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ABSTRACT

For every fixed inverse temperature f > 1, we prove that the expected free energy
per spin of the zero-field Gaussian Sherrington-Kirkpatrick model differs from its
Parisi limit by at most CgN~7/10. This improves the exponent 2/3 of our earlier
work (arXiv:2609.09103). We also compare the bound with the finite-size correction
of order N=3/4 predicted by Franz, Parisi, and Ricci-Tersenghi, and with the strict
improvement over 2/3 that would follow from the ideas in OpenAl’s recently
released manuscripts.
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SECTION 1

Introduction

1.1 The Sherrington—Kirkpatrick model and the Parisi formula

Let (gij)i<i<j<n be independent standard Gaussian variables. The Sherrington—
Kirkpatrick (SK) model [76] at zero external field and inverse temperature § > 0 has

Hamiltonian .

HN(O') = \/_Nl<,Z,<Ngij0—i0—jl S {—1,1}N.
<i<j<
Its logarithmic partition function and expected pressure are
EFy,
FN,,B = log Z e:BHN(U), pN,ﬁ = N ﬁ

ce{-11}N

For a probability measure y on [0, 1] with distribution function a(q) = u([0,4]), let u, be
the solution of the Parisi equation on [0,1] x IR, and define the Parisi functional Pg and
the Parisi value Pg by

2
gy = _%(axxuzx + a(q) (9xua)?), uy(1,x) = log(2cosh x),
ﬁz 1 (1.1)
— 11,,(0,0) — dg, Ps= inf ,
P = w00 -5 [aatpyan, 2= inf Ppiw

where P([0,1]) is the set of probability measures on [0, 1]. For a general y, the equation
is understood in the weak sense of [43, Theorem 4].

Sherrington and Kirkpatrick introduced this model and studied it by a replica-
symmetric calculation, which fails at low temperature [76]; a longer treatment, with
numerical comparisons, is given in [45]. De Almeida and Thouless showed that the
replica-symmetric saddle point becomes unstable [34]. Parisi proposed a hierarchical
breaking of the replica symmetry in [62], and he developed a sequence of approximate
solutions and the order parameter on [0, 1] that leads to (1.1) in [63, 64]. He later in-
terpreted this order parameter through the distribution of overlaps between states [65].
Mézard, Parisi, Sourlas, Toulouse, and Virasoro then described the organization of the
states, with sample-dependent weights and ultrametric overlaps, in [50].

The Parisi formula states that pyg — Pg as N — oo. Guerra proved the upper
bound pynp < Pg for every N [40], and Talagrand proved the matching lower bound in

1



1 Introduction 1.2 Finite-size corrections 2

the limit [78]. The infimum in (1.1) is attained at a unique measure g [10], the Parisi
measure, whose distribution function we denote by ag. For B > 1, its support is an
interval [0, qg] with 0 < g5 < 1 [48, Theorem 1.1]; for B > 1 close to 1, this was proved
earlier by Zhou [86].

1.2 Finite-size corrections

In this paper, we study the rate of convergence in the Parisi formula at low temperature.
By Guerra’s bound, the mean bias Pg — pn g is nonnegative for every N. Up to a factor
1/B, it is the finite-size correction to the expected free energy per spin (Section 1.3).

At high temperature, the mean bias is small. For 0 < B < 1, Guerra and Toninelli
showed by a quadratic coupling of two replicas that it is of order at most N~1 [42,
Section 3]. With a nonzero external field, Lopatto proved that the limiting pressure
equals the replica-symmetric value up to and including the de Almeida-Thouless line [49,
Theorem 1.1], and Kusuoka and Nakajima proved that the pressure is within O(N~!) of
this value on compact subsets of the strict de Almeida-Thouless region [47, Theorem 1.1].

Below the critical temperature, the mean bias is expected to decay more slowly. In [4,
Theorem 1.1, (1.5)], we proved that 0 < Pg — py,s < CBN~1/2 for every p > 0and N > 1,
with a numerical constant C. For fixed p > 1, we used the interval support of 4 to prove
the sharper upper bound CgN ~2/3 and the lower bound cgN —1/12 for all sufficiently
large N [4, Theorem 1.4]. In physics, the correction is expected to decay like N~ with
w < 1 at low temperature. Two values have been proposed for the full model, w =2/3
and w = 3/4. A calculation retaining only longitudinal fluctuations gives w = 4/5 [72].
We review these predictions in Section 1.4. We improve the exponent of the upper bound
from 2/3 to 7/10.

1.3 Main result
Our main result is the following.

Theorem 1.1. For every B > 1 there is a constant Cg < oo such that
P!; — PN < CﬁN_7/1O (N > 2).

Since Pg — pn,g = 0 for every N [40], Theorem 1.1 is a two-sided estimate. In physical
units, the expected free energy density is [E[—Fy g/ (BN)], and its limit is —Pg/B. By
Theorem 1.1, we have
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For the expected logarithm of the partition function itself, the corresponding bound is
0<N Pﬁ — IEFN,ﬁ < C5N3/ 10 The constant Cﬁ depends on B, and we do not control it
as B | 1oras f — co. In particular, we do not obtain a corresponding bound for the
ground-state energy.
Together with the lower bound in [4, Theorem 1.4], Theorem 1.1 implies that for every
fixed B > 1,
cﬁN’ll/u < Py—prp < CﬁNJ/lo

for all sufficiently large N. The exponent 7/10 lies between the exponent 2/3 of [4,
Theorem 1.4] and the exponent 3/4 predicted by Franz, Parisi, and Ricci-Tersenghi [38],
which we discuss in Section 1.4. In Section 1.6, we compare Theorem 1.1 with two
conditional consequences of results stated in the OpenAl manuscripts [54, 56]. An
uncentered comparison stated there would give an unspecified strict improvement over
2/3, and the variance asymptotic stated there would imply the lower bound Pg — pn g >
c ,BN —5/6,

We now outline the proof; Section 2 gives a detailed overview. We follow the inter-
polation scheme of [4], which is a quantitative form of the Guerra interpolation [40] that
Talagrand used for the positive fractional moments of the partition function [80]. For a tilt
0 <A <A, let eN,ﬁ(A) > 0 be the error, in energy units, between the constrained Parisi
value and the normalized logarithmic moment of order A/f of the completed partition
function. The constraint requires mass at least A/ at zero (Section 3). Imposing this
mass raises the Parisi value by at most Cﬁ/\5 in energy units [4, Lemma 7.2]. Using this
bound and the convexity of Gaussian logarithmic moments [26, Theorem 1], as in the
proof of [4, Theorem 7.8, Step 1], we find

Pr —
< BT PNB
p

For sufficiently large N, we take A = N=7/%0, 50 it suffices to show that en,g(N —7/%0) <
C,B N—7/10

Up to a factor of four, ey g(A) is the integral over p € (0, 1] of a defect Dn(p) = B(A +
2] + V) along the interpolation, evaluated at a minimizing profile of an N-dimensional
variational problem. The terms A and | are controlled directly (Sections 3 and 6). The
difficulty is V, the integrated variance of a self-overlap. For p above a cutoff py, we bound
V by a one-site cavity argument (Part IV). Removing one spin leads to an inequality
V < (1—p)(1+en)V + errors, where 1 + ey bounds a scalar response operator at the
minimizing profile, and this inequality contracts once e < p/4. To prove this bound,
we show that the response operator at the Parisi measure is bounded by the identity,
which reflects the marginal stability of pg, and that the minimizing profile is close to
a scalar trial profile (Part III). For p < pg, we bound V by the quantile-shell estimates
of [4, Section 3], refined in Section 5, and by a localization of the lowest quantiles of the

0 < CpA° +2enp(A).
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minimizer (Section 8), which refines [4, Lemma 7.6]. The cutoff is pg = min{1, Kﬁnl/ 7},
where the trial budget 7 = en g(A) +C /;A5 contains the unknown error. The result is an
implicit inequality of the form

1/21

enp(A) SN3(eng(A) +A°) "7 + smaller terms.

If enp(A) and A% are both of order N4, this inequality is balanced when a = 2/3 +a/21,
thatis, a = 7/10.

1.4 Relation to physical predictions

Expectations and early calculations. Below the critical temperature, physicists expect
the finite-size correction to the free energy density to be nonanalytic, of order N~ with
w < 1. This expectation is related to marginal stability. In a truncated replica model near
criticality, De Dominicis and Kondor found that the stability matrix of the Parisi solution
has nonnegative eigenvalues and many zero modes [35, pp. 606-608]. These zero modes
make the expansion in fluctuations around this solution singular; see [38, Section 2].
Parisi, Ritort, and Slanina studied finite-size corrections at criticality [71], where the
free energy density has a correction (log N)/(12N) (see [14]), as well as slightly below
criticality and along the de Almeida-Thouless line, including corrections to overlap
distributions and to ultrametricity [70].

The exponent 2/3. At zero temperature, Bouchaud, Krzakala, and Martin found numer-
ically, for Gaussian couplings, that the mean ground-state energy per spin approaches
its limit like N—2/3 [19, Section VIB]. In a study of the SK model with binary couplings,
Boettcher fits the corrections to the mean of the ground-state energy per spin and to the
width of its distribution with exponents close to 2/3 and 3/4, respectively [15, Section 3].
In a later study of diluted versions of the model, the fit for the undiluted model is again
close to 2/3 [17, Table I]. At positive temperature, Billoire estimated the correction nu-
merically for binary couplings, by integrating overlap observables along the interpolation
of Guerra and Toninelli [41], and found data compatible with w = 2/3 [14]. Aspelmeier,
Billoire, Marinari, and Moore derived w = 2/3 from a heuristic argument: a system of
N spins resolves about N1/¢ steps of replica symmetry breaking, and truncation after K
steps changes the free energy density by order K—* [8, Section 2].

Longitudinal fluctuations and the exponent 4/5. Parisi and Biscari obtained an ear-
lier contribution of order N=3/4log N from the positive longitudinal eigenvalues near
criticality, neglecting interactions between modes [66, Section 1 and Eq. (5.25)]. Their
contribution from the longitudinal zero modes diverges when treated separately from
the omitted transverse modes [66, discussion following Eq. (5.27)]; see [72, Section 1].
Parisi, Sarra, and Talamanca later used a resummation-based scaling argument for the
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longitudinal fluctuations of a truncated free-energy functional for the SK model near
criticality and predicted w = 4/5 [72, Section 3, Egs. (16)-(19)]. They omit the transverse
fluctuations, so this exponent describes their longitudinal approximation. To determine
the exponent for the full model, one must also control the omitted modes.

The exponent 3/4. Franz, Parisi, and Ricci-Tersenghi [38] argue that w = 2/3 is incorrect
and that the correct value is w = 3/4, possibly up to logarithmic factors [38, Eq. (14)].
Their calculation for the Gaussian SK model matches two regimes: one in which the
overlaps of two coupled systems lock and the Guerra—-Toninelli integrand decays like
(Nt)~1/2, and a perturbative regime in which this integrand is of order t~3/2/N [38,
Egs. (9)-(12) and (15)—(17)]. They estimate the large-z locking exponent semianalytically
by sampling random ultrametric trees generated by the Bolthausen-Sznitman coalescent
and extrapolating in the number of leaves [38, Materials and Methods]. Matching this
behavior to the perturbative regime gives the scaling prediction. The fit of the energy
uses random regular graphs of degree four [38, Eq. (18) and Fig. 2], and the simulations
of the mode-locking integral use rewired random regular graphs of degree four with
binary couplings (see the subsection “Direct simulations of the mode-locking integral”
of [38, Materials and Methods]). These models differ from the Gaussian SK model in
their connectivity, and the latter also in the law of the couplings.

Consequences of Theorem 1.1. Theorem 1.1 implies that Pg — py g = O(N~7/19) for
every fixed B > 1; in particular, the correction is o(N~2/3). We therefore exclude a
nonzero leading correction of order N=2/3 for the Gaussian SK model at every fixed
temperature below the critical one. This is consistent with the prediction of Franz, Parisi,
and Ricci-Tersenghi. Theorem 1.1 does not determine the leading exponent w. Since our
constants are not uniform as p — o, it also says nothing about the numerical results at
zero temperature described above.

The estimates on which our proof rests have a similar structure with two regimes,
although they concern a different interpolation. If we ignore logarithms and the depen-
dence on the tilt A, the defect Dy(p) is at most of order (Np)~2/3 for small p and of order
(Np?)~! on the interval where our cavity argument applies. If the second bound held for
all p > N—1/4, where the two bounds are equal, integration would give N~3/4, In our
proof, the cavity interval begins only at pg > N~1/10, and the tilt A = N~7/50 enters both
bounds; these two features account for the difference between 7/10 and 3/4.

Marginal stability also enters our proof, through a scalar statement: at the Parisi
measure, the multiplier that dominates our scalar response operator equals one on
supp pp (Section 9). Crisanti and Rizzo wrote the corresponding identity in physical
variables, on the part of the order parameter that varies [32, Egs. (22)—(23)]. This scalar
statement does not describe the full stability spectrum of the replica calculation.
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Mean, width, and large deviations. The exponents w for the finite-size correction dis-
cussed above concern the mean. The sample-to-sample fluctuations of the free energy
and its large deviations are governed by different exponents. In a truncated replica model
near criticality, Kondor obtained a fifth-order dependence on n along the Parisi branch
for small positive n [46, pp. L129-L130, Eq. (11)]. Interpreted as a formal prediction
for the SK model, this says that the replica-normalized pressure in the thermodynamic
limit, limy_eo(N7) ™! log Ee" N8, differs from Pg first at order n’>asn | 0withn >0
(see [67, pp. 1 and 3]). Parisi and Rizzo extended this calculation throughout the low-
temperature phase in [67] and [68, Appendix B]. Equivalently, in this formal expansion,
the limit of N~!log Ee" (Fr.p=NPp) begins at order 1%, and its Legendre transform gives a
rate with power 6/5 for upward deviations of FN,/g /N [67]. Crisanti, Paladin, Sommers,
and Vulpiani interpreted the replica number as a tilt over the disorder and predicted
that the free energy per spin fluctuates on the scale N~5/ [33]. Under an asymmetric
scaled-law assumption, the same calculation also predicts a correction to the mean density
on this scale [33, p. 1331, Eq. (34) and following text]. This conclusion uses the truncated
replica theory near criticality and a matching of the disorder tails to the typical peak.
In our convention, in which Fy g is the logarithm of the partition function, Parisi and
Rizzo’s replica predictions give upward density deviations with speed N and power 6/5,
and downward density deviations with speed N? and power 12/5 [69, Egs. (12)—(15)].
Smoothly matching these tails to the finite-size peak predicts the typical density scale
N—5/6. This matching is an additional assumption; the limits | 0 and N — oo can-
not simply be interchanged [68, Section VI]. Aspelmeier, Billoire, Marinari, and Moore
also predicted a variance of order N 173 for Fn g [8]. Aspelmeier derived exact Gaussian
interpolation identities relating the variance of the free energy to two- and four-replica
overlaps between systems with correlated disorder [7, Egs. (14) and (31)]. Combining
these identities with replica estimates of the bond-chaos overlap distribution gives a pre-
dicted upper bound 1/4 for the extensive standard-deviation exponent [6, 7, Section 4.3].
The identities are exact; this exponent estimate uses replica approximations and concerns
the width. At zero temperature, the width of the distribution of the ground-state energy
has been studied numerically in [15, 16, 58]. For Gaussian couplings, Palassini finds data
consistent with a mean correction exponent 2/3 and, after subleading corrections, favors
the exponent 5/6 over 3/4 for the standard deviation per spin [58, Sections 3—4 and 6].
Boettcher discusses the difficulty of distinguishing the exponents 3/4 and 5/6 after cor-
rections to scaling [16, Section IV]. Monthus and Garel studied rare-disorder scenarios
and the matching between typical and large-deviation tails for the ground-state energy
of the SK model at zero temperature [53, Section III C-F]. Their alternative width—tail
relations illustrate the additional assumptions involved in such matching.
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1.5 Related work

The Parisi formula. Besides the proofs of Guerra and Talagrand, the rigorous theory
of the Parisi formula includes the following results. Guerra and Toninelli proved by
interpolation that the thermodynamic limit exists [41], and Aizenman, Sims, and Starr
formulated an extended variational principle in terms of random overlap structures [2].
Panchenko proved that the Ghirlanda—Guerra identities [39] imply ultrametricity of
overlaps [60, Theorem 1], and he proved the Parisi formula for mixed p-spin models,
including mixtures with odd interactions [61]. We refer to the books of Talagrand [81, 82]
and Panchenko [59] for accounts of this theory; Panchenko develops it through Ruelle
probability cascades.

The Parisi measure. Toninelli proved that the replica-symmetric value is not optimal for
B > 1 at zero field [84]. Auffinger and Chen proved that the minimizer is unique [10], that
zero belongs to its support, and that the largest point of its support is an atom for 1 < g <
3/2[9, Theorems 1 and 4]. They also proved that its distribution function is smooth on
[a,b) whenever (a,b) is contained in its support, for 0 < a < b <1 [9, Theorem 2]. They
expressed the Parisi functional through a stochastic control problem, which they used in
their uniqueness proof, and they proved martingale identities for the derivatives of u, [10,
Theorem 3 and Lemma 2]. An earlier Hamilton—Jacobi-Bellman representation appears
in [20, Section 6.2], and Jagannath and Tobasco developed a dynamic programming
treatment of the functional [43, Lemma 18]. First-variation formulas along segments and
optimality conditions on the support are given by Jagannath and Tobasco [44, Lemma 3.2
and Proposition 1.1] and by Chen [25, Theorem 2 and Proposition 1]. Lopatto proved,
in addition to the interval support for every p > 1, that iz is the sum of a density that
is smooth up to the endpoints of [0,4g] and an atom at g [48, Theorem 1.1]. Auffinger,
Chen, and Zeng proved that the Parisi minimizer at zero temperature has infinitely
many support points [11]. H.-B. Chen proved that g5 — 1 as  — oo, and that the
Stieltjes measure associated with the Parisi order parameter at zero temperature has a
smooth density and support [0,1) [23, Theorems 1.2 and 1.3]. The full support at zero
temperature is also stated in [55, Theorem 1.1]. We use the interval support at fixed g > 1
throughout, and the regularity of pg in Part III.

Fluctuations of the free energy. The fluctuations of Fy s depend on  and on the external
tield. For 0 < B < 1, Aizenman, Lebowitz, and Ruelle proved a Gaussian limit for its
fluctuations, which are of order one [1], and Comets and Neveu studied this limit by
stochastic calculus [30]. With a nonzero external field, Chen, Dey, and Panchenko proved
that the variance is of order N and that a central limit theorem holds, under assumptions
on the interactions that include the SK model [28, Theorems 1 and 2]. At f = 1, Chen and
Lam proved a variance bound of order log? N [27, Theorem 1.1]. Schertzer proved that
the variance is at most (log N)/4 + C and at least of order logloglog N [75, Theorems 1
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and 2], and Du and Huang proved that Var(Fy1) = (logN)/6 + O(1) and that the
fluctuations have a Gaussian limit [37, Theorem 1.3]. Dey and Kang obtained variance
asymptotics and a Gaussian limit as 8 approaches 1 from below along sequences f = Bn
satisfying N'/3(1 — %) — ¢ € (0,00 [36, Theorem 1.1]. For fixed B > 1, Chatterjee
proved the superconcentration bound Var(Fy ) < CgN/ log N and related it to disorder
chaos [22, Theorem 1.5]. In [4, Theorem 1.4], we proved that Var(FN,/g) lies between
constant multiples of N*/15 and N7/1° for large N. The OpenAl manuscripts state
the order N'/3+°(1) a positive limit for N—1/3 Var(Fy,), and a limiting law for the
normalized fluctuations; see Section 1.6. A variance bound alone does not bound the
mean bias from above, but a lower bound on the variance gives a lower bound on the
mean bias through [4, Lemma 7.4]. For the spherical SK model, Baik and Lee proved that
the free energy per spin has Gaussian fluctuations of order N~! at high temperature and
Tracy-Widom fluctuations of order N=2/3 at low temperature, governed by the largest
eigenvalue of the coupling matrix [12, Theorems 2.10 and 2.11].

Gaussian-process comparisons. Chu and Raginsky use Gaussian-process geometry and
information-theoretic tensorization to bound expected soft maxima [29]. Their application
to the SK model gives a finite-volume comparison with the Parisi variational value up to
universal multiplicative constants [29, Section 6, Theorem 10]. It uses a uniform spin prior
and normalizes the Hamiltonian differently. Its conclusion is a multiplicative comparison;
the present theorem controls the additive error to the limiting value.

Fractional moments. Talagrand computed the limits of normalized logarithms of positive
moments of the partition function [80]. For moments of order 0 < s < 1, the limit of
(Ns)~!log Ee*N# is the minimum Pg(s) of Pg over measures y with p({0}) > s. For the
SK model at zero field, this formula is contained in the one-level specialization of the
multiscale formula of Contucci and Mingione [31, Theorem 2.1]. Chen, Guionnet, Ko,
Lacroix-A-Chez-Toine, and Mourrat stated it in this form and used it to study one-sided
large deviations of the ground-state energy [24, Theorem 2.1]. In [4, Lemma 7.2 and
Proposition 7.3], we proved that for fixed > 1, the increase Pg(s) — Pg is of order s°
as s | 0. This is a rigorous counterpart of the replica calculations of Kondor and of
Parisi and Rizzo described in Section 1.4, and Pei identified the leading coefficient of this
increase [73, Theorem 1(a)]. The tilt A = N~7/% in our proof balances this cost against
the fractional-moment error.

Origins of the methods. The interpolation of [4, Section 2] is a finite-dimensional, quanti-
tative form of Guerra’s interpolation, with which he proved the upper bound in the Parisi
formula [40]. For posterior estimates under its tilted laws, we combine the Brascamp-Lieb
inequality [21, Theorem 4.1], in its inverse-Hessian form [4, Proposition 2.2], with a joint-
source argument from the proof of [54, Lemma 2.3] (Section 4). Near the singular end
of the interpolation, our estimates refine the quantile-window bound of [4, Lemma 3.3]
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and the localization of lowest quantiles in [4, Lemma 7.6]. We close the final implicit
inequality as in the proof of [4, Proposition 7.7].

The cavity method originates in physics. An early precursor is the single-site de-
scription of Thouless, Anderson, and Palmer [83, Section 3, Egs. (10)—-(12)], and Mézard,
Parisi, and Virasoro formulated the cavity construction for broken replica symmetry
in [51]; see also the exposition in [52]. We use Talagrand’s rigorous version of the one-site
argument [81, Section 1.6]. The expansion under hierarchical Gaussian laws relies on
normalized replica trees and covariance insertions of the type developed in [54, Section 2].
In the scalar stability argument, the first variation of Py under transports of levels is due
to Talagrand [79, Lemma 3.7]; see [9, Section 3, (19)]. We compute the second variation
and compare it with a response multiplier, using convexity of Pg along segments of
distribution functions [10]. This multiplier equals one on supp yg, by an identity of
Talagrand [79], in the form stated in [9, Theorem 5] and [48, Lemma 2.6], and by the
interval support [48, Theorem 1.1]. Above the support, we bound it by one using the
curvature of the forward density and its heat evolution from [48, Proposition 4.1 and
Lemma 2.4(ii)].

Our related work. This paper continues [4], where we proved the quantitative Parisi
formulas recalled in Section 1.2, the variance bounds above, and upper-tail estimates for
Fy g with exponent 6/5 [4, Theorem 1.5]. The interval-support theorem used in both
papers was proved by the second author [48]. In [5], we studied a different approximation
of the SK pressure. On d-dimensional tori of side length L > 3 and on hypercubes,
with independent Gaussian couplings of variance 1/(2d) and 1/d, respectively, the
expected pressure per site converges to the SK pressure as d — oo, for every fixed inverse
temperature > 0 and every uniform field & € IR; on tori, the convergence is uniform in
the side length. The present paper concerns the finite-size bias of the SK model itself.

1.6 Comparison with the OpenAl preprints

We obtained the exponent 7/10 on September 23, 2026, following a suggestion from
Silvio Franz on September 15, 2026. The OpenAl mathematics repository [57] contains
The low-temperature Sherrington—Kirkpatrick fluctuation scale [54] and its companion The low-
temperature Sherrington—Kirkpatrick free-energy limiting law [56], both dated September 24,
2026. We refer to their initial repository version.

Stated results. For every fixed B > 1, [54, Theorem 1.1] states that Var(Fyg) = N 1/3+0(1),
The companion paper states that N~1/3 Var(Fy,g) converges to a positive limit and that
Fy g, standardized by its exact mean and variance, converges in law to a nondegenerate
limit [56, Theorems 1.1 and 1.2]. These results concern fluctuations about the finite-size
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mean [EFy g, and they do not by themselves estimate Pg — pyg. We do not use these
results, or the comparison discussed next, in the proof of Theorem 1.1.

A conditional upper bound. An improvement of the exponent 2/3 for the mean bias is
implicit in an uncentered comparison stated in [56]. We use the notation of that paper.
Let T = p% and x = N~!/, and fix an admissible choice of its auxiliary exponents
and reference parameters. For its direct, unmasked, and unseeded reference paths, [56,
Proposition 6.1, (G1)] states that there exists cg > 0 such that

0 < Fu(A) = fn(ba, T p) < x*Hee (1.2)

for all sufficiently large N. Here F, is a scalar trial objective, fy is a self-corrected
hierarchical pressure evaluated at the clocks (b, k. »), and A is a perturbation strength
that is unrelated to our tilt. We take terminal mass one and the allowed strength A = x12.
From the definitions in [56, Section 3.1], one checks that the scalar objective at A = 0
equals Pg —log2 — T/4. Using the perturbation estimates for the direct scalar lift [56,
Section 3.2, proof of Lemma 3.2] and the construction of the clocks [56, Section 3.4,
(P3)—(P4)], we find

T
1ba = Tlloo + [apllo < Cgh,  |Fe(A) = (p,g —log2 — Z)( < Cph.

With the uniform spin prior and centered Gaussian completion of [56, Section 2.1],
the unperturbed clocks satisfy fn(T,0) = pnpg — log2 — T/4. Integrating the pressure
variation formula [56, Lemma 2.1, (Al)] along the segment between the two pairs of
clocks, and using that its integrands lie in [0, 1] at terminal mass one, we obtain

1 1
(b hp) = IN(T,0)] < gllba = Tl + S lla [l < CpA.

We write Pg — pn s as the sum of Pg —log2 — T/4 — Fi(A), Fi(A) — fn(ba, hip), and
fN(br b ) — fn(T,0). We bound the first and last differences by CgA and the middle
one by (1.2). Since x**¢¢ = N—2/3-¢c/6 and x12 = N~2, we obtain

0< Pg—pnp <26+ Cpx!2 < CpN237%,  55=0c5/6>0, (1.3)

after decreasing c¢ so that cg < 8 if necessary. The lower bound is Guerra’s, and (1.3)
holds for the finitely many remaining N > 2 after we enlarge Cg. This bound follows from
(1.2) and the perturbation estimates above; it is not a theorem on the mean bias stated
in either paper. The proof of [56, Proposition 6.1] leaves c; unspecified, and we do not
extract from it the saving cg > 1/5 that the exponent 7/10 would require. The budgets
of order x°*€ in [56, Proposition 4.1] concern increments of a centered pressure [56, (A4)],
from which the finite-size mean has been subtracted, so they do not bound the mean
bias.
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Conditional lower bounds. In the other direction, the variance-mean-deficit inequality
of [4, Lemma 7.4 and Remark 7.14, (7.68)] states that for every N > 1,

Var(Fy g) + B*/2y5/4
L

Inserting Var(FN,ﬁ) > N1/3-4¢/5 e see that the variance exponent stated in [54, The-
orem 1.1] would imply, for every fixed ¢ > 0, that Pg — png > c/;/SN_F’/ 6=¢ for all
sufficiently large N. The positive limit of N~1/3 Var(Fy ) stated in [56, Theorem 1.2]
would give the stronger bound

-5/6

Pg—pnp = cgN for all sufficiently large N. (1.4)

For (1.4), an eventual lower bound Var(Fyg) > kﬁNl/ 3 with kg > 0 would suffice.
Combined with Theorem 1.1, the variance exponent of [54] would imply that if Py — pn g
is of exact order N4, then 7/10 < a < 5/6.

Verification status. We have checked the statements quoted above and the conditional
deductions from them. We have not independently reconstructed complete proofs of
the global comparison and fluctuation estimates of [54, 56], and we do not assume their
conclusions. The repository also contains Lean sources on the fluctuations of the SK
model. Their main theorem on the fluctuation exponents, as we inspected it, takes as an
explicit hypothesis a two-sided bound on the centered logarithmic Laplace transform of
the completed free energy, PositiveLaplaceWindow; in the fluctuation-scale paper, this
bound is the conclusion of [54, Proposition 7.5]. The conclusion of that theorem concerns
the fluctuation exponents, not a positive variance prefactor or a limiting law.! Neither
this conditional formal statement nor our incomplete reconstruction shows that the stated
results are false. Our inspection did not identify an invalid step in the portions examined.

Proof techniques. The limiting-law paper contains a one-site cavity expansion whose
structure is similar to that of Part IV. In [56, Lemma 2.2], one site is chosen by ex-
changeability and removed, and its Gaussian kernels are interpolated to those of an
independent scalar model on one site; the linear cavity kernel is half of a connected
four-spin correlation of the removed spin [56, (A8)]. In the proof of [56, Proposition 6.1],

'We inspected the 151 files of the directory lean/0AI/Probability/SKFluctuations at
commit adc7f1241b42e322a6451854ab7e4b4c146bf78a. The theorem main_of_positive
LaplaceWindow, at line 294 of EventuallyNatPos.lean, takes a hypothesis hw of type Posi
tiveLaplaceWindow, which is defined at lines 453-459 of Spin.lean; the conclusion of the
theorem, MainFluctuationStatement, is defined at lines 531-540 of the same file. We found
no proof supplying the hypothesis in this directory. The directory was unchanged at commit
fd4aeeb2eedfc729c18d98444fed42fd0529eeeb, which we checked on October 9, 2026. This was
an inspection of the sources, not a compilation.
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the resulting linear equation is inverted under a gap condition on the scalar response [56,
Proposition 5.1, (H1)], and [56, Lemma 5.2, (H2)] writes the response on the additive
sector as a susceptibility multiplier minus a positive semidefinite Hessian kernel. In our
argument, the cavity inequality contracts because the scalar response operator is at most
14 en with ey < p/4, while the interpolation contributes the factor 1 — p. We derive
the bound on the response operator from the second variation of the Parisi functional
under transports of levels (Lemma 9.7); this operator acts on a space of transports, not
on the additive sector of [56]. The fluctuation-scale paper also contains a one-site closure
for the mean overlap [54, Proposition 4.1]. We use two tools from that paper. Part IV
relies on normalized replica trees and covariance insertions of the type developed in [54,
Section 2] and used in [56, Sections 2.1-2.3]. In Lemma 4.2, we adapt the joint-source
Brascamp-Lieb argument of the proof of [54, Lemma 2.3], which is also used in the
proof of [56, Lemma 2.1], to squared conditional means on selected coordinates and to
anisotropic laws.

1.7 Organization and conventions

Section 2 contains an overview of the proof and a map of its dependencies. The proof
itself occupies five parts.

e Part I concerns the interpolation. Section 3 recalls the interpolation of [4], its tilted
law, and the decomposition of the defect, and reduces the mean bias to the fractional-
moment error. Section 4 proves two Gaussian tools for tilted laws defined by arbitrary
profiles, which we use in Parts III and IV.

¢ Part II contains overlap estimates at a minimizing profile. Section 5 estimates moments
of the self-overlap on quantile intervals, and Section 6 bounds the mean—covariance
term.

e Part III concerns the minimizing profile and the scalar response. Section 7 shows that
the minimizing profile is close in L! to the scalar trial profile, and Section 8 localizes
its lowest quantiles. Section 9 studies the scalar response operator and proves its
stability at the minimizing profile.

¢ Part IV contains the cavity argument. Section 10 sets up the cavity interpolation and
its tree laws, Section 11 computes the derivative at the independent endpoint, and
Section 12 closes the cavity inequality and bounds the defect.

* In Part V, Section 13 integrates these estimates and proves Theorem 1.1.

We rely on [4] for the interpolation identities and the scalar floor estimates, and on [48]
and [9] for the structure and regularity of yg. We restate these results where they are
used. Locators in [4] refer to its arXiv version 1, locators in [48] to its arXiv version 4, and
locators in the OpenAl manuscripts to their initial repository version.
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Throughout, g > 1 is fixed, and Cg denotes a constant depending only on  whose
value may change from line to line; a numerical constant does not depend on any
parameter. All profiles defining a tilted law are deterministic: minimizers may depend
on N, p, and A but not on the couplings. For symmetric matrices or self-adjoint operators,
B = C means that C — B is positive semidefinite. We write log, x = log(max{1,x})
for x > 0. Distribution functions, such as « and the profiles a of Section 3, are right-
continuous. Atoms of measures are retained in Stieltjes integrals, and an interval (g, 1]
excludes an atom at g.



SECTION 2

Overview of the proof

In this section, we explain the proof of Theorem 1.1, which occupies Sections 3 to 13. For
each step, we state its main estimate in the form in which it is proved, give the precise
reference, and explain briefly why the estimate holds and where it is used. Section 2.11
contains a map of the proof, and Section 2.10 discusses three conventions that recur in
every part of it. Throughout, > 11is fixed. We write X < Y if X < CgY for a constant Cg
that depends only on B. Our estimates are uniform in the system size N, the interpolation
parameter p, the tilt A, the minimizing profile, and the positions and masses of its atoms.
Much of the technical work goes into this uniformity.

2.1 The structure of the argument

We follow the interpolation scheme of [4]; what changes is how we estimate the self-
overlap variance along the interpolation. The argument has four steps.

First, we reduce Theorem 1.1 to a bound on a fractional-moment error ey 5(A), which
compares a normalized logarithmic moment of order A /g of the partition function with
a Parisi problem constrained to have mass at least A/ at zero. By Proposition 3.9, the
mean bias divided by B is at most 2ey () plus a term of order A°, and it suffices to
prove that eNlﬁ(N_7/50) < N~7/10 (Section 2.2).

Second, we write 4ey g(A) as the integral over p € (0,1] of a defect Dy(p) = B(A +
2] + V) along an interpolation, evaluated at a minimizing profile of a variational problem
in dimension N (Section 2.3). The terms A and | are at most of order log?(2 + N)/(NpA)
(Section 2.4), and the difficulty is the self-overlap variance V.

Third, we bound V in two regimes. Near p = 0, we combine estimates on quantile
intervals of the minimizing profile with a localization of its lowest quantiles (Section 2.5).
For p above a cutoff py, we bound V by a one-site cavity argument (Section 2.6), which
contracts if a scalar response operator at the minimizing profile is at most 1 + p/4. We
prove this bound by showing that the operator is at most the identity at the Parisi measure
(Section 2.7) and that the minimizing profile is close to a scalar trial profile (Section 2.8).
The two regimes give the following bounds. For almost every p € [pp, 1], we have

< log?(2 + N)

Dn(p)

14
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by Corollary 12.5, and for almost every p € (0, 1], we have

< log?(2 + N)

Dn(p) S NoA

+(Np)_2/3+(Np)_2/3)\_1/3w(p,17)2/3 (2.2)
by Proposition 13.1. Here 17 = eng(A) + LsA° is the trial budget of Lemma 3.8, with
Ls > 1 depending only on f, and w(p, %) = min{1, (17/p)'/°}.

Fourth, the cutoff is py = min{1, Ky'/7}, with K depending only on B. Note that pg
is defined through the trial budget, which contains the unknown error. Integrating (2.1)
over [pp, 1] and (2.2) over (0, pg], we obtain an implicit inequality whose leading term is
N=2/3y1/21 At A = N~7/%0, this inequality implies that ey g(A) < N~7/10 (Section 2.9).

We take the first two steps from [4], where the same scheme gives the rate N —2/3 4,
Theorem 1.4], and our estimates near p = 0 refine those of [4, Sections 3 and 7]. We use
the cavity argument, and the stability and isolation estimates that it requires, only above
the cutoff.

2.2 Reduction to the fractional-moment error

As in [4, Section 1.1], we complete the Hamiltonian by an independent diagonal Gaussian
term Dy, so that the completed Hamiltonian has covariance exactly N R2/2, where R is
the overlap (Section 3.1). For 0 < A < B, the fractional-moment error is

1
eng(A) =Eg(A) —p(A),  9(A) = mlogErefeA(FN,ﬁ/ﬁwN),

where Eg(A) = B 'Pg(A/B), and Pg(s) is the minimum of the Parisi functional over
probability measures u on [0,1] with p({0}) > s (3.1). Talagrand showed that the
normalized moments converge to this constrained value [80]; we need a rate.

The reduction is the midpoint argument of [4, Theorem 7.8, Step 1]. Since Fy5/p +
Dy is a convex Lipschitz function of the Gaussian variables ( Sijs z;), Chen’s convexity
theorem [26, Theorem 1] implies that ¢ extends to a convex function on [0, c0) with
#(0) = pn,g/B [4, Lemma 5.2]. Using ¢(0) > 2¢p(A) — (2A) and ey 4(2A) > 0, we find
that

w < Ep(0) — 2E5(A) + Eg(2A) + 2en 5(A).

