F,P) by (). For T >0 let
¢7 : [-T,00) — R* be defined by ¢r(t) = ¢(T +t), where ¢(-) is the solu-
tion to (A.1). The stationary process measure can be obtained by taking the
T — oo limit of ¢ as follows:

LEMMA A.1. Let f:RN* 5 R be a continuous bounded function. Then

(A.3) T1£20<f(¢T(t1),...,¢T(tN))> = (f(o(t1),...,0(tn))) g
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Proof. The diffusion equation corresponding to the SDE (A.1) is given by

(A4) % - —%VW(Q&) Vu(d,t)+ %Au(c{),t), £>0.

The solution to (A.4) with initial data

(A.5) u(¢,0) =uo(¢), ¢€R",

can be written in terms of the Green’s function G : R¥ x R* x Rt = R as
(A.6) u(g,t) = /R G(o, ¢, t)uo(¢') d¢’, ¢€RF t>0.

Now it is clear that for a continuous bounded function f:R* — R,

(A7) (Flor) = [ 60.6.7+0)7(8) a0

Let () denote expectation with respect to the invariant measure (A.2) and
L%V(Rk ) the corresponding space of square integrable functions g : R* — R
with respect to (-)w. Letting [-,-]w denote the inner product on L%, (R¥) we
see from (A.7) that for any ¢ satisfying 0 <6 <T + ¢4,

(A8)  (f(or(tr))) =1, folw,
where f1(6) = G(0, 6, 6) exp[W(6)] / exp[ T (¢)] do

RE
wd £0)= [ G6.0.T+0-0)1()dol

Since || f2/loo < || f|loo it follows that fo € L%, (RF). We can also easily see that
for 6 > 0 sufficiently small the function f; is in L%, (R¥). Now we use the fact
that the operator H = —A + VW (¢) -V is self adjoint non-negative definitive
on L%, (R*) and the constant is an eigenfunction of H with eigenvalue 0. From
the Brascamp-Lieb inequality [4] the operator H acting on the subspace of
L%, (R¥) of functions orthogonal to the constant is bounded below by A > 0.
Furthermore from (A.8), we have that

(A.9) (f(pr(tr))) = [fr,e HIT=02p]
whence we conclude that
(A10)  lim (f(97(t))) = (f1(8)) (f (@) = {f(S))y-

We have proven (A.3) when N =1. The identity (A.3) for N > 1 can be
proven similarly. Assuming 0 <t; <ty <--- <ty, we have that

(ALL) (f(r(tr),. .. dr(tn))) = [fr,e” HTH=0/2g)
where g(¢1) :/ G(d1, o ta —t1) - GldN_1,ON, tN —tn_1)

R(N-1)k

X f(p1,...,on)dpa---dpn.
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Letting T'— oo in (A.11) we see as before that(A.3) holds. O

Next, we wish to obtain a representation of the measure for the probability
space (2, F, P) for the stationary process associated with the SDE (A.1) and
invariant measure (A.2). First, we consider the Gaussian case, so there is
a symmetric positive definite & X & matrix A and k dimensional vector b
with

(A.12) W(¢) = %QS*A(;S —b*¢, where A < A < AIL.

The SDE (A.1) is explicitly solvable when W (-) is given by (A.12) with solu-
tion

(A.13) ¢(t)=/0teA<ts)/2[b/2ds+dB(s)], t>0.

It is well known that the measure for the stationary process is Gaussian . We
can use Lemma A.1 and (A.13) to find formulas for the mean and covariance
of ¢(+). Thus, we have that

<¢(t)>g = Ailb)

(A14) cove [gf)(tl),d)(tg)*] _ F(tz _ tl) :A716*A|t17t2|/2.

The Fourier transform (2.7) of the covariance is therefore given by I'(9) =
[6? + A2 /4]~ Hence, the Gaussian measure corresponding to the covariance
is formally given by the expression

(A.15) exp {_1/_2‘&(15)

2
5 y + i|A¢(t) — b|2 dt] H d¢(t) /normalization.

teR

Evidently the measure (A.15) is log concave.