The second difference of Eg is controlled by the cost of the prescribed mass at zero. By [4,
Lemma 7.2], the Parisi profile g = pag grows linearly near 0. As a consequence, the
scalar trial profile ¥ = max{A, vp} differs from it only on an interval of length of order
A, on which the first variation vanishes at Vp- The cost of the trial profile is at most L A°
(3.17). Combining these facts, we arrive at the bound of Proposition 3.9,

Pg — pN
0< 5TM <B2LA° +2en5(A)  (0<A < Ag),
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with Ag > 0 depending only on 3. We take A = N ~7/50 for N so large that A < Ap, and
then A5 = N=7/10. The tilt must be positive, because our bounds on the defect degenerate
as A | 0; we fix its exponent in Section 2.9 by matching A> with the final bound on the
error.

2.3 The interpolation and the defect

The interpolation of [4, Section 2] is a finite-dimensional, quantitative version of Guerra’s
interpolation [40], in the form that Talagrand used for positive fractional moments [80].
For0 < p <1,lett =1-p, c = %, and M = Nc. An admissible profile is a
deterministic probability measure y = séy + v on [0, 1], where s = A/B and v > 0, with
distribution function a(q) = u([0, g]). We solve the Parisi equation in RY,

¢

(Au+”(‘7)|vu|2), U(l,x; W) = log Z eﬁ\/?UTWa/Zer-al
ce{-1,1}N

and we minimize the functional F;,(y) of (3.3) over admissible profiles. Att = 0, the
equation separates into N scalar Parisi equations, and the minimum is Pg(s); at t = 1, the
minimum is the completed fractional moment (3.4). The fractional-moment error is ‘B’l
times the decrease of the minimum along the interpolation.

The tilted law. Each profile defines a joint law of the couplings, an auxiliary field
X, € RN, g € [0,1], and a terminal spin ¢. In this law, W is tilted by eSUOOW) the
field is a diffusion with drift ca(q)VU(g, X;; W) and noise coefficient /c, and ¢ has
the Gibbs law in the external field X; (Section 3.3). We write G, for the information
revealed up to level g, m; and C; for the conditional mean and covariance of ¢ given
Gq Hy = V2U(qg, Xy W), and S, = |mq|2/N. By Proposition 3.1, m, is a martingale with
dmy = \/cH;dBy, and a(q)C; = Hy; = C,. If p is a minimizer, every point g of supp v,
called a contact level, satisfies ES; = g and E Tr H;;Z < N/c, which are the counterparts
of the optimality conditions for the Parisi measure.

The defect. Let R; be the overlap of two replicas that are conditionally independent
given G,. By Proposition 3.6, the derivative of Fi(p) in t is —(B%/4) [E(R; — q)*v(dq)
for every profile. It is a square because the completed Hamiltonian has covariance NR?/2,
and only v appears because the outer moment of order s cancels the prescribed mass
sdp. At a contact level, R; — S, splits into three conditionally orthogonal pieces, which
gives E(R; — q)? = a;h +2j; + Var(S;) (Lemma 3.5). Integrating against v, we obtain
Corollary 3.7, which states that at almost every p and at every minimizer,

_ 4

1
5/ =p) = BA+2 4 V), o) = [ Dulp)dp,

Dn(p)
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where fy s(t) is the minimum of F;, and

E Tr C7 [myg C mq
Tv(dq), J= / v(dg), V= /Var(Sq)v d
The terms A and ] measure conditional fluctuations of the terminal spin given Qq, while
V measures fluctuations of the information that the field has revealed by level 4. Each
term may depend on the minimizer, but their combination does not. We bound all three
at an arbitrary minimizer.

The posterior variance bound. Let L, = (0 - my — |my]*/2)/N, whose conditional mean
given Qq is S, /2. By Proposition 3.3, we have, at a minimizer and for every deterministic
ke L?(v),

1

Var(/k(q)qu(d ) A<

With the terminal spin fixed, the Gaussian coordinates that generate W and the field
have a uniformly log-concave law, and the bound follows from the Brascamp-Lieb
inequality [21], in the form of [4, Proposition 2.2], and the contact identities. Note that
the factor a(g)~! < s~! is where the prescribed mass enters. We integrate such factors
through the quantile function Q of v (3.6), which pushes Lebesgue measure on (0,1 — s)
forward to v and satisfies a(Q(v)) > s + .

The trial budget. In the energy normalization, we set vy = Ba and Fy(7y) = B~ F1_,s(p).
By Lemma 3.8, we have, for every p € (0,1],

0 < Fy(7}) —n}yian(’y) <enp(A)+ LsA® = 17.

Indeed, F;4(y) and its minimum are nonincreasing in ¢, so that F,(yY) is at most the
scalar value of the trial profile, which is at most Eg(0) 4 LsA°, while min F, > (1) =
Eg(A) —enp(A) and Eg(A) > Eg(0). In words, the scalar trial profile has value at most 7
above the minimum at every p. This budget controls how far a minimizer can be from
the trial profile (Sections 7 and 8), and it fixes the cutoff py (Section 13). Since it contains
the unknown error, the final inequality is implicit.

2.4 The thermal terms

At a contact level, by the covariance order, we have Tr Hg > a(q) Te(H,Cy) > a(g)* Tr Cg,
and the contact bound on E Tr Hg implies that [E Tr C,%/ N? < (Ma(g)?)~!. In the quantile
variable, we have

A< — < — —— < —.
M

1 /1—5 do 1 =5  do 1
- o a(Q)2~— M (s+v)2 = Ms
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The mean—covariance term needs more work, because j; = N —2E [m;Cqmq] involves
the conditional covariance in the direction m,, which is revealed at level g itself. For
a direction b that is measurable with respect to G, for some ¢’ < g, we show by a
scalar Riccati inequality that E[bT C,b] is at most E|b|? divided by the accumulated clock
¢/ ;f a(u)? du (Lemma 6.1). However, this bound does not apply to b = m,. To overcome
this obstacle, we write mg,) as a weighted average of the earlier means mg,), w < v,
plus increments. First-order optimality implies that ES, is 2-Lipschitz toward every
point g of suppv, which bounds E|m,; — m,|*> by 2N|q — r| (Lemma 6.2). We control
the increments by combining this bound with Lemma 6.1 in a dyadic decomposition
(Lemma 6.3). The conditional covariance in the direction of the average is controlled by
the posterior variance bound. With a quadratic weight (s + w)?2, both contributions are at
most of order (s + v)~2. We obtain

341(1 + log M)? 341(1 + log_ M)?
JQw@) = z <
M(s+ ) Ms

(Proposition 6.4). Since Ms = BNpA and M < 2N, we conclude that

1+682(1+log, M)* _ log*(2+ N) .

plA+2)) < NpA ~ NpA

Integrated over p € [1/N, 1], this is at most of order log>(2 + N)/(NA), which equals
N-%/30]0g3(2 + N) at A = N=7/%0 and is smaller than N~7/10 by a power of N.

2.5 The self-overlap variance for small p

The posterior variance bound controls averages of Lg over levels. However, V involves Sq
at single levels, which may carry little mass of v. Following [4, Lemma 3.3], we compare
S, with averages of L, over windows of quantile levels next to g (Section 5).

Two comparisons. For p > g, the conditional Jensen inequality for the martingale m
implies that S; < 2E[L, | G4, and for p < g, we have E[L, | G;] = S5,/2 — |mg —
mpy |2 /(2N). Averaging over a window of quantile levels after or before g, with mean level
p, we show in Lemma 5.1 that, at a minimizer, S; — q is at most (for a window after q) or
at least (for a window before g) the sum of p — g and twice the conditional expectation
of a centered average of L,. If the window has quantile length r and 2 > u on it, this
conditional expectation has second moment at most (Mur)~!. Note that conditioning on
G, removes the centered part N (o — my) - my of Ly, which in [4, Lemma 3.3] produces
additional residual terms; we bound its variance j, separately (Section 2.4).

Variance on a quantile interval. Let I C (0,1 — s) be an interval of length / such that
a(Q(v)) > u for v € I, let £ be the diameter of Q(I), and set € = (Mu)~!. For a threshold
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T, we take windows of radius of order € /7, whose random parts have second moment less
than 7. A point whose two windows lie in I and for which Var(Sg,)) > T must then see
an increment of Q at least of order /2
with total increase ¢ on I, such points form a set of measure at most of order e/t
The remaining points lie within distance of order €/t of the ends of I. Integrating

min{#, elt=3/ 2} over 7, we find the main term in the bound of Proposition 5.2,

/1 Var(Sg(y)) do < 128 [min{h,e(l +log, (h/€))} + (et)*/3n!/ 3]. (2.3)

across its window, and since Q is nondecreasing
-3/2

The first term is at most € up to a logarithm, and the interval may contain part of the
quantile interval of an atom.

Dyadic shells and root localization. In the proof of Proposition 13.1, we cover (0,1 — s)
by dyadic shells I, = {v: u < s+ v < 2u}, u = 2/s < 1, on which a(Q(v)) > u, h < u,
and € = (Mu)~!. If we only use ¢ < 1, the second term in (2.3) is at most M~2/3y~1/3,
and summing over shells, with BM~2/3571/3 = (Np)~2/3A~1/3, we would find only

2/3, log?(2+ N)
V < (No)~2/31-1/3 & .
BV < (Np) TN
The bound BV < C(Np)~2/3A~1/3 that follows from [4, (4.2)] has the same form. At
A = N7/, the factor A~1/3 = N7/1%0 would leave a positive power of N after the
normalization of Section 2.9. To remove it, we use the root localization of Corollary 8.4,
which states that at every minimizer and for every trial budget 7,

Q(v) < Co(s+ov+wlpm),  w(pn) =min{l, (y/p)"*},

with Cg depending only on B. Then /(I,) < 2Co(u 4+ w), the second term in (2.3) is
at most of order M—2/3(u'/3 + 1 =1/3w?/3), and its sum over shells is at most of order
M™2/3(1 + s71/3w?/3). Together with the thermal terms, this proves (2.2), that is, (13.2).
Its leading term (Np)~2/3 does not depend on A, and the correction is integrable at
p = 0, because w?/3 < (7/p)'/°. Below p = 1/N, we rely instead on the bound
Dn(p) < C(Np)~1/2 of [4, Lemma 4.1], recalled in (3.16). Integrating, we arrive at (13.4),
which states that for 0 < pg <1,
fo 1 log®(2+ N)
/0 Dn(p)dp SN t—Nr
The barrier at 2/3. For pp = 1, the third term in (2.4) is of order N ~2/3_ This is the
mechanism of [4, Proposition 7.7], in which quantile estimates [4, Lemma 3.3] and a local-
ization of low quantiles [4, Lemma 7.6] lead to ey g(A) < N™%/3 + N73/4A71/2 1 Jog(2 +
N)/(NA) [4, (7.43)], and the tilt A = N~2/1% gives the rate N~2/3 of [4, Theorem 1.4].
When p is of order one, however, (Np)~2/3 is much larger than the cavity bound (2.1),
as we discuss heuristically in Section 1.4. We therefore use (2.4) only below the cutoff,
where it contributes N—2/ 3p(1)/ 3,

n N_2/3p(1)/3 + N_2/3/\_1/3171/9p%/9~ (2.4)
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2.6 The cavity contraction

Let 1 be a minimizer at (p,s) with distribution function a, let d = p>(1 —t/N), and let
J5¢, be the scalar response operator of Section 2.7, which acts on a subspace H, of L?(v).
In Proposition 12.4, we show that if

2 (1+en)I onH,, 0<eny<

(2.5)

=1

then 3
va <Caw[N'+A+]+Hs], Hsz= /E\sq —gPu(dg),

with Ceay depending only on . The argument occupies Part IV, and Section 12.1 explains
how the inequality closes before the proofs begin.

Exchangeability. Let n = N — 1, let my(p) be the conditional magnetization of the last
spin given Qp, and let A; be the self-overlap of the conditional mean of the other 7 spins,
which we call the rest self-overlap. Then NS, = my/(p)* + nA,. Since the tilted law is
invariant under permutations of the sites, we have Cov(S,, my(p)?) = Var(S,) (12.1),
and it follows that

1 n —_
Var(S,) = N Var (my(p)?) + N Cov(mn(p)*, A,).
Up to an error of order N~1, the variance V is the integrated covariance between the
squared magnetization of one spin and the self-overlap of the others. Exchangeability is
used in the same way in the cavity method of [81, Section 1.6].

The cavity interpolation. For u € [0,1], we give each coupling between the last spin
and the others variance au/n, and the last coordinate of the field variance coefficient
b(u) = d — au, where « = B?tn/N and d = c +« (10.1). At u = 1, we recover the tilted
law of the full system. At u = 0, the last spin is independent of the others: the law is a
product of the tilted law of an n-spin system, with the same profile, and the scalar law of
Section 9 with coefficient d. In particular, C,,(u) = Covy(my(p)?, A, ) vanishes at u = 0.
By Taylor’s formula, we have

Cpp(1) +/ (1— ) Y, (u) du.

Note that the n-spin system at u = 0 carries the profile of the full system, which need not
minimize its own functional.

Tree laws and the remainder. Derivatives in u produce products of conditional expecta-
tions at several levels. We represent these products by laws of finitely many descendants
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on marked trees, in which deleting a leaf does not change the law of the others (Sec-
tion 10.2). Normalized replica trees of this kind were developed in [54, Section 2].
By Lemma 10.5, the derivative in u of a tree moment is a/2 times a combination of
moments with one more overlap defect D,, = €,6p(R}, — gab), plus a term from the
normalization of the tilt. The row contributes the rest overlap R, of two leaves, and
the decrease of b(u) subtracts the level g,, at which they split. It follows that non-
negative tree moments at different values of u agree up to a factor Kz that depends
only on 8 and the number k of leaves (Corollary 10.6), and that every term of C}, con-
tains three defects. By Lemmas 10.7, 10.8, and 12.3, the Taylor remainder is at most
Cgsup, M3(u), where M3(u) = [Epqu|R}, — > v(dg), and this supremum is at most
Kgo[64(A+ )+ 16H3 + 32N 3.

The linear term. Along the interpolation, the fields acting on the last spins of two leaves
have covariance dq.p, + au(R}, — gap) (Section 12.1). In the scalar law, if we replace the
covariance d(q A r) of the f1e1d by dT(q Ar) with T(q) = g+ 6¢(g), the mean square
magnetization at level p changes at the rate (J, ;¢)(p) (Lemma 9.6). Heuristically, the row
acts on the last spin as a random transport of levels with displacement (au/d)(A; —q),
and we expect the main term of C,,(0) to be (a/d)(J54Z7)(p, p), where £~ (p,q) =
COV_(AE,A;) is the covariance of the rest self-overlap at u = 0. In Lemma 11.2, we
prove the exact identity

/C v(dp) —(x[;TrV( Zde_)—%P—i—/TPV(dP)], P >0.

The term —P /2 comes from the difference between conditional and unconditional co-
variances of the rest self-overlap; we discard it. The errors T, raise an obstacle: they
contain covariances of centered variables of the rest system with A, and if we applied
the Cauchy-Schwarz inequality at a single level, the bound would involve Var™ (A, ),
whose integral is what we want to control. To overcome this obstacle, we first integrate
in p against the deterministic kernels of the scalar law, so that the covariance order and
the bound (10.4) on the variance of v-averages of A~ apply. After a comparison with the
full system through Corollary 10.6, we find in Lemma 11.3 that

| [ Tyv(dp)| < 1926%Kga[A+ ] + N7,

The factor 1 — p. Combining these identities, we obtain the trace identity of Lemma 12.2,

V=

Vsite nrua B o
ST )—§P+¢x/Tpv(dp)+Rcav],

where 0 < Vsitt < 1/4 and Reay is the Taylor remainder. The operator X~ is positive,
with range in #, and trace V™~ = [ Var (A, )v(dp). Under (2.5), the trace Try(J55% ")
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is therefore at most (1 + ex)V ™. The contraction comes from the ratio

« N -1

a i st=toe
(12.3). Indeed, the field acting on the last spin has variance coefficient d, and at u =1,
the part ¢ = B?p of it comes from the auxiliary field, whose covariance is deterministic;
only the part a that comes from the couplings feels the fluctuations of the rest overlap.

We conclude that V < (1 —p)(1+ex)V™ + errors.

Comparison with coefficient one. It remains to compare V'~ with V, and the comparison
must have coefficient one. If we compared the endpoints through Corollary 10.6, we
would obtain only V~ < KV + errors with some K > 1, and the inequality V < (1 —
0)K(1+en)V + errors bounds V only if (1 — p)K(1+eyn) < 1, which fails forp <1—1/K.
In Lemma 12.1, we prove instead that

1

Ve <V +G 021:}; M;s(u) + e
For each p, the second moment E, (A, — p)? is the mean of a product of two overlap
defects on four leaves that split at p. Its derivative in u contains three defects, and after
integration against v, the values at u = 0 and u = 1 differ by at most Cgsup, M3z(u).
At u = 0, it bounds Var™ (A, ), even though we do not know that E"A, = p. At
u = 1, exchangeability and the contact identity ES, = p show that it is at most Var(S,) +
1/ (4n?).

Closing. As (1—p)(1+4p/4) <1—3p/4, these bounds imply that V < (1 —3p/4)V +
Cg[N~1 4+ A+ ] + Hs), which is Proposition 12.4. By Corollary 5.3, if M > 1, then

42 2
H3§zv+ﬁilog(2M)logg (0<z<1/4).

We take z proportional to p and absorb zV in the margin 3p/4. Inserting the bounds on
A and ] and using Ms = BNpA, we arrive at Corollary 12.5, which states that at every
minimizer that satisfies (2.5), we have

log?(2 + N)
NAp?

One factor p~! comes from the margin, and the other from Ms.

The framework of differentiation, comparison, and contraction on one site is that
of [81, Section 1.6]. A one-site expansion with an independent scalar endpoint also
appears in [56, Lemma 2.2], where the resulting linear equation is inverted under a gap
condition on the scalar response [56, Proposition 5.1]; we compare the two arguments in
Section 1.6. We use no gap condition. The multiplier that dominates our scalar response
equals one on the support of the Parisi measure, and the contraction comes from the ratio

w/d.

B(A+2]+V)<Cy (1/N<p<1).
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2.7 Stability of the scalar response

At the independent endpoint, the last spin follows the scalar law with the profile ay of
the N-spin minimizer and the coefficient dy = B?(1 — t/N), not with the Parisi measure.
In Section 9, we verify (2.5) with an explicit ey.

The response operator. For a profile a and d € [%/2, 8], let u = u, 4 solve the scalar
Parisi equation with coefficient d (9.1), and let Y be its diffusion. With m; = 9,u(q, Y;)
and hy = 9xyu(q,Y;), we define

I.a(q) = ]Eomg, koa(q) = d]EOhs,

so that 1“1’1/ g = kaa (9.6); we call k, ; the scalar multiplier. By Lemma 9.6, the operator
Ja4 of (9.19) is the derivative of I'; ; under transports of covariance levels: if we replace
the covariance d(q A r) of the field by dTy(q A r), where Ty(q) = g+ 0¢(q) and ¢(0) =
#(1) = 0, the mean square magnetization at level p has derivative (], ;¢)(p) at 6 = 0.
The scalar response operator J3, is the compression of ], 4 to the space H, of functions
in L2(v) that vanish at 0 and 1 when these are atoms of v. Its kernel has no sign, and a
direct estimate bounds its norm only by Cyg.

Domination by the multiplier. The following observation reduces the operator bound
to a pointwise bound. In Lemma 9.7, we show that, for every profile, [}, is self-adjoint
and
b S M, (My,,0)(q) = kaa(q)v(q)-

To prove it, we follow the scalar Parisi functional P; along a transport of levels,
I1(0) = Py(aoT, ). By Lemma 9.6, we have IT"(0) = (d/2){g, (I — J,4)¢) (9.33); the first
derivative is the first variation under transports of levels due to Talagrand [79] (see [9, Sec-
tion 3, (19)]). Since the functional is convex along segments of distribution functions [10],
its increment along the transport is at least its first variation at a, applied to ao Ty, a2 We
expand this lower bound to second order in 6, which produces the integral of (1 —k, ;) 9>
against v. Comparing the two expansions, we find that (¢, J, 1¢) < (¢,k; ;¢). Note that
IT need not be convex, because 6 — ao T, 1'is not affine; the term 1 — k, 4 accounts for
this. It therefore suffices to show that sup, ks ay () < 1+ ¢n.

The multiplier at the Parisi measure. In Lemma 9.8, we prove that

_B2(g—
kzxﬁ,ﬁz(’” =1 (0 < q < qﬁ), kocﬁ,ﬁZ(Q) <e B(q ‘75)/2 (Qﬁ < q < 1)

On the support, we rely on an identity of Talagrand [79], in the form of [9, Theorem 5]
and [48, Lemma 2.6], which states that I'(q) = g on supp ug. As the support is the
interval [0, g4] [48, Theorem 1.1], we may differentiate this identity along it, which gives
k =T’ = 1. Above the support, we have ag = 1, and the solution u is explicit. A
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transformed density z; of Y, evolves there by the heat equation [48, Lemma 2.4(ii)],
and z,, is even and log-concave [48, Proposition 4.1]. In particular, z4, is decreasing on

(0,00). The multiplier is an explicit multiple of the integral of z, against sech® (9.37), and
Gaussian smoothing of an even decreasing density does not increase its integral against
an even decreasing function; this gives the exponential bound. We need it on all of [0, 1],
because a finite-dimensional minimizer may place mass above gg.

Marginality. At the Parisi measure, the multiplier equals one on the whole support, and
the domination gives no contraction there. The cavity inequality contracts because of the
ratio a/d < 1 — p, which leaves a margin of order p only. This is why we need e < p/4
in (2.5), and why stability holds only above a cutoff. The equality k = 1 on the support
expresses, in scalar form, the marginal stability that De Dominicis and Kondor found in
a truncated replica model near the critical temperature [35, pp. 606-608]; see Section 1.4.

Transfer to the minimizer. By Lemma 9.3, the multiplier depends Lipschitz continuously
on the profile and coefficient, in the sense that

sup [kaa(q) =k (0)] < Cp(lla —all 101y + 14 — dI).
0<g<1

We have |dy — % < 2/N and |7 — 5 Ir101) S A? (9.39). Combining these facts with
the isolation estimate of Section 2.8, we obtain Proposition 9.9, which states that on the
space H,,, of the minimizer itself,

sc < (1 +€N)I/ en < Cst [‘0—3/4;71/4 —I—)\Z + N_l},

ﬂN,dN

with Cst depending only on B. We compare only the multipliers of the two profiles, and
the operator inequality comes from Lemma 9.7 at ay.

2.8 Localization of the minimizing profile

We need two bounds on the distance between a minimizer 7. of F, and the scalar trial
profile 9, in terms of a trial budget 7: a bound in L!(0,1) for the stability of the scalar
response (Section 7), and a localization of the lowest quantiles for small p (Section 8).

Convexity and response. From [4, Section 7.4 and Appendix A], we import the following
facts (Proposition 7.1). The functional F, is convex along segments vy = (1 —6)yo + 071.
Let f(0) = Fy(vp) and Zp(q) = B*N'E,, Tr H[%, so that ply is the derivative of the
expected self-overlap. The second variation controls how the self-overlap responds to
71— o:

P'/Ol(’h —WO)CMqu' < (@y/z [YY2 4 2(y + Z)1/2]
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(7.3), for Lipschitz cutoffs ¢, where Y is a weighted Dirichlet energy of ¢ and Z is the
integral of pp?Zy against dy,. Further, g > k% for a constant kg > 0 (7.4). The midpoint
inequality (7.9) bounds the integral of min{6,1 — 60} f"(6) over (0,1) by F,(y0) + Fo(71) —
2min F,. If both endpoints are nearly minimal, the segment has little curvature, while a
difference of one sign and of definite size on some region forces curvature (Lemma 7.4).

Isolation in L!. A minimizer may have atoms, and Z contains d7, on the support of
the cutoff. To overcome this difficulty, we first spread the free mass of . on a scale h
by a reflected regularization (Lemma 7.3). It creates a density at most f/h at a cost at
most pBh?/12; the cost is quadratic because the first-variation potential is semiconcave,
as in [4, Lemma 7.5]. Along the segment from the regularized minimizer to 7", we use
cutoffs of one sign built from one-sided averages of superlevel sets of the difference, away
from the atom of ¢ at qp; below g, the trial profile is Lipschitz (Lemma 7.5). Using
the layer-cake formula, we find that f” > p?>min{pD* hD?}, where D = |y, — 7"|| L1(0,1)
(7.20). For h proportional to pD?, we have f” > p3>D*, and the smoothing cost is a small
fraction of p3D*. The midpoint inequality implies that p>D* < 7, which is the bound of
Proposition 7.6,

s =" N0y < Cmin{1,p%/*7'/4},

for every minimizer and every trial budget, with C depending only on p.

Root localization. In the isolation argument, the lower bound p [ {p¢ > pkf3 | ¢ on the
response carries a factor p, which is too costly near p = 0. To avoid it, we use the local
deficit certificate of Lemma 8.1. Suppose that two nearly minimal profiles have bounded
densities on an interval I of length /, that the density of the second is also bounded
below, and that the second exceeds the first by a definite amount on I. Then the certificate
bounds 77 /p from below by an explicit expression in ¢, the gap, and the density bounds.
In its proof, we move mass of the profile toward the middle of I along a bump. Since
both endpoints are nearly minimal and F, is convex, the response integrated against the
bump must be at least of order ¢, without the factor p. To localize a quantile Q., (v), we
bound its truncation g = min{Q,, (v), T; } at the level T; of Lemma 8.2, which depends
only on B; this suffices, because Q,, (v) < q/Ty. If q is large compared with A 4+ v, we
regularize the free mass of the minimizer below g only. The result is small on (g/4,3q/4),
where the trial profile has density at least ky/2 (Lemma 8.2) and exceeds it by an amount
of order g. Using the certificate, we find that 77/p = min{q®,q*/(m/h + C)}, where m/h
is the density created by the regularization. With a width adapted to the moved mass,
we obtain Proposition 8.3, which states that

Q,.(v) <CA+ov+min{l, (7/p)/0}]  (0<v<p—-A),
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together with its form (8.11) in the probability normalization. We follow the strategy of [4,
Lemma 7.6]. Compared with [4, (7.30)], the bound depends on 7 and p only through #/p,
and the certificate is what gives this dependence.

2.9 Closing the implicit inequality

By Proposition 9.9, the stability assumption (2.5) holds as soon as Cst[o~3/45/4 + A% +
N’l] < p/4. Recall that 1 > L.A% > A5, so that 171/7 > A\5/7 = N=1/10 which is at least
A% and N~L. The first term satisfies p~3/4y1/4 < p exactly when p > 5'/7. With K = 12Cy,
we set

0o = min{1,Kyn'/7}

(13.10). If pg < 1, then ey < p/4 for every p € [po, 1] and every minimizer, and (2.1)
applies; if pg = 1, the stable interval is empty. Using pg > A%/7, we find that

1 log?(2+ N) _ log?(2 + N
Du(p)dp 5 2B AEN) log 2+ 1)

= N log*(2+ N).

On (0, o], we insert pg < Ky'/7 into (2.4), which gives pé/3 < /2! and 171/9,05/9 <7
Adding the two contributions and recalling that 4ey g(A) = fol Dn(p) dp, we obtain the
bound (13.12),

enp(A) SN Plog’(2+ N) + N723y /24 N=2BA-13,17, (2.6)

But there is an apparent circularity here, since the cutoff pg is defined through 7 =
eng(A) + LsA°, which contains the quantity that we want to bound. The way out is that
the error enters (2.6) only through powers of 7 smaller than one. Let r = N~7/10 = A5
and x = 1 /r, which is finite and at least Ls > 1. Dividing (2.6) by r and adding Ls to
both sides, we find (13.13),

X S Ls_i_C‘B[Nf?)/SOlOg?)(z_i_N)_{_x1/21+N71/50xl/7} S C‘B.X'l/7,

which implies that x < CZ/ 6 and eng(A) <y =rx SN ~7/10 We need no preliminary
bound on the error. The proof of [4, Proposition 7.7] closes an inequality in which the
unknown error enters the trial budget in the same way. By Proposition 3.9, we conclude
that P —png S N ~7/10 for all large N, and the finitely many remaining values of N
only change the constant.

The exponent. If 7 is of order N~*, the leading term N~2/351/21 in (2.6) is of the same

order as 7 when

a_2+a that i a—7
— 37 o1 > 10
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Term Origin After division by
N-7/10
N1 p < 1/N, by (3.16) N—3/10

N—43/50 10g3 (2 + N)

N~19/%510g(2 4+ N)
N-2/3,1/21

—2/32-1/3,,1/7
N—2/3) /,7/

thermal and logarithmic terms on
[1/N, po], (13.2)
stable interval [pp, 1], Corollary 12.5

quantile shells on (0, po], Proposition 5.2
root localization correction, Corollary 8.4 N

N=#%1og’(2+ N)

N—3/50 10g2(2 +N)
(1721

71/50x1/7

Table 2.1. The terms of the bound on ey g(A) at A = N=7/%0, with x = 57/ N~7/10. The first three
terms are combined into one in (2.6); see Section 13.2.

Quantity Where it comes from Statement

AS cost of the prescribed mass at zero, at the (3.17), [4, Lemma 7.2]
scalar end

(Np)~2/3 variance on dyadic quantile shells, after root  Proposition 5.2, (13.2)
localization

(n/p)1/® localization of the lowest quantiles Proposition 8.3,

Corollary 8.4

p~3/4pl/4 L! isolation of the minimizing profile Proposition 7.6

p/4 admissible error in the scalar response; it (12.10)
leaves the margin 3p/4

nt/7 cutoff: p=3/4y1/* < p when p > /7 (13.10)

(NAp?)~! cavity bound: margin 3p/4 and Ms = BNpA  Corollary 12.5

py/? integral of (Np)~2/3 over (0, o] (13.4)

nt/2 py/® with g < Kyg'/7 (13.12)

a=17/10 balance a =2/3 +a/21 Remark 13.2

A= N"7/50 A% = N-7/10 (13.8)

Table 2.2. The exponents of the proof.

and the cost A% is of the same order when A = N~7/50 (Remark 13.2). Table 2.1 lists
the terms of (2.6) after division by N~7/10. Only the leading term has no polynomial
slack; the others carry the factors N —1/50 N—3/50 N—4/25 and N—3/10, up to logarithms.
After the closure, we have L,N—7/10 < nSN —7/10 "and the cutoff is then comparable to
N~U/10 for large N. Table 2.2 collects the exponents of the proof and the statements in

which they arise.

What would improve the exponent. The exponent 1/21 is the product of the exponent
1/3 of pp in the integrated shell estimate and the exponent 1/7 of 7 in the cutoff, which
comes from the isolation estimate. A larger exponent in either place would improve the
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balance. A smaller cutoff, however, increases the contribution log?(2 + N)/(NApg) of the
stable interval, and such an improvement requires rechecking the other terms of Table 2.1.
If the cavity bound (2.1) held down to p of order N~!/4, and if we ignored logarithms
and the tilt, the two regimes would give N~3/4; we discuss this heuristic in Section 1.4.

210 Minimizers, arbitrary profiles, and atoms
Three conventions recur throughout the proof.

Which statements use minimality. Estimates that use the contact identities (3.9) or the
trial budget hold at minimizers: the main results of Sections 5 to 8, Step 2 of the proof of
Lemma 12.1, and everything built on them. The Gaussian tools of Section 4, the lemmas
of Section 9 on the scalar law of an arbitrary profile, and the cavity calculus of Sections 10
and 11 hold for every deterministic profile (with v({1}) = 0 in Section 11). The reference
estimate Lemma 9.8 concerns the Parisi measure pg itself, and Proposition 9.9 concerns
minimizing profiles. We need this generality, since at the independent endpoint, the
n-spin system carries the profile of the full system.

Every minimizer. A minimizer need not be unique, and it may depend on N, p, and A,
but not on the couplings. Since (3.15) holds at every minimizer, and since our bounds
on A, J, and V hold at every minimizer with the same constants, we can integrate in p
without a measurable choice of minimizers.

Atoms. Minimizing profiles may have atoms in [0,1), and v may charge 0, but v({1}) =0
by Proposition 3.1. Distribution functions are right-continuous, so that a(g) includes an
atom at g while (g, 1] excludes it. We compute integrals against v through quantiles, and
a quantile window may contain part of an atom (Section 5.1). We handle scalar and tree
laws through exact path likelihoods (Lemmas 9.2 and 10.3) and through the heat identity
of Lemma 4.3, in which profile measures are held fixed with their atoms. In Sections 7
and 8, we spread the free mass before using cutoffs.

211 A map of the proof

Table 2.3 lists, for each section, its main results, its main inputs, and the places where
its results are used. The proof of Theorem 1.1 in Section 13.2 begins with a table of its
inputs and of the parameters at which they are used. In terms of these results, the proof
has the following structure.

* Proposition 3.9, Corollary 3.7, and Lemma 3.8 reduce the theorem to a bound on the
integral of Dy, evaluated at any minimizer, and give the trial budget 7 that defines
the cutoff pg.
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* On (0, po], Proposition 13.1 bounds the defect, using Proposition 5.2, Corollary 8.4,
(3.10), Proposition 6.4, and (3.16).

e On [pg, 1], Corollary 12.5 bounds the defect, using Proposition 12.4, Corollary 5.3,
and Proposition 6.4. The contraction of Proposition 12.4 combines Lemmas 10.8, 11.2,
11.3, and 12.1 to 12.3, and its stability hypothesis (12.10) is verified by Proposition 9.9,
which combines Lemmas 9.3, 9.7, and 9.8 and Proposition 7.6.

® The closure in Section 13.2 combines the two bounds.
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Sec. Main results Main inputs Used in

3 defect identity (3.15); contact  [4, Section 2, Lemma 7.2, all later sections
and variance bounds, Theorem 7.8], [26]
Propositions 3.1 and 3.3; trial
budget, Lemma 3.8; reduction,
Proposition 3.9

4 posterior bound for arbitrary  [4, Section 2], [54, Sections 9 to 11
profiles, Lemma 4.2; heat Lemma 2.3]
identity, Lemma 4.3

5 variance on quantile intervals, Propositions 3.1 and 3.3 Proposition 13.1
Proposition 5.2; cubic and Corollary 12.5
moment, Corollary 5.3

6 mean—covariance term, Propositions 3.1 and 3.3 Proposition 13.1
Proposition 6.4 and Corollary 12.5

7 isolation, Proposition 7.6 [4, Section 7.4, Appendix A], Section 8§,

[48, Theorem 1.1], Proposition 9.9
Lemma 3.8

8 root localization, Proposition 7.1 Proposition 13.1
Proposition 8.3 and Lemmas 7.3 and 7.4
and Corollary 8.4

9 response identity, Lemma 9.6; Section 4, Proposition 7.6, Lemma 11.2
domination, Lemma 9.7; [10, 48] and Proposition 12.4;
reference multiplier, proof of Theorem 1.1
Lemma 9.8; stability,
Proposition 9.9

10 tree calculus, Lemma 10.5 Section 4, scalar law of Sections 11 and 12
and Corollary 10.6; remainder, Section 9
Lemmas 10.7 and 10.8

11 linear response, Lemma 11.2;  Section 10, (9.19), Lemma 4.3 Lemma 12.2
errors, Lemma 11.3 and Proposition 12.4

12 coefficient one, Lemma 12.1; Sections 10 and 11, proof of Theorem 1.1
trace identity, Lemma 12.2; Lemma 9.7, Corollary 5.3
contraction, Proposition 12.4;  and Proposition 6.4
defect, Corollary 12.5

13 small p, Proposition 13.1; Sections 3, 5, 6, 8, 9, and 12 —

Theorem 1.1

Table 2.3. The sections of the proof, their main results and inputs, and where the results are used.
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The interpolation



SECTION 3

The interpolation and the defect

In this section, we recall the interpolation of [4, Section 2], which compares the fractional
moments of the partition function with the constrained scalar Parisi problem. We also
fix the normalizations, the tilted law, and the observables that we use in the rest of the
paper. The later sections build on two results. The first is the defect identity (3.15) of
Corollary 3.7. It states that four times the fractional-moment error ey (1) is the integral
over the interpolation of a defect Dy (p) = B(A + 2] + V), whose three terms are overlap
observables at a minimizing profile. The second is Proposition 3.9, where we show that
(Pg — pn,p)/ B is at most 2en g(A) plus a term of order A°. Along the way, we record the
martingale and contact identities in Proposition 3.1, the integrated variance bound in
Proposition 3.3, the decomposition of the overlap error in Lemma 3.5, the interpolation
identity in Proposition 3.6, and the trial budget in Lemma 3.8.

Most of these facts are proved in [4]. We state each of them in full, with its location in
[4]. Where the argument is short, we also sketch the proof, so that this section can be read
without [4] at hand. Besides [4], this section uses only the scalar Parisi functional (1.1)
and the notation of Section 1.1, together with the support theorem [48, Theorem 1.1]. Its
results are used throughout the paper. Propositions 3.1 and 3.3 and Lemma 3.5 are used
in Sections 5, 6, 10, and 12; the energy normalization and the trial budget in Sections 7
to 9; and (3.15), (3.16), and Proposition 3.9 in Sections 12 and 13. We treat the laws with
anisotropic fields in Section 4, where we also prove the two Gaussian tools that we need
for profiles that do not minimize the functional.

Throughout this section, we fix p > 1 and N > 1, and we assume no relation between
the tilt A and N. The completion, the interpolating functional, and the identities of
Sections 3.3 to 3.6 hold for every B > 0. We use the hypothesis g > 1 for the support of
the Parisi measure in Section 3.1 and for the cost of the scalar floor in Section 3.7.

The interpolation of [4, Section 2] is a quantitative form of the Guerra interpolation
that Talagrand used for the positive fractional moments of the partition function, whose
limits he determined in [80]; see [4, Section 1.2]. For fixed 0 < s < 1, the limit of the
normalized logarithmic moment of order s is the minimum of the Parisi functional over
probability measures with mass at least s at zero. For the SK model at zero field, this
formula is also contained in the one-level case of [31, Theorem 2.1], and it is stated in this
form in [24, Theorem 2.1], in a normalization of the spins that changes the functional by
the constant log 2. The finite-N functional of Section 3.2 carries the same constraint, in

32
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the sense that its profiles have the prescribed mass s at 0.

3.1 Completion and the constrained scalar value

Let W be the symmetric N X N matrix with entries W;; = g;;/ VN fori < jand W;; =
V2/N z;, where z1, ...,zy are standard Gaussian variables, independent of each other
and of the couplings (g;;). We write [E, for expectation over (g, z;) under this Gaussian
law; the subscript distinguishes it from the tilted law of Section 3.3. Following [4,
Section 1.1], we set

1
Dny=-TrW, Fyp = log Y. ePT Wo/2,

2 ce{-11}N

and we recall that Fy g = log}_, ePHN(9) is the logarithmic partition function of Section 1.1.
Note that ¢"Wo/2 = Hy(c) + Dy, because (71-2 = 1, so that Fﬁ],ﬁ = Fnp + BDn. The
variable Dy = (2N)~!/2Y; z; is centered Gaussian with variance 1/2 and is independent
of FN,ﬁ'

The diagonal term completes the covariance of the Hamiltonian to an exact function
of the overlap R(c,¢’') = N~lo - ¢’. Indeed, writing 7; = oio!, we have

N
Eref[Hn(0)Hn(0')] = %ZT;T] = % [(Z Ti)Z — N} = gR(U,U’)Z - %
1<] 1=

and adding Var(Dy) = 1/2, we find that the completed Hamiltonian ¢! W¢ /2 has
covariance NR(c,0”)?/2. This is why the derivative of the interpolation in Proposition 3.6
is exactly an integral of squared overlap deviations. Because Dy is independent of Fy g,
the completion changes the logarithmic moments only by an explicit term. For s > 0, the
normalized logarithmic moment of the completed partition function is [4, (1.3)]

1 F¢ 1 2s
c . sty & sFn, |t
qu/ﬁ(s) = mlog]Erefe Np = Ns log E o™ NF 4 AN’
where we used log E,. PPN = f2s2/4. As s | 0, we have 475\]”3(5) — pN,g, since Fy g has
exponential moments of every order.
Recall the scalar Parisi functional Py of (1.1), which we evaluate at the distribution
function of a probability measure on [0,1]. For 0 < s <1and 0 < A < B, we define

_ : , _ a1
Pg(s) = Lo o)) Pp(u([0,-1)),  Eg(A) = B~ Pg(A/B).

The minimum is attained [4, Section 1.1], and Pg(0) = Pg. The function Eg is the
constrained value in the energy normalization of [4, Section 7.1], in which the order s of
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the moment is replaced by the tilt A = Bs. Note that Eg is nondecreasing, because the
admissible class shrinks as s grows; in particular, Eg(A) > Eg(0).

The unconstrained minimizer pg is unique [10]. We write ag(q) = pp([0,9]) and
vp = Bag. Since B > 1, we have supp pg = [0,45] with 0 < g5 < 1, by [48, Theorem 1.1].
We recall the further structure of yg in Section 7.

For 0 < A < B and s = A/, we define the fractional-moment error by

Pg(s) — ¢y g(s) 1 F
, /B+D
B = Ep(A) — 5 log Erere (Fp/P+Dn),

In the second expression, we used SFZC\I,ﬁ = A(Fn,g/B + Dn); the completion contributes
A/(4N) to the logarithmic moment on the right. As f is fixed, we also write ex(A) =
eNlﬁ(A). From now on, we assume that s = A /B < 1/2, which is the range of the results
of [4, Section 2]. We will see in Corollary 3.7 that the error ey g(A) is nonnegative.

€N,ﬁ(7\) =

(3.1)

3.2 The interpolating functional

For 0 < p <1, we set
t=1-p, c = o, M = Nec.

The interpolation reaches the fractional moment at p = 0, and p = 1 is the scalar end. We
parametrize the interpolation by p because the estimates of the later sections degenerate
as p | 0. We work with the tilted law of Section 3.3 for 0 < p < 1, where ¢ > 0.

An admissible profile is a deterministic probability measure y = séy + v on [0, 1], where
v > 0 has mass 1 — s and may charge 0. Equivalently, u is a deterministic probability
measure such that u({0}) > s. We call sdy the prescribed root mass and v the free
measure of u. We write a(q) = u([0,q]) for the cumulative function. It is nondecreasing
and right-continuous, with a2 > s and a(1) = 1. Conditional on W, let U = U, ; solve

C

(AU +a(q)|VUP),  U(L,xW)=log Y, efVicWe/2ztxe (30
ce{-11}N

This is the Parisi equation in RY; its terminal value is the logarithm of the completed
partition function at inverse temperature 81/t in the external field x. We define the
interpolating functional and its minimum over admissible profiles by

1 . c [l )
Fis(p) = mloglErefeS“m'o'W) -5 /0 ga(q)da,  fis(t) = min Fis(p). (3.3)

By [4, Section 2.6 and Proposition 2.3], the equation (3.2) has a solution for every
admissible profile, and F; ¢ is continuous under weak convergence of profiles. For a step
profile, the solution is given by the Hopf-Cole recursion that we recall in Section 3.3. For
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a general profile, it is the uniform limit of the solutions for step profiles whose cumulative
functions converge in L([0,1]). Indeed, if U, and Uj are the solutions for the cumulative
functions a and 4, then [4, Section 2.6, (2.19)]

¢cN 1
sup |Ua(q, W) — Ua(g, 6, W)| < 7/ la(u) —a(u)| du.
q,x,W 0

The admissible profiles form a weakly compact set, since they are the image of the
compact set of measures of mass 1 —s under v — sdy + v, and weak convergence of
profiles implies L' convergence of their cumulative functions. We conclude that the
minimum in (3.3) is attained.

We note that minimizers are deterministic. The Gaussian expectation is taken inside
the functional, which means that F; () is a number for each profile. A minimizer may
depend on N, p, and A but not on the couplings. This matters below, because the tilted
law of Section 3.3 is constructed from a deterministic profile, and the estimates at a
minimizer combine that law with the variational inequality that the same profile satisfies.
A minimizer need not be unique; at each use, we say which minimizer is meant.

The prescribed root mass sdy matches the order s of the moment. In the derivative of
the interpolation, which we compute in Proposition 3.6, the outer logarithmic moment
contributes a term that cancels the root mass exactly, so that only the free measure v
remains. In the posterior densities of Section 4, the outer tilt cancels it in the same way.

The two endpoints of the interpolation are explicit. At t = 0, the terminal value
in (3.2) is Y ;log(2coshx;) and ¢ = B?. Then the equation separates into N copies of
the scalar Parisi equation of (1.1), and we have U(q, x; W) = Y;u,(q, x;), where u, is
the solution of that equation with & = a. This shows that U(0,0; W) = Nu,(0,0) is
deterministic and that Fos(y) = Pg(a). Att = 1, we have ¢ = 0, which implies that
u(o,0;W) = U(1,0; W) = Fy, g and that Fy5(p) = ¢} g(s) for every profile. Minimizing
over admissible profiles, we obtain [4, Proposition 2.3]

INs(0) = Pg(s),  fus(1) = Py p(s)- (34)

For a fixed profile, the map t — F; () is nonincreasing (Proposition 3.6). By (3.1), the
fractional-moment error is (fns(0) — fns(1))/p, which is the decrease of fns/p along
the interpolation. The defect of Section 3.6 is four times the rate of this decrease.

The energy normalization. We vary profiles in the energy normalization of [4, Sec-
tion 7.1]. For an admissible profile y with cumulative function a, we set

v = pa, vy = P, Fo(y) = .371]:1—;),)\/5(#)-

Then dv is a measure of mass § with dy > Ady; we also call y admissible. We have
min, Fy(y) = B fns(1 — p), where the minimum is over admissible 7. The name
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refers to the following rescaling of the spatial variable. The function U(q,y; W) =
B~1U(q, By; W) solves
9, = —£(AU +(q)|VUP),

with terminal value B~! times the logarithm of the completed partition function in the
tield By, and we have

1 7(0.0: 1
B (1) = 37 108 B ) =8 [ g9(g) ag.

This is the functional of [4, (7.2)] with r = p, in which the diagonal of W has been
integrated out explicitly [4, Section 7.1]. Note that the rescaling leaves the gradient
unchanged, VU (g,y; W) = VU(q, By; W), and that it multiplies the Hessian by f.

We define the scalar trial profile by 7% (q) = max{A,yg(q)}. It is nondecreasing and
right-continuous, and it satisfies A < 7% < g and 9§ (1) = B. In other words, 7%/ is the
cumulative function of an admissible profile. When A is fixed, we write 7" = . We
discuss its cost and its use as a comparison profile in Section 3.7.

3.3 The tilted joint law and overlap observables

Fix 0 < p <1 and an admissible profile u. We recall the joint law of [4, Section 2], under
which all later expectations are taken. It is built in three stages.

(i) The Gaussian law of W is tilted by the density eSU(00W) / ]ErefeSU(0,0;W).
(ii) Given W, the auxiliary field solves

dX,; = ca(q)VU(q, X;; W)dg++/cdB;,  Xo =0, (3.5)

where B is a standard Brownian motion in RN under the conditional law given W.
(iii) Given W and the path X, a terminal spin ¢ € {—1,1}" is drawn with probabilities
proportional to exp{BvtcTWo /2 + X1 - ¢}.

We write IP and [ for this joint law, and G; = ¢(W, X, : 0 < r < gq) for the information
revealed up to level g; note that it does not contain the terminal spin. At fixed N, the drift
in (3.5) is bounded and Lipschitz in x [4, Section 2.6.1], and the equation has a unique
strong solution. The tilt in (i) changes the law of W, which is no longer Gaussian under
IP, but it does not change the conditional law of B given W.

For a step profile, the law has a discrete description, which explains the construction.
The Gaussian Hopf—Cole recursion in the Parisi setting is described in [40, Section 3, (10)—
(13)], and the finite-dimensional tilted law used here is the formulation of [4, Section 2.1].
Suppose that the profile has grid points 0 = g9 < q1 < --- < gx = 1 and that a = a4, on
[9¢,G¢+1). Then (3.2) is solved by the Hopf—Cole recursion

1
U(qe, ;W) = 2 log Eg exp{a,U(qe1,x + Velqer —q0) & W)},
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where ¢ is a standard Gaussian vector in RY, and we read the right side as EqU(g411, x +
Vve(qes1 —q¢) W) when ap = 0. Given W and X, the increment X;;,., — X;, has the

law of \/c(q¢+1 — q¢) & tilted by the density exp{a,(U(qs41, X4, ;W) — U(qe, Xg,;W))},

which integrates to one by the recursion. The outer tilt in (i) has the same form, with
mass s at level 0. In Section 4, we multiply these densities and use the resulting formula
for the joint density.

Observables. We denote the conditional mean, the conditional covariance, and the
spatial Hessian by

my =E[o | G4, Cy = Cov(c | Gy), H, = V2u(g, Xg; W).

We will see in Proposition 3.1 that m; = VU(q, X;; W) and that a(q)C; < H; < C;. With
the same terminal spin at every level, we define

o my — |mg|?/2 . E[mgCymy]

N |mq|2
= N , ]q — N2 7

N 7

2
At lETqu;

Sq q N2

Ly =

we use the superscript in a;;h to distinguish the covariance trace from the cumulative
function a. For each g, let ¢! and ¢ be conditionally independent given G,, each with
the conditional law of ¢ given G,, and let R; = R(c',0?). Note that the self-overlap S,
of the conditional mean is the conditional expectation of R, given Qq, and that L, has
conditional expectation S;/2 given G;. In Proposition 3.3, we bound the variance of
averages of L, over levels. We also have 0 < S; < 1and |L,| < 3/2.

The processes m, C, and H have continuous paths. Indeed, we have m,; =
VU(q, Xs; W), Hy = V2U(q,Xg; W), and E[oo? | G;] = £(g, X4; W), where the condi-
tional second moment X solves a linear backward equation with drift caVU, and VU,
V2U, and X are jointly continuous in (g, x) [4, Section 2.6.1]; the path X is continuous. In
particular, S; and L, are jointly measurable in the level and the outcome, and Fubini’s the-
orem applies to their integrals against v. By bounded convergence, the functions q — j,,
agh, ES,, Var(S,), and E|S; — g|° are continuous on [0,1], and so is g — E(R, — q)?,
because E[R, | G;] = Sy and E[R} | G;] = N72Y; i %i(q, Xg; W)2.

We also define the integrated quantities

A= [abvdg), = [jyv(dg),
V= /Var(Sq)v(dq), H; = /IE|Sq —qPv(dg).

We note that they depend on N, p, A, and the profile. The trace term A and the mean-
covariance term | are controlled by the conditional covariance. The integrated variance
V of the self-overlap is the main term of the defect, and Hj3 is the corresponding cubic
moment, which enters in Section 12.



3 The interpolation and the defect 3.4 Martingale and contact identities 38

Quantiles and contact levels. The quantile function
Q(v) =inf{g € [0,1] : v([0,q]) > v}, 0<ov<1—s5, (3.6)

pushes Lebesgue measure on (0,1 — s) forward to v, and a(Q(v)) = s+ v([0, Q(v)]) >
s + v, by the right continuity of g — v([0,4]). We use quantiles to integrate against v in a
variable in which the lower bound on a is explicit, whether or not v has a density. The
image under Q of Lebesgue measure on a Borel subset of (0,1 — s) is a sub-measure of
v, whose density with respect to v takes values in [0,1]. For an interval of values of v,
this sub-measure may contain only part of an atom of v, and by integration over such an
interval, we mean integration against this sub-measure.

If 4 minimizes F; ¢, we call a point of supp v a contact level of . The contact levels are
where the free measure sits, and Proposition 3.1 shows that the expected self-overlap ES,
equals g at each of them.

3.4 Martingale and contact identities

In the next proposition, we collect the finite-dimensional martingale, first-variation, and
contact identities of [4, Proposition 2.1]. For the scalar Parisi functional, the stochastic-
control representation and the martingale identities are in [10, Theorem 3 and Lemma 2],
with a dynamic programming treatment in [43]. The first variation and the optimality
conditions on the support are in [44, Lemma 3.2 and Proposition 1.1] and [25, Theorem 2
and Proposition 1].

Proposition 3.1 (Martingale, covariance order, and contact). Let 0 < p < 1, and let
i = sby + v be an admissible profile. For every q € [0,1],

mg =VU(q, X;W), mpg=0,  dmy=+/cHsdB;,,  a(q)Cq < H, =C, (3.7)
and q — S, is continuously differentiable on [0, 1] with derivative cE Tr Hfl/ N. Ifv' > 0 has
mass 1 — s, then the right derivative of 6 — Fis(sdo + (1 —0)v +60v') at =0 is

c 1 1
DR = =3 [ 6/ =v)(dn), G = [ (BS,-pdy. 68
X

If u minimizes Fi s, then supp v is contained in the set of minimum points of G on [0, 1], and

N
suppv C [0,1), ES; =4, E Tr Hg < - for every contact level q. (3.9

Remark 3.2. A contact level is a point of the support of the free measure v. At g =0, we
have ESy = 0 for every profile, since my = 0. The bound on E Tr Hg in (3.9) holds when
0 € supp v; the prescribed mass séy alone does not give it, because the minimization does
not act on that mass.
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Proof of Proposition 3.1. We recall the argument of [4, Proposition 2.1 and Section 2.6]. The
proof has four steps. We first prove the martingale identities and the covariance order
for step profiles. We then derive the first variation and deduce the support property and
(3.9) at a minimizer. Finally, we extend these statements to general profiles.

Step 1: martingale identities for step profiles. Let u be a step profile. Then U is smooth
in x, every spatial derivative of fixed order is bounded uniformly in (g, x, W) at fixed N,
and U is smooth in g between consecutive grid points [4, Section 2.6.1]. Differentiating
(3.2) in x and applying Ito’s formula along (3.5) on each interval between grid points, we
obtain [4, (2.5)]

dVU(q, X W) = vcHydB;,  dHy = —ca(q)Hy dg + /c VH, dB,,

where VH, dB, denotes the contraction of the third spatial derivative of U at (g, X,;) with
dB;. The stochastic integrals are martingales, since their integrands are bounded. At
g = 1, the gradient VU(1, X1; W) is the Gibbs mean of the terminal spin given (W, X7),
that is, E[o | G;]. By the tower property, we have VU(q, X,;; W) = E[c | G;] = m, for all
g. Replacing o by —o in the sum that defines U(1,x; W), we see that U(1, -; W) is even.
The equation preserves this symmetry, which implies that U(qg,-; W) is even and that
my = VU (0,0, W) = 0.

For the covariance order, we first note that C; = Hj, because the Hessian of the
logarithm of a partition function is the covariance of its Gibbs measure. Applying the
martingale isometry to m, and taking conditional expectations in the equation for H, we
find

1 1
C, = E[H; | G,] +c/07 E[H2|G,)du,  H,=E[H; |G, +c/07 a(u)E[H2 | G,] du.

Observe that every matrix in these expressions is positive semidefinite, and that a(g) <
a(u) <1 for u > gq. Subtracting, we obtain

C,— Hy = c/ql(1 — a(u))E[H2 | ;] du = 0
and
Hy —a(q)Cq = (1 —a(q))E[H | Gg] + C/ql (a(u) —a(q))E[H; | Gg] du = 0,
which proves a(q)C; < H; =< C,; [4, (2.6)]. Finally, Ito’s formula gives d|m,|> =

2my - dmg + cTr Hg dg. Taking expectations, we find that the derivative of g — [ES,
iscETr Hg /N [4, (2.7)], which is continuous in g.
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Step 2: the first variation. Let v’ > 0 have mass 1 — s, and let da(q) = (v — v)([0,4]), so
that the profile séy + (1 — 0)v + 61/ has cumulative function a + 0 éa. The derivative U of
the solution in 6 at 6 = 0 solves the linearized equation

9,UI + %AU +ea(q)VU - VU = —g sa(q)|VU,  U(1,-;W) =0.
Its generator is the generator of (3.5). By the Feynman-Kac formula, we have

U1(0,0; W) = gm[/ol 5a(q)|m,|? dg ‘ w}.

When we differentiate the outer logarithmic moment in (3.3), this identity is averaged
under the tilted law of W, and the penalty contributes —(c/2) fol g6a(q) dg. We obtain

DF0l v = 5 [ (B, ~ q)a(q) dg.

We write da(q) = [1{x < g} (v — v)(dx) and exchange the order of integration, which
is allowed because the integrand is bounded and v' — v has finite total variation. This
gives (3.8), which is [4, (2.8)]. We note that its derivation does not use minimality. In the
energy normalization, the identity is stated for every admissible profile in [4, Section 7.4,
(7.22)].

Step 3: support and contact at a minimizer. Let y minimize F;¢, and let v/ > 0 have
mass 1 —s. The profiles sdy + (1 — 0)v + 0v' with 0 < 8 < 1 are admissible, and 6 = 0
is a minimum point of F;; along them. This implies that the right derivative in (3.8) is
nonnegative. Taking v = (1 — s)dy, we find

(1-5)G(x) > /de for every x € [0,1].

The function G is continuous on [0,1]. Choosing for x a minimum point of G, we see
that [(G — minyy ;) G) dv <0, so that G = min|y ;) G holds v-almost everywhere. The set
where G > min ;) G is relatively open in [0, 1] and v-null, and we conclude that supp v
is contained in the set of minimum points of G.
By Step 1, G is twice continuously differentiable, with

c
N
If g € suppv N (0,1), then g is an interior minimum point of G, and therefore G'(q) =0
and G”(q) > 0. These are the last two relations in (3.9). At g = 0, we have G'(0) =
—ESy = 0, because my = 0. If 0 € supp v, then 0 is a minimum point of G, and G”(0) > 0,
since otherwise G” < 0 near 0 and G(h) < G(0) for small & > 0. At g = 1, the terminal
Gibbs measure gives positive probability to every spin configuration. Then |m; ;| < 1 for
all i, and G'(1) = 1 — ES; > 0, which implies that G(1 — h) < G(1) for small & > 0 and
that 1 is not a minimum point of G. This proves suppv C [0,1) and (3.9), which is [4,
(2.9)].

G'(q) =q—ES;,  G"(9)=1—-<ETrH;.
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Step 4: general profiles. Let y be an arbitrary admissible profile. Following [4, Sec-
tion 2.6], we approximate v by its pushforwards v; onto finite meshes that contain 0, 1,
and any prescribed finite set of levels, with mesh size tending to zero. These pushfor-
wards are taken under the map that sends each point to the smallest mesh point greater
than or equal to it. Let y#; = sép + v;. Then p; = p, the cumulative functions converge in
L'(]0,1]), and they agree with a at the mesh points. The spatial derivatives of fixed order
are bounded uniformly over step profiles at fixed N. We apply the L! estimate recalled
in Section 3.2 to the solutions, and the same comparison argument to their differentiated
equations. Using also the uniform bound on the derivatives and Gronwall’s inequality, we
find that the solutions and their first and second spatial derivatives converge uniformly.
We couple the laws for y; and p through the same matrix W under its Gaussian reference
law and the same Brownian motion B. We also use the same uniform variable to sample
the terminal spin. Since the drifts are bounded and Lipschitz, Gronwall’s inequality
implies that X, m, and H for y; converge to those for y uniformly in g, in probability. The
conditional second moments of the terminal spin, which solve linear backward equations
with drift caVU, converge in the same way, and so does C;. The ratios of the tilt densities

for y; to the density for p converge uniformly to one, since these ratios lie between e~ 28]

and ¢*%, where dj = (cN/2)||aj — al|x — 0. Then the densities converge in L' of the
Gaussian reference law. Since the conditional moments and spatial derivatives used here
are bounded at fixed N, their convergence in probability, uniformly in the level, implies
that they also converge in every finite L” norm needed below. Using these convergences,
we pass (3.7), the formula for the derivative of ES;, its continuity in g, and (3.8) to the
limit [4, Section 2.6.2]. If u is a minimizer, we apply the limiting first variation directly
to u; the approximating step profiles need not be minimizers. Step 3 then applies to u

without change. O

3.5 The integrated variance bound and the overlap error

At a minimizer, we use the contact identities to turn the posterior variance bound of [4,
Proposition 2.2] into bounds that depend only on the cumulative function a.

Proposition 3.3 (Integrated variance and trace bounds). Let 0 < p <1, and let p = sép +v
minimize Fys. For every deterministic k € L?(v),

Var ([ K()Lyv(dg) ) < Lk g A< ] (3.10)
q)Lq q - M a( q) q), = Ms" .

The first bound is [4, Proposition 2.2, (2.16)], and the second is [4, Section 2.5, (2.18)].
We briefly recall the argument. We fix the terminal spin and apply the Brascamp-Lieb
inequality to the law of the independent Gaussian coordinates that generate W and the
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field. For a fixed spin, this law is uniformly log-concave, although the marginal law of W
under IP is not Gaussian.

Proof of Proposition 3.3. We first show that, for every admissible profile and every deter-
ministic k € L?(v),

Var (/k(q)LqV(dq)) < %/k(q)zl‘ETr(Hqu)V(dq), (3.11)

which is [4, (2.15)]. Let u be a step profile. For e > 0, we start the field at Xy = /ezg, where
zq is a standard Gaussian vector included in the outer tilt. We collect the independent
standard Gaussian coordinates that generate W, z(, and the field increments in one vector
Z. With the terminal spin fixed, Z has a density proportional to e~®7(%), and the Hessian
of ®yis Q = I+ [ Ayv(dgq) = I, where A, = VZU(q, X;; W) = 0 [4, (2.1)~(2.3)]. We
derive this density for more general laws in the proof of Lemma 4.2. We work in these
Gaussian reference coordinates, in which, at the grid points g, of the profile,

¢
X, = Vezo+ ) v e(@n — qn-1) zu;
h=1

the tilted law is obtained by reweighting these coordinates. In this representation, the
field depends on zj only through the term +/ezy, which gives V, U(q, Xy; W) = /emy
and shows that the block of A, for the coordinates of zg is eH,. Let v, be the vector whose
zo block is (¢ — mg)/+/e and whose other blocks vanish. Differentiating L, with the spin
fixed, we find

1

For Yy = [kL; dvand b = [k(q)Asv,v(dq), we have VzY, = b/N. For every vector
w, using the Cauchy-Schwarz inequality for the forms A, and for the integral against v,
together with [ Ay dv = Q — 1= Q, wehave

lwTh|> < </ wT.Aqu(dq)> /k(q)zv;Aqqu(dq) < (w! Quw) /k(q)zv;Aqqu(dq).

The choice w = Qb yields bTO 1y < f kzngqvq dv. Then the Brascamp-Lieb in-
equality [21], in the form [4, Proposition 2.2, (2.14)], implies that the conditional variance
of Y; given ¢ is at most N"2E[bT Q" 'b | ¢]. By the spin-gauge symmetry of [4, Sec-
tion 2.1], the conditional law of Yj given ¢ does not depend on ¢. Using the law of
total variance, we obtain the same bound for Var(Yy). Conditioning on G,;, we have
E[(c — mg)THy(0 — my) | G4 = Tr(H,C,). We remove the regularization by dominated
convergence as ¢ |. 0, using |Lq| < 3/2, Tr(H,C;) < N?, and the Gaussian domination
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of the outer tilt. The approximation of Step 4 in the proof of Proposition 3.1 then ex-
tends (3.11) to all profiles, first for continuous k and then by density for k € L2(v) [4,
Section 2.6.2].

Now suppose that p is a minimizer. Using the fact that the trace of the product of two
positive semidefinite matrices is nonnegative, together with H, —a(q)C, = 0, we have

Tr Hy = Tr(H,(Hy — a(q)Cy)) + a(q) Tr(HyCy) > a(q) Tr(H,Cy),
and similarly
Tr(H,Cy) = Tr((Hy — a(9)Cq)Cy) + alg) Tr Cg > a(q) Tr Cg.

By (3.9), ETr Hg < N/c at every contact level, and v is carried by its support. Dividing
by a(q) > s > 0, we find that ETr(H;C;) < N/(ca(q)) and ETrC; < N/(ca(q)?) for
v-almost every g. Inserting the first bound into (3.11) and using M = Nc, we obtain the
first bound in (3.10). For the second, the quantile function (3.6) and a(Q(v)) > s + v give

dq 1—s 1—s 1 /1 1
=—(-—-1)<—. O
_M/ )2 M/ M/ s+v M<s >_Ms

Remark 3.4. Since k in (3.10) is arb1trary, the bound applies to sub-measures of v, such as
the image of Lebesgue measure on an interval of quantiles that contains only part of an
atom. If h is a Borel function with 0 < h < 1, then applying (3.10) with kh in place of k
and using h? < h, we obtain

2
Var /k q)Lgv dq)) ]\1/1 %v(dq).

We now show that the overlap error splits into the three terms of the defect.

Lemma 3.5 (Decomposition of the overlap error). Let 0 < p < 1. For every admissible profile
and every q € [0,1], we have Var(L,) = j; + Var(S,) /4. If q is a contact level of a minimizer,
then

E(R; —q)* = af + 2j + Var(S,). (3.12)

Proof. Both identities are displayed in [4, Section 2.5] before (2.17). Let &' = ¢! — m, and
¢? = 0> — m,. Conditionally on G,, these vectors are independent and centered, with
covariance C4, and

%(’”q'éhrmqfhrgl'@z)-

The three terms in parentheses have conditional mean zero, they are pairwise orthogonal
given G,, and their conditional second moments are mngmq, m;Cqmq, and Tr C;;'. Taking
expectations, we find that for every admissible profile and every g,

E(R; — Sy)* = ai + 2j,. (3.13)
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Since E[R; — S; | G4] = 0, this implies that
E(R, —¢)* = aff' + 2j; + E(S; — 9)* = alf' + 2j, + Var(S,) + (ES, — )*.

At a contact level of a minimizer, ES; = q by (3.9), which proves (3.12). Similarly,
Ly = S4/2+ N (o - mg) - mg, where the second term has conditional mean zero
and conditional variance N _zm;Cqmq given G,. By the law of total variance, we have
Var(Ly) = j; + Var(S;) /4. O

3.6 The optimized interpolation and the defect

We next recall from [4, Proposition 2.3] that the derivative of the interpolating functional
in t is an integral of squared overlap deviations.

Proposition 3.6 (Interpolation identity). Let N > 1and 0 <s <1/2.

(a) For every admissible profile y, the map t — Fi () is Lipschitz on [0, 1] and continuously
differentiable on (0,1), with

3 Fis (i) = / E(R v(dg), (3.14)

where the expectation is under the tilted law of p at t. The integral in (3.14) lies in
[0,4(1—s)].

(b) The function fy s is Lipschitz on [0,1]. At every t € (0,1) at which fy s is differentiable,
every minimizer p of Fis satisfies f} ((t) = 0rFs(p)-

Proof. Part (a) is [4, Proposition 2.3 and (2.12)]. The regularity in ¢ and the extension from
step profiles to general profiles are proved in [4, Section 2.6.3]. We sketch the computation
for a step profile, which shows where the square comes from. The parameter t enters F; ;
in three places: the factor B/t of the matrix interaction, the coefficient ¢ = g2(1 — t) of
the field in (3.2), and the penalty. We write B(g) = IER% and I'(g) = ES;, and note that
ER, = I(9).

Matrix interaction. We write Bo' Wo /2 = ¥, g.v.(0), where e runs over the pairs
i <j,with g¢ = g;j and ve(0) = ,Baiaj/\/ﬁ, and over the diagonal pairs e = (i, i), with
ge = zj and v, = B/v/2N. By the computation of Section 3.1, we have ¥, v.(0)v,(¢”) =
B*NR(c,c")?/2. We regard y, = \/tg. as Gaussian coordinates of variance t. By the
Gaussian heat identity, at fixed c, the derivative in ¢ of the outer logarithmic moment is

1EZ U(0,0; W) + 5 (3, U (0,0, W))?).

For a function b(c) of the terminal spin, we add yb(c) to the terminal exponent. Differ-
entiating the Hopf-Cole recursion twice in y at y = 0, we find [4, (2.10)]

9,U(0,0) = E[b(¢) | Go], ~ 92U(0,0) = E[b(c)* | Go] — /TE o) | GaI* | Go] u(dq).
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Applying this with b = v,, summing over e, and using E[v.(0) | G4]* = E[ve(c!)v,(0?) |
Gy) and p = sdg + v, we find that the matrix interaction contributes

%(1 —/B(q)y(dq) +sB(0)) = %2(1—/B(q)1/(dq))

[4, (2.11)]. The term s(dy,U)?, which comes from the outer moment of order s, cancels
the prescribed root mass.

Field. As in Step 2 of the proof of Proposition 3.1, the derivative of U in c solves the
linearized equation with source — (AU + a|VU|?)/2, and by the Feynman-Kac formula,
we have

1 s _ 1 1 1
0 (5 108 Erare™ ™)) = 2 [ (h(q) +a(q)T(0)) dg,  h(g) = FETr Hy,

By the equation for H, in Step 1 of the proof of Proposition 3.1 and the derivative of T,
we have i/ = —al". Further, h(1) = 1 —T(1), because H; = C; and TrC; = N — |mq|*.
Integrating by parts, and using that & and I are continuous and that a is right-continuous
with a(1) = 1, we find

Wa) +a@l(@) =1= [ T)p(d)  0<q<1),

The interval is open at g because a(g) already contains an atom of y at 4. Integrating in g
and using dc/ dt = —p?, we see that the field contributes

B (1= [argvdn);

here we may replace u by v because the integrand vanishes at g4 = 0.
Penalty. By Fubini’s theorem, we have 2 fol ga(q)dg =1— [ ¢*u(dq). It follows that

the penalty contributes
p 2
T (1= [ iuta).

Adding the three contributions, in which the constants cancel, we obtain

2
0 Fis(p) = —% (B(q) —24qT(9) +4°) v(dq),

which is (3.14). The integral lies in [0,4(1 — s)] because |R; — q| < 2 and v has mass 1 —s.

For (b), the bound in (a) implies that the functions t — F;s(u) are Lipschitz with the
common constant (1 — s). Their minimum fy s is then Lipschitz as well. Let t € (0,1)
be a point at which fy , is differentiable, and let 1 be a minimizer at ¢. For every h such
that t +h € [0,1], we have fys(t+h) < Fiips(p) and fys(t) = Fis(p). Dividing the
difference by 1 > 0 and letting / | 0, we find f}; ((t) < 0+Fis(p); dividing by h < 0 gives
the reverse inequality. This is [4, (2.20)]. O
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In particular, t — F;s(y) and fy s are nonincreasing. We define the defect

%f]l\],s(l - P)

at every p € (0,1) such that fy, is differentiable at 1 — p. Since fys is Lipschitz,
Rademacher’s theorem implies that this holds for almost every p, and Dy is a mea-
surable function defined almost everywhere. All pointwise statements about Dy are
understood at these values of p. The defect depends on N, B, p, and A, and not on a
choice of minimizer.

Dn(p) = —

Corollary 3.7 (The defect identity). Let N > 1and 0 < A < /2, and let s = A/ . At every
p € (0,1) at which Dy(p) is defined, and for every minimizer p of F1_p,

Dr(e) = BA+2+V),  densN) = [ Dxlo)dp, 315)

where A, ], and V are computed under the tilted law of p. In particular, Dy > 0and eyg(A) > 0.

Proof. Let p be as in the statement, and let # be a minimizer at t = 1 — p. By Proposi-
tion 3.6(b) and (3.14), we have Dy(p) = B [ E(R; — 9)*v(dq). Recall that the measure v
is carried by the contact levels of y, at which (3.12) holds. Integrating (3.12) against v, we
obtain the first identity. For the second, since fy s is Lipschitz, we have

4
[ Puterde =~ [ i)t = 5 (s00) = fue(1)) = 5 (P ~ ip(s),
where we used (3.4) in the last step. By (3.1), the right side is 4eng(A); see also [4,
Proposition 2.3, (2.21)]. O

The individual terms A, |, and V may depend on the choice of minimizer, but by
(3.15), their combination A + 2] 4+ V does not. In the later sections, we bound A, |, and
V at an arbitrary minimizer; such bounds then hold for Dy(p) at almost every p.

Near p = 0, we use a cruder bound. Forevery N >1,0<s5<1/2,0<p <1, and
every minimizer y of /s, we have

/]E v(dg) < Cmin{1, M~ 1/2, M~2/3s-1/3)

with a numerical constant C. The first two terms are [4, Lemma 4.1, (4.1)], and the third
comes from the proof of [4, Theorem 1.1]; see [4, (4.2)]. Keeping the first two terms and
using BM~1/2 = (Np)~1/2, we obtain

/IE v(dgq) < Cmin{1, M~1/2},
0 < Dn(p) < Cmm{ﬁ, (No)™'2} (0<p <),

(3.16)

where the second bound holds at every p at which Dy(p) is defined.
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3.7 The scalar trial profile and the trial budget

The scalar trial profile 7 = max{A, yg} raises the Parisi profile 7 to the floor A. By [4,
Lemma 7.2], g grows linearly near 0, and the two profiles differ only on an interval of
length of order A, on which the first variation vanishes at 4. The cost of the floor is of
order A°. A short lower plateau and its fifth-order variational cost also occur in the replica
calculation of [68, Appendix B, (B1)-(B3)]. Here A = Bs specifies a mass-floor constraint;
we do not identify it with the replica parameter in that calculation. The uniform bound
used here is the rigorous estimate of [4, Lemma 7.2]. Precisely, by [4, Lemma 7.2, (7.3)],
applied with By = B, which uses B > 1, there exist A, > 0 and C, < co, depending only
on B, such that
B 1Ps(v/B) < Eg(0)+CiA° (0 <A< AL).

We set Ly = max{1,C.} and Ag = min{1,A./2,B/4}. Recall that Eg is nondecreasing,
and note that the profile with cumulative function 7Y/ has mass at least A/p at zero.
We obtain

0 < Eg(A) — Eg(0) < B'Pg(v/B) — Ep(0) < LiA®> (0 < A < 2A). (3.17)

The bound Ay < A, /2 allows us to use (3.17) at 2A, and Ay < B/4 ensures that 2A/p <
1/2 for A < Ay, so that the results above apply with s = 21 /. The bound Ag < 1 is used
in Sections 7 and 13.

Lemma 3.8 (Trial budget). Forevery N >1,0<p <1,and 0 < A < Ay,
0.< (7)) —min Fp(7) < enp(A) + LsA”, (3.18)

Proof. The lower bound holds because 7Y is admissible. Let " be the admissible profile
with cumulative function 9%/B. By Proposition 3.6(a), the map t — Fjs(u'") is non-
increasing, and Fo(u") = Pg(v/p) by Section 3.2. Hence F,(v¥) < B~ 'Ps(v§/B).
Recall that the optimized value fy s is also nonincreasing. Using (3.4) and (3.1), we find

mvin Fo(v) =B ns(1—p) = B fns(1) = 5714’&5(5) = Eg(A) —en(A).
Subtracting the two bounds, we obtain
Fo(7i) —minFy(7) < enp(A) + B~ Pp(7i/ ) = Ep(A) < enp(A) + LA,

where in the last step we used (3.17) and Eg(A) > Eg(0). This is [4, Proposition 7.7,
(7.44)]. 0

We call a number 7 > 0 that bounds the left side of (3.18) a trial budget. By Lemma 3.8,
n = enp(A) + LiA® is a trial budget simultaneously for every p € (0,1] and every
minimizer. In Sections 7 and 8, we use the trial budget to control the distance between a
minimizer and the scalar trial profile, and in Section 13, it determines the cutoff between
the two regimes of the proof.
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3.8 Reduction of the mean bias

We now reduce the mean bias to the fractional-moment error by the midpoint argument
of Step 1 in the proof of [4, Theorem 7.8]. We define

1
P(A) = — log Bpere Ne/PH0N) (1 > 0),  9(0) = INE,
NA B
so that (1) = Eg(A) —enp(A) for 0 < A < B, by (3.1). As a function of the N(N +1)/2
independent standard Gaussian coordinates (g;j, z;), the completed free energy Fﬁw/ B is
convex, because it is ! times the logarithm of a sum of exponentials of linear functions.
Its partial derivatives are N~'/2(g;0;) in g;j, where (-) is the Gibbs average of Fy g and
(2N )_1/ 2 in z;. We find that the squared norm of its gradient is at most
1 N(N-1) 1 N
N2 TNonTa
and the function is /N /2-Lipschitz. By [4, Lemma 5.2], which is a special case of Chen’s
convexity theorem [26, Theorem 1], the function A AL log lErefeAFN/ﬁ/ F_N P(A)
extends to a convex function on [0, o) whose value at zero is E ety 8 /B = Ny(0), where
we used E Dy = 0. In particular, ¢ is convex on [0, o).