We can obtain a representation of the stationary process measure similar
to (A.15) for general C? uniformly convex functions W (). To see this, we
write the solution of (A.4), (A.5) using the Cameron—Martin formula [27]
as

(A.16) u(d),t)_E[exp{—%/OtVW(B(s))~dB(s)

- é/ot]VW(B(s)) |st}uo (B(1)) ‘B(O) = ¢],

where B(+) is k dimensional Brownian motion. We rewrite (A.16) using Ito’s
formula

(A1T) W(B(1)) - W(B(0)) = /0 VW (B(s)) - dB(s) + /0 AW (B(s)) ds.
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From (A.16), (A.17), we see that
(A.18) u(o,t) = eW(¢)/2E[exp{—%/o —%AW(B(S)) + i|VW(B(5)) |2ds}
> 67W(B(t))/2u0 (B(t)) ’B(O) _ ¢:| )

The identity (A.18) can be alternatively obtained using the Feynman-Kac
representation [27] for the solution to the PDE

ov(g,t)

(A.19) -

=V(6)(,1) + 5A0(o,0), >0,

with initial data

(A.20) v(¢,0) =w0(¢), ¢ERF

Thus, we have from the Feynman—Kac formula that

(A.21) v(é,t) =E {exp{/ot V(B(s)) ds}vo (B(1))|B(0) = ¢].

The formula (A.18) follows now from (A.21) using the fact that if u(¢,t) is

the solution to (A.4), (A.5) then the function v(¢,t) = exp[—W (¢)/2]u(p,t)
is the solution to (A.19), (A.20) with

(A22) V(9)= ;AW (0) ~ L[TWEO),  v0(¢) = exp[-W(9)/2Juo(6).

To obtain the representation for the measure of the stationary process, we
use Lemma A.1. Thus from (A.18) the LHS of (A.3) is given by the formula

(A23)  (f(Pr(tr),-.,or(tn)))
T+tn+T'
_ew<0>/2E[exp{_§ /0 AW (B(s)
+ %VW(B(S)) i ds}eW<B<T+tN+T’))/2
x f(B(T+t1),B(T+t2),...,B(T—i—tN))‘B(O) ZO],

for any 7’ > 0. Recall now that the Brownian motion measure B(s), s > 0,
has the representation

(A.24) exp {_% /0"" ’ dgzis)

2
ds} H d¢(s)/mormalization with ¢(0) =0.
seR*
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Hence, on letting T, 7" — oo in (A.23) and using (A.24), we see that limiting
measure defined by (A.3) with expectation (-)q has the representation
2
Aw(¢ ) + |VW o(t))| dt} I dot)

1 [ |de(t)
(A25) exp |:—§/Oo’7 P

In the Gaussian case (A.12) the representation (A.25) is equivalent to (A.15)
since AW (-) is constant and is therefore part of the normalization constant.
The measure (A.25) is log concave when W (-) is quadratic, but it is easy to
see that even if W () is a small perturbation of a quadratic the measure is no
longer log concave.

2

Appendix B. The Coulomb dipole gas

In the lattice Coulomb gas the interaction energy between a particle at
x € Z% with charge ¢, and a particle at y € Z? with charge qy 18 ¢2q,G(z —y)
where G(+) is the Green’s function for the lattice Laplacian, that is,

(B.1) ~AG(z)=6(z), zeZ®

Consider now two dipoles, one along the bond x — x + e; with charge ¢, at x,
and the other along the bond y — y + e; with charge ¢, at y. The interaction
energy between the two dipoles is given by ¢,¢,V4,:V, ;G(z —y), where V, ;
is the difference operator V; of (1.2) applied to the x variable of G(x — y),
and similarly V, ; the difference operator V; to the y variable.

In the Gibbs’ ensemble for the dipole gas the charge p;(x) at = of dipoles
on the bond x — x + e; is a compound Poisson variable given by

N ()
(B.2)  pil Z Y, (z (z) = £1 with prob E[N(z)] =a,

where N (z) is a Poisson variable and the Y,.(x), r=1,2,..., are independent
Bernoulli. It follows that the characteristic function of px(x) is given by

(B.3) E[exp{ifpy(z)}] =explacosd], 6€cR.