Proposition 3.9 (Mean bias). For every N > 1and 0 < A < A,

0< w < Eﬁ(O) — ZEI(;(/\) + Eﬁ(z)\) + 2€N,5()\) < 32L5A5 + 2€N,‘3<A). (3.19)
Proof. The lower bound is [4, Theorem 1.1, (1.5)]; it is also Guerra’s bound [40]. Since ¥
is convex on [0, ), we have (1) < (¢(0) + (2A))/2, that is, ¥(0) > 2¢p(A) — P(2A).
Recall that (1) = Eg(A) —enp(A). Since A < Ag < B/4, we have 2A/B < 1/2. Then
Corollary 3.7 applies at the tilt 2A and implies that ey g(24) > 0, that is, (2A) < Eg(2A).
Using Eg(0) = Pg/B, we obtain

Ps—pnp _
B

which is the middle inequality in (3.19). For the last inequality, we use Eg(A) > Eg(0)
and (3.17) at 2A < 2Ay:

Eﬁ(O) — 1,0(0) < Elg(O) — ZE’B(/\) +23N,,B(/\) + Eﬁ(ZA),

Eg(0) —2Eg(A) + Eg(21) < Eg(2A) — Eg(0) < Lg(21)° = 32L,A°. O

In Section 13, we take A = N~7/%0 s that A5 = N—7/10, Proposition 3.9 then reduces
Theorem 1.1 to the bound ey g(N~7/%0) < CgN~7/10 for all sufficiently large N.



SECTION 4

Gaussian tools for arbitrary profiles

The results of Section 3 concern the law of Section 3.3, and the sharper ones hold only
at a minimizing profile. In Sections 9 to 11, we also need laws whose profile minimizes
no functional, and laws whose auxiliary field has different variances in different coordi-
nates. In this section, we introduce a class of generalized laws that contains these cases
(Definition 4.1), and we prove two Gaussian tools for them.

The first tool is Lemma 4.2, which shows that the martingale identities and the
covariance order hold for every generalized law. It also bounds the variance of averages
over levels of the squared conditional mean on a set of coordinates. We note that this
bound holds for every profile and that its proof does not use contact identities. We use it
in Section 9 for the scalar law, which is the generalized law with N = 1, field variance
d, no couplings, and root mass s = 0. We also use it in Sections 10 and 11 for the cavity
laws, which have diffusion matrix diag(cl,, b(#)) and root mass s = A/p.

The second tool is Lemma 4.3, a version of the Gaussian heat identity for normalized
expectations. Here we take expectations of functionals of finitely many Gaussian variables
and continuous Gaussian paths, and we hold the profile measure fixed. We use the
lemma in Section 9 to differentiate the scalar law under transports of its levels, and in
Sections 10 and 11 to differentiate the cavity laws in the cavity parameter. In this section,
we use only the definitions of Section 3, the arguments of [4, Section 2], and the proof of
Proposition 3.1, which we adapt.

Note that some letters have a local meaning in this section. The letter w denotes
Gaussian couplings, while in Section 10, w denotes the weights of a tree. In Section 4.2,
the derivative measures M and Q are unrelated to M = N, to the quantile function (3.6),
and to the vector M, of Section 10.

4.1 Generalized laws and a posterior variance bound

In Section 10, we decouple one spin from the others. The remaining spins then evolve
under a law whose profile need not minimize any functional and whose auxiliary field
has unequal variances. The following class of laws contains both situations.

Definition 4.1 (Generalized law). Let A = diag(ty,...,0y) with ¢; > 0, and let
(xij)1<i<j<n be real numbers; A and x are deterministic. Let w = (wjj)1<i<j<n be

49
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independent standard Gaussian variables, and write [E.¢ for expectation under their
law. Let y = séy + v be either an admissible profile in the sense of Section 3.2, so that
0 < s <1/2, or, with s = 0, an arbitrary deterministic probability measure y = v on [0, 1].
Let a(q) = u([0,4]), and let U solve
1
d,U = —E(Tr(AVZU) +a(g)VUTAVU), U(Lxw)=log Y €@ @)
ce{-11}N

where Hy(w, x) = ¥i<; kijw;joioj + x - 0. The generalized law of (A, x, i) is the joint law of
(w, X, o) built in three stages.
(i) The Gaussian law of w is tilted by the density esU(0.0w) / lErefesu(O'O?“’).
(ii) Given w, the field solves dX, = a(q)AVU(q, X4 w)dq + A/2dB, with Xy = 0,
where B is a standard Brownian motion in RV.

(iii) Given w and X, the spin ¢ is drawn with probabilities proportional to e*e(«:X1),

As in Section 3.3, we write IP and E for this law, and we define G, = 0(w, X, : 0 < r < ),
my = E[o | G4], C; = Cov(c | G;), and H; = V2u(g, Xg w).

When s = 0, the outer density in (i) is identically one. Recall that a Hopf—Cole step
of mass zero is an ordinary Gaussian expectation. The fractional-moment functionals of
Section 3 still have s > 0. The equation (4.1) has a solution for every such profile, which
is obtained from step profiles by the Hopf—Cole recursion and uniform approximation,
as we show in Step 6 of the proof of Lemma 4.2. With A = cI, with w;; = g;; and
Kkij = BVt/N for i < j, and with w;; = z; and x; = B\/t/(2N), we have H,(w,x) =
B\VtoTWo /2 + x - 0. In this case, the generalized law is the law of Section 3.3. The scalar
law of Section 9 is the generalized law with N = 1, A = d, x = 0, and s = 0. The
cavity laws of Section 10 are generalized laws with A = diag(cl,, b(u)) and independent
Gaussian couplings with deterministic variances.

In the next lemma, we adapt the argument of the proof of [54, Lemma 2.3], which is
also used in the proof of [56, Lemma 2.1]. That argument combines joint convexity in
the Gaussian drivers and a spin source, the inverse-Hessian Brascamp-Lieb inequality,
and a gauge symmetry that removes the conditioning on the terminal spin. We use it
for averages of squared conditional means on selected coordinates, and for diagonal
anisotropic laws.

Lemma 4.2 (Averaged self-overlap under an arbitrary profile). Let u = séy + v be an
admissible profile, and consider either its joint law from Section 3.3, for some 0 < p <1, 0r a
generalized law; a generalized law also allows s = 0 and an arbitrary probability measure y = v.
Then mg = VU(q, Xy) = E[o | G4], mg = 0, and a(q)Cy = Hy = C, for every q € [0,1]. Fixa
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set of n > 1 coordinates, let my be the restriction of mg to these coordinates, and let Hq‘ ~ and

Cc-

g be the corresponding principal submatrices of Hq and Cq. For every deterministic k € L%(v),

ar (/ k(q)

2
v(dq)>§ /k VE[(my ) Hy ~my | v(dg)

(4.2)
g—/k )2E[(m TC “mgv(dg).

Recall that the law of Section 3.3 is a generalized law, so that it suffices to prove the
lemma for generalized laws. The proof also gives the martingale differential

dm, = HiAY?dB;,  (0<g<1) (4.3)
for every generalized law, as we will see in Steps 1 and 6 below.

Proof of Lemma 4.2. The proof has six steps. We first prove the martingale identities and
the covariance order for step profiles. Next, still for step profiles, we write the law in
terms of independent Gaussian coordinates. We compare the curvature of the posterior
density with the gradient of the squared conditional mean, and we apply the Brascamp-
Lieb inequality with the terminal spin fixed. We then remove the conditioning on the
spin by a gauge symmetry. Finally, we pass to general profiles and general k.

Step 1: martingale and covariance order. Let i be a step profile. We adapt Step 1 of the
proof of Proposition 3.1, replacing cI by A. The generator of the field is Tr(AV?)/2 +
a(q)(AVU) - V. Differentiating (4.1) in x and applying It6’s formula along the field on
each interval between grid points, we find that

dVU(q,Xg;w) = H,AY?dB,,  dH, = —a(q)Hy;AH; dq + VH,AY?dB,,

where the last term is the contraction of the third spatial derivative of U with A/2 dB;.
The stochastic integrals are martingales, since the spatial derivatives are bounded at fixed
N. The gradient VU(1, X1;w) is the Gibbs mean of the terminal spin. By the tower
property, we have VU(q, X;;w) = E[c | G;] = my, which proves (4.3) for step profiles.
Using C; = Hj, the martingale isometry, and the equation for H, we find

1
C, = E[H; | G,] +/ E[H,AH, | G,) du

H, = E[H; | G, + / u)E[H,AH, | Gy] du

Note that the matrices H,AH, are positive semidefinite and that a(g) < a(u) < 1 for
u > ¢. Subtracting the two identities as in Step 1 of the proof of Proposition 3.1, we
obtain a(q)C; = Hy = C;. Note that H_,(w,x) = Hq(w, —x). Replacing ¢ by —c in
the terminal sum, we see that U(1, - ;w) is even. The equation preserves this symmetry,
which implies that U(g, - ; w) is even and that mg = 0.
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Step 2: Gaussian coordinates and the posterior density. Let0 =gp <g; <--- <gx =1
and a = ay on [qy,q¢11), with ay > s > 0. Then the cumulative function is constant
between grid points, and the free measure v is carried by the grid points, with v({go}) =
ap—s, v({qe}) =ap—ay;_1for1 <¢{<K-1,and v({gx}) =1 —ag_1. Let zq,...,zx be
independent standard Gaussian vectors in RYN, let

V4
Z an—qn-1)"*AY%z,  (0< £ <K),

and let Z collect the coordinates of w and of zy,...,zg. We write U,;(Z) = U(q, Xy w)
at the grid points. We recall that (4.1) is solved by the Hopf-Cole recursion U,, =
azl log]EZMe”éu"Hl when a, > 0, and by U;, = E;, Uy, , when a, = 0. We follow the
construction of [4, (2.1)—(2.3)]. We claim that, restricted to w, to the field at the grid
points, and to the spin, the generalized law is the law of (w, (X4,)¢, o) when (Z,0) has
the density
exp{Ho(w,X1) — [Uy(Z)v(dg)}
]Erefesu(o O;w)

with respect to the standard Gaussian law of Z and counting measure on {—1,1}".
Indeed, the outer tilt contributes sU,, to the exponent, the transition from g, to g1
contributes a,(U,,,, — Ug,), and the terminal Gibbs probability contributes Hy(w, X1) —
Ugg- In the sum, we see that the coefficients of Uy, Uy,, ..., Uy, are

s—ag, a—ay, ..., AK-2—Aag-1, A4g-1—1,

which are the negatives of the masses of v at the grid points. A transition of mass zero
has likelihood one, and the calculation also holds at s = 0, where the denominator equals
one. For a fixed spin ¢, we find that the negative logarithm of the conditional density of
Z is, up to a constant, the posterior potential

@0(2) = 512 = Holw,X0) + [ Uy(Z)v(dg).

Note that Hy(w, X7) is linear in Z and that each Uy is convex in Z. To see the convexity,
observe that the terminal value in (4.1) is a log-sum-exp of linear functions of (w, x), that
each Hopf—Cole step of positive mass preserves convexity by Holder’s inequality, and
that Gaussian expectation at mass zero preserves it as well. Since X, is linear in Z, we
obtain

Vi, — Q:I+/Aqv(dq) =1, A, =VilU, - 0.

The matrix Q does not depend on ¢.
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Step 3: joint source curvature. Let :: R” — RY embed a vector in the selected coordi-
nates, and let U, (Z,y) = U(q, X;(Z) 4 1y; w) for y € R". This function is jointly convex in
(Z,y), since U(q, x; w) is convex in (w, x) by Step 2 and the map (Z,y) — (w, X4(Z) + 1)
is linear. We write By = VzV,U;(Z,0), a matrix with n columns. Since Vyl4(Z,0) = m,

and ViU, (Z,0) = H, ~, joint convexity and the chain rule give

A, B, 0 .
<BqT Hq) =0,  Vzlmg|*=2Bm,. (4.4)

For a vector w and r € R, we evaluate this positive semidefinite form at (rw,m, ). The
resulting quadratic polynomial in r is nonnegative. This implies that its dlscrlmmant is
nonpositive:
TR |2 T NT ==y —
[w” Bymg |~ < (w" Aqw) (m, )" Hy “m, .
The same statements hold at g = 0, where my, = 0.

Step 4: the Brascamp-Lieb inequality. Let Y = n~! [k(q)|m, [*v(dg), a finite sum over
grid points, and let b = [ k(q)Bym, v(dgq), so that VzY = 2b/n by (4.4). For every vector
w, using the last display, the Cauchy—Schwarz inequality for the integral against v, and
[ Ayv(dg) = Q-1 < Q, we obtain

lwTh|? < /wTAqu dq) /k TH“m v(dq)

Taking w = Q~'b and dividing by bT Qb when it is positive, we find that
bTQ b < [ K(9)(my ) Hy " my v(dg);

if }TQ~1b = 0, this inequality holds trivially. Fix ¢. The potential ®, is smooth, its
Hessian Q is at least I, and it has Gaussian tails. By the Brascamp-Lieb inequality [21],
in the form [4, Proposition 2.2, (2.14)], we have Var(Y | ¢) < E[VzYTQ VY | ¢], and
we conclude that

Var(Y | o) < /k TH Smg V(dQ)’ }

Step 5: removing the conditioning. For T € {—1,1}", we consider the map
i — 10, wij = TiTjWij, Zh,i = TiZp,i-

This map preserves the Gaussian reference law. Because A is diagonal, it multiplies
each X, coordinatewise by 7. Further, H; evaluated at the transformed (w, x) equals
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Hs(w, x), and the map leaves every U, invariant. It therefore preserves the joint density
of Step 2. It maps m,; to T;m,; and (Hy);j to 7;7;(Hy);j, so that Y and (mq_)THq__mq_
are invariant. The map acts transitively on spin configurations, which implies that the
conditional law of these quantities given ¢ does not depend on ¢. In particular, E[Y | 0]
is constant, and the law of total variance implies that Var(Y) = E Var(Y | c). Combining
this with Step 4, we obtain the first inequality in (4.2) for step profiles. The second
inequality follows from H,~ =< C; 7, since principal submatrices preserve the order
Hy; = Gy

Step 6: general profiles and general k. We approximate p by step profiles with the same
root mass, as in Step 4 of the proof of Proposition 3.1 and [4, Section 2.6]. That is, we
push v forward to finite meshes that contain 0, 1, and any prescribed finite set of levels,
with mesh size tending to zero. The argument of [4, Section 2.6] uses only that the spins
are bounded, that spatial derivatives of fixed order are bounded uniformly over step
profiles at fixed N, that the solution is Lipschitz in the profile in L!, that the outer tilt has
Gaussian domination, and that the disorder, the Brownian motion, and the terminal spin
can be coupled. These facts carry over to a bounded diagonal A and to couplings x;jw;;.
For the Lipschitz bound, let U and U be the solutions for the cumulative functions a and
i, and let ¢ = U — U. Subtracting the two equations, we find

a—a
2

1 ~ ~ ~
9p+ 5 Tr(AV2g) + g(vu L V) TAVe = 28V TOTAVE,  ¢(1,-;w) =0
Since each coordinate of VU is a conditional spin mean, we have VUTAVU < Tr A. By
the backward representation of ¢, we have

TrA ! . N .
sup lp(g,x;60)| < == [ fa(w) ()| du < 5 max i o = al s

This replaces the constant cN /2 of [4, (2.19)]. It follows that the ratio of the outer densities
for u and for an approximating step profile converges to one uniformly in w. Ats =0,
the outer density is identically one, and the approximation requires no division by a root
mass.

Under the common coupling of [4, Section 2.6.1], the processes X, m, H, and C for the
step profiles converge to those for y, uniformly in g, in probability. Then the identities
of Step 1, including (4.3), pass to the limit, where for (4.3) we use the Itd isometry
and the bounded convergence of H. For continuous k, the integrands q — k(g)|m, |?
and g — k(q)z(mq’)THq’ ~m, are bounded and continuous along each path. From any
subsequence we may extract a further subsequence on which the process convergence is
almost surely uniform in g. On that subsequence the integrands converge uniformly, and
their integrals then converge by weak convergence of the deterministic free measures.
The integrands are bounded, the ratio of the outer densities converges to one uniformly
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in w, and, since U(0,0; w) grows at most linearly in w, the outer densities are dominated,
uniformly along the approximation, by a function that is integrable under the Gaussian
reference law. This allows passage to the expectations and variances. Thus (4.2) holds for
continuous k. Next, we show that both sides of (4.2) are continuous in k € L?(v). Since
jmg |> < n, we have

H% /(kl(q) — ka(q)) lmy [ v(dg)

which shows that the left side of (4.2) is continuous in k. Further, (m, )THq_ “my <

(mq_)TCq__mq_ < n||Cyllop < nN, which implies that the right sides change by at most

< 1/2 _
ooy < V02— Rl

4n"'N|lk; — ka| 12wy |lk1 + k2| 12(,). Since continuous functions are dense in L%(v), this
proves the lemma. N

4.2 Differentiating normalized Gaussian path expectations

In Sections 9 to 11, we differentiate normalized expectations under Gaussian field laws
while keeping their profile measures fixed. The parameter changes the covariance of the
Gaussian variables. In Section 9, it changes the clock of the field path, and in Sections 10
and 11, it changes the variance of a row of couplings and the clock of one field coordinate.
The densities that we encounter are exponentials of integrals of smooth functions of the
tield against the profile measure, which may have atoms. We use the following version
of the Gaussian heat identity, for finitely many Gaussian variables and continuous field
paths. Its finite-dimensional input is the classical formula for the derivative of a Gaussian
expectation with respect to the covariance. A general version, under hypotheses different
from ours, is proved in [85, Theorem 1]. In the proof, we reduce to finite Gaussian vectors
by Bernstein approximation of the paths, while we keep the profile measure, including
its atoms, exact.

Setting. Let I C IR be a nondegenerate compact interval with interior I°, and let z € I be
the parameter. Under a reference probability measure, with expectation E ¢, we consider
the following random variables.

(i) Finite coordinates G = (vx(2)'/2¢x)1<k<n, Where &1, ..., &y, are independent stan-
dard Gaussian variables and vy: [ — [0, c0).

(ii) Field paths on a fixed finite rooted tree. Each edge e carries the level interval 0,1], after
an affine change of variable, and d components. For each edge ¢ and component
j < d, let B,; be a standard Brownian motion, and let T,;.: [0,1] — [0,c0) be a
deterministic nondecreasing clock such that T, .(0) = 0. The Brownian motions for
different edges and components are mutually independent. The path on the edge ¢
is

G:(e,j,v) = Gz(€',],1) + B j(Te 2 (v)), 0<ov<l1,



4  Gaussian tools 4.2 Differentiating normalized Gaussian path expectations 56

where ¢’ is the parent edge of ¢, and the first term is 0 if e starts at the root.

(iii) A finite family w of independent standard Gaussian variables that do not depend
on z and are independent of the variables in (i) and (ii), and a variable ¢ that ranges
over a nonempty finite set and is integrated against counting measure.

The variables ¢y and the Brownian motions B, ; are mutually independent. Thus the
finite coordinates and the field paths are independent under the reference law. This
setting includes all the scalar and cavity applications below. We write Z for the index
space formed by the finite coordinates 1 < k < ng and the field points and components
(e,j,v). Itis a compact metric space, the disjoint union of a finite set and finitely many
copies of [0,1]. The Gaussian coordinates G, = (G, GP ath) form a random element of
the space C of functions on Z that are continuous on each copy of [0, 1], with the norm
|Gfin| + || GPath|| . We denote their covariance by K (i,i') = E[G.(i)G.(i')] for i,i' € T.
For example, for one edge and one component, K;(v,v") = T;(min{v,v'}).

Let 0,(G) = 4;(G,w, o) and ®,(G) = ®,(G,w, o) be real functionsof z € I, G € C, w,
and . We write ¢, and &, for their derivatives in z, with (G,w, o) fixed, and K; for the
derivative of K; in z. For a continuous kernel A on Z? and a finite signed measure B on
72, we write (A, B) = [[ A(i,i")B(di, di’), and S ® P denotes the product of two signed
measures on Z.

Lemma 4.3 (Normalized Gaussian path heat identity). In the setting above, assume the
following.

(A1) Variances and clocks. Each vy and each T, ;. (v) is continuous in z € I, jointly with v for
the clocks, and continuously differentiable in z € I°. For z € I°, each nonconstant vy is
positive and each clock is strictly increasing in v. Coordinates with vy = 0 are omitted.

(A2) Covariance. The covariance K;(i,i') is differentiable in z € I°, and the maps (z,i,1') —
K. (i,i'") and (z,i,i") — K. (i,i") are jointly continuous on I x I?, where K at the endpoints
of I denotes the continuous extension.

(A3) Functionals. For each o, the functions ¢;(G,w,0), ®.(G,w,0), ?,(G,w,0), and
®,(G,w,0) are jointly continuous in (z,G,w) € I x C x R™, where ny is the num-
ber of auxiliary Gaussian coordinates, with ¢, and &, extended continuously to the endpoints
of I. The functions ®,, ®,, and I, are bounded uniformly in all variables, and there exists
C < oo such that

[62(G)] < C(1+ || + G + [|GP*|co).

(A4) Derivative measures. For fixed (z,w, o), the maps G — £;(G) and G — D,(G) are
twice continuously differentiable on C, and their derivatives are represented by finite signed
measures

S=D¢, M=D*, P=Do,, Q = D*®,
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on T and T?, in the sense that, for example,
DC.(G)[H] = / hds,  D*6.(G)[h 1] = / / nGH (') M(di, di') (b € C).

For fixed (w, o), the four measures depend continuously on (z,G) in the total-variation
norm, and their total variations are bounded uniformly in all variables.
Let Z, = Eere'*(%2), where Byt includes the sum over o, and let E,® = Z7'E o [e/(C:)D].
Then, for every z € I,

d . .
EEZ®Z - ]Ez®z + COVZ (®Z/ EZ)
1 .
+ E1EZ<I<Z,Q+5@2>13+P®5+ (@, —IEZ<I>Z)(M+S®S)>, (4.5)

where the functionals and measures are evaluated at G,. The derivative is one-sided at the
endpoints of 1, including endpoints at which a finite-coordinate variance vanishes. The same
differentiation gives

d . 1 .
ElOgZZ :]Ezgz+§]Ez<Kz,M+S®S>. (4.6)

Remark 4.4. We show in the proof that the right sides of (4.5) and (4.6) are continuous
in z € I, so that z — E,®, and z — log Z, are continuously differentiable on I. The
assumptions hold, in particular, for the smooth local functionals that we use in Sections 9
to 11, integrated against a fixed finite measure. For instance, let @ be a finite measure
on the path part of Z, possibly with atoms, and let /,(G) = — [ V;(i, G(i)) @(di), where
V. (i, x) is twice continuously differentiable in x, and 0,V, and a§VZ are bounded and
jointly continuous in (z,i,x). Then

S=-aV(,G())@, M= diag,(@RVi(, G()) @),

where diag, is the pushforward under i — (i,7). The total variation of the difference of
the scores at G and G’ is at most @(Z) sup; |0xVz(i, G(i)) — 0xV;(i,G'(7))|, and the same
holds for the Hessians with 92V,. We note that these functions are uniformly continuous
on compact sets and that G is bounded, which gives the continuity in (A4) for this term.
An atom of @ produces an atom of M on the diagonal, and its contribution to (K, M)
involves K on the diagonal.

Proof of Lemma 4.3. The proof has seven steps. We first prove the identities for finite
Gaussian vectors. We then approximate the paths by their Bernstein polynomials and
couple the approximations on one probability space. Next, we show that the derivative
measures and the covariance kernels converge, and we establish a common integrable
envelope and a lower bound for the normalizers. Finally, we pass to the limit in the
interior of I and treat the endpoints.



4  Gaussian tools 4.2 Differentiating normalized Gaussian path expectations 58

Step 1: the finite-dimensional identity. We begin with a finite Gaussian vector. Let
] be an open interval, and let Y;, z € |, be a centered Gaussian vector in IR¥ whose
covariance X, is continuously differentiable in z. We allow the matrix ¥, to be singular.
Let F,: R” — R be continuously differentiable in z and twice continuously differentiable
in y € R?, and assume that F;, 9,F,, VF,, and V2F, are bounded by CeClvl, locally
uniformly in z. We claim that

d 1.
EIEFz(Yz) = ]E aze(Yz) —‘I_ §]E<ZZ, VZFZ(YZ)>' (4.7)

Let ¢ > 0, let { be a standard Gaussian vector in R?, and let A, = (X, + el )1/ 2. The
matrix square root is smooth on positive definite matrices, so A, is continuously dif-
ferentiable in z. By dominated convergence, we may differentiate IEF;(A.{) under the
expectation. The chain rule gives, besides E9d,F;(A.{), the term E[VF;(A.Q) - A:{].
Using Gaussian integration by parts, E[(;¢(0)] = E[0,2({)], we find that this term
equals ETr(A,V?F,(A.{)A;). Since V?F, is symmetric and A, A, + A, A, = ¥, this is
E(X,, V2F,(A,{)) /2. We integrate this identity over [z1,2z;] C J and let & | 0. The vector
A.{ has the law of Y; + v/¢{’, where {’ is a standard Gaussian vector independent of
Y,. Since the growth bounds give domination, we obtain the integrated form of (4.7).
Realizing Y, = Z%/ 2@, which is continuous in z, we see by the same domination that the
right side of (4.7) is continuous in z. The fundamental theorem of calculus then gives
(4.7). This is the classical formula. Note that we never invert %.,.

We will apply (4.7) to e’z and to e’*®,, composed with a linear map from R? to C, as
in Step 2. By the product rule, we have De’ = ¢‘S, D%’ = ¢/(M+S®S), and

D*(e'®) =’ [Q+S®P+PRS+P(M+S®S)].

Inserting these derivatives into (4.7) for the numerator E,[e/>®.] and the denominator
e, and using the quotient rule, we obtain (4.5) for a finite Gaussian vector. Observe
that the centering ®, — [E,®, comes from the derivative of the denominator. Dividing
the derivative of the denominator by the denominator gives (4.6).

Step 2: Bernstein approximation and kernel convergence. We use the Bernstein approx-
imation introduced in [13]. Let m > 1 and v; = [/m for 0 < [ < m. For a continuous
function f on [0, 1], the Bernstein polynomial is

m

uf(0) = Ebus@)fer), bus(e) = ()1 -0y

The operator I1,, is linear, and I, f(0) = f(0) and I1,f(1) = f(1). The weights are
nonnegative and sum to one, which gives ||I1;;f||cc < ||f|lco. Further, for every § > 0, we
have

1l

2mé?

T f = flleo < wp(8) +
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where wy is the modulus of continuity of f. This follows from Chebyshev’s inequality for
a binomial variable with m trials, whose variance is at most m/4. In particular, IT,,f — f
uniformly over any bounded equicontinuous family of functions f. The same holds for
the tensor product I, ® I, acting on continuous functions on [0, 1]?, with the bound
w05(6) + | fllo! (m&?).

On each edge and component, we let I, act on the path, and we leave the finite
coordinates unchanged. We denote the resulting operator on C also by I1,,. Then I1,,G;
is a linear function of the finite Gaussian vector Y, formed by the finite coordinates and
the sampled values G;(e,j,v;). A value at a vertex of the tree may appear in several
coordinates of Y,. Step 1 allows such repeated coordinates, since it does not require an
invertible covariance. The covariance of Y, consists of the values of K, at the sampled
points. By (A2), it is continuously differentiable on I°, with derivative given by the values
of K,. The growth conditions of Step 1 hold by (A3) and (A4), since ||[TT,yl|lc < 2|y|.

We set

ggm) - gz(HmGz)/ q)gm) - q)z (HmGz)z Z.gm) - ]Erefeggm)/

and we normalize the approximate moment IEEm)CI)gm) = (Z;Em))_llEref [eém)cbgm)] by its
own normalizer Z\". By the chain rule, the derivative of ¢,(I1,y) in the sampled
coordinate (e, j,v;) is [ by, ;dS, where b,,; is placed on the edge e and the component
j. We obtain the second derivatives in the same way from M. We use Step 1 for fixed
(w, ), and we then integrate over w and sum over ¢. The domination of Step 5 justifies
this. We conclude that (4.5) and (4.6) hold for the approximations at every z € I°, with
E; replaced by 1E§’") and with the functionals and measures evaluated at I1,,G,. In these

identities, K; is replaced by the kernel

K" =Y b1 (0) by (w) K (01, 0p)
L

on each pair of edges and components. Blocks between finite coordinates are unchanged,
and blocks between a finite coordinate k and a path use the same sampling in their path
variable:

KU (k, (e, j,0 mez (e,4,01))-

By (A2), the kernels K, and K, are uniformly continuous on the compact set I x 72,
Hence the families {K;},c; and {K;},c; are bounded and equicontinuous. Using the
Bernstein bound, we obtain

sup [|[KI™ = Kello — 0, sup [|KI"™ = Kzl — 0, (4.8)
zel zel

(m)

where K; ", the covariance of I1,,G;, is defined in the same way.
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Step 3: coupling. In Step 1, we used only the law of Y, at each fixed z. To pass to the
limit, we use the realization of the setting, with one Brownian motion Be,j for each edge
and component, evaluated at the varying clocks. The finite coordinates are vy (z)'/2&;
for fixed Cj, independent of these Brownian motions as in the setting. By (A1), the map
(z,v) — G(e, ], v) is almost surely continuous on the compact set I x [0, 1]. It is therefore
uniformly continuous, and the family {G;(e, ], -) }zcs is equicontinuous. By Step 2, we
have sup,; [|[T1,G; — G;||¢ — 0 almost surely. Let T be the maximum of the clocks over
I x [0,1], with T = 0 if there are no field paths. Let 7 = max({0} U{v(z) : 1 < k <
no, z € I}), so that o = 0 if there are no finite coordinates. Since the value of a path at a
point of the edge e is a sum of increments of the Brownian motions on e and its ancestor
edges, we find that

sup [[TnG:|lc < sup IGzlle < @/%[2] + ) sup [Be;(7)].

zel e,j 0<t<T
Step 4: convergence of the derivative measures. By (A4) and Step 3, we see that the
measures S, M, P, and Q evaluated at I1,,G, converge in total variation to the same
measures evaluated at G, almost surely, for every z € I. Combining this with (4.8) and
the uniform bounds on the total variations, we find that every contraction in the identity
of Step 2 converges. For example, writing M) for M evaluated at I1,,G., we have

(R, MOy — (K, M| < K™ = Ke oo | MU || py + || K |oo| M) — M] |7y,

and for product measures we use ||S' @ P’ — S® P||ty < |S" = S||lv||P'||tv + ||S||tv || P’ —
P||ty. This includes the diagonal contributions of atoms, as in Remark 4.4, since only the

(m)(

field values are approximated and K;""’ (v, v) — K;(v, v) uniformly.

Step 5: domination and the normalizers. By (A3) and Step 3, we have et < W for all
m and z, where

W =exp{C(1+ |w| +9"2Je| + } sup [Be;(v)])}
e,j 0<t<T
and C is the constant of (A3). All differentiated terms in the identity of Step 2 are products
of a weight with quantities bounded by (A3), (A4), and (4.8). Hence a constant multiple
of W is a common envelope. It is integrable to every fixed positive power, because the
suprema of Brownian motion over a bounded interval have Gaussian tails, and the sum
over o is finite. We now show that the approximate normalizers have a common positive
lower bound. We retain one value oy of the counting variable. Using Jensen’s inequality
and the bound on |/;| in (A3), we obtain
Zém) > ]Erefezz(nmcz'w'%) = exp (]Eref (I Gz, w, ‘70)) >e €,

where the expectations are over the Gaussian variables only, and C’ does not depend on
m or z.
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Step 6: passage to the limit in the interior. Let &,(z) = E/™®!"), and let ¥,,(z) be
the right side of the identity of Step 2. Let [z1, 2] C I°. By Step 2 and the fundamental
theorem of calculus, we have

Z
Em(z2) — Em(zr) = / Y. (z) dz.
Z1
By Steps 3-5 and dominated convergence, we see that £,,(z) — E,®, and ¥,,(z) — ¥(z)
for all z € I, where ¥(z) is the right side of (4.5). Here we used the lower bound on the
normalizers and the continuity of /., @, ?,, and @, in G. The functions ¥,, are bounded
uniformly in m and z. Using dominated convergence in z, we obtain

z
E.,®., — E. &, = /Z " ¥ (2) dz.

1
The same argument with z; — z in place of m — oo shows that ¥ and z — E,®, are
continuous on I. Indeed, by the coupling, G;, — G uniformly, the measures converge in
total variation by (A4), K,, — K uniformly by (A2), and the envelope of Step 5 dominates.
By the fundamental theorem of calculus, we conclude that (4.5) holds on I°. The same
argument with @ = 1, applied to log Zém) instead of a ratio, gives (4.6) on I°.
Step 7: endpoints. Let z_ be an endpoint of I, say the left one. The integrated identity of
Step 6 holds for z_ < z1 < zpin I°. As z1 | z_, the left side converges because z — E, P,
is continuous on I, and the integral converges because ¥ is continuous on I. This also
holds if a finite variance vanishes at z_. In that case, the corresponding coordinate
converges to zero, while the derivative measures and K, have continuous limits, and we
never invert the covariance matrix. We obtain E,,®,, —E, ®, = [ sz ¥ (z)dz, and the
continuity of ¥ gives the one-sided derivative at z_. We treat the right endpoint and (4.6)
in the same way. O



PART II

Overlap estimates at a minimizer



SECTION 5

Self-overlap moments on quantile intervals

In this section, we bound two moments of the self-overlap at a minimizing profile. The
first is the integrated variance V = [ Var(S,) v( dg), one of the three terms of the defect
in (3.15). The second is the integrated cubic moment H3 = [ E|S, — ¢q|° v(dg), which
appears in the cavity argument of Section 10. We control both by comparing S; with
averages of L, over windows of quantile levels on either side of g; the variances of these
averages are bounded by (3.10).

The section contains three results. In Lemma 5.1, we prove two comparisons: condi-
tionally on G, the self-overlap S; is at most twice an average of L, over later levels p > g,
and it equals twice an average of L, over earlier levels p < g plus a nonnegative term.
Proposition 5.2 bounds the integral of Var(Sg,)) over a quantile interval in terms of its
length, a lower bound for the cumulative mass on it, and the diameter of its image under
Q. Corollary 5.3 shows that H3 is at most an arbitrarily small multiple zV of V plus an
error of order (Ms)!log(2M)log(2/z).

We use the martingale and contact identities (3.7) and (3.9) of Proposition 3.1, the
integrated variance bound (3.10) of Proposition 3.3, and the quantile function (3.6). We
use Proposition 5.2 in the proof of Proposition 13.1, which bounds the defect for small
p, and Corollary 5.3 in the proof of Corollary 12.5, where the cavity inequality is closed.
Lemma 5.1 is used only in this section.

We refine the quantile-window argument of [4, Lemma 3.3], which estimates integrals
of Var(Lg(y)) over quantile intervals. By Lemma 3.5, we have Var(Lq) = j; + Var(5;)/4,
where j; is the variance of the conditionally centered part N o — mg) - mg of Ly An
estimate for Var(L,;) must therefore also control this centered part, and in [4, Lemma 3.3]
it produces additional residual terms. Here we compare conditional expectations given
Gy, in which the centered part vanishes. We estimate j,; separately in Section 6.

5.1 Quantile windows and kernels

Standing assumptions. Throughout this section, we fix N > 1,0 < p <1,and 0 <s <
1/2,sothatt =1—p € [0,1) and M = Nc > 0. We let 4 = sy + v be a deterministic
admissible profile, and expectations refer to its joint law from Section 3.3. Each statement
says whether y must minimize F;s; a statement about a minimizer holds for every
minimizer, with the same constants. All constants in this section are absolute: they do
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not depend on N, B, p, s, or the profile.
Recall that o € {—1,1}N and m,; = E[o | G]. Then |my|*> < N and |0 - m4| < N, and
it follows that
0<S,<1 ILl<s (0<q<D)

The observables S; and L, are jointly measurable in the level and the outcome, because
the process q — m, is continuous. They are also bounded, and Fubini’s theorem applies
to their integrals against deterministic functions in L' (v).

The variance bound. The estimates of this section rest on the first bound in (3.10), and
its factor a(g) ! is the reason for working with quantiles. In the proof of Proposition 3.3,
this factor comes from two facts. The first is the bound N~2 [ k(q)* E Tr(H,C,) v(dg) for
the variance, which holds for every admissible profile [4, Proposition 2.2, (2.15)] and rests
on the Brascamp-Lieb inequality for the posterior law of the Gaussian coordinates. The
second is the inequality Tr(H,C,) < a(g) ' Tr Hg at contact levels, which follows from
H; — a(q)Cy = 0, together with ETr H; < N/c.

Quantiles. Recall that the quantile function Q of (3.6) pushes Lebesgue measure on
(0,1 —s) forward to v. We write F(p) = v([0, p]) and F_(p) = v([0,p)), so that a(p) = s +
F(p). The infimum in (3.6) is attained because F is right-continuous, that is, F(Q(v)) > v;
in particular, a(Q(v)) > s + v. We also use

a(g) >s (0<g<1), Q(v) esuppr (0<v<1-—s). (5.1)

The first bound holds because u > sdy. For the second, let q. = Q(v), so that v([0,4+]) >
v > 0. If g, = 0, then 0 is an atom of v and lies in suppv. If g« > 0 and the interval
(g« — 1,9« + 1) were v-null for some 0 < r < ¢y, then v([0,9+ —1/2]) = v([0,9+]) > v,
which contradicts the definition of Q(v) as an infimum.

If p is a minimizer, then every point of supp v is a contact level. By (5.1) and (3.9), we
then have ES((,) = Q(v) for every v € (0,1 —s). In that case, we define

&o = Sg() — Q(v) 0<v<1-—s).

Note that |&,| < 1, E&, = 0, and E&2 = Var(Sq(y)). Using that Q pushes Lebesgue
measure forward to v, we can write
I-s 1—s
v- [ EGd,  Hi= [ EGPdo
0 0
The integrands are Borel functions of v, by the joint measurability noted above, Fubini’s
theorem, and the monotonicity of Q.
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Windows. Let I C (0,1 —s) be an interval of length |I| > 0. The image of Lebesgue
measure on | under Q is dominated by the image of Lebesgue measure on (0,1—s5),
which is v. As in [4, Section 3], it has a density f; with respect to v, with

0<fr<1, /fldv:|l|.

The density is explicit at an atom. If p is an atom of v, with mass r, = v({p}), then
{v: Q(v) = p} is an interval with endpoints F_(p) and F(p), and

)= [IN(F-(p), E(p))|
rp )

fi(p

In particular, a window may contain only part of the quantile interval of an atom; the
atom then receives the corresponding fraction of its mass. We define the normalized
density x; = f1/|I]. It satisfies

1
0<xr<|I|7%, /K]dl/ =1, /(pxldv = m/l(p(Q(v))dv

for every bounded Borel function ¢. We say that I has threshold u > 0 if a(Q(v)) > u for
almost every v € I. Every such interval has threshold s, by (5.1).

Kernels. More generally, we call a deterministic Borel function ¥ > 0 on [0,1] with
f xdv =1 and f k2dv < oo a kernel. For a kernel x, we define its mean level and the
average of L, — p/2, which is centered when y is a minimizer,

pe= [ prp)vidp),  Ac= [x(p)(Ly—E)u(dp).

We write p; and A7 when x = ;. Then

pr= %/IQ(U) do, A= %/I<LQ(U) — @) do.

Fixed kernels. Each assertion of Lemma 5.1 below concerns one level g and one kernel x,
both deterministic. In Proposition 5.2 and Corollary 5.3, the level and the kernels depend
on a quantile parameter v. We then apply Lemma 5.1 separately for each value of v, and
we integrate over v only the resulting deterministic expectations. In this way, we never
need versions of the conditional expectations that are chosen simultaneously for all v.

5.2 Two-sided conditional comparison

For a later level p > g, we show by the conditional Jensen inequality that S; is at most
2E[L, | G4]. For an earlier level p < g, the conditional expectation of L, given G,
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is S,/2 minus the nonnegative quantity |m, — m,|?/(2N). We average these relations
over p against a kernel and obtain two one-sided comparisons between S, — g and the
conditional expectation of Ay given G,. At a minimizer, Ay is centered, and its variance
is controlled by (3.10).

Lemma 5.1 (Two-sided conditional comparison). Let u be an admissible profile, let g € [0,1],
and let k be a kernel.

(@) If x = 0 v-almost everywhere on [0, q), then almost surely
Sqg—q < (Px—q) + 2E[A« | Gyl.

(b) If x = 0 v-almost everywhere on (q,1], then almost surely

Sy —4= (P — @)+ 2B[Ac [ 6]+ 3 [ x(p)lg —myl2u(dp)
> (Px —q) + 2E[A« | Gg].
If u minimizes F; s, then in addition the following hold.
(c) We have EAx = 0 and

K 2
E[(E[A | 6,)?) < Var(ae) < 5 [ SEE v(ap)

(d) Let ¢ > 0. If x satisfies the hypothesis of (a) and px —q < ©/2, then

E[(Sq = 9)*1(s,—q>0}] < 16Var(Ay).
If « satisfies the hypothesis of (b) and g — p < ©/2, then
E[(Sq—q)*1(s,—g<—y] < 16 Var(Ay).

(e) If I C (0,1 —s) is an interval of length x > 0 with threshold u, then Var(Aj) < 1/(Mux).
For every admissible profile and every interval I C (0,1 — s) of positive length, k| satisfies the
hypothesis of (a) if Q > q on I, and that of (b) if Q < gon L.

Proof. Parts (a) and (b) are statements about conditional expectations. We prove each first
for a single level p and then integrate against x(p) v(dp). Parts (c)—(e) add the contact
identity and (3.10). Let

N = [x(p)Lyv(dp) = A+ 2.
Taking the conditional expectation given G, in the definition of L,, and recalling that
my = E[o | Gp] is Gp-measurable, we find that

E[Lp | Gp] = %Sp (0<p<1). (5.2)
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Part (a). Let p > q. The process m is a martingale by (3.7), and m, = E[m, | G,;]. Using
the conditional Jensen inequality for x — |x|?, the tower property, and (5.2), we have

S, <E[S, | G,] = 2E[L, | G,].

Let { > 0 be abounded G;-measurable random variable. Then E[{S,] < 2[E[CL,] for every
p > g. We integrate this inequality against the probability measure x(p) v( dp), which
does not charge [0,9). By Fubini’s theorem, which applies because |{L,| is bounded,
this yields E[(S,;] < 2E[fA’]. As  is arbitrary and S; is G;-measurable, we conclude
that S, < 2E[A" | G,] almost surely. Subtracting g from both sides and recalling that
AN = Ag + pr/2, we obtain (a).

Part (b). Let p < gq. Both m, and m, are G;-measurable, and E[c | G;] = m,. Expanding
jmg — myp|?, we find

E[Ly | G4] = N 03 N

The right side is bounded and jointly measurable in p € [0,g] and the outcome. Its
integral against x(p) v( dp), which is concentrated on [0, q], is G;-measurable, because m
is continuous and adapted. Testing against bounded G,;-measurable variables as in (a),
we find that

S 1
E[A' [ Gg) = 5 = 555 | ®(p)lmg —my[*v(dp).
Multiplying by two, subtracting g, and using A’ = Ay + px/2, we obtain the identity in

(b). The inequality holds because the last term is nonnegative.

Part (c). Let 4 be a minimizer. By (5.2) and (3.9), we have IEL, = [ES,/2 = p/2 for every
p € suppv, and in particular for v-almost every p. Then EA, = 0 by Fubini’s theorem.
By the conditional Jensen inequality, we have

E[(E[Ax | G;))?] < EAZ = Var(Ay).

As Ay and A’ differ by a constant, the last bound in (c) is the first bound in (3.10) with
k = x.

Part (d). Let { = S; —gand Y = E[A, | G,]. Suppose first that « satisfies the hypothesis
of (a) and px — g < /2. On the event { > ¢}, part (a) implies that
1%
2Y 2 ¢ —(px— 1) ZC—§>§>0,
so that ¢ < 16Y2. Next, suppose that « satisfies the hypothesis of (b) and g — px < 8/2.
On the event {¢ < —8}, part (b) implies that
¢

4
2Y <G+ (g P S8+ 5 <5 <0,
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and again &% < 16Y2. In both cases, the expectation in (d) is at most 16EEY?, which is at
most 16 Var(Ay) by (c).

Part (e). The bound x; < 1/x implies that K% < k;/x. The function 1/a is Borel and
bounded by 1/s, by (5.1). Using the identity for [ ¢ x; dv with ¢ = 1/4, we have

xk1(p)? 1 / kr(p) 1 / do 1
[ atp @ =5 Gy 9 = 2 fragen S
where we used the threshold in the last step. Inserting this bound into (c), we find that

Var(Aj) < 1/(Mux). This is the bound [4, Section 3, (3.6)], because Aj and x ! fl L) do
differ by the constant p;/2.

The hypotheses for ;. Suppose that Q > g on I. Then

1
/1[0/q)1<1d1/ = il {vel:Qv)<q}| =0,

so k1 satisfies the hypothesis of (a). The case Q < g is the same, with (g,1] in place of
0,7). O

5.3 Variance on a quantile interval

We now use the comparisons of Lemma 5.1 to bound the integral of Var(Sq(,)) over a
quantile interval. For each variance threshold, we compare every interior point v of the
interval with the two windows of one common radius r on either side of v. The random
part of each comparison is twice a conditional expectation whose second moment is
at most (Mur)~!, which decreases as r grows. The deterministic part is at most the
increment of Q across the window (v —r,v +r). After we extend Q by constants beyond
the ends of the interval, the integral of this increment over R equals 27 times the diameter
of the image of the interval, because Q is nondecreasing; its integral over the interior
points is at most this quantity. This bounds the measure of the set of points where the
variance exceeds the threshold, and integrating over the threshold gives the result. For
an interval I C (0,1 —s), we let

¢(I) = esssup |Q(v) — Q(w)|

v,wel

denote the diameter of its image.

Proposition 5.2 (Variance on a quantile interval). Let pu be a minimizer of Fs, and let
I C (0,1 —s) be an interval of length h > 0 with threshold u > 0 and image diameter { = ((I).
Let € = (Mu)~!. Then

/IVar(SQ(U)) dov <128 [min{h,e(l +log, (h/€))} + (66)2/3h1/3]. (5.3)
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The constant is absolute, and I may contain part of the quantile interval of an atom of v.

Proof. The proof has four steps. First, we record an identity for the increments of Q.
Second, we bound Var(Sg(,)) at an interior point v by comparing it with the two windows
of radius r next to v. Third, for each threshold T € (0,1), we choose r depending on T
and bound the measure of the set where the variance exceeds 7. Fourth, we integrate
over T.

Step 1: increments of the quantile function. Discarding endpoints, which changes no
integral below, we write I = (v,7), with h =7 — v. We set

x(v) = E& = Var(Sg()) € [0,1] (vel).

As Q is nondecreasing, its essential infimum and supremum on I are g = lim, |, Q(v)
and g, = limy15Q(v), and g4 —g- = . We extend the restriction of Q to I to a
nondecreasing function Q on R by setting Q = g— on (—o0,v] and Q = g+ on [7,00). Let
dQ be the distributional derivative of Q, a positive Lebesgue-Stieltjes measure of total
mass g4+ — q— = {. We claim that

/R(Q(U +7)=Qv—r))dv=2rL  (r>0). (5.4)

Indeed, Q has at most countably many discontinuities. For fixed r > 0 and v outside the
two translates of this countable set by r and by —r, both v —r and v + r are continuity
points, and Q(v +r) — Q(v — r) is the dQ-measure of [v — r,v + r]. By Tonelli’s theorem,

/]Rd@([v—r,v-i—r])dv:/]R/Rlﬂx_vgr}dv dQ(x) = 2r¢.

In words, each unit of mass of dQ is counted for the centers v within distance r of it, and
these form a set of length 2r. The identity uses only that Q is nondecreasing; in particular,
it holds when Q has jumps or intervals of constancy.

Step 2: the two windows at a fixed radius. Let0 <r <h/2andv € (v+r,0—r). The
windows - = (v —r,v) and I+ = (v,v +r) lie in I, have length r, and have threshold u.
We set

Ar(’U) = Q(U+T) - Q(’(’) - 1’) >0, Yj: = IE[/\[i ’ QQ(U)]

Note that Q > Q(v) on I+ and Q < Q(v) on I_, because Q is nondecreasing. It
follows from the last assertion of Lemma 5.1 that x;, and x;_ satisfy the hypotheses of
Lemma 5.1(a) and (b), respectively, with g4 = Q(v). Further, by monotonicity,

0<pr, —Qv) <Q(v+7r)—Q(v)
0<Q(v) —pr. <Q(v) — Qv —71)
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Then Lemma 5.1(a) and (b) imply that
&o < Ar(v) +2Y4, —Cp < Ar(v) —2Y_.

On the event {&, > 0}, the first inequality implies that ¢2 < (A,(v) +2|Y+|)?, and this
is at most 2A,(v)? + 8Y?2 because (x + y)? < 2x% + 2y2. On the event {&, < 0}, we have
&2 < 2A+(v)? +8Y?2 in the same way, by the second inequality. Since these two events are
disjoint, we have

&2 < 2A,(v)* +8Y2 +8Y2.

Lemma 5.1(c) and (e) imply that EY? < Var(Aj,) < (Mur)~! = ¢/r. Taking expectations,
we conclude that

16
x(v) < 2A.(v)* + Te for everyv € (v+ 71,0 —7). (5.5)

Note that v and r are fixed here. The windows and the level Q(v) are then deterministic,
and Lemma 5.1 applies as stated.

Step 3: the measure of the set where the variance is large. Fix 7 € (0,1) and let
r = 32¢/7, so that 16e/r = 7/2. Suppose first that r < h/2. If v € (v+7r,7—r) and
x(v) > T, then (5.5) implies that 2A,(v)? > /2, that is, A,;(v) > 1/T/2. On this interior

interval, we have A,(v) = Q(v+7r) — Q(v —r). By Markov’s inequality and (5.4), the
measure of the interior points with x(v) > T is at most

2 (@41 - Gy do = L~ 2

The two boundary strips (v, v + ] and [0 — r,7) have total length 2r = 64¢ /7. If instead
r > h/2,then h < 2r = 64¢/71, and the same bound holds without any interior windows,
because the whole interval has length at most 2r. In both cases, using also the trivial
bound h, we have

) 64e  128el ) 64¢ ) 128¢/
Hoel:x(v) >t} < mm{h,T + W} < mm{h,T} —|—mm{h,m}.

Step 4: integration over the threshold. By the layer-cake formula, and since 0 < xy <1,
we have

/Ix(v)dv: /01 {oeT:x(v) >t} dr.

We integrate the two terms of the last bound of Step 3 separately. For the first, we use
min{h, 64y} < 64min{h,y} fory > 0. If € > h, then e/7 > h for T < 1, and the integral
of min{h,e/7} over (0,1) equals h. If ¢ < h, we split the integral at T = €/h and obtain
€ + elog(h/€), which is at most & because 1+ logy < y for y > 1. In both cases, we have

L 64e ,
/Omm{h,T}drg64m1n{h,€(1+log+(h/e))}.
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For the second term, let B = 128¢/. If ¢ = 0, the term vanishes. Otherwise, we extend the
integral to (0,00) and split it at 79 = (B/h)?*/3, where Bt, >/ = h. This gives

/ min{h, Bt=3/2} dt = hto + 2B7; /% = 38341/
0
—3-128%/3(el)*/3n1/3 < 128(el)?/3n/3.

In the last inequality, we used that 3 - 128%/3 < 128, which is equivalent to 27 < 128.
Adding the two estimates, we obtain (5.3). O]

5.4 A cubic-moment bound

The cavity argument produces third moments of S; — g. Fluctuations of ¢, of size at most
z contribute at most zV' to Hj. For fluctuations above a level ¢, we divide the range of
levels into bins of width ¢/4. Within a bin, the mean level of the window after a point
v is at least Q(v) and less than Q(v) + ¢/4, and the mean level of the window before
v is at most Q(v) and greater than Q(v) — ¢/4. We use Lemma 5.1(d) to control both
tails. Integrating the reciprocal window lengths over v produces one logarithm, and
integrating over ¢ produces the second.

Corollary 5.3 (Cubic self-overlap moment). Let yu be a minimizer of Fis, and assume that
M > 1. Then for every 0 < z < 1/4,

425 2
< —_— —. .
H; <zV + e log(2M) log . (5.6)
The constant is absolute; atoms of v, including an atom at zero, are allowed.

Proof. The proof has three steps. We first reduce Hj to integrals of the tails of ¢,, then
bound these tail integrals using level bins, and finally integrate the tail bound.

Step 1: reduction to tails. For |y| <1and 0 < z < 1/4, we have

1
|y| < Z+/Z 1{‘y|>19} ddg.

Indeed, the right side is at least z, and if |y| > z, the integral equals |y| — z. Multiplying
this inequality by y? gives

1
P <z +/Z Y11= 0y 9.

We use this inequality with y = {,, take expectations, and integrate over v € (0,1 —s).
We define

1-s
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1—s

0 E|&,|% do, we

Using Tonelli’s theorem and the identities V = fol_s E¢2dv and H; =
obtain

1
Hs < zV + / T(9) do. (5.7)

Step 2: the tail bound. Fix ¢ € (0,1]. For 0 < k < |4/8], let By = [k8/4, (k+1)8/4).
These level bins cover [0, 1], and there are at most 4/9 +1 < 5/9 of them. The preimages

I ={ve(0,1—5s):Q(v) € B}

are intervals, because Q is nondecreasing. Some of them may be empty, and we discard
those. For the others, we write v, < Ty for the endpoints of Iy and hy = 7, — v, < 1 for
its length. The intervals I partition (0,1 —s), and those with /i = 0 do not contribute to
T(9).

Fix k with hy > 0 and v € (v, Ux). The later window (v,7y) lies in I;. For w in this
window, we have Q(v) < Q(w) < Q(v) + 8/4, since Q(w) and Q(v) lie in the same bin
of width ¢/4. In particular, the mean level of the window is at least Q(v) and at most
Q(v) + 8/4. Likewise, the earlier window (v, v) satisfies Q < Q(v), and its mean level
is at least Q(v) — ¢/4. Both windows have threshold s by (5.1). By the last assertion of
Lemma 5.1, their normalized densities satisfy the hypotheses of (a) and (b), respectively,
with g = Q(v). Since #/4 < ¢/2, Lemma 5.1(d) and (e) now imply that

16 16

2
E [évl{é‘v>l9}} < Ms(t; — v)’ v —1)

E[¢e<-n] < 317

Suppose that iy > 1/M. We integrate the first bound over (v;, 7 —1/M) and use
|&u| < 1 on the remaining strip of length 1/M. This gives

16 /”kl/M dov 1 16

1

2 < = — =1 _

/I E[51e, -0y dv Ms J,, - t T e og(Mhy) + i
< 161log(2M) n l’
- Ms M

where we used /; < 1 in the last line. The lower tail satisfies the same bound, with the
strip of length 1/ M at the left end of I;. If hy < 1/M, then both tails together contribute
at most I < 1/M, since the two events are disjoint and |{,| < 1. Since M > 1 and
s < 1/2, we have

2 _ 1 _ 210g(2M),

M~ Ms — Ms
where we used log2 > 1/2 in the second inequality. Each bin therefore contributes at
most 32log(2M)/(Ms) +2/M < 34log(2M)/(Ms) to T(¥). Summing over the at most
5/9 bins, we conclude that

<5, 34log(2M)  170log(2M)

T(ﬂ) =9 Ms Ms ¢

(0<9<1).
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Step 3: integration. The tail bound holds on the whole range (z,1] of the integral in
(5.7). Inserting it, we obtain

1
170l0B(2M) 1 d0 _,, | A70IOBCM) 1, £5l8CM) 2

< _
Hy <2V + Ms z 0 Ms z Ms

This proves (5.6). In fact, we have proved the stronger bound with 1701log(1/z) in place
of 4251og(2/z). O



SECTION 6

The mean—covariance term

In this section, we bound the mean—covariance term | = [ j,v(dq) at a minimizing
profile. Here j, = N2E [m;Cqmq] is the expected conditional variance of the spin in
the direction of its conditional mean. Our main result, Proposition 6.4, states that | <
341(1 +log, M)?/(Ms) at every minimizer. Together with the trace bound A < 1/(Ms)
of (3.10), this controls the thermal part A + 2] of the defect Dyx(p) = B(A+ 2]+ V). As
Ms = B?Np - A/B = BNpA, the two bounds imply that

1+682(1 +log, M)?
< .
B(A+2]) < N

We use Proposition 6.4 in this form in the proof of Corollary 12.5, for those p where the
cavity inequality contracts, and in (13.1) in the proof of Proposition 13.1, for small p.
The proof has four steps.

1. In Lemma 6.1, we show by a scalar Riccati inequality that conditional covariances
decay in every direction that is measurable at an earlier level: if b is G, -measurable,
then E[b”C,b] is at most E|b|? divided by the accumulated clock ¢ | ;Z a(u)? du. This
holds for every admissible profile.

2. In Lemma 6.2, we use first-order optimality to show that S(r) = ES, is 2-Lipschitz
toward every point q of supp v, also when r lies in a gap of the support. By (6.2)
below, this bounds E|m, — m,|* by 2N|q — r|.

3. In Lemma 6.3, we combine these two estimates through a dyadic decomposition of
mg — my, for q € suppv and p < g. We bound R(p,q) = N2E[(mg — m,)TCy(mg —
mp)] by a multiple of (1+log, M)*/(Ma((p +q)/2)?).

4. In Proposition 6.4, we average earlier means MQ(w), 0 < w < v, over the whole
quantile prefix with a quadratic weight, together with a deterministic weight on
mo = 0. We control the conditional covariance in the direction of this average by
(3.10), and its distance from mg,) by Lemma 6.3. The weight produces a factor
(s + v) 72, whose integral over v € (0,1 — s) is at most 1/s.

We use Proposition 3.1, namely the martingale equation and covariance order (3.7),
the first variation (3.8), and the contact identities (3.9); Proposition 3.3; and facts about
the quantile function from Section 5.1, including (5.1). Lemmas 6.1 to 6.3 are used only
in this section.
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6.1 Standing assumptions

Throughout this section, we fix N > 1,0 < p <1,and0<s <1/2,sothatt=1—p €
[0,1), ¢ > 0,and M = Nc¢ > 0. Expectations refer to the joint law of the deterministic
admissible profile y = sdy + v under consideration. Lemma 6.1 holds for every admissible
profile. The later results assume that ¥ minimizes F;5; they hold for every minimizer,
with absolute constants.

We write S(q) = ES, for the expected self-overlap. Recall from (3.7) that a(q)C; =
Hy; =< C, and in particular 0 < Hy = . The diagonal entries of Cqare 1 — ms,i < 1.
These two facts give

where || - ||op is the operator norm. The process m is a bounded martingale, and

E[mg | Gp] = mp for p < q. Then E|my|*> = E|myp|* + E|m; — m,|>. In particular, S
is nondecreasing, and

E|mg — m,[* = N(S(q) — S(p)) 0<p<g<1). (6.2)

For 0 < p < g <1, we define
R(p,q) = N?E|[(mg — mp)"Cq(my —myp)],

which is the analog of j, for the increment m, — m,, in place of m,. Note that R(0,q) = jg,
since my = 0 by (3.7).

6.2 Covariance along an earlier measurable direction

Fix a direction that is measurable at some level. As more of the auxiliary field is revealed,
the expected conditional variance of the spin in this direction can only decrease. The
martingale equation determines the rate of decrease, and the covariance order bounds
this rate from below by a multiple of the square of the variance itself. We integrate the
resulting scalar Riccati inequality and obtain decay that is inversely proportional to the
accumulated clock.

Lemma 6.1 (Directional covariance decay). Let i = sdg + v be any deterministic admissible

profile, let 0 < g’ < g <1, and let

q

7= c/ a(u)?du.
q/

Then T > cs*(q —q') > 0, and for every Gy-measurable random vector b € RN with E|b|* < oo,

E|b|?
T

< .
E[b'Cb] < 7
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Proof. The lower bound for Z holds because a > s. We first prove the main bound for
bounded b, by deriving a differential inequality for the function r — E[bTC,b] on [¢', ],
and we then remove the boundedness by monotone convergence.

Step 1: the rate of decrease. Suppose that b is bounded, and define ¢(r) = E[bTC,b] for
r € [, q]. For such r, the vector b is G,-measurable, so that b”C,b = E[(b- (¢ — m,))? | G/]
and ¢(r) = E(b- (¢ — m,))?. We write

b'(O'—mq/) :b-(a—m7)+b-(mr—mq/).
The second term is G,-measurable, and the first has conditional mean zero given G,. The

cross term has expectation zero, and

o(q') = o(r) + E(b- (m, — my))>.

By (3.7), and since b is gq/-measurable and bounded, we have b - (m, — mq/) =

Ve [ qr,(Hub) - dBy. The integrand is progressive and bounded by N|b|, by (6.1). 1td’s
isometry gives

r
o(r) = 9(q) —c [ E|HbPdn (¢ <r<qg).

q
Then ¢ is absolutely continuous and nonincreasing, with ¢'(r) = —cIE|H,b|? for almost
every r € [, 4].
Step 2: the Riccati inequality. On the event {b # 0}, the Cauchy-Schwarz inequality
and the covariance order 0 < a(r)b"C,b < bTH,b imply that
(bTH,b)?> _ a(r)*(bTC,b)?

> .
o[>~ [b]>

Let Z, = |b|7'bTC,b on {b # 0} and Z, = 0 otherwise. Then E|H,b|> > a(r)*>EZ2.

Further, ¢(r) = E[Z,|b|], and by the Cauchy-Schwarz inequality, ¢(r)?> < EZ2E|b|?. If
E|b|?> > 0, we conclude that

|Hb|?* >

2 2
¢'(r) < _% for almost every r € [¢/,q].

Step 3: integration. If E|b|> = 0 or ¢(gq) = 0, there is nothing to prove. Otherwise,
¢ > ¢(q) > 0on [¢,q], because ¢ is nonincreasing. The function 1/ ¢ is then absolutely
continuous, with (1/¢)' = —¢'/¢? > ca(r)?/E|b|? almost everywhere. Integrating over

[9’, 9], we find
1 1 7 T

> + > /
o(q) ~ ¢(q')  E[b]? ~ Ep?
which is the claim for bounded b. The profile 2 may have jumps, but only Lebesgue-almost
every level enters this integration.
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Step 4: general directions. For general b with E|b|? < o, let b, = b1 {|b|<n}, Which is
bounded and G,-measurable. The quantity bICaby = (bTCyb)1 {|b|<n} Increases to bTCyb
as 1 — oo, because C; = 0, and |b,|? increases to |b|?. The bound holds for each by, and
monotone convergence as n — oo yields the claim for b. O

6.3 Mean increments toward a support point

In the dyadic argument below, we need [E|m, — m,|? to be at most of order N|q — r| when
q is a point of supp v, including when r lies in a gap of the support. In view of (6.2), this
is a Lipschitz bound for S toward g, and it follows from the global first-order optimality
of a minimizer. Let

1
G<y>=/y<s<u>—u>du (0<y<1)

be the function in the first variation (3.8). Proposition 3.1 states that if y is a minimizer,
then supp v is contained in the set of minimum points of G on [0, 1], that is,

G(y) =2 G(q)  (q€suppy, 0<y<1). (6-3)

We recall the argument from the proof of [4, Proposition 2.1], because we will use (6.3) at
points y outside supp v. For y € [0,1], the profiles séy + (1 —6)v +6(1 —5)5,, 0 <6 <1,
are admissible. At a minimizer, the right derivative of F;s along them at 6 = 0, which is
(3.8) with v/ = (1 — )4y, is nonnegative. Dividing by c/2, we find that

(1-5)G /G 0<y<1).

The function G is continuous. Taking y to be a minimum point of G and recalling that
v has mass 1 — s, we find that [(G —min G) dv < 0. Then the open set {G > min G} is
v-null and therefore does not meet supp v.

Lemma 6.2 (Lipschitz bound toward the support). Let u be a minimizer of Fis. For every
q € supp v and every r € [0,1],

S(r) —S(g)| <2[r—gq[; in particular, 0<S(q)—S(r)<2(g—r) (0<r<q).

Proof. Let g € suppv, so that S(q) = q by (3. 9) Recall that S is nondecreasing with values
in [0,1], and note that G(y1) — fyz —u)du for y; < y,. Letr € [0,1] and
¢ = S(r) € [0,1]. We compare the Values of G at ¢ and at . The point ¢ need not lie in
supp v, and this is why we need (6.3) for every y € [0, 1].
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The case r < g. By monotonicity, S(q) —S(r) > 0. If { > r, then S(q) —S(r) =q—¢ <
g—r.If¢ <r,thenS <S(r)=¢on[{,r] and S < S(g) = g on [r,q|, by monotonicity. By
(6.3) with y = ¢, we have

0<G(&) ~Gla) = [ (S(w) —w)d - [ (S(u) — )
r _1,2_ r— 2
g/é((f—u)duik/rq(q—u)du:(q ) 2( é).

Thenr—¢<g—r,and S(q) —=S(r) = (g—7r)+ (r—¢) <2(qg—r).

The case r > g. By monotonicity, S(r) —S(g) > 0. If { < r, then S(r) —S(q) =¢—q <
r—q. I >r,thenS>gong,r]and S > ¢ on [r,{], and in the same way

0= 6(6) - (o) = [/(S(w) ~wdu— [ (50 - )

< [w-pant [a-gan= TEOZET

We obtain ¢ —r <r—¢q,and S(r) —S(q) = (r —q) + (§ —r) < 2(r —q). This completes
the proof. O

Together, (6.2) and Lemma 6.2 imply that

E|mg, — m,[* <2N(q —r) (g € suppv, 0 <r <q).

6.4 A dyadic decomposition of the mean increment

Lemma 6.1 does not apply directly to the increment m,; — m,, because this increment is
not measurable at any level before 4. Instead, we split it into increments whose right
endpoints approach g geometrically. Each of them except the last is measurable strictly
before g, and Lemma 6.1 applies to it. By Lemma 6.2, its second moment is at most
proportional to the remaining distance to g, which cancels the length of the clock in
Lemma 6.1. The last, short increment is controlled by C; < N1I.

Lemma 6.3 (Covariance of a mean increment). Let u be a minimizer of Fis, let g € suppv
and 0 < p < g, and let a,, = a((p+q)/2). For every integer K > 1,

R(pq) < (K+1)[

s+ 20— p)2 K. (6.4)

Moreover,

56(1+ log, (M(q — p)))’
Ma?2 '

R(p.q) < (6.5)
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Proof. We may assume that p < ¢, since for p = g the left side vanishes and both bounds
hold. The proof has three steps. We split m,; — m,, into K + 1 dyadic pieces; we bound the
tirst K pieces by Lemmas 6.1 and 6.2 and the last piece directly; and we then choose K.

For 0 < k < K, letg, = qg— (g—p)27 sothat g0 = p, 1 = (p+¢q)/2, and
q—qr = (9 —p)27*. We set by = m,,,, —my, for 0 < k < K and bx = my — mg,. Then
mg — My = YK o bx. Applying the Cauchy-Schwarz inequality to the quadratic form of
C,;, which is positive semidefinite, we find

K
k=0

The points gx need not be contact levels; we use Lemma 6.2 only with the endpoint

g € suppv.

Step 1: the first K pieces. Let 0 < k < K. The vector by is G, ,,-measurable, and g5 < g.
Since a is nondecreasing and g1 > g1, we have a(u) > a(qy) = a. for u > gx,q. The
clock of Lemma 6.1 with ¢’ = g1 satisfies

q

T—c[ a(@?duzca(q—ges),
Tk+1

and Lemma 6.1 implies that E[b] Cobi] < E|by|*/(ca?(q — gx41))- By (6.2), the monotonic-

ity of S, and Lemma 6.2 with r = g;, we have

E|b* = N(S(q41) — S(qx)) < N(S(q) = S(4x)) < 2N(q — i) = 4N(q — gie11).
The last two bounds imply that

4 4
N 2EpChl < — = <k < K).
[bx Cabi] < Nca?2  Ma? (0=<k<K)

Step 2: the last piece. Using ||Cyllop < N from (6.1), then (6.2) and Lemma 6.2 with
r = qx, we have

N2E[bgCebk] < N~ 'E|bk|* = S(q) — S(qx) < 2(3 —qx) = 2(q — p)2~ X

We sum the bounds of Steps 1 and 2 over the K 4 1 pieces and insert them into the
Cauchy-Schwarz bound above. This proves (6.4).

Step 3: the choice of K. Let z = M(q—p), 6 = log, z, and K = [log,(2 + z)], so that
K > 1. Then 2X > 2 4+ z > z, which gives
2z 2 2

< —<
M2K = M ~ Ma2’

2(qg—p)2* =
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where we used a, < 1. With this choice of K, (6.4) implies that

(K+1)(4K +2)
< .
R(p’ q) — Mﬂ%
Since 2 +z < 3max{1,z}, we have log,(2 +z) < log,3+0/log2 < 2+ 26, where we
used log, 3 < 2 and 1/ log2 < 2. It follows that K < 1 +log,(2+z) < 3+ 26, and

(K+1)(4K +2) < (44 26)(14 + 80) = 56 + 600 + 166> < 56(1 + 0)>.
This proves (6.5). [

The two powers of the logarithm in (6.5) have different sources: there are K increments
of comparable cost, and the Cauchy-Schwarz inequality for their sum contributes the
factor K 4 1.

6.5 An integrated bound for j

With p = 0, Lemma 6.3 bounds j; = R(0,4) by a multiple of (1+ log, M)*/(Ma(q/2)?).
To integrate against v, we need a bound in terms of the cumulative mass s +v atg = Q(v),
rather than a(gq/2), which may be as small as s. We therefore average the earlier means
Mg (w), 0 < w < v, with density proportional to (s + w)?, and assign the remaining weight
to mp = 0. The conditional covariance in the direction of this average is controlled by the
integrated variance bound (3.10), and its distance from m g,y by Lemma 6.3. With the
quadratic weight, both estimates are of order (s + v)_z, also for v < s, and no separate
argument is needed near the root.

Proposition 6.4 (Covariance in the mean direction). Let yu = séy + v be a minimizer of Fy .
For everyv € (0,1 —s),
341(1 + log, M)?

Jo@) < M(s+0)2 ° (6.6)

and ( )2
. 341(1 +log,. M
[ = / jov(dg) < Msg+ . 6.7)
The constant is absolute. The bounds hold for all N > 1, ¢ > 0,0 < s < 1/2, and every
minimizing profile, including profiles with atoms.

Proof. Fix v € (0,1 —5), and let ¢ = Q(v) and £ = 1+1log, M. By (5.1), we have
g € suppv, and Q(w) < g for w < v because Q is nondecreasing. If 4 = 0, then
mg = mo = 0 and j, = 0, so we may assume that g > 0. The proof has four steps. First,
we write m, as a weighted average 7 of earlier means plus a remainder A, and we prove
the bound (6.8) below. Second, we bound the conditional covariance in the direction of
by (3.10), using the conditional Jensen inequality on quantile fibers. Third, we bound the
remainder by Lemma 6.3. Fourth, we combine the bounds and integrate over v.
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Step 1: the decomposition. We use the deterministic weights

s _ 3(s+w)?
Grop =Ty

ro = (0 <w <),

which satisfy

P+ ((s+0) -5
=1.
(s +0)°
We use the probability measure rody + ky(w) dw on [0,v) to average the vector my = 0
and the vectors g ,), 0 < w < v. We define

ro+/ w)dw =

m:/ ko (w)mg ) dw, I::/ ky(w) Lo dw,
0 0

B v
A = romy + /0 ko(w) (mg — mg ) dw.

By the normalization of the weights, m; = i + A. The vector m and the number
D =2~ 1f0 W) Mo | dw are G;-measurable, because Q(w) < q for w < v, and
NL = o- D It follows that Var(L | G;) = N~?m'Cym, and by the law of total
variance,

N2E[m"Cym] = EVar(L | G,) < Var(L).

Next, we write A = ro(my — mo) + [§ ko(w)(my — mq(,)) dw, which is the average of
the vectors mg — mp and mg — mg(,,) with respect to the probability measure above. By
Jensen’s inequality for the convex quadratic form of C;, we have

ATCqA < ro(my — mo)TC — M +/ mQ(w))ch(mq — MQ(y)) dw.

The integrand is bounded by 4N?, by (6.1). We take expectations, use Fubini’s theorem,
and divide by N2. This gives

N—2E[ATC,A] < reR(0,q) + /0 "o (@)R(Q(w), ) dw.

Finally, since C; > 0, we have mngmq < 2n‘1Tan‘1 + ZATCqA. Combining the last three
bounds, we obtain

jo < 2Var(L) + 2rgR (0, q) +2/ 0)R(Q(w), q) dw. 6.8)

The quantity R(0,q) = j; appears on the right side. This is not circular: in Step 3, we
bound it by Lemma 6.3, independently of (6.8).
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Step 2: the variance of the weighted prefix. We extend k, by zero to (0,1 —s), and
note that k, < 3/(s 4+ v). The image of the measure k,(w) dw under Q is then at most
3/(s+v) times v, and it has a density x, with respect to v, with 0 < x, < 3/(s 4+ v); in
particular, x, € L?(v). By the definition of x, and the pushforward property of Q, we
have, for every bounded Borel function ¢,

1-s

[ kgl do = [ropdy= [ x(QE)p(Qw) do.