Let F: R®™ — R be a continuous bounded function. The Gibbs’ ensemble
expectation for F(pg, (x1), pk, (z2) - pi, (€5)) in the dipole gas is formally
given by

(BA)  (F(pr, (1), prs (22) - P (0))) ipote

= (normalization) "' E | F (py, (1), pry (22) *+ pre,. (%))

XeXp{—— Z Z Pz szvy]G(x_ )}]a

,j=1x,yeZd
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where the variables p;(z), 1 <i<d, z € Z% are assumed independent with
characteristic function (B.3).

The rigorous study of Coulomb systems proceeds by means of the sine-
Gordon transformation which localizes the interaction. The basic idea is to
use the identity

(B.5) exp [—%uA_lu] = (constant)/ exp [i(b S — %¢A¢] do,

n

which holds for any N x N symmetric positive definite matrix A and N di-
mensional vector u. Observe now that

(B.6) Z Z Pz va: zvy jG( )pj (y)

r,y€Zdi,j=1

= > Z pi(x) — pi(x —e)|G(x —y)[p;(y) — pi(y —e;)].

z,y€Zi,j=1

We conclude that

(B.7) Z Z pi()Va,iVy ;G —y)p;(y) = uA~
r,y€Zdi,j=1
where
d
(B.8) A=A, u(x):Z[pi(x)—pi(x—ei)], xeZe

i=1

Let ¢ : Z? — R? be of finite support. Then from (B.5), (B.8) there is a
constant C' such that

N

z€Z? j=1

-5 Z sz )V, VyiGla — )pj<y>}

r,yceZdi,j=1
:C/exp{ ZZV¢ )+ ()] pj(a Zyw) }
zeZd j=1 zezd

<[] do(z)

z€Z4
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It follows from (B.3), (B.9) that

d
(B.10) <exp{i > Z¢j(w)l)j($)}>
dipole

zeZd j=1

d
= <exp{a Z Zcos [Vip(x) +pj(x)] — cos[V;¢(x)] }>,

z€Z? j=1
where the measure on the RHS of (B.10) is the massless field measure (1.1)
with V(-) given by (1.5). We conclude from (B.10) that the first and second
moment dipole gas expectations are related to massless field expectations by
<pj (x)>dipole =0,
(i (@)Pr(Y)) gipore = —0° (sin{ V() } sin{Vio(y)}), = #y.
Expectations for the Gibbs’ ensemble for just two dipoles, one on the bond
x — x +e; and the other on the bond y — y + e; is given similarly to (B.4)
by
(B12) <F(p7f ($)7 p] (y))>w,y7dipole
= (normalization) ' E[F(p;(z), p;(y))
x exp{—ap;()?/2 = ap;(y)?/2 = pi()p;(y) Vi Vy,;G(x = y) }],

where a =V, ;V, iG(x — y)|z=y = 2G(0) — G(e;) — G(—e;) =1/d from (B.1).
The variables p;(x), p;(y) are independent and have characteristic function
given by (B.3). Thus the probability measure (B.12) is obtained from the
measure (B.4) by retaining only the compound Poisson variables p;(z), p;(y)
and setting all other variables to zero. We can estimate second moments for
the measure (B.12) when |z —y| > 1 by using the fact that V, ;V, ;G(z—y) ~
1/|z — y|%. Thus,

(B.13)  (pi(2)p;(¥)) ., dipole
— V.uV,,G—y)

x { Elps(@)? exp{—api(2)?/2}] /B [exp{ —api(2)?/2}]}*

+0(1/|x —y*?).
We have now from (B.3), (B.5) that
(B.14) E [exp{fapi(x)2/2}] =E[e* COS(\/EZ)} =1+ae %%+ 0(a?),
where Z is the standard normal variable. It follows from (B.13), (B.14) that
(B.15) <pi(x)pj (y)>r7y7dipole =—-V,,:V, ;Gx— y)a2e_1/d [1 + O(a)].

We compare the second moment (B.15) for the two dipole system to the
corresponding second moment for the complete system with measure (B.4).

(B.11)
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To do this we use the identity (B.11) and make the quadratic approxima-
tion V(2) ~ (14 a)|z|?/2 — da, z € R? for the function (1.5). In that case
the massless field expectation (1.1) for (1.5) is approximately the Gaussian
expectation

(B.16) (sin{V6(@)} sin{V;0(0)}) = (sin{ V.0(0)} s V30000 }) i
The RHS of (B.16) can be explicitly computed by using the identity

iy (oS f<z>¢<z>] -

2€Z4

zexp[ 1+a Zf z_z)f(zf)]

2/ eZd
We see from (B.17) that

(B.18 <Sln{vz¢ } Sln{v ¢ }>Gaussian
1

1
_exp{_(wa)d} Toa VGl HO(Ix—y”)’
Observing now that if d > 1 then

1

a
B.19 1 fi 0,
( ) eXp[(1+a)d]1+ < or a>

we conclude from (B.11), (B.15), (B.18) that if a is sufficiently small, then
[(p1(@)p3 (9)tipote] < 1(91(@)0; (1)) tipote] for & — y| > 1. Hence, we have
verified the effect of screening within the Gaussian approximation for the
function V(+).

Finally, we justify the Gaussian approximation for V() in the previous
paragraph by obtaining the expansion of ayqy, in the Naddaf-Spencer homog-
enized PDE (1.6) with V(-) given by (1.5) to first order in a. To do this, we
recall that apem = ¢(0,0) where ¢(&,n) is given by (4.3) and a(-) is diagonal
with a; ;(¢) =14 acos(V;¢(0,0)), i=1,...,d. It is easy to see that the sec-
ond term (a(-)9:®(&,n)) on the RHS of (4.3) is O(a?), whence we conclude
that

(B.20) Ahom = (1 + a’)]d + O(az)7 where o’ = a<cos(V1¢(O))>a,

and (), denotes expectation with respect to the massless measure (1.1) with
V(-) given by (1.5). It is easy to see, as in the proof of Theorem 3.1 of [19],
that (cos(V1¢(0)))q > 0, whence a’ > 0. We shall show using the method
employed in [10] to construct the measures (1.1) that

(B.21) (cos(V19(0))), = (cos(V1¢(0))), + O(a).

We have that the Gaussian expectation (cos(V1¢(0)))o = exp[—{2G(0) —
G(e1) — G(—e1)}/2] = exp[—1/2d]. Hence, from (B.20) it follows that apem =
(1+ae~ 2414+ O(a?), which is different from what we obtained in the naive
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argument of the previous paragraph that yielded aypo, =1+ a to first order
in a. Note however that the screening argument there continues to work since
anom > 14.

To prove (B.21), we obtain an inequality for the measure (5.37), which is
uniform as @Q — Z? and m — 0. Letting ()a.20.,. denote expectation with
respect to the measure (5.37) with V(-) given by (1.5), we have from the
fundamental theorem of calculus that

(B.22) <cos(V1¢(0))>a,QQ,m
= (cos(V16(0)) )y o, ..

1 d
+ a/o dt Z Z COVia,Q0.m [€0S(V19(0)), cos(V;é(z))].

j=lzeQ
By translation invariance of the measure (5.37), we have that
(B.23) Z COVia, 00 [€08(V16(0)), cos(V;¢(x))]

z€EQ

1

= Va0 [FI(6), F5(9)].

where the function Fj, j=1,...,d of periodic fields ¢: Q — R is given by
(B.24) Fj(¢) =) cos(V;é()).
z€Q
We can estimate the RHS of (B.23) by using (1.3). Thus, we have that

(B.25) Varu aq,.. [F5(6)] < ([dF; (). {~(1~a)A+m?} " dF;(0)]),0 g -

where A is the Laplacian for the periodic cube . Observe now that
dFj(z;¢) = V;Gj(z,9), € Q, where Gj(z,¢) =sin(V;¢(z)), z € Q. It fol-
lows that
(B.26)  [dFj(¢), {—(1—a)A+m?} " dF;(¢)]
. 2
= [G1(0), Vi{—(1 —a)A +m*} "V;G,(9)] < G;(9)]]; < L.
We conclude from (B.22)—(B.26) and Theorem 3.1 of [19] that

(B.27) 0< <COS(V1¢(O))>@QQ,M - <cos(V1¢(O))>O’QQ’m < ad.
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