0

Applied for each outcome to the bounded function p +— L, the first identity shows that
L = [xo(p)Lyv(dp). The identity as a whole says that, under the normalized Lebesgue
measure on (0,1 — s), the function x, o Q is the conditional expectation of k, given the
o-algebra generated by Q. Explicitly, if p is an atom of v with mass 7}, then

1
Ko = — k,(w) dw,
) /<F<p>f<p>> ()

»
p

with the notation of Section 5.1. A prefix (0, v) that ends inside the quantile interval of

an atom gives the atom the average of k, over that interval. Since 1/4(Q) is a bounded

nonnegative function of Q, we may apply the conditional Jensen inequality and find

KU(P)zv . 1=s KU(Q(W))2 w 1=s kv(w)2 w— v kv(w)z w.
[T v = [ Sy = ) waw) = atarer
()

As p is a minimizer, Proposition 3.3 applies with k = «,. Together with a(Q(w)) > s+ w,
this yields

Var(L s+ w)> dw

M/ s+w m/ov(

g4

9
4M(s+v) [1 (s+v)4} = 4M(s 4 v)?’

Step 3: the remainder. Let 0 < w < v and p = Q(w). Then p < g, and since a is
nondecreasing, a((p +49)/2) > a(p) > s+ w. For the root term, we have a(q/2) > s
by (5.1). All level differences are at most one, and hence log, (M(q — p)) < log, M
Applying Lemma 6.3 with the endpoint 4 € supp v and the lower endpoints 0 and Q(w),

we have 2 2
56 56
R(0,q) < M2’ R(Q(w),q) < W

Using ros ™2 = s/ (s +v)% and ky(w) (s +w) 2 = 3/(s + v)3, we find that

(0<w<v).

56L%2 s+ 3v 168 L2
. < ,
M  (s+0)3 = M(s+v)2

WR0,0)+ [ Ko@) R(Q(w), ) dew <

where we used s +3v < 3(s +v).
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Step 4: conclusion. Inserting the bounds of Steps 2 and 3 into (6.8) and using £ > 1, we

obtain
9 336.L2 (9/2 4 336) L? 341,32

j <
JQt) = 2M(s + v)? * M(s+v)2 = M(s+0)2 — M(s+0v)*

which is (6.6). Finally, ] = fol_s jo(v) dv, because Q pushes Lebesgue measure on (0,1 —s)
forward to v, and (6.7) follows from

1-s
/ o 1 ;.1
o (s+0v)?2 s ~ s

This completes the proof. O



PART III

The minimizing profile and the scalar response



SECTION 7

Isolation of the minimizing profile

In this section and the next, we study an arbitrary minimizer <y, of the finite-dimensional
functional F, in the energy normalization of Section 3. We compare <y, with the scalar
trial profile 7§ = max{A,y4}. We state all estimates in terms of a trial budget 7, that is,
a bound on the excess F,(7Y) — Fo(7x). The main result of this section is Proposition 7.6,
which bounds the L! distance between 7. and 7§ by Cmin{1, p=3/4;/4} for every mini-
mizer and every trial budget, with a constant C depending only on f. In Proposition 9.9,
we use this bound to prove the stability of the scalar response operator at the minimizing
profile. Section 8 uses the tools of this section to localize the lowest quantiles of the free
mass of .

We use the energy normalization, the tilted joint law, and the martingale identities
of Section 3, in particular Proposition 3.1, and the trial budget of Lemma 3.8. From [4],
we import the convexity of F, along segments of profiles, its first variation, the response
inequality for the second variation, and an averaged curvature bound (Proposition 7.1);
the regularization of [4, Lemma 7.5] (Lemma 7.3(a)); and the linear growth of the scalar
Parisi profile near the origin (7.5). From [48], we use the structure of the scalar Parisi
measure (7.6). To prove Proposition 7.6, we first smooth the minimizer (Lemma 7.3(b))
and then join it to the trial profile by a segment. With cutoffs of one sign, built from
one-sided averages of the superlevel sets of the difference of the two profiles, we turn the
response inequality into lower bounds on the second derivative of F, along the segment
(Lemma 7.4). The midpoint inequality (7.9) then compares these lower bounds with the
trial budget.

Proposition 7.1, Lemma 7.3(a), Lemma 7.4, the midpoint inequality (7.9), and the facts
(7.5), (7.6), and (7.7) are used again in Section 8. Section 9 uses (7.5), (7.6), (7.7), and
Proposition 7.6.

7.1 Energy normalization and variational facts

Throughout this section and Section 8, we fix 1 < f <o, N>1,0<p <1, t=1-p,
and 0 < A < Ag, where Ay < min{1, 3/4} is the constant fixed with (3.17), and s = A/p.
Unless stated otherwise, constants depend only on f. In particular, they do not depend
on N, p, A, the profile, or the positions and masses of its atoms.

85
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Admissible profiles and segments. We use the energy normalization of Section 3. An
admissible profile is a function v = pa, where a(q) = u([0,q]) is the cumulative function
of an admissible profile u = séy + v of Section 3. The function 7 is right-continuous and
nondecreasing with (1) = B. With the convention (0—) = 0, its derivative measure
d<y has total mass B and satisfies dy > Ady. We call

vy = dy —Ady = v

the free measure of «y. It has mass p — A and may charge 0. The admissible profiles form
a convex set. We write min F, for the minimum of E, over this set, which is attained
(Section 3). An admissible profile v, is a minimizer if Fy(7y«) = minF,. A segment is
a family yg = (1 —60)y9+ 071, 0 < 6 < 1, with admissible endpoints 7, y;. Along a
segment, the free measure v, = (1 — 0)v,, + 0v., is affine in 6.

Self-overlap, trace, and curvature. For an admissible profile vy, we write [E, for expecta-
tion under the joint law of Section 3.3 with profile a = /. We define

2
S,(0) =Ky, byl) = MBI H,  g(e) = BB, TR

By Proposition 3.1, we have my = 0, dm,; = \/EHq dBg, and a(q)C; <X H; = C,, and
the function g — [E,S; is continuously differentiable with derivative (c/N)E, Tr H,?
Recalling that ¢ = B%p, we see that this derivative is p{,(q). The coordinates of m, lie
in [—1,1], which gives 0 < S; < 1land TrC; = Y ;(1 — mél) < N. Further, 0 X H; =< C,
implies that 0 < Tr H; < Tr C;. We obtain

$4(0)=0, 0<8,<1, S =pfy >0, 0<by<B (7.1)

Note that S,(q) = p [, {,(r) dr, and that S, is nondecreasing. We also note that 0 <
H; < C; implies that Tr Hy < Tr C; < (TrC;)* < N2, and hence that 0 < ¢, < f>N. At
fixed N, the functions S, b,, and {, are bounded.

The rescaled functional of [4]. The variational facts we need are proved in [4, Sections 7.1
and 7.4 and Appendix A] for the rescaled form of F, recalled in Section 3, and we now
check this identification in detail. Let 7y be admissible, let U = U, ; be the solution
of (3.2) with a = /B, and let U(q,y; W) = B~'U(g, By; W) be the rescaled solution of
Section 3; when we need to indicate the profile, we write ﬁv- Recall from Section 3
that U solves 9,U = —(p/2)(A,U + v(q)|V,U[?), that V,U(q,y; W) = Vi U(q, By; W)
and V3U(q,y; W) = pV2U(q, By; W), and that F,(7) equals (NA)!log oo LOOW) _
(p/2) fol g7(q) dg. By (3.2), the terminal value of U is

Uy, W) = %logae{;’lw eXp{ﬁ(ﬂ JTZVU +y- a) }




7 Isolation of the minimizing profile §7.1 87

Let WO be the matrix W with its diagonal set to zero. For o ¢ {—1,1}N , we have
cTWo /2 = oTWottg /2 + Dy, where Dy = Tr W/2. Since the equation for U is invariant
under the addition of constants, we find that U(g,y; W) = v/t Dy + U°f(g,y), where
U°f is the solution of the same equation with WO in place of W in the terminal value.
This function is the solution u of [4, (7.2)] with r = p and coupling matrix v/t Woff. The
variable Dy is centered Gaussian with variance 1/2 and independent of Wotf so that
(NA)1log E,oieVION = At/ (4N). Inserting this into the representation of F, recalled
above, we find

ryoff At
FP(’Y) N)L 1Og:[El‘e /\U 00 p/ 5]')’ dq+ 4N

This is exactly the functional Ff(7y) of [4, (7.2)], which is written F, in [4, Section 7.4]; the
term At/ (4N) is part of that functional and does not depend on 7.

The joint laws also agree. The tilt esU(00W) — eMVIDN AU (00) of Section 3.3 factorizes,
and Dy enters neither the field equation (3.5), whose drift involves VU, nor the condi-
tional law of the terminal spin given W and the field. Under the tilted law, the couplings

VWOt have the law Q4 of [4, Appendix A], and the rescaled field X,/ solves
d(Xy/B) = pr(q)VyU(q, Xg/B; W) dg + \/odBy,  Xo/B =0,

which is the field equation of [4, Section 7.1]. Under this law, the magnetization m; =
VU(q, X;; W) = V,U(q,X;/B; W) is unchanged, while the Hessian in the rescaled
variable is VZU(q, X,/ B;W) = BH;. We conclude that S, by, and {, are the functions
S,b,and ¢ of [4, Sections 7.1 and 7.4], and that b, and (., are the functions of the same
names in [4, Appendix A]. We use the results proved there in the following form.

Proposition 7.1 (Variational and response facts). Let 7y be admissible and define Gv(x) -
1
S (54(9) —q)dq for0 <x < 1.

(a) Let v’ > 0 be a measure on [0,1] of mass p — A. Then F, is convex along the segment from
7 to the profile with free measure v', and its one-sided derivative at vy is

D Ey ()l —v,] =& / G, d(v —v,). (7.2)

The function G is continuously differentiable with G!(x) = x — Sq(x). In particular,
G1,(0) = 0, and x +— G/ (x) — x is nonincreasing.

(b) Let (yg) be a segment, = y1 — yo, and f(8) = Fy(7vq). Then f is convex and continuous
on [0, 1] and twice differentiable on (0,1). Fix 6 € (0,1) and write by = b.,, and (g = C,.
For every compactly supported Lipschitz function ¢ on (0,1), let

1
Y= [ blgPdg,  Z=p [ ¢pdn.
; ol¢'|”dg P (o,lﬁ"gf’ Yo
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Then
1 f”(e) 1/2 / /
p’/o Woogdq < (=) IR0+ 2)12, (7.3)

(c) There exists kg > 0, depending only on p, such that

4,(0)>ky  (0<qg<1), (7.4)

The integral Z is a Stieltjes integral over the open interval (0,1). It includes the atoms
of dvg in (0,1) and excludes the prescribed atom at 0.

Proof. We prove the three parts in order. By the discussion preceding the proposition, F,
is exactly the functional F; of [4, Section 7.4] with r = p, and S, b, {,, are the response
functions used there.

Part (a). The segment from < to the profile with free measure v’ replaces v, by
(1 —6)vy + 6. The convexity of F, along every such segment and the first variation
(7.2) are stated in [4, Section 7.4, (7.22)], with G, the function defined there. The iden-
tity (7.2) is also (3.8) divided by B: the free measures satisfy v, = Bv, which gives
B(c/2) [GdA('/B—v) = (0/2) [ Gd(V' —1,), and the function G of (3.8) is G,. By
(7.1), S, is continuous, nondecreasing, and vanishes at 0. By the definition of G,, we
then have G/ (x) = x — S,(x), which is continuous. We also have G/ (0) = 0, and
G/, (x) — x = —5,(x) is nonincreasing. This proves (a); see also [4, (7.23)].

Part (b). Applying (a) with v = 79 and v/ = v,,, we see that f is convex. The
profile-continuity estimate of [4, Section 7.4] states that

170 170 3pN
sup | U5%(q,) — U (q,9)| < £y =7l oy
qy

for admissible 7, and every value of the couplings. Inserting this bound into the
representation of F, above, we find

Fo(7) = B (Y] < 2007 =l 0,0)

where the outer logarithmic moment contributes 3p/2 and the penalty contributes p/2.
Then f is Lipschitz on [0, 1], because ||vg — vor|l 12 = |6 — 0’| |71 — Yol 12+

We now apply [4, Proposition A.1 and Lemma A.2] with r = p, the endpoints 7, 71,
and v = 1. Their hypotheses hold: N is finite, 0 < t < 1, the endpoints are profiles
of [4, Appendix A] (A < 9; < Bon [0,1), 7i(0—) = 0, and 7;(1) = B) with the same
outer tilt A, and [4, Proposition A.1] allows their additional masses at 0 to differ. By [4,
Proposition A.1, (A.1)], f is twice differentiable, and f”(8) is the sum of p fol ep(q) dg and
a nonnegative variance term, where ey > 0 is the function defined there. In particular,

[ awag< =L
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The pairing estimate [4, (A.2)], applied to ¢ and to —¢, and the Fisher estimate [4, (A.3)]
give a nonnegative function Jy, also defined in [4, Proposition A.1], such that

P‘/Ol’%efpdq’ < (/Olee>1/2[Y1/2+2(/01 Jg¢2>1/2}, /01 Togp? <Y+ Z.

Combining the last three displays, we obtain (7.3).

Part (c). We use [4, Lemma A.3, (A.5)] with the level in (A.5) equal to ; the hypothesis
B > 1 of that lemma holds. As max{1, 8} = B, the lemma states that y(q) < fand g < 1
imply E. [BHy] = kgl, where

o—16¢' B—2p7

_ I _
k/_g— 2(1—|—C’)’ C 7'[/2.

Every admissible profile satisfies v < B. By Jensen’s inequality, applied to the convex
function H — Tr H?, we have {,(q) = N"'E, Tr(BH,)* > N~ Tr(E,BH,)* > k%, which
is (7.4).

In [4], these results are first proved for step profiles, and then extended to all admissi-
ble profiles by approximation at fixed N and B [4, Section 7.4 and Appendix A.3]. This
includes profiles with atoms, and the Stieltjes integral in Z includes the atoms of d<yy in
(0,1). O

Remark 7.2 (Atoms and the Stieltjes term). The term Z is where atoms of the profile enter
(7.3). In the proof of [4, Lemma A 2], the Fisher estimate (A.3) follows from the identity of
measures d % = 2J5dq — pledyg on (0,1) [4, (A.19)], where Z(q) = N~ 'Eg Trir and h
is the derivative in g, at fixed magnetization, of the Hessian of ljlw written as a function of
the magnetization. At an atom of d7yg at g, the function & jumps by —pZe(q) dve({q})
In Proposition 7.6 and Lemma 8.1, we choose the cutoffs so that dyy has a bounded
density on the set where they are positive.

The scalar reference profile

Let yig be the scalar Parisi measure, ag = pg([0,-]), and 5 = Bag, as in Section 3, and
let 7" = max{A,yg} be the scalar trial profile; we omit the subscript A of Section 3.
The function g is the unconstrained minimizer of the rescaled scalar Parisi functional
v — B 'Pg(v/B) of [4, Section 7.1]. By [4, Lemma 7.2], applied with By = f, there
exist constants T, kg > 0 and Cy < oo, depending only on B, such that 74(0) = 0, 74 is
absolutely continuous on [0, T], and

kog <7p(q) <Coq,  0<95(q) <Co (0<g<T,

the second bound for almost every q. We set Ty = min{Tx,1/4,2/Cy}. On [0, Ty], we
have v < CoTo < 2, and since A < 1, also 9" < 2. The maximum of the constant A and
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the nondecreasing absolutely continuous function <y is absolutely continuous on [0, To],
with derivative 7;31 (1>} € [0, Cp] almost everywhere. We obtain

78(0) =0,  kog <p(q), "(q) <2 (0<q<Tp), (7.5)

and the restriction of d' to (0, Ty] has density at most Cy. At 0, the measure d-y" has
the prescribed atom of mass y'(0) = A.

By [48, Theorem 1.1, (1.4) and (1.5)], there exist g4 € (0,1), cp € (0,1), and a nonnega-
tive function gg € C*([0,gp]) such that

np(da) = 0p(q)1j044)(q) dg + cpdgs(dg),  suppug = [0,qp]. (7.6)

Here, as in [48], 0g € C*([0,4p]) means that gg is smooth on (0,45) and that each of
its derivatives extends continuously to [0,4g]. The only atom of pg is at g4, and ag = 1
and 75 = p on [qﬁ, 1]. (The Parisi functional [48, (1.3)] is written with the terminal value
log cosh x and the additional constant log 2; it equals the functional in (1.1), and py is its
minimizer.)

Trial budgets

For a minimizer 7, of F,, a trial budget is a number 77 > 0 such that

Fp(’Ytr) - Fp(’Y*) <1. (7.7)

Since F,(y«) = min F,, this is the notion of trial budget of Section 3, measured in energy
units. By (3.18), 7 = en,g(A) + LsA® is a trial budget for every minimizer at every p € (0, 1].
The estimates of this section and the next hold for every trial budget.

7.2 Smoothing and coercivity

A minimizer may have atoms, and the response inequality (7.3) involves the derivative
measure dvg on the set where the cutoff is positive. We therefore first spread the free
mass, at a cost that is quadratic in the smoothing width (Lemma 7.3). Part (a) of the next
lemma is [4, Lemma 7.5], and part (b) extends the reflection argument of that lemma to
the upper endpoint 1. We then show that a difference of one sign between the endpoints
of a segment forces curvature along the segment (Lemma 7.4).

Lemma 7.3 (Reflected regularization). Let -y be admissible and h > 0.
(a) Let 0 < T <1, h<1—T,and m =v,([0,T)). Let ¥ be the profile with dy = Ady + 7,
where U is obtained from v, by replacing each unit of mass at a point q < T by the image of
the uniform distribution on [q — h, q + h] under x — |x|. Then 7 is admissible, 7(0) = A,
the restriction of d+y to (0, T) has density at most m/h, and Fy(y) — Fy(7y) < pmh?/12.
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(b) Let h < 1/2, and let 7t(x) = |x| for x < 1 and m(x) = 2 — x for x > 1. Let y* be the
profile with dy" = Ady + v"', where v"" is obtained from v., by replacing each unit of mass at
a point q € [0, 1] by the image of the uniform distribution on [q — h, q + h] under 7t. Then
yM is admissible, ¥ (0) = A, its free measure has density at most B/h on [0,1], and

h?
17" =¥l < Bh Fo(v") = Eo(y) < %

Proof. Part (a) is [4, Lemma 7.5], including the cost bound [4, (7.24)]; by Section 7.1,
the functional F, of that lemma is exactly F, with r = p. Its proof is the argument for
(b) below, with the following changes. Only the free mass on [0, T) is moved, and the
reflection is x — |x|. The condition & < 1 — T ensures that the moved mass stays in
[0, T+ h) C [0,1]. The semiconcavity bound is then needed only on [—h, T + k] C [—1,1],
where the reflection at 1 plays no role. The cost bound becomes (p/2) - m - (h*/6) =
pmh?/12, and the moved mass has density at most m/h on (0, T), while the mass on
[T,1] does not charge (0, T).

For (b), we first verify the properties of 7", then the displacement bound, and finally

the cost bound. For q € [0,1], let x; be the image of the uniform distribution on
[g — h,q + h] under 7. The free measure of 7" is then v = [ x,v,(dq). The map 7 sends
[—h,1+ h] into [0,1] and is piecewise affine with slopes +1. For x € (0,1), the points
of [g —h,q + h] that 77 sends to x are among x, —x, and 2 — x. We find that «, has the
density
37 (e + Losgsiy +Losgz i), ¥ € (01),
Since h < 1/2 < 2 — h, the last two indicators cannot both equal one, and this density is
at most 1/h. Thus «; is a probability measure on [0, 1] without atoms. Integrating over
v,, we see that v" is a measure on [0,1] of mass B — A, without atoms, with density at
most (B —A)/h < B/h. The measure dy" = Ady + 1" has mass B, we have 'yh(O) = A,
and 7" is admissible.

For the displacement bound, let IT be the measure on [0, 1]?> defined by

h
/PdH = /[0’1] %/_hP(q,n(quz))dzvﬁ,(dq)

for bounded Borel functions F. Its marginals are v, and v". The map 7 is 1-Lipschitz
and 7t(q) = g for q € [0,1]. It follows that |t(q + z) — gq| < |z| < h, and II is supported
on pairs (g,7) with |r — g| < h. The prescribed atoms of dy and dv" coincide, and for
x € [0,1] we have

() = 7() = [ (L) ~ Ligen))TI(dg, ).
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For g,v € [0,1], we have fol 1f<xy — Lfg<xy/dx = |r —gq|. By Tonelli’s theorem, we
conclude that

IV =) < [ Ir—alTi(dg, dr) < (B—A)h < h.

To bound the cost, let G = G, and S = S, and define H(z) = G(7(z)) — z2/2
for z € [—h,1+ h]. By Proposition 7.1(a), G is continuously differentiable on [0, 1] with
G'(x) = x — S(x). Using 7(z) = —z for z < 0 and 71(z) = 2 — z for z > 1, we find that H
is continuous and continuously differentiable away from 0 and 1, with

S(—z), —h<z<0,
H'(z) = { —S(z), 0<z<1,
S2—-2z)—-2, 1<z<1+h

Each piece is nonincreasing, because S is nondecreasing by (7.1). The one-sided
derivatives at 0 agree, because S(0) = 0. At 1, the derivative jumps from —S(1) to
S(1) —2 < —S5(1), where we used that S(1) < 1. We see that H’ is nonincreasing, and H
is concave on [—h,1+ h]. For q € [0,1], the number G'(g) — ¢ is a supergradient of H at
g; at ¢ = 1, we take the left derivative G'(1) — 1 = —S(1). By the concavity of H, we have
H(g+2z) < H(q)+ (G'(q) — q)z, that is,

2

G(n(g+2)) <G@)+C(@z+5  (ge[01], |2/ <h).

We average over z in [—h, ). Using that the average of z is 0 and that the average of z? is
h? /3, we obtain

h2
/deq ~Gl <% (ge). (7.8)

By Proposition 7.1(a), F, is convex along the segment from 9" to 7y, which implies that
Fy(7y) > Fo(v") + D+Fy(y")[vy — v"]. Using (7.2) at 9" and (7.8), we conclude that

_ 2
B -5t <85 -8 ][ oon -l <

The midpoint inequality. We compare the second derivative along a segment with the
values at its endpoints. Let f be convex and continuous on [0, 1] and twice differentiable
on (0,1). Then f’ is nondecreasing on (0,1), and f is absolutely continuous on [0, 1]:
on each interval [e,1 — €] it is Lipschitz, and since f’ is monotone and f is continuous
at 0 and 1, the monotone convergence theorem shows that f(y) — f(x) = [ f/ for all
0 < x < y < 1. Further, a nondecreasing function g on (0,1) satisfies g(y) — g(x) > [7 ¢’
for 0 < x <y < 1, by Lebesgue’s theorem on the differentiation of monotone functions;
we apply this with ¢ = f’, whose derivative f” > 0 exists everywhere on (0,1). We have

FO+ 0 —2f ) = [ (et h - fe)axz [T o) avax
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For fixed 6 € (0,1), the set of x € (0,1/2) with x < 6 < x4 1/2 has length
min{1/2,0} — max{0,6 —1/2} = min{6,1 — 6}. By Tonelli’s theorem, the right side
equals fol min{6,1 — 6} f"(0) db, and since f”" > 0, we may restrict this integral to any
Borel subset of (0,1).

Now let 7y, be a minimizer, let () be a segment, and let f(6) = F,(y¢). By Proposi-
tion 7.1(b), f has the properties just used. The midpoint 74 /, is admissible, which implies
that f(1/2) > F,(7y«). Inserting this into the previous inequality, we obtain

/@ min{6,1— 0}£"(8)d0 < Fy(10) + E(11) — 2E,(7.)  (® C (0,1) Borel).  (7.9)
0do = 3/16 over

The weight min{6,1 — 6} has integral 1/4 over (0,1) and integral 2 fll//42
[1/4,3/4].

Lemma 7.4 (Coercivity from a difference of one sign). Let (7yg) be a segment, P = y1 — Yo,
and f(0) = Fy(vp), and fix 6 € (0,1). Let ¢ : [0,1] — [0,1] be Lipschitz, with ¢(0) = ¢(1) =
0, and not identically zero, and let

1 1
Azp/o Cop dg, Yoz/o ¢/ |*dg.

Suppose that there exist A > 0,d > 0, and o € {—1,1} such that o > A/2 wherever ¢ > 0,
and

270 dys < dA. 7.10
p/(O,l)q) Codye < (7.10)

The last condition holds if the restriction of d<yg to the set {¢ > 0} has density at most d. Then

A? A% A
1 > 02 i s 8 ]
where A/0 = +oo if A > 0, and the right side is 0 if A = 0.

For fixed Yy and d, both entries of the minimum in (7.11) are nondecreasing in A, so
we may insert any lower bound for A into the right side.

Proof. We first check the sufficient condition for (7.10). If dyy < ddq on the open set
{¢ > 0}, then, since 0 < ¢ < 1 and y > 0, we have pf(o,l) @*Codyg < dp fol @*Cpdg <
dA.

Next, we extend (7.3) to ¢, which need not have compact support in (0,1). For
0 < € < 1/4, let xe be the piecewise linear function that vanishes within distance € of
{0,1}, equals one at distance at least 2¢, and is linear in between; note that [x.| < 1/e.
Let /, be the Lipschitz constant of ¢ and ¢c = xe¢. Then ¢e is Lipschitz with compact
support in (0,1). Since ¢(0) = ¢(1) = 0, we have |¢(q)| < £, min{q,1 — g}, which is
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at most 2/,e on the two strips where x. # 1; these strips have total length 4¢. Then
|@e — @lleo < 2€ye, and since ¢ — ¢’ = x.¢ + (xe — 1)¢’ vanishes outside the strips and
is bounded by 3/, on them, we also have ||, — ¢'[|7, < 36(%¢. At fixed N and 6, the
functions ¥, bg, and (g are bounded by B, B, and B°N, respectively: the first because both
profiles take values in [A, B], the second by (7.1), and the third because 0 < H; X C; and
TrCy < N. Further, dvy is a finite measure. Using the uniform convergence of ¢, and
the L? convergence of ¢., we find that the left side of (7.3) and Y converge, as € — 0, to
their values for ¢. The term Z converges as well, because ¢2 — ¢? uniformly and the
Stieltjes integral is taken against a finite measure; this includes the atoms of d<yy. Passing
to the limit, we see that (7.3) holds for ¢.

If A = 0, the claim follows from the convexity of f. Otherwise, we have Yy > 0,
because ¢ vanishes at 0 and is not identically zero. In the notation of Proposition 7.1(b),
we have Y < BYj by (7.1) and Z < dA by (7.10). As (g and ¢ are nonnegative, the sign
condition implies that cp fol Ylopdg > AA/2. Inserting this bound into (7.3), we find

éA - (M)”Z[YW-I—Z(YwLZ)”Z] < 3(&)1/2(1/4_2)1/2.

2 o P
The left side is positive, which implies that Y + Z > 0 and f”(6) > pA%A?/(36(Y + Z)).
Finally, we have Y 4+ Z < BYp + dA < 2max{BYp, dA}, which gives (7.11). O

7.3 A density bound for the scalar measure

By (7.6), the density gg of yg on [0,4p) extends continuously to [0, qg], and in particular
it is bounded. The isolation argument uses this bound in the form of Lemma 7.5. We
include a direct derivation of the lemma from the identity that expresses ag on the
support in terms of spatial derivatives of the Parisi solution. The same identity underlies
the proof of [9, Theorem 2(ii)]. For the SK model, this identity is [48, Lemma 6.2, (6.1)],
and the smoothness of the resulting quotient up to gz is [48, Lemma 6.3]. In the physics
literature, Crisanti and Rizzo gave the corresponding identities in their variables [32,
Egs. (22)-(23)].

Lemma 7.5 (Density bound). There exists Lg < oo such that

ap(y) —ap(x) < Lg(y—x)  (0<x <y <qp) (7.12)
With L = max{1, BLg}, the trial profile satisfies v*(0) = A, v = B on [qg,1], and |y"(x) —
Y (y)| < Llx —y| for x,y € [0,qp). In particular, the restriction of dy™ to (0,1]\ {qp} is
absolutely continuous, with density at most L on (0,qg) and 0 on (g, 1].

The bound (7.12) is stated for y < gg because of the atom of yg at g5. The contin-
uous function & in the proof below equals ag on [0,4g). At gg, it equals the left limit

]/1/3([0, qﬁ)) =1- C,B’ while ocﬁ(qﬁ) =1.
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Proof. We write ag as a quotient of two moments along the scalar diffusion, show that
the two moments are Lipschitz and that the denominator is bounded below, and then
deduce the consequences for .

Let u be the solution of the scalar Parisi equation in (1.1) with « = ag. The solution
in [48] has the terminal value logcosh x instead of log(2 cosh x); since the equation is
invariant under the addition of constants, the two solutions differ by log?2, and their
spatial derivatives coincide. Let w be a standard one-dimensional Brownian motion, and
let ¢ solve

d¢, = BPag(r)ux(r, &) dr+ pdw,, & =0,
which is the optimal diffusion [48, (2.4)]. We write Cr = txe(1, &), Dy = tpxr(r, &), and
A, = Uyxxx (7, &), and define
[(r) = Euy(r,&)?  A(r)=ED?, E(r)=EC> (0<r<1).
We use three facts from [48, Section 2].

(i) [48, Proposition 2.1], which combines [9, Propositions 1, 2, and 5]: every spatial
derivative of u of positive order is bounded on [0,1] x R by a constant depending
only on B and the order, |uy| <1, and 0 < uyy < 1.

(i) [48, Lemma 2.6, (2.19)]: I'(r) = r for every r € supp ug = [0,9p].

(iii) [48, Lemma 2.5, (2.13) and (2.14)]: the function I' is continuously differentiable with
" = BZEC?, and

I (y) — gt / —oug(nE(r))dr  (0<x<y<1)

Further, by the same lemma, every polynomial moment of the spatial derivatives
along ¢ is continuous on [0, 1] and satisfies the integrated identity [48, (2.16)], with
the polynomials of [48, (2.18)].

Let K = maxj_3 4 supp ;) g |0%u|, which is finite and depends only on by (i).

We begin with the moments A and E. For finitely supported measures, the equations
[48, (2.17)] with j = 2,3 read dC, = —p*agC?dr + BD, dw, and dD, = —3p%agC,D, dr +
ﬁAr dw,, and It0’s formula yields

d(D?) = B*(A7 — 6apC, D7) dr + 28D, A, dw,,
d(CP) = 38*(C.D? — agCy) dr + 3BC7 Dy dw;.
The stochastic integrals are martingales, since their integrands are bounded by (i). For the

measure g, which has an atom, the identities we need are the cases f = u2..and f = ud,
of [48, (2.16)], whose polynomials fy, f1 from [48, (2.18)] are the drifts just computed:
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Since 0 <ag<1,0< C <1, and D], |A| < K, the integrands are bounded by 7K? and
K2 + 1, respectively. We find that A and E are Lipschitz on [0, 1], with constants 72K?
and 3,62(K2 +1),and 0 < A < K. The function E is continuous by (iii) and positive,
since C, > 0 by (i). We define

0= Orgrlgla(r) >0,

[

which depends only on B, because yg does. (As in the proof of [48, Lemma 6.2], positivity
of E comes from uy, > 0.)
The quotient & = A/(2E) is Lipschitz on [0, 1]. Indeed, let

L 7B2K? N 3B°K?(K? +1)
P 2E, 282

For x,y € [0,1], using the Lipschitz bounds for A and & together with A < K2 and
= > Ej, we obtain

[2(x) — E(y)]
25(x)E(y)

() - ()] < S0

Next, we identify ag with & on [0, 44). By (ii), we have I'(r) = r on [0, 4], and since T" is
continuously differentiable, I’ = 1 on (0, 4g). Then (iii) implies that | (A - 20p8) dr =0
for 0 < x <y < qg. The integrand is bounded, and by Lebesgue’s differentiation theorem,
we have A — 2agE = 0, that is, ag = &, almost everywhere on (0,g4). Let r € [0,95), and
choose points r, | r in (r,q4) at which ag(r,) = &(r,). As n — oo, the left side tends to
ag(r) by the right continuity of ag, and the right side tends to &(r) by continuity. We
conclude that ag = & on [0, q4), and (7.12) follows from the Lipschitz bound for &.

For the consequences, we have 4(0) = max{A,0} = A by (7.5), and " =
max{A, B} = B on [gg,1] by (7.6). On [0,9p), the function g = Bag is BLg-Lipschitz,
and so is its maximum with the constant A; since L > BLg, this gives the Lipschitz bound
for 4. A nondecreasing Lipschitz function has an absolutely continuous derivative
measure, with density bounded by its Lipschitz constant. This yields the density bound
on (0,4p), and on (gg, 1] the profile 7" is constant. O

+ A(x)

< Lgly — x|.

7.4 Distance from the scalar trial profile

We now compare a minimizer with 7% in L'(0,1). After the regularization of
Lemma 7.3(b), the derivative measures along the segment to ' have bounded den-
sity in (0,1) away from the atom of 7' at 3. We construct cutoffs of one sign from
one-sided averages of superlevel sets, and their masses and Dirichlet energies lead to a
single estimate for the size of every superlevel set of the difference of the two profiles.
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Proposition 7.6 (Isolation against the trial). There exists C = C(B) < oo such that, for all
N >1,0<p<1,0<A < Ay, every minimizer <y« of Fy, and every trial budget n for .,

7 =110,y < Cmin{1,p~/*"/}. (7.13)
The constant depends on B only through B, kg, and the constant L of Lemma 7.5.

Proof. The proof has seven steps. We first fix a smoothing width h and replace <y, by its
regularization 7" of Lemma 7.3(b), whose free measure has no atoms and which costs at
most pBh?/12. Along the segment from 7/ to ', the difference ¢ = 4" — 4/ increases at
rate at most L below g4, and it is nonnegative and nonincreasing above gg. For each level
A > 0, we construct cutoffs of one sign from one-sided averages of the superlevel sets of
P below gg, and we use triangular cutoffs on the two intervals next to q4; none of them is
positive at the atom g of 4. Lemma 7.4 bounds the size of each superlevel set in terms
of f(0), and the layer-cake formula turns these bounds into a lower bound for f”(6) in
terms of the L! distance. Finally, we choose h proportional to p times the square of this
distance and compare with the midpoint inequality and the trial budget.

Step 1: Setup and constraints on .. Let D = ||, — 7|l 11(91)- If D = 0, there is nothing
to prove, so we assume from now on that D > 0. Both profiles take values in [A, B], which
implies that D < B. With L > 1 as in Lemma 7.5, we fix a width h such that

0<h<i, <P hg% (7.14)

The final choice, in Step 7, will be a small multiple of pD2.

Step 2: The regularized segment. Let 7/ be the regularization of <. given by
Lemma 7.3(b), and define

Yo=(1-0)y"+69", p=9"—91,  f@)=F(ye) (0<0<1).

The regularization is defined because i1 < 1/2. Recall that the trial profile is admissible
(Section 3), so that (yy) is a segment. By Lemma 7.3(b) and the constraint 1 < D/ (28),
we have

D D
D= [¢ll0n) = D= 172 = ¥ella1) = D= B = .

For 0 € (0,1), the measure dvg is (1—6)dy" +6dq™. On (0,1) \ {95}, the measure dyl
has density at most 8/h by Lemma 7.3(b), and d+" has density at most L by Lemma 7.5.
By (7.14), we have L < B/h, and the restriction of dvyg to (0,1) \ {g} has density at
most /h + L < 2B/h. The only atom of dvg in (0,1) is the atom of dv" at qg. Further,
o = Ky by (7.4),
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Step 3: One-sided bounds on . By Lemma 7.3(b) and Lemma 7.5, we have ’yf:(O) =
Y(0) = A. For 0 < z < x < gg, we have 7" (x) — 9" (z) < L(x — z) by Lemma 7.5, and
Y (x) — 9% (z) > 0, because 4" is nondecreasing. We obtain

P(0) =0, P(x) —(z) < L(x —z), P(x) < Lx (0<z<x<gqg). (7.15)

On [g4,1], we have p = B — 9", which is continuous (the free measure of 9/ has no
atoms), nonnegative, and nonincreasing. Everywhere on [0, 1], both profiles take values

in [1, 8], so [¢] < .

Step 4: Cutoffs for the superlevel sets. We fix 0 € (0,1). For A > 0, we setr = A/(4L)
and define the sets

Uas = {x € (0,9p) : p(x) > A},

Vi ={xe0,q5—1): p(x) < —A},
Vi={xe
Wy ={xe

max{0,q5 — r},q5) : $(x) < —A},
qp, 1] 1 p(x) > A},

where an interval of nonpositive length is empty. These four sets are disjoint, and since
#(0) = 0and ¢ > 0 on [gg, 1], their union is {x € [0,1] : [¢(x)| > A}. In this step, we

treat U4 and V¥; Step 5 treats V4 and Wj.
For a Borel set E C (0,1), we extend its indicator by zero to R and define

[
[

Ailg(x) = %/Orlg(x—ku) du, A_1p(x) = %/Or 1p(x —u)du (x € R).

With ®¢(x) = |[EN (—o0,x]|, we have A;1p(x) = (Pp(x+7) — Pp(x))/rand A_1p(x) =
(Pe(x) — Pe(x —r))/r. The function P is 1-Lipschitz, and by Lebesgue’s differentiation
theorem, its derivative is 1r almost everywhere. It follows that A+ 1f is Lipschitz, with
derivative (1g(x +r) — 1g(x))/r, respectively (1g(x) — 1g(x —r))/r, for almost every x.
Using Fubini’s theorem for the integral and |(E — ) AE| < 2|E| for the energy, we obtain

2|E| (7.16)

0< Aslp <1, /IRAiIE —|E|, / 9 AL1g]? <
For E = Uy, we take ¢ = A, 1g. If ¢(x) > 0, then there exists y € Uy withx <y <
x +r. By (7.15), we have A < ¢(y) < Ly, so thaty > A/L =4randx >y —r > 3r > 0;
also x < y < gqg. Then (7.15) implies that ¥(x) > ¥(y) — L(y —x) > A — Lr = 3A/4. We
have shown that {¢ > 0} C (0,45) and that ¢ > 3A/4 on this set.
For E = V), we take ¢ = A_1g. If ¢(x) > 0, then there exists y € V) with
y <x <y+r,and y +r < gp by the definition of Vi. Then0 < x < qp, and (7.15) implies
that ¢(x) < ¢(y) + L(x —y) < —A+ Lr = —3A/4. Again, we have {¢ > 0} C (0,q;),
and i < —3A/4 on this set.
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In both cases, ¢ is a Lipschitz function on [0, 1] with values in [0, 1], and it vanishes
at 0 and on [qg, 1]. By (7.16), its integral over [0,1] is |E| and its energy over [0, 1] is at
most 2|E|/r%. The set {¢ > 0} does not contain qp, and by Step 2, the restriction of dv,
to this set has density at most d = 28/h. If |E| > 0, then ¢ is not identically zero, and

Lemma 7.4 applies with 0 = 1 for U4 and ¢ = —1 for V. Its quantities satisfy
1 2|E| 2B
A= > ok3|E Yo < — ===
p/o qu)dQ—p /3‘ |/ 0> 2 d n’

by (7.4) and (7.16). Inserting these bounds into (7.11) and using r = A/(4L), we obtain

4 A2 1.2
oy ERIEL L [PRA2
- 7 32BL2’ 2B

} (E=Uga, V). (7.17)

When |E| = 0, the right side is zero, and the bound holds by convexity.

Step 5: The boundary sets. The set Vg lies within distance r of g4, where an average of
1V}; over a window of length r could be positive at 5. We use a single triangular cutoff

instead. For an interval (xg, xo + z) with z > 0, let

Ty 2 (%) = (1

_Alx —x0 —z/2|>
z +

This function takes values in [0, 1], is positive exactly on the middle half (xo + z/4, xo +

3z/4), and satisfies
Z 2 8
/]R Txo,Z - 4_1’ /IR |TJ/C(),Z| = E

Suppose that V4 is nonempty, and let x4 = inf V4 and | = qp — xa- Notethat 0 <1 <r
and V| < I. For every z € (x4,qp), there exists x € V§ with x < z, and (7.15) implies
that ¢(z) < ¢(x) + L(z —x) < —A+Lr = —3A/4. We take ¢ = T, , ;. Its positivity set
is the middle half of (x4,gg), whose closure lies in (0,4g); on this set, y < —3A/4 and
d<yp has density at most 28/h. Lemma 7.4, applied with o = —1, A > pk%l/él, Yy = 8/1,

and d = 2B/h, yields
2 42] ok:1? k3h
1 > 1Y ) B B . .
f (9)_—72 mm{—128[3'_8[3 (7.18)

Indeed, A%/ (BYy) > pzk%l3/(128ﬂ) and A/d > pkélh/(SIB).

By Step 3, the function ¢ is continuous, nonnegative, and nonincreasing on [gg, 1].
Hence W, is an interval [q5, 95 + w) of length w < 1. If w > 0, we take ¢ = Ty, -, whose
positivity set has closure in (gg,1). On this set, ¢y > A, the measure d7" vanishes, and
d7yg has density at most 28/h. The same computation, with ¢ = 1, gives (7.18) with w in
place of I. If w = 0, there is nothing to prove.
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Step 6: Layer-cake integration. Let

4 4 2
€1 = lmin kﬁ —kﬁ k—ﬁ K= f(0)
! 32BL2" 1288° 8B c10%

72

Since min{ax,by} > min{a, b} min{x,y} for nonnegative numbers, (7.17) and (7.18)
imply that

A?|E|min{pA%,h} <K (E=U,,V,),  A%.zmin{pz’,h} <K (z=1w).

For E = Uy or E = Vi, one of |[E| < K/(pA*) and |E| < K/(hA?) holds, and |E| < 1. In
either case, we have

|E| < min{1,K/(pA*)} +min{1,K/(hA?)}.

For the boundary interval, one of I < (K/(pA?))!/3 and I < K/(hA?) holds. Combining
these alternatives with |V4| <1 <r = A/(4L), we obtain
K \1/3
Vil < (o)

o A K }

Fmin{ {1 e
The same reasoning with w <1 yields

IWa| < ((%)1/3+min{1,%}.

All four sets are empty for A > B, since |¢| < B. We use the elementary integrals

/Ooo min{l,%} dA = ;Exm, /O"" mm{L%} dA — 212

® . fA «x 23 PranV3 L 1/3.1/3
/Omm{ﬁ,ﬁ}dA—CLx , /O(E> dA =3B8""x""7,

where C; = 3/(2(4L)!/3) and x > 0. The case x = 0 is immediate. For x > 0, the first
three follow by splitting at the point where the two entries of the minimum agree; for the
third, this point is Ay = (4Lx)1/3, and the integral is A%/(SL) +x/Ao = 3x/(2A0). By
the layer-cake formula, we have D = fO’S [{|y| > A}| dA. Integrating the bounds on the
four sets over 0 < A < B, we find

b < §<§>1/4+6(5)1/2+651/3<§)1/3

: Cr (5)2/3. (7.19)

h

Let C,, = max{6B'/3,C;}. Each coefficient in (7.19) is at most Cy,, because g > 1.
We now show that K > ¢, min{pD*, hD?}, where ¢; = min{(8Cy)~*, ~*}. Suppose
first that K < p and K < h. Then (K/p)'/3 < (K/p)"* and (K/h)*/3 < (K/h)Y/?, and
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(7.19) gives D < 2C,[(K/p)'/* + (K/h)'/?]. Using D > D/2, we see that one of the
two terms in the bracket is at least D/(8Cy). This implies that K > pD*/(8Cy)* o

K > hD?/(8Cy)?, and since 8Cy; > 1, in both cases K > (8C,) 4 min{pD* hD?}. If
K > p, then D < B gives min{pD* hD?} < pp* < B*K. If K > h, then min{pD*, hD?} <
hB? < B*K, since B > 1. This proves the claim in all cases. Since 6 € (0,1) was arbitrary,
we have proved that

(8) > c3p*min{pD* hD?*} (0< 60 <1), c3=cica. (7.20)
Step 7: Choice of 1 and conclusion. We now take 1 = c;0D?, where
1 3cs }
26 L’ 2

Since D < Band p <1, we have i < ¢48% < 1/2, h < ¢4BD < D/(2B), and h < ¢4* <
B/L. These are the constraints (7.14). Because c4 < 1, the minimum in (7.20) equals
csoD?, and (7.20) gives f” > c3c40°D* on (0,1). We use the midpoint inequality (7.9)
with ©® = (0,1), where the weight has integral 1/4. Together with the regularization cost
of Lemma 7.3(b) and the trial budget (7.7), it yields

Cy = min{

€3C4 3144 h tr B 314
1 DTS B(r) +B(vY) = 2B (1) < 25—+ 8 ELp3Dt 4.

In the last inequality, we used that pph?/12 = (Bc3/12)p>D* and ¢4 < 3c3/(2B). W
conclude that 7 > (c3c4/8)p3D*, that is, D < (8/(c3cs))/*0=3/4y1/4. Together w1th
D < B, this implies (7.13) with C = max{, ( /(c3c4))V/#}. The constants cq,cy, c3,c4
depend only on B, kg, and L. O



SECTION 8

Localization of the lowest quantiles

In this section, we show that the lowest quantiles of the free mass of every minimizer of
E, lie close to the origin. Let u = séy + v be a minimizing profile and 7 a trial budget.
By Corollary 8.4, the quantile Q(v) of v at level v is at most Cq(s + v + w(p, 7)), where
w(p,n) = min{1,(17/p)'/®} and Cg depends only on B. Proposition 8.3 is the same
estimate in the energy normalization. In Proposition 13.1, we use Corollary 8.4 to bound
the self-overlap variance on dyadic quantile shells for the interpolation parameters near
p=0.

We keep the standing assumptions and the notation of Section 7.1. From Section 7,
we use the convexity and the first variation of F, (Proposition 7.1(a)), the identities (7.1),
the coercivity bound of Lemma 7.4, and the midpoint inequality (7.9). We also use the
partial regularization of Lemma 7.3(a), the scalar root bounds (7.5), the structure (7.6)
of pg, and the trial budget (7.7). The isolation estimate Proposition 7.6 and the density
bound Lemma 7.5 are not used here.

The main tool is a local deficit certificate (Lemma 8.1). It combines a variation that
moves mass of a profile toward the middle of an interval with the response inequality
(7.3). If the variation violates its room or sign condition, this failure gives a lower bound
on 1/p as well, and the certificate includes this bound as an alternative. In Section 8.2,
we follow the strategy of the proof of [4, Lemma 7.6]. We regularize only the free mass
below the selected quantile. Then we compare the result with the scalar trial profile on
an interval where the latter has a positive density (Lemma 8.2). The certificate gives the
dependence on 77/p in (8.7).

8.1 A local deficit certificate

In the proof of Proposition 7.6, we used the uniform lower bound (7.4) on ¢, which gives
A=p[l¢p> ,okf8 | . For root localization, we need A to be at least a constant multiple
of the length of the interval on which ¢ lives, without the factor p. In the next lemma,
we achieve this by moving mass of the profile toward the middle of the interval. If the
variation does not have enough room, or if it would destroy the profile gap, then one of
the lower bounds in the conclusion already holds.

102
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Lemma 8.1 (Local deficit certificate). There exists Ceert = Ccert(B) > 0 with the following
property. Let I € (0,1) be an open interval of length ¢, let o, y1 be admissible profiles, and let
1 > 0 be such that Fy(vy;) < minF, +# for i = 0,1. Suppose that there exist k > 0, do,dy > 0,
and A > 0 such that, on 1, the derivative measures and the profile gap satisfy

dyo < dgdx, kdx < dvyq <djdx, Y1 — Y0 > A.

Then .

i - 3 42 a2pa A

- > ke?, AL, A“l*, ———— 5. 8.1

p_Ccertmln{ do—l—dl—l—k} (8.1)
Proof. The proof has four steps. In Step 1, we fix a bump function ¢ on I and an amplitude
7. If T is too large for the variation below, then one of the first two alternatives in (8.1)
holds. Otherwise, we perturb the segment from <y to 1 by the derivative of the bump,
which moves mass of the profile toward the middle of I (Step 2). Since both endpoints
are nearly minimal and F, is convex, the response integrated against the bump is at
least of order ¢ along the perturbed segment (Step 3). Then Lemma 7.4 implies a lower
bound on the curvature along the perturbed segment. Comparing this curvature with
the excesses at its endpoints, we obtain the last two alternatives (Step 4). Throughout, we
write Fnin = min F, and I = (xo, xo + £).

Step 1: The bump and the room condition. Let B(y) = 16y*(1 —y)? for y € [0,1], and
let p(x) = B((x —x0)/¥) for x € I and ¢(x) = 0 for x ¢ I. We have

B'(y) =32y(1-y)(1-2y),  B"(y) = 32192y +1927,
and B and B’ vanish at 0 and 1. A direct computation shows that fol B =8/15, max |B'| =
161/3/9 < 4, max |B”| = 32, and fol |B’|?> = 512/105. These properties of B imply that ¢

is continuously differentiable on R with values in [0, 1], that ¢’ is Lipschitz, that ¢ and ¢’
vanish at the endpoints of I, and that

8¢ _4 y 32
- 1= 0o 00 < oy .
[o=S Wole<y  lole<y  [l0P=05, 62

where ¢ is defined away from the endpoints of I. In particular, the distributional
derivative of ¢’ is the function ¢”, which has no atoms at the endpoints of I, and
J¢"=0.

We define T = 307/ (p{); the factor 30 is chosen so that 8#/(p7) = 4¢/15 is half of
[ . Suppose first that the room condition
k(> Al }

T<mm{64 3

(8.3)

fails. Then s )
/s ET [ kAL S L 1 3 .0
030 m{1920' 240} = Jogp mintkes, ACY,

and (8.1) holds whenever ccert < 1/1920. We assume from now on that (8.3) holds.
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Step 2: The perturbed segment. For 0 <6 <1, let

Yo = (1—86)v0 + 071, Yo = 7o — 079’

We claim that vy — u¢’ is admissible for 0 < 6 < 1 and 0 < u < 7. The function ¢’ is
continuous and vanishes outside I, and I C (0,1). Then 7y — u¢’ is right-continuous and
agrees with g near 0 and near 1. Its derivative measure is dyy — u¢” dx. Off I, this is
dyp. On I, the hypotheses give dvyy > 0k dx, and by (8.2) and (8.3), we have

d(ye —ug') > <9k — 35—;) dx > (Gk — 33#) dx > %kdx.
The signed measure ¢’ dx has total mass zero and does not charge 0. We conclude that
the derivative measure of vy — ug’ is nonnegative, has total mass , and has the same
atom at 0 as dvy; that is, yg — u¢’ is admissible. We have 7y = (1 —0)yo + 0(7y1 — 7¢’),
and 7, — 7¢’ is admissible (this is the claim with = 1 and u = 7). It follows that (74) is
a segment, with endpoints 79 = 7o and 71 = 71 — 7¢’.

Step 3: The response integrated against the bump. Fix 0 € (0,1] and define gy(u) =
Fy(ve —ug') for 0 < u < 7. The profiles v — ug’, 0 < u < 07, form a segment up to
a linear change of parameter, so gy is convex and continuous by Proposition 7.1. We
compute its one-sided derivatives. Let 0 < u < 61, and write 7' = 79 —u¢’, G = G,
and S = S./. Increasing u changes the free measure of 7' in the direction —¢” dx, and
decreasing u changes it in the direction +q0’ "dx; in both cases, the new free measure is
that of an admissible profile on the segment. By (7.2), the right derivative of gy at u < 01
and the left derivative at u > 0 are both equal to —(p/2) [ G¢" dx. We integrate by parts
twice. The function ¢’ vanishes at the endpoints of I and G'(x) = x — S(x), which gives
[ G¢"dx = — [(x—S)¢’ dx. The function ¢ also vanishes at the endpoints of I, and S
is absolutely continuous by (7.1); integrating by parts once more, we find

_/(x_s)q;’dx:/(pd(x—S):%—/qodS.

We obtain o
gé(“) = g (/qods'yguq)’ - ﬁ) ’ (8.4)

for the right derivative at 0 < u < 6t and for the left derivative at 0 < u < 07.
By the convexity of F, along the segment (7y), we have g4(0) = Fy(79) < (1 —
0)F;(v0) + 0Fo(71) < Fmin + 1, and gp(07) > Fnin. For a convex function, the left

derivative at the right endpoint of an interval is at least the slope of the secant over the
interval, which gives

07) —0(0) U
rog) > 80007 —86(0)
80(07) = 0t - 0T
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Inserting (8.4) at u = 61, where yg — 07¢’ = 7y, we find, for 1/4 < 6 <3/4,

8¢ 2y _ 8L 8y 4
= > —
Ao / $d5% 2 {5~ 91 =15 or 15

By (7.1), we have dS5, = p(5, dx. In other words, Ag = p [ 5,¢ dx is the quantity A of
Lemma 7.4 for the segment (7g) and the cutoff ¢.

Step 4: Curvature and the endpoint excesses. By (8.2) and (8.3), the direction of the
segment () satisfies

~ 4t _ A
M1—Y=71—7-1¢ >A_7>E onI={¢ >0}

On I, the derivative measure of 7, is at most ((1 — 0)dg + 0dy + 3207/¢?)dx < ddx,

where

32T k
w7z _d0+d1+§

note that d > dy > k > 0. Let f(0) = Fy(7p). By Lemma 7.4, used for the segment
(7¢) with the cutoff ¢, o = 1, the level A, and d = d, together with Ay > 4¢/15 and
Yy = 512/(105¢) from (8.2), we obtain, for 1/4 < 6 < 3/4,

. A? 40\2105¢ 44 A? 703 44
" > '0_ 1 - - — p i _— .
£0) min { (15) 5128 15d } 72 T {480ﬁ’ 15d }

d=dy+d + =+

Because B > 1, we have 4/15 > 7/(4808), which gives

iZP (7o) > 7 Azmin{€3 E} (1/4 <6 < 3/4) (8.5)
a2 P\ = 345608 F d == '

It remains to bound the excesses at the endpoints of the perturbed segment. At 6 =0,
we have f(0) = Fy(70) < Fmin + 7. At 0 = 1, we have f(1) = ¢1(7), and the convexity
of g1 gives ¢1(7) — g1(0) < 7¢1(7), with the left derivative. By (7.1), the function Sy, is
nondecreasing with values in [0,1], and since 0 < ¢ < 1, we have 0 < [ ¢dSy, < 1. Then
(8.4) gives g(7) < p/2. We conclude that f(1) < Fy(71) + pt/2 < Fmin + 17 + 151 /L.
Using ¢ < 1, we obtain

F(O) + F(1) ~ 2B < 29+ 20 < 70,

We now use the midpoint inequality (7.9) for the segment (7y) with ©® = [1/4,3/4], on
which the weight has integral 3/16. Together with (8.5), it yields

37 o . (sly 17y
. i G iy |
16 345608 " mm{z,d}_ 0’
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that is,

S 7 2 [P - 7 (o AP
0= 3133440[3A mm{z ’ J} = 31334408 mm{A S +k}’
where we used d < dg + d; + k. Together with Step 1, this proves (8.1) with ceert =

7/(31334408), which is smaller than 1/1920 because g > 1. O

8.2 Root localization

For an admissible profile oy, we define the quantile of its free measure in the energy
normalization by

Q,(v) =inf{g € [0,1] : v4([0,4]) > v}, O0<v<B—A.

If a quantile of a minimizer is large compared with the prescribed mass plus its level,
then the minimizer is small on an interval where the scalar trial profile has a positive
density. We control the density of the partially regularized minimizer there, and then
compare the two profiles on that interval using Lemma 8.1. We follow the strategy of
the proof of [4, Lemma 7.6], which regularizes only the free mass below the selected
quantile and compares the result with the scalar trial profile. We combine this strategy
with Lemma 8.1, which gives the dependence on #/p in (8.7). The positive density of the
trial profile near the origin comes from the next lemma.

Lemma 8.2 (Trial density near the root). There exists Ty = Ty(B) € (0, Ty] such that
k
dyg > EO dx  as measures on [0, T1]. (8.6)

Proof. Recall from (7.6) that yg has no atom in [0, 4), and that its density ¢z is continuous
on [0,qg]. We have y4(x) = B [; 0p for 0 < x < g, and (x)/x — Bog(0) as x | 0. By
(7.5), we have yg(x)/x > ko for 0 < x < Ty, which implies that Bgg(0) > ko. By the
continuity of gg at 0, there exists T1 € (0, min{To,qg}) such that Bog > ko/2 on [0, T1].
The measure dvg has no atom at 0, because 74(0) = 0, and on [0, T1] it equals Bog dx;
this gives (8.6). The scalar Parisi measure is unique [10, Corollary 1], and gz and ¢g
depend only on B. The constants ko and Tj also depend only on 8, and we may therefore
choose T depending only on p. O

The width T is not explicit, because the continuity of gg at 0 is a qualitative statement.

Proposition 8.3 (Root localization). There exists C = C(B) < oo with the following property.
Let N>1,0<p <1,and 0 <A < A, let 7y« be a minimizer of Fp, and let i be a trial budget
for «. Then

Q. (v) <C [A—I—v—l—min{l, (17/,0)1/6}] 0<v<B—A). (8.7)
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The constant depends on B only through B, ko, Co, and Ty.

Proof. The proof has five steps. After reducing to 0 < # < p, we replace the quantile by
its truncation ¢ = min{Q,, (v), T1 } and dispose of the case where g is small compared
with A + v (Step 1). Otherwise, we regularize the free mass of . below g, with a width
adapted to the moved mass (Step 2), compare the result with 7" on the middle interval
(q9/4,3q/4) (Step 3), and apply Lemma 8.1 (Step 4). The resulting inequality bounds g
either by a power of #7/p or in terms of the density of the regularized profile, which we
control with the choice of the width and Young’s inequality (Step 5).

Step 1: Reductions. Fix v € (0,8 — A), and let 3 = A + v. The constant C constructed
below is at least one. If 7 > p, the claim follows from Q.. (v) < 1= min{1, (1/p)"/}. If
n =0, every 5’ € (0,p) is also a trial budget for v.; we apply the argument below for
positive budgets to 7’ and let #” | 0. We may therefore assume that 0 < 1 < p, and we
writee =1/p € (0,1).

We set ¢ = min{Q,,(v), T1 }. Then Q,,(v) < q/Ty: if Q,.(v) < Ty, then g = Q,,(v)
and T; < 1; otherwise g = Ty and Q,,(v) < 1 = q/T;. It suffices to bound g. If
q < 163/ko, then Q,, (v) < 1637/ (koT1), which is of the required form. Suppose instead
that

q > 160/ko. (8.8)

Step 2: Regularization below q. Let m = v,,([0,q)). For every x < g, we have x <
Q,.(v), and the definition of the quantile gives v, ([0,x]) < v. Since the interval [0, )
is the increasing union of the intervals [0, x], x < g, continuity from below implies that
m < v. An atom of v,, at q is not counted in m: it is not moved by the regularization
below, and it lies outside the closure of the interval of Step 3.
We take
h=min{q/8,Ve/m} ifm>0, h=gq/8 ifm=0.

Then h < /8 and mh?> < g and h < 1— g because q < T7 < Tp < 1/4. Let ¥
be the partial regularization of Lemma 7.3(a) with T = 4. By that lemma, we have
Fy(7) — Fo(77+) < pmh?/12 < 17/12, and the restriction of d7 to (0,4) has density at most
m/h. For 0 < x < g, the free mass of 7 in [0, x] comes from the moved mass. Using (8.8)
in the last step, we find that

7(x)§2»+m§z7<k10—6q (0<x<q).

Step 3: The middle interval. Let I = (q/4,3q/4). For x € I, (7.5) and (8.8) give
vp(x) > kox > koq/4 > 46 > A, which implies that v = g on I. Using I C (0, Ty],
Lemma 8.2, and the density bound for dy" on (0, Ty] stated after (7.5), we find that

ko

5 dx < dy" < Cpdx on L
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By Step 2, we also have dy < (m/h)dx on I and

k k k
tr_ s 09 _ *oq - *oq
Y v > 1 T on [.

Step 4: The certificate. We apply Lemma 8.1 with the interval I = (q/4,34/4) € (0,1),

the endpoints 79 = 7 and y; = 4", and the parameters

_ 4 kg ke _m

6_2/ A_8/ k_2/ do_h/

Both endpoints have excess at most # over min F, = F,(7): for 4 by Step 2, and for 7"
by (7.7). The four entries of the minimum in (8.1) are

i = Co.

k 3 k 3 k2 6
3 _ *oq 2 _ *oq 204 _ ko4
ke 16 7 Al 327 A% 1024’
A2£2 _ k%q4
do+dy +k 256(7”/”[+C0+k0/2).
Since g < 1, the first two entries are at least koq6 /32. With ¢/ = ceer min{kq /32, k% /1024},

we find

/ 6 q*
> i , . 9
€=¢ mm{q m/h+C0+k0/2} (8.9)
Step 5: Conclusion. If the minimum in (8.9) is ¢°, then g < (e/c’)!/®. Otherwise, we
have g* < e(m/h+ Co +ko/2)/c. By the choice of &, we have
m_ max{S—m,s_1/2m3/2} < 8m Le /2,872
h q q
if m>0,and m/h = 0if m = 0. Using m < v < ¢ and (8.8), we have 8m/q < ko/2.
When the minimum is the second entry, we therefore obtain

Co + ko)e + €'/2m3/2 _
q4 < ( 0 0) 5 , g < (Cl) 1/4((C0+k0)1/481/4+€1/8m3/8),
where we used (x +y)'/4 < x4 4+ y1/% for x,y > 0. By Young’s inequality with

exponents 8/5 and 8/3, we have
/8378 < 251/5 +3m < /6 4 m
where in the last inequality we used that 0 < & < 1. Together with e!/4 < ¢1/® and m < 3,

this shows that g < (c/)~1/#((Cy + ko)'/* 4+ 1) (7 + £!/%). Combining the three cases (Step
1, and the two cases of (8.9)), we conclude that

g < Cy(5+ €9, C1 = max{16/k, ()16, (') "V*((Co + ko) * + 1) }.

Recalling that Q.. (v) < q/T; and that ¢!/® = min{1, (11/p)'/®} for # < p, we obtain (8.7)
with C = max{1,C;/T;}. This constant depends only on S (through ccert), ko, Co, and
T1. ]



8 The lowest quantiles 8.2 Root localization 109

We comment on the exponent 1/6 in (8.7). In the setting of the proof above, the
variation in the proof of Lemma 8.1 moves mass toward the middle of I at a cost of at
most pt/2, which is of order 1/g, and the excesses at the endpoints of the perturbed
segment are at most of order #/q. The response integrated against the bump is at least
40/15 = 2q/15. By (8.5), the second derivative along the perturbed segment is bounded
below by a multiple of pmin{g°,4°/d}, where d is the density bound in the proof of
Lemma 8.1. Comparing this lower bound with the excesses at the endpoints, we obtain
n/p Zp min{q® q*/d}, which leads to (8.9). Its first alternative gives the exponent 1/6.
In the other alternative, the choice of the width & controls the density m/h without losing
the linear dependence of the bound on v.

Corollary 8.4 (Quantile bound in probability normalization). Let N > 1,0 < p <1, and
0 <A< Ay, and let s = A/B. Let u = ség + v be a minimizer of Fl,pls in (3.3), so that
Y+ = Bu([0,-]) minimizes F,, and let 1 > 0 be a trial budget for .. Let

Q(v) =inf{g € [0,1] : v([0,q]) > v} (0<v<1-s5)
be the quantile function (3.6) of v, and define
w(p,17) = min{1, (5/0)"/°}. (8.10)
Then, with Cq = max{1, BC} and C the constant of Proposition 8.3,
Q(v) < Co(s+v+w(p, 7)) (0<v<1-s). (8.11)

Proof. The free measure of 7y, is v, = Bv, and v,,([0,4q]) > v if and only if v([0,4q]) > v.
Hence Q(v) = Q.(Bv), and 0 < Bv < B — A for 0 < v < 1 —s. By Proposition 8.3 and
A = Bs, we have

Q(v) < C[B(s+v) +w(p,n)] < BC(s+v+wlp,n)),

where we used § > 1. We obtain (8.11), because fC < Cg. O]



SECTION 9

Scalar response and stability

In this section, we study the scalar Parisi equation of a single spin under an arbitrary
profile and the scalar response operator J;¢, built from it. The cavity interpolation of
Section 10 decouples one spin from the others. At the independent endpoint of that
interpolation, the decoupled spin follows the scalar law of Section 9.1 with coefficient
d = B?(1 —t/N), and in Section 11, we express the derivative of the cavity covariance
at this endpoint through Ji%, applied to the covariance of the rest self-overlap. The
contraction argument of Section 12 needs the order bound J7%; =< (1+en) withey <p/4
at a minimizing profile. The goal of this section is to prove this bound with ey <
Cst[o™3/*n1/* 4+- A2 + N~1], where 7 is a trial budget (Proposition 9.9).
The argument has four steps.

1. We show in Lemma 9.6 that, for every profile, ], ; is the derivative of the mean square
magnetization I'; ; when the covariance levels are transported by q — g + 6¢(q).

2. The scalar Parisi functional is convex. We compare its second derivative along a
transport of levels with the lower bound given by convexity and the first variation,
and we find that ], is self-adjoint and that it is dominated by multiplication by the
multiplier k, ;(q) = d lEOh‘;', for every profile (Lemma 9.7).

3. At the scalar Parisi measure, we have k = 1 on supppug = [0,9g] and k(q) <

e P (1-9)/2 above it (Lemma 9.8). On the support, this follows from an identity of
Talagrand. Above the support, we use the log-concavity of a transformed density of
the scalar diffusion and its heat evolution, both from [48].

4. The multiplier depends Lipschitz continuously on the profile in L! and on d
(Lemma 9.3). By Proposition 7.6, a finite-dimensional minimizer is close in L!
to the scalar trial profile, which is close to fag. Combining these facts with the first
three steps, we obtain Proposition 9.9.

The bound is marginal: at the Parisi measure, k = 1 on the support, where the multiplier
gives no contraction. The contraction in Section 12 comes instead from the factor t =1 —p,
and it needs only ey < p/4. In the physics literature, De Dominicis and Kondor [35,
pp- 606-608] found that Parisi’s solution with replica symmetry breaking is marginally
stable in a truncated replica model near the critical temperature. The scalar identity on
the support that expresses this marginality appears in [32, Egs. (22)-(23)].
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Sommers and Dupont gave an earlier variational formulation of the coupled equations
for the local magnetization and the distribution of frozen fields [77, Section 2, Egs. (1)—(7),
and Eq. (33)]; see also [32, Section III, (14)—(18), (22)—(23)]. Those equations use the
physical field and the order-parameter function q(x). Here we use the covariance level g
and the integrated formulation in terms of probability measures described below.

We use the following results from earlier sections: the generalized law and Lemma 4.2
of Section 4 for the basic properties of the scalar law, Lemma 4.3 for the differentiation
in Lemma 9.6, and, from Section 7, the trial budget (7.7), the root growth (7.5), the
description (7.6) of g, and Proposition 7.6. The results of this section are used later as
follows. The scalar law, described by (9.1) and (9.9), and the kernel bounds of Lemma 9.4
enter the cavity expansion in Sections 10 and 11. The operator (9.19) and its kernel form
(9.20) are used in Lemma 11.2, Lemma 9.7 in Proposition 12.4, and Proposition 9.9 in the
proof of Theorem 1.1 in Section 13.

Standing assumptions and notation. Throughout this section, p > 1 is fixed and d €
[B%/2,B%]. A profile is the distribution function a(q) = u([0,4q]) of a Borel probability
measure y on [0,1]; it is nondecreasing and right-continuous, and a(1) = 1. We write
u = sdp + v with s > 0, where the measure v > 0 may charge 0. The scalar law depends
only on a. The decomposition enters only through v, which appears in the response
operator. A step profile is a profile with finitely many values. Integrals over [0, 4] include
an atom at g, and integrals over (g, 1] exclude it. Unless stated otherwise, Cg denotes a
constant depending only on B, whose value may change from line to line. It does not
depend on d € [B%/2, %], on s, or on the profile, including the positions and masses of
its atoms. No profile is assumed to minimize a functional until Section 9.6.

9.1 The scalar law

The scalar Parisi equation and its diffusion are

Ot = —g(axxu +a(q)(9xu)?), u(1,x) =log(2coshx),

dY, = da(q)oxu(q,Y,)dqg + \/Equ, Yy =0,

9.1)

where B is a standard Brownian motion. We write u = u, ; when the parameters need

to be shown. Subscripts x denote spatial derivatives, and u; = dyu. When a = ap
and d = B2, the value u(0,0) is the first term of the scalar Parisi functional (1.1) at its
minimizer.

Solutions and regularity. For a step profile, (9.1) has a classical solution on each interval
where a is constant. For a general profile, u is the uniform limit of the solutions for step
profiles whose measures converge weakly to u [48, Section 2.1]. By [48, Proposition 2.1],
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applied with p? replaced by d, the function u(g, -) is even, its spatial derivatives of every
positive order are bounded and jointly continuous on [0, 1] x R, and the spatial derivatives
of the approximating solutions converge uniformly [48, (2.2)]. The terminal value in [48]
is log cosh x; it differs from ours by the constant log 2, which shifts u by log 2 and does not
change its spatial derivatives. The distribution functions of the approximating measures
converge to a at every continuity point of a4, that is, at all but countably many points.
Passing to the limit in the equations integrated in the level variable, we find that

r
u(gq,x) —u(r,x) = g/q (txx +au?) (v, x) do, 0<g<r<1,xeR. (9.2)

In particular, u is Lipschitz in g, since the integrand is bounded. For the weak space-time
interpretation of the Parisi equation for general measures, see [43, Theorem 4]. At an atom
of y, the solution need not be differentiable in 4. We read (9.1) and every other parabolic
equation in this section in this integrated form, including the linearized equations derived
below, and we never differentiate a.

Linear backward equations. Several proofs below use linear equations of the form
E)qw—l—@wxx—l—wa—l-Vw: —F, (9.3)

where ¢ is measurable with values in [8?/4,28?], and b, V, and F are bounded functions
of (g,x) that are measurable in g and have bounded continuous spatial derivatives. We
use (9.3) only for functions w that are Lipschitz in g and have bounded continuous spatial
derivatives of every order. We read it in integrated form, as in (9.2). Fix (g, x), and let
Z solve dZ, = b(r,Z,)dr + m dB, for r > q, with Z; = x. It6’s formula applies

tor — effi V(U’Z”)de(r, Z,), with the derivative of w in g taken almost everywhere; to
see this, one may mollify w in the level variable and pass to the limit, using that the
derivatives are bounded. Taking expectations, we obtain the Feynman-Kac representation

1 1 r
w(q,x) =E [efﬂ VioZo)do w(l,2Zq) +/q el V(U’Z”)va(r, Z) dr] (9.4)

In particular, if w(1,-) = 0, then sup, |w(q, x)| < ellVl fql sup, |F(r,x)|dr.

Notation. We write P’ and [E° for probability and expectation under the law of Y,
together with a terminal spin € € {—1,1}, which is sampled given Y; with

Ple— +11V:) — et Y, —u(1,Y;)
(e =+1] 1)_2coshl/1 —¢ '

Let gg be the filtration of Y; the terminal spin is not gg-measurable. We define

mg=ux(4,Yy),  hg=un(qYy),  Toa(q) =E'my,  kea(q) = dE°R.
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We call k, 4 the scalar multiplier. For 0 < r < ¢ < 1,let P?,y(y) = E°[p(Y;) | Yy = y] be
the transition operator of the Markov process Y, and set

fr= mf,, fp =fp— lEofpr gf(]/) = Pro,g(”x(f/ -)2)(]/),

so that g£(Y;) = E%[m?2 | G°]. When we need the diffusion started from y at level r, we
write YV and ;.

Lemma 9.1 (Basic properties of the scalar law). Let a be a profile and d € [B?/2, B?].
(a) On [0,1] x R, we have

0:u <1, 0<dpu<1—(du)? <1 (9.5)

(b) For every j > 1, there exists a constant C;(B), depending only on B and j, such that
luj] < Cij(B) on [0,1] x R. Further, sup, |uxx(q,x) — uxx(r,x)| < Cglq — 7| for all
g,r€10,1].

(c) We have

my =Kl | G, mg=0,  dmy=VdhydB;, T, (q) =kea(q). (9:6)

The function k, 4 is continuous on [0,1], and T, 4 is continuously differentiable on [0, 1],
with one-sided derivatives at the endpoints.

Proof. We first identify the scalar law as a generalized law. We consider the generalized
law of Definition 4.1 with N = 1, A = d, all coupling coefficients equal to zero, root
mass s = 0, and the probability measure y in place of v; this choice is allowed for every
probability measure. The terminal value in (4.1) is then log} ,_ 1 e*" = log(2coshx),
the Gaussian disorder does not enter, and the outer density is one. Hence the generalized
law is the law of (Y, €); it depends only on a. For one spin, the conditional covariance
isCyj=1-— m%, and H, = h,;. Lemma 4.2 implies that m,; = E[¢ | gg], that mp = 0, and
that, for every g € [0, 1], almost surely,

a(q)(1— mg) <h;<1—m 9.7)

2
g
Differentiating (9.2) in x, we see that u, satisfies the integrated form of dju, =
—(d/2)(uxxx + 2a uyiiyy). Using Itd’s formula along Y, we find that the drift terms
cancel and that dm, = Vd hg; dBy. This is the case N =1 of (4.3).

Proof of (a). Fix q € (0,1]. Since the drift of Y is bounded by d, Girsanov’s theorem
implies that the law of Y} is equivalent to the centered Gaussian law with variance dg. In
particular, it charges every nonempty open interval. The functions

“xX(qﬂ)_”(‘1)(1_“96(%')2)/ 1_”x(”lr')2_”xx(q/')r 1—ux(q,-)2
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are continuous, and by (9.7) and |m,| < 1, each of them is nonnegative at Y; almost surely.
A continuous function with this property is nonnegative at every x. This proves (9.5) for
g > 0, since a(q)(1 — u2) > 0. Letting g | 0 and using the joint continuity of uy and uyy,
we see that (9.5) also holds at g = 0. (With the right continuity of 4, the lower bound
uyy > a(q)(1 — u2) also holds everywhere.)

Proof of (b). We differentiate the equation and use the Feynman-Kac representation,
following the method of [43, Lemma 16]. By (9.5), we have |u1| < 1 and |uy| < 1. For
j > 3, the Leibniz rule gives

. ' 2 ;
e(u3) = 2uqujiq + 2j upu; + Z ( )ulﬂu] i1,
=2

with an empty sum for j = 3. Differentiating (9.2) j times in x, we see that u; solves (9.3)
with

j—2
c=d, b=dau, V=jdauy, Zdaz<)uz+1uj i+1s

and terminal value 8;6 log(2 cosh x). Recall that the derivatives of u are bounded by [48,
Proposition 2.1]; in particular, the hypotheses of (9.4) hold, with Z = Y. By (9.5), V takes
values in [0, j8?]; note that the exponent in (9.4) is nonnegative. Then (9.4) implies that

o 2 j—
il < 6 1ok togt2cost e+ & Y- (1) ol s111).

=2

Every derivative on the right has order between 3 and j — 1. By induction on j, we
conclude that ||uj[|c < Cj(B) for all j > 1, uniformly over profiles and d € [B*/2, B2].
Differentiating (9.2) twice in x, we find

d r
U (q, %) — Uy (1, x) = E/ [u4 + 2a(u% + u1u3)} (v,x) do,
q

and the integrand is bounded by a constant depending only on . This proves the
Lipschitz bound in (b).

Proof of (c). The first three identities in (9.6) were shown above. By Itd’s isometry and
mop = 0, we have

q q
Ioa(q) = lEOmg = d/o E%n? dr = /0 ko q(r)dr

By (b), we have |h; — h;| < Cglg —r| + C3(B)|Y; — Y¢|. Since Y has continuous paths and
|h| < 1, dominated convergence implies that k, ; is continuous. It follows that I, ; is
continuously differentiable on [0, 1], with T} ; = ks 4. O



9 Scalar response and stability 9.1 The scalar law 115

We also use the exact path likelihood of the scalar law, for every profile, including
profiles with atoms. It is the change of measure of [44, Lemma 8.5 and Corollary 8.7];
we include the derivation in order to record the conventions at atoms. It extends the
likelihood used for step profiles in the proof of Lemma 4.2 to every profile, without
approximation.

Lemma 9.2 (Exact path likelihood). Let a be a profile and d € [B*/2, B?]. Under a reference
law, let Xy = Vd By, where B is a standard Brownian motion. For every q € [0,1], the law of
(Yr)o<r<q has density

exp{alg)u(q, X;) = [ u(r,X)p(dr)} ©8)

[0,q]

with respect to the law of (X;)o<r<q. The joint law of (Y, €) has density

exp{eXl —su(0,0) — /

o 10 X0 V() } 99

with respect to the product of the law of X and counting measure on {—1,1}. The same holds if
the coefficient d in (9.1) is replaced by a bounded measurable function c(q) > 0 almost everywhere,

and Xy = [ /c(r) dB;.
Proof. We write Y, = u(r, X;). The drift dau, of Y is bounded, and by (9.5), we have

q
exp{g/o a(r)zux(r,Xr)zdr} < ef'?

which is Novikov’s condition. By Girsanov’s theorem, the density of the law of (Y;),<4
with respect to the law of (X;),<, is

exp{/oq a(r)uy(r, Xy) dX, — g /Oq a(r)uy(r, X,)? dr}.

Under the reference law, using Itd’s formula and (9.2), we have
d
dY, = ux(r, Xr) dX, — Ea(f’)ux(i’, X,»)z dr.

The exponent therefore equals foq a(r) dY,. The function a is right-continuous and of
bounded variation, with da = p on (0,1], and Y is a continuous semimartingale. Inte-
grating by parts, we have

(9)Y, —a(0)Yo = |

a(r— dYr—i—/ Y, u(dr).
(0,9] =) (0,9] H(dr)

The functions a(r—) and a(r) differ only at the countably many atoms of p, which
affects neither the stochastic integral nor the Lebesgue integral in dY,. Since Xp = 0
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and a(0) = u({0}), we have a(0)Yy = f{o} u(r, X;) u(dr). Inserting these facts into the
previous display, we obtain

q
| o) s = a(gyu(a, X;) - /M u(r, X,) p( dr).

This proves (9.8). At an atom of u at g, the jump of the first term is canceled by the same
atom in the integral, and at 4 = 0 the density equals one.

Given the path, the terminal spin has probability e relative to counting
measure. Multiplying (9.8) at ¢ = 1 by this factor, and using a(1) = 1 and y = séy + v,
we obtain (9.9). No further normalization is needed, since both factors are probability
densities.

For a coefficient ¢(g) that is positive almost everywhere, we first choose the everywhere
positive representative ¢ (q) = c¢(q) when ¢(q) > 0 and ¢*(gq) = 1 otherwise. It is
measurable and bounded and equals ¢ almost everywhere. This change preserves every
prefix clock, the integrated equation and drift, and the stochastic integral defining X.
Thus the law and the likelihood are independent of this choice of representative. Let
C(q) = JJ c(r) dr. The substitution T = C(g)/C(1) turns the equation with coefficient
c(q) into (9.1) with coefficient C(1) and the profile of the image of u under g — C(q)/C(1).
This substitution is made in the integrated equation, using dtv = c(q) dq/C(1). Since
¢ > 0 almost everywhere, g — C(g)/C(1) is an increasing homeomorphism of [0, 1]; no
positive lower bound on ¢ is required. By [48, Proposition 2.1], applied with coefficient
C(1), the solution satisfies |uy| < 1 and has bounded spatial derivatives. The argument
above then applies with d dr replaced by c(r) dr; in Novikov’s condition, 82 is replaced
by an upper bound for c. O

eYl—u(l,Yl)

9.2 Continuity and kernel bounds

The proof of the next lemma follows the comparison argument of [43, Lemma 14], which
bounds the differences of the solutions and of their first spatial derivatives by the L!
distance of the profiles. Here we also allow d to vary and compare the second derivatives
along the diffusion.

Lemma 9.3 (Continuity of the scalar multiplier). There exists Cg < oo such that, for any two
profiles a,@ and any d,d € [*/2, B2,

sup [kn,a(q) ~ Ky ()| < Cp(lla =@l + Id — ). (9:10)

0<g<1

Proof. Let u and u solve (9.1) for the two parameter pairs, and let Y and Y be the
corresponding diffusions. We set i = u — i and A = ||la —dl|1(91) + |d — d. The proof
has three steps. We first bound i, and iy, by CpA, then couple the two diffusions, and
tinally compare the multipliers.
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Step 1: the difference of the solutions. Subtracting the two equations and writing
u2 — U2 = (uy + ly)ily, we find that 7 solves (9.3) with

c=d, b=uw, V=0, F==E&, i(1,-) =0,

where
da _ _d—d_ ~ da(q) —da
w = 2(q) (ux+1ix), E= 5 +o(q)uz, () = (@) 5 (q).
Using Lemma 9.1(a) and (b), we see that 0 < wy < % and |way| < Cg. Further,

d—d d—d
= 13 + 26 111y, By = 5 iy + 26 (U3 + t1il3),

[1]

and 2|6(q)| < |d — d| + B|a(q) — @(q)|. Using Lemma 9.1(b) again, we find

1 1 . _
| sup (2] +12uxl) (9,30 dq < Cp [ (14— d] +[alq) —a(9)]) dg < Cya.

Differentiating the equation for #I once and twice in x, we see that w; = 7y and wy = 1l
solve (9.3) with ¢ = d, b = w, zero terminal values, and
V = CLJx, .F = Ex and V = 2wx, P = Exx + wxxwll

respectively. Then (9.4) implies that

1
2 Lo}
il < ¢ [ IZ(g, )l dg < Cpd,

walles < [ (1Zex(a, Yo + Jeoeelsln ) g < G
This shows that
sup(|ux—ﬁx| + |uxx—b~txx|) < CgA. (9.11)
q-x

Step 2: coupling the diffusions. We drive Y and Y by the same Brownian motion and
set D(q) = sup,, [Y; — Y,|. By (9.5), the drift d a(r)u(r, ) is B?-Lipschitz in space, and at
a common point it differs from d ()i, (r, -) by at most |d — d| + B2|a(r) — a(r)| + B*CgA,
where we used (9.11). Subtracting the integral equations for Y and Y, we obtain

q) < p? / dr+C5A+|\/— \/_|sup|Br|

r<1

Since d,d > p2/2, we have [Vd — Vid | < |d—d|/(v/2B). By Gronwall’s inequality and
E sup, |Br| <2, we conclude that
Esup|Y, — Y;| < Cg(A+ |Vd - \/—|]Esup|Bq|) < CgA. 9.12)
=1 9=
The same argument, applied to the two diffusions started from a common point y at a
common level 7, yields the same bound, uniformly in (7,y).
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Step 3: the multipliers. We write & = uy,(q,Y;) and h = Tix (g, 17,1). Note that |[h2 — 12| <
2|h — h|, because 0 < h,h < 1. Then
lkaa(q) = k; 7(@)| < |d —d]| + 28 E|l — |
< [d — d] 4+ 28tz — Taxloo + 1u3lloo EI Yy — ).

Inserting (9.11), (9.12), and the bound ||u3|| < C3(B) into the last line, we obtain
(9.10). O

The next lemma collects the bounds on the kernels of the response operator that the
cavity estimates of Section 11 use. Each bound retains a factor I' at the relevant levels.

Lemma 9.4 (Scalar kernels and their level weight). For every profile a and d € [B%/2, 8?],
writeI' =T, 4. Then T is nondecreasing and

0 <T(p) <min{1,dp} < min{1, BZp}. (9.13)

Forall p,r,¢ € [0,1],
(B myhym,]| < /T (p)T(r), Efpem]| < ﬁ (9.14)
[E°[fpmym]| < \/T(p)T(r A L), [E° [fympmy]| < \/ ( (9.15)
0 < Var’(f,) < T(p), 0 < E°[myhy] <T 9.16)

For £ > p,

| Cov®(fp, & (Yp))| < /T (p)T (D). 9.17)
Proof. By Lemma 9.1(c) and (9.5), we have I'(p) = d [ E°:2 dr, where 0 < h, < 1. This

implies that I' is nondecreasing and that 0 § F( p) < dp. We also have I' < 1, because
|m,| < 1. This proves (9.13). Using |m,| < 1 again, we have

Var’(f,) = E°f; < E%my <E°mj; =T(p).
The bounds below follow from the Cauchy-Schwarz inequality, together with \hp| <1,
le] =1, and |m| < 1:
|1E0[mphpmr] 2 < ]Eo[m%,hf,] E%m? < T(p)T(r),
|E°[fpem,]|* < ]Eof’% E%m? < T(p)I(r),
[E° (e[ < E° 7 B0 [mym3] < T(p)T(r A€).

In the last line, we used m: mz < m? ALY which holds because the factor at the smaller level
is one of the two factors and the other is at most one. This proves (9.14) and the first
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bound in (9.15); the second bound in (9.15) is the case ¢ = p. The bounds (9.16) follow
from the estimate on Var’(f,) and from 0 < h,, < 1, which gives 0 < [E° [m’%hp] < ]Eom%.
Finally, let £ > p. We have 0 < gf; <1and lEogf,(Yp) = E%m? = I'(¢), which imply that

Var® (g(Y,)) < E%(g5(Y,))” < E%(Y,) = T(0),

and (9.17) follows from the Cauchy-Schwarz inequality and the bound on Var’( fp). O

9.3 The response operator

For every profile, the operator defined below is the response of I' to a transport of
covariance levels (Lemma 9.6). In [56, Lemma 5.2, (H2)], a scalar response is written as a
diagonal multiplier minus a positive semidefinite Hessian kernel. Here we identify the
second variation of the scalar Parisi functional along transports of levels, and we compare
it using the convexity of this functional along segments of distribution functions [10]. In
Section 9.4, this shows that the scalar response operator is dominated by multiplication
by k, 4 at every profile. The transports fix the levels 0 and 1, and the operator acts on the
scalar transport space

Hy = {v e L*(v):v(0) = 0if v({0}) >0, v(1) = 0if v({1}) > 0}.

This is a closed subspace of L?(v), and the orthogonal projection onto it is multiplication
by 1(0’1).

The operator involves the derivative of ¢! in its argument. Since the noise of Y
is additive, the diffusion Y’V started from y at level r solves an ordinary differential
equation driven by the Brownian path, and it is differentiable in y. Its derivative is
¢o = exp{d ff a(0) gy (0, Y5Y) dv}, which lies in [1, f’] by (9.5). Differentiating g% (y) =
E[uy(¢,Y,”)? under the expectation, we find

3yst(y) = E[2ux (6, Y, Y (6,Y,") &), 10ygL] < 2¢F. 9.18)

Definition 9.5 (Response operator). Let a be a profile with u = sdp + v, and let d €
[B%/2, B%]. For a bounded Borel function ¢ on [0,1] and p € [0, 1], we define

qUl -

Uaap)(p) = B[ +2(01~ a(p))miiy o(p) = [ 2 [mpdygy ()] 9(0)v( )
—Z/IEO[mphpmr](p(p Ar)v(dr) — /]Eo[fpemr](p(r) v(dr)
b [ ELmdlor) v(dr) + 3 [ B ot 0)v(dryu(de)

b e [ Bl ]e0 v 019
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Integrals without a domain are over [0, 1]. The same formula defines J, 4o for v € L2(v).
The scalar response operator sf:d is the compression of |, ; to H,, that is, Zfdv = 1(0,1)/a,4?
forv € H,.

At an atom of v at p, the right-continuous value a(p) includes the atom, and the strict
future interval (p, 1] excludes it. For v € L?(v), the formula involves v only through v(p)
and through values at points that are integrated against v, because p Ar € {p,r} and
r AL € {r,£}. We show in the next paragraph that it defines ], ;v as an element of L?(v).

Kernel form and boundedness. We now rewrite (9.19). For r > p, conditioning
on G) and using (9.6), we have E°[mh,m,] = E°[m3h,], and v((p,1]) = 1 —a(p).
Splitting the third term of (9.19) at r = p, we see that its part over (p,1] equals
—2(1 —a(p))E° [m%hp]go(p), which cancels the second part of the first coefficient. In
the double integral, we split ¢(r A ¢) into the regions r < ¢, { < r, and the diagonal r = ¢,
which carries mass only at atoms of v; the first two regions give equal contributions by
symmetry. In the last term, we exchange the order of integration. All integrands are
bounded, and Fubini’s theorem justifies these steps. The result is

(Jaav)(P) = kaa(p)o(p) +d//Ca,d(P,r)v(r)V(dr)f (9:20)

for every bounded Borel v, where
Keoa(p,r) = — 1{r>p}1EO [mpayg;(yp)] -2 l{rép}]Eo[mphpmr] - Eo[fpemr]

+ %Q(I’)]Eo[fpm%] + /(r,l} EC []fpmrmg] 1/( dﬁ) + %V({V})]EO [fpm%] (9.21)
+ % /[O,r) E° [ fpgr(Yy)] v(de).

The term with v({r}) is the diagonal part of the double integral. The kernel K, ; is
a bounded Borel function. Indeed, the first two terms are never both nonzero and
are bounded by 2¢#° by (9.18); since Ifpl <1, |ml <1,and 0 < g < 1, the third
and fourth terms are bounded by 1 and 1/2, and the last three terms together by
v([0,1]) < 1. We conclude that |, 4| < 2ef* + 3. By the Cauchy-Schwarz inequal-
ity, | [ Kaa(,r)o(r)v(dr)|lzw < (2¢F + 3)v([0,1])[loll2()- 1t follows that (9.20) ex-
tends to v € L2(v), where it agrees with (9.19). Using 0 < k,; < d < p%, we find
Tadlli2)—20) < B2 (4 + 26/32). Compression does not increase the norm, which gives

175l 3, < Cg. (9.22)

Transports of levels. Let ¢ be the restriction to [0,1] of a smooth function, with ¢(0) =
¢(1) = 0, and define Ty(q) = g+ 0¢(q). We fix 6y € (0,1] such that 6y||¢’||cc < 1/2. For
0] < 6, the map Ty is an increasing bijection of [0, 1] with Tj € [1/2,3/2]. We replace the
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covariance d (g A r) of X in (9.9) by d Ty(q A r) while keeping v. Equivalently, we replace
the coefficient d in (9.1) by

cola) = aTy(q) = (1 +09'(@)) € [ 2. %]  [E 2],

and keep a. We write ug and Y? for the resulting solution and diffusion, Up y = Oxulp and
similarly for higher derivatives, and

To(p) = E[dxug(p, Yp)?]

for the resulting mean square magnetization. Let ag = ao T, ! be the distribution function
of the image measure Tysu. Under the substitution ¥ = Ty(g) in the level variable, the
equation for uy becomes (9.1) with coefficient d and profile a9, and the diffusion Y?
becomes a time change of the diffusion for 49. In formulas,

ug(q,x) = tg,a(To(q),x), To(p) = Tupa(To(p)), (9.23)

that is, (ug, Y?) is the scalar law of Tps with coefficient d, observed at the transported
levels. In particular, I'g = I'; ;, and by Lemma 9.1(b), the spatial derivatives of ug of each
order are bounded uniformly in |6| < 6y and over profiles.

Lemma 9.6 (Response identity). Let a be a profile, let d € [p?/2, B%], and let ¢ and Ty be as
above. Then, for every p € [0,1], the function 6 — Ty(p) is continuously differentiable near

0 =0, and
d

a0 = Unae) (p).

Proof. The proof has four steps. In Step 1, we show that ug and its spatial derivatives are
continuously differentiable in 6; the argument works with the integrated equations and
never differentiates 4. In Step 2, we compute the parameter derivative of 14 and prove
(9.28). In Step 3, we write I'y(p) as a normalized expectation on a fixed Gaussian path
space and differentiate it with Lemma 4.3. In Step 4, we match the resulting terms with
those of (9.19). Throughout the proof, |6| < 6y, and constants may depend on § and ¢.

Step 1: differentiability in the parameter. Fix 6, and for small 6§ # 0let v = ug s, u = uy,
and Dy = (v —u) /4. Since ¢y, s — cg = dd¢’, subtracting the two equations and dividing
by 4, we find

/

Cod d
(Ds)xx + %(vx +ux)(Ds)x = _74)(%( +avd), Ds(1,-)=0. (9.24)

Co

dyDs + >

This is (9.3) with ¢ = cg, V = 0, and a drift and a source whose spatial derivatives of
each order are bounded uniformly in § and 6. Differentiating (9.24) j times in x, we see
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that @) Ds solves an equation of the same form, with zeroth-order coefficient j times the
spatial derivative of the drift, and with a source that involves only derivatives of D; of
order less than j and spatial derivatives of the drift and of the source of (9.24). By (9.4)
and induction on j, we have sup, . |8§CD5| <C; for every j > 0, uniformly in é and 6. In
particular, v — u = 0D, and all its spatial derivatives are O(|d]).

Next, we write the drift in (9.24) as cga uy + (cga/2)(vx — uy) and move the second
part to the right side. For two increments ¢ and &', the difference Ds — Dy then solves
(9.3) with drift cga uy, V = 0, zero terminal value, and the source

Coa

[0~ e (e = 02)] + B (00— 1) (i) = (0 = 1) (D)),

where ' = uy, 5. By the bounds just proved, every spatial derivative of this source
is bounded by C;(|4| + [¢'[). By the same induction, we have sup, . 10%(Ds — Dy)| <
Ci(|6] +16"]). Tt follows that, as 6 — 0, the functions Ds converge uniformly, together
with all their spatial derivatives, to a function 1y. Passing to the limit in the integrated

form of (9.24), we find that 1y solves
/

Co, . . d .
Ee(ue)xx + coaug(tig)y = _TQD(M’” +aug,), (1) =0. (9.25)

We conclude that up and each of its spatial derivatives are differentiable in 6, with

090}y = )1y, and that these derivatives are bounded uniformly in (g, x) and 0. To prove
that these derivatives depend continuously on 6, we set by = cgaug , Fg = (d¢'/2) (g, xx +
a ug o), and R = 11y — 1ig. Subtracting (9.25) at the two parameters, we obtain

0 )1 — (b~ b))y, R(1,) =0

Since cg — cgr = (0 — 0")d¢’, and since up — ug and all its spatial derivatives are O(|0 —6'|)

C
(aq + gaxx + bgax)R — (Fy—Fy) —

by the bound on 949}y, every fixed-order spatial derivative of the right side is O(|8 — ¢’|).
Using the same backward estimates, we have sup, , |0%R| < Cj|0 — 0|, so d%ilg depends
continuously on 6, uniformly in (g, x). The same argument applies without change to
transports g — g+ 6191(9) + 6292(q) with several parameters, and gives continuous
partial derivatives in each parameter.

Step 2: the variation of the solution. We write 11 = 11 for the derivative at § = 0. By
(9.25) and (9.4), with Z =Y, we have

9y) =5 / rY,(r;y)dr, ¥, (r;y) = Eqy[he + a(r)m?], (9.26)

where E,, refers to the diffusion started from y at level g. To evaluate ¥,(7;y), we
use Itd’s formula along Y. Differentiating (9.2) twice in x and using Itd’s formula for
uyx(7,Yy), we find

dh, = —da(r)h? dr + Vd uye (r,Y;) dB,,
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and by (9.6), d(m2?) = dh?dr + 2v/dm,h,dB,. The product rule for the continu-
ous semimartingale m? and the deterministic function a of bounded variation gives
d(a(rym?) = a(r—)d(m?) + m? u(dr) on (0,1], and a(r—) = a(r) except at countably
many r. Adding the two differentials, we see that the drift terms Fd a(r)h? dr cancel, and

d(hy +a(r)m?) = Vd[uxex(r, ) + 2a(r)m,h,] dBy + m? u(dr).

Taking conditional expectations given Y; = y, and recalling that 4 = v on (g,7] C (0,1],
we obtain

Y,(ry) —Yy(gy) = /(q ,

where ¥, (q7;y) = uxx(q,y) + a(q)ux(q,y)*.
We insert (9. 27) into (9.26) and exchange the order of integration over g < v <r <1.

Note that f ¢'(r)dr = —¢(g) and f ¢'(r)dr = —¢(v), since ¢(1) = 0. We obtain

g (y)v(do), g<r<1, (9.27)

ig.9) = =5 [o(0) (sl ) +a@uslav?) + [ g v(an]. 029

An atom at g belongs to a(g) and not to the integral over (g,1]. An atom at 1 belongs to
the integral, but its factor ¢(1) vanishes.

The same computation holds at every base point 8, with Y? in place of Y. The diffusion
coefficient d is then replaced by cy(r); the drift terms Fcq(r)a(r)h? dr still cancel, and
the source in (9.25) still carries the factor d¢’, which is the derivative of cy in 0. At
(9,¥) = (0,0), we have ¢(0) = 0 and E[9xug(r, Y?)? | Y§ = 0] = T4(r). This gives

;9”9(00 ——/(P NTe(ryv(dr), 0] < 6o. (9.29)

Step 3: Gaussian differentiation at the fixed profile. Let B be a standard Brownian
motion, and under the reference law let Xf]) = Byr,(q)- This Gaussian path has covariance
Ky(g,7) = dTy(q A r) and the law of foq \/cg(r) dB,. Then Lemma 9.2, applied with the
coefficient cg, implies that the joint law of (Y%, ¢) has density (9.9) with uy in place of u,
relative to the law of X? and counting measure. The factor e~**¢(%9) does not depend on
the path and cancels from normalized expectations. With

lo(X,€) = eXy — / up(r, X, ) v(dr),  ®p(X) = g (p, Xp)%
we have fe( p) = Eg®y, where Ey is the normalized expectation with weight Wy = elo
in the notation of Lemma 4.3. At 0 = 0, the path X under Ey has the law of Y. As
in Section 9.1, we write m, = uy(r,X;) and h, = ux(r, X;), and we also write u3, =
Uxxx (r/ Xr)~
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We check that the assumptions (Al)—(A4) of Lemma 4.3 hold, with z = 6 in the
compact interval I = [—6y/2,6/2]. The Gaussian coordinates consist of one field path on
one edge, with the deterministic clock dTy(q), which is continuous in (g, 8), continuously
differentiable in 6, and strictly increasing in g; there are no finite coordinates, and the
terminal spin € is the counting variable. This is (A1). The kernels Ky and Ky(g,7) =
de(gq A r) are jointly continuous in (6, ¢, r), which is (A2). In the notation of Lemma 4.3,
where M and Q denote derivative measures, the derivative measures of ¢y and ®y are

S =eb —ug,(r,Xy)v(dr), M = —1y(ug (1, Xr) v(dr)),
P = 2”9,xu9,xx(p/ XP) 527/ Q= 2(1/!5,” + ue,xue,xxx) (p’ Xp) 5(P/P)’

where i(r) = (r,r). The measure M is carried by the diagonal, with an atom at (r,r) for
each atom r of v, as in Remark 4.4. Using Lemma 9.1(b), we see that these measures
have total variation bounded uniformly in 6 and X, and by Step 1, they are continuous in
(6, X) in total variation, where X carries the supremum norm. The maps X — (y(X, €)
and X — ®y(X) are twice continuously differentiable, since uy has bounded continuous
spatial derivatives. This is (A4). The observable @y takes values in [0, 1], and the explicit
parameter derivatives

Py = 2ut(p, Xp) dxtto(p, Xp), o= = [ ttalr, X) v(dlr)

are bounded and jointly continuous in (6, X) by Step 1. Since |ug,| < 1 and uy(r,0)
is bounded, we have |{y] < C+ 2sup, |X;|, which is the linear growth required in
(A3). We conclude that Lemma 4.3 applies to Eg®y. By Remark 4.4, the right side of
(4.5) is continuous in 6, which proves that 8 — T(p) is continuously differentiable on
(—60/2,600/2). Each term on the right side is bounded by a constant depending only on
B and ¢; in particular, the derivative is bounded uniformly in p € [0,1] and 6. We use
this uniform bound in the proof of Lemma 9.7.

Step 4: the terms of the identity. We evaluate the right side of (4.5) at 8 = 0 and divide it
by d. For a signed measure R on [0,1]%, we have d"}(Ko, R) = [[ ¢(q A7) R(dg, dr). Note
that, under Eg, the centered observable is &7 — [Eg®g = f_p. We group the contributions
as follows.

1. The second derivative of the observable contributes

1

I = EIEOU.(O; Q) = @(p)E° [ + myus ).

2. The explicit derivative of the observable is d) = 2mpayu(p, Xp). Differentiating (9.28)
in y under the integral, which is allowed by (9.18), we find

1.
I = SEo®o = —@(p)E" [mpus,p +2a(p)mphy] — /

(pA] P(O)E? [mpaygﬁ(yp)} v(de).
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3. Since Ky is symmetric and Ky(1, p) = d¢(p), the score-observable terms give

1 Lok
Is = 5 Eo(Ko, S ® P+ P®S) = SBo(Ko, S ® P)

= 2¢(p)E° [myhpe] — 2/(p(p A r)]EO[mphpmr] v(dr).

4. The product of the scores contributes the following; the terminal-terminal term
vanishes, since ¢(1) = 0:

inzo [7)(Ko, S ®S)]

2d
/qo O fpem,| v(dr) —i—%/ @(r N OE°[fymemg| v(dr)v(de).

5. The Hessian of the logarithmic weight contributes

Iy =

1 1 .
Is = o o[y (Ko, M)] = =3 [ 9(n)E° [fphr] v(dr).
6. The explicit derivative of the weight is Zo — [u(r,X;) v(dr). Evaluating it with

(9.28), we find
1
= ECOVQ(@O,EQ 2/(/) fp(h +a( ) )} (d?’)

o [u(an) / (O [fogt ()] v(do).

y (4.5), we have
1 d<

730 0P
Conditioning on gg and using (9.6), we have E°[m,h,e| = E° [m%hp]. The following table
records where each part of I, ..., I goes; “line i” refers to the i-th line of (9.19).

:Il+...+16.

Group Part Contribution

I ¢(p)En;, line 1, diagonal coefficient
@(p)E°[mpus,,)| cancels with I

I, —@(p)E°[mpus,y)| cancels with Iy
—2a(p)g( p)IEO[m%,hp] line 1, diagonal coefficient
integral over (p,1] line 1, second term

I3 2¢(p)E°[myhye] = 2¢(p)E°[m3h,]  line 1, diagonal coefficient
integral of E°[m,h,m,] line 2, first term

Iy integral of EY| fpemr] line 2, second term
double integral line 3, second term

I5 —(1/2) go rE°[foh,] v(dr) cancels with Iy

Is (1/2) [ o(r IEO [fphy] v(dr) cancels with I5

(1/2) [ @(r)a(r)E°[fym?] v(dr) line 3, first term

1terated 1ntegra1 line 4
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In summary, the terms with mpu3 p cancel, the covariance terms with /, cancel, and the
diagonal coefficient is E° [h%, — Za(p)m%hp + Zm%hp] = E° [h;z7 +2(1 — a(p))m;%hp]. The
sum Iy + - - - 4 I¢ is the right side of (9.19), including its signs, its factors 1/2, and its strict
future intervals. This completes the proof. O

9.4 Domination by the scalar multiplier

We now show that the scalar response operator is dominated by its multiplier. We use
the scalar Parisi functional with coefficient d,

Pa(a) = 1tq,a(0,0) — ; /01 qa(q) dq,

defined on the convex set of profiles. For d = 2, it is the functional Pg of (1.1).

Lemma 9.7 (Scalar multiplier domination). For every profile a and d € [8*/2, 8], the
operator [, is self-adjoint on H.,, with norm at most Cg, and

Jog S My, (Mg, ,0)(q) = kea(q)v(q). (9.30)

Proof. The bound on the norm is (9.22). The proof of the rest has five steps. We first recall
that P, is convex and compute its first variation. Then we follow P; along a transport
of levels and compute its second derivative with Lemma 9.6. Next, we bound the same
second derivative from below, using convexity with the first variation frozen at a; the
comparison yields the inequality (9.30) for smooth directions. Two-parameter transports
then give the symmetry, and a density argument extends both conclusions to H,. No
minimizing property of a is used. We abbreviate I' =T, ; and k = k, 4, and (-, -) denotes
the inner product of L?(v).

Step 1: convexity and the first variation. We first note that P; is convex on profiles.
Indeed, by [10, Theorem 2], applied with ¢(g) = qu /2 and zero external field, the value
at (0,0) of the solution with terminal value logcosh x is a strictly convex function of the
measure, and hence of its distribution function. This value differs from u, 4(0,0) by log 2,
and the penalty term of Py is affine in a.

The first variation of P; along segments is the scalar case of [4, (2.8)] (see also [44,
Lemma 3.2] and [25, Theorem 2]): for profiles a and 7,

m Pila+0(@—a)) —
910 0

Pl _ 2 ['(vte) ~0)@(@) - ata)dg. @31

The statement in [4] assumes a positive root mass. We note that the argument of Step 1
of the proof of Lemma 9.6, with the coefficient fixed and the profile varied, gives a direct
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proof of (9.31) for all profiles. The difference quotients of u,, 33,4 converge, with all
spatial derivatives, to the solution 1 of

dgtl + guxx +dauyiy, = —;(E— a)u?, u(l,-) =0,

and (9.4) gives

i0,0)= 3 [ (@la) ~ala)) B dg = & [ (atq) ~ata))T(q) ds.

The penalty contributes —(d/2) fo —
quotient in (9.31) is nondecreasmg in 19 E (0
limit as ¢ | 0, we obtain

a(q)) dg. Since P, is convex, the difference
,1]. Comparing its value at ¢ = 1 with its

Pu(@) ~ Pala) 2 § [ (V(g) ~ 0)(ala)  a(a)) dg. ©32)

Step 2: the second derivative along a transport. Let ¢, Ty, 6o, and ag = ao Ty I be
as in Section 9.3, and let I1(8) = P;(ag) for |6] < 6y/2. By (9.23) at g = 0, we have
Ugyd(0,0) = uy(0,0). Using Fubini’s theorem, we have

/leag(x)dx=/</T:(q)xdx> :%— /T9

which gives
i dr.,
T1(6) = up(0,0) — § + / T2 dy

The derivative of the last termis (d/2) [ Ty dy, in which the atom séy does not contribute,
since ¢(0) = 0. Combining this with (9.29), we obtain

we) =4 [o(T-Todv,  10) = 2o, - Loa)g). 9.33)

For the second identity, we used Lemma 9.6 and differentiated under the integral over v.
This is justified by dominated convergence, since by Step 3 of the proof of Lemma 9.6,
9¢T9(p) is continuous in # and bounded uniformly in p and 6. By the same argument,
IT"” is continuous near 0. At 6 = 0, the first identity in (9.33) is the first variation along
transports in [9, Section 3, (19)], where it is credited to [79, Lemma 3.7, Eq. (3.34)].

Step 3: the lower bound from convexity. Let G(y) = fyl (T'(g) —g)dg. Recall that

ag(q9) = u({y : To(y) < q}). By Fubini’s theorem, we have fol(l"(q) —q)ag(q)dg =
[ G(Tpy) u(dy). Applying (9.32) with @ = ap, we obtain

r(6) - T1(0) > g/(G(Tey) —G(y)u(dy) = g/(G(Tey) —Gy)v(dy),
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where the atom sdp does not contribute because Tp(0) = 0. Then Lemma 9.1(c) implies
that G is twice continuously differentiable on [0, 1], with

Gy)=y—-T), G"(y)=1-ky).

The function G” is uniformly continuous and ¢ is bounded, so by Taylor’s formula, we
have

2
G(Tay) — Gly) = 0p(y)C'(v) + % p(y)* (1~ k(y)) +0(6?),

uniformly in y € [0,1]. By (9.33) at 6 = 0, we have IT'(0) = (d/2) [ ¢G’ dv. Integrating
the expansion against v and inserting it into the previous inequality, we obtain

I1(#) — I1(0) — 61T'(0) > %2 : g /(1 —k)¢*dv +0(6?).

On the other hand, IT is twice continuously differentiable near 0, so the left side equals
(62/2)11"(0) + 0(6?). Dividing by 62/2 and letting § — 0, we find

1 (0) > g / (1—K)p?dv.
Comparing this with (9.33), we conclude that

(@, Jaa9) < (@, ko). (9.34)

Note that I'T need not be convex, since 6 +— ay is not affine. The lower bound accounts
for this through the term 1 — k = G”.

Step 4: symmetry. We now take two functions ¢; and ¢, as above, and we consider
the transport T(q) = g + 6191(9) + 6292(q), which fixes both endpoints. Let Ty, 4, and
I1(01,6,) be defined as before, for small |61, |62]|. By Step 1 of the proof of Lemma 9.6
for several parameters, and by Lemma 4.3 applied in each parameter with the other one
tixed, the function f@l,gz (p) has continuous first partial derivatives, bounded uniformly
in p. The computation of Step 2 of that proof at every base point, with the coefficient
derivative d¢/, yields

a(.)l.H = ;/(p,(T — ffgllgz) dl/, = 1,2.

It follows that IT has continuous second partial derivatives, and using Lemma 9.6 in the
direction ¢, (with 68; = 0), we find that

d
892891H(0r0> = §<(P1' (I - ]a,d)(P2>'

By the equality of mixed partial derivatives, we conclude that this bilinear form is
symmetric, that is, (@1, J,4¢2) = (92, Joa91)-
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Step 5: extension to the transport space. In Steps 3 and 4, we proved the domination
inequality and the symmetry for restrictions to [0, 1] of smooth functions vanishing at both
endpoints. Such functions lie in H,, and they are dense in it. Indeed, let v € H,, and let
P, be continuous functions with ||, — v|| — 0, which exist because continuous functions
are dense in L2(1/). For n > 3, let x,, be continuous with values in [0, 1], vanishing at 0 and
1, and equal to one on [1/n,1 —1/n]. Then ||xnPn — v|| < [|[Yn —v|| + ||(1 — xn)v||, and
(1 = xn)oll = [|140,1y7]| = 0 by dominated convergence, because v vanishes v-almost
everywhere on {0,1}. Finally, let f be continuous with f(0) = f(1) = 0. If P is a
polynomial with |P — f| < T on [0, 1], then the polynomial P(x) — P(0)(1 — x) — P(1)x
vanishes at both endpoints and is within 37 of f; by the Weierstrass theorem, f is a
uniform limit of such polynomials. For v € #,, we have (v, ]Z/de = (v, J,4v), and both
sides of (9.34) and of the symmetry identity are continuous on L?(v), since ], 4 is bounded
on L%(v) (see the proof of (9.22)) and 0 < k < B%. Both conclusions extend to H, by
continuity. Multiplication by k maps H, into itself, and (9.30) follows. O

9.5 The reference multiplier

A finite-dimensional minimizer may place mass outside the scalar support. For this
reason, we control the multiplier at the scalar Parisi measure on all of [0, 1]. Recall from
(7.6) that supp pg = [0,qp] with 0 < gg < 1[48, Theorem 1.1], and that yg has an atom at
qp- In particular, ag = 1 on [g4,1].

Lemma 9.8 (Reference multiplier on the whole interval). At the scalar Parisi measure,
B2 (g
kg (@) =1 (0<q<qp), kypl) <ePU W2 (gu<g<1). (935
In particular, sup, o) Koy p2(7) < 1.

Proof. We abbreviate d = B2, a = ag, k = kaﬁ,d/ and I' = Faﬁ,d/ and we write u and Y
for the corresponding solution and diffusion. The proof has four steps. We first prove
that k = 1 on the support. We then recall that a transformed density of Y, is even and
log-concave, show that this density evolves by the heat equation above g4, and finally use
a rearrangement inequality to bound k there.

Step 1: the support. By an identity of Talagrand [79], in the form stated in [9, Theorem 5]
and [48, Lemma 2.6] (see also [44, Proposition 1.1] and [25, Proposition 1]), we have
I'(q) = q for every q € supp pg = [0, q4]. The function I' of [48] coincides with ours, since
uy does not depend on the constant log2 in the terminal value. By Lemma 9.1(c), we
have I'" = k, which implies that k = 1 on (0, ¢g). Since k is continuous, we conclude that
k=1on [0,qp].
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Step 2: log-concavity of the transformed density. For q € (0,1], let 77, be the density of
Yy, and set

zq(x) = nq(x)e*”(q)”(q'x), Vi(x) = —logzs(x) = a(q)u(q, x) — log my(x).

By (9.8), z4(x)dx is the distribution of the endpoint X; under the finite measure
obtained by weighting the law of the Gaussian path, without normalization, by
exp{— |, 0.4] u(r, Xy) pg(dr)}. By [48, Proposition 4.1], which applies to every probability
measure on [0, 1], including measures with atoms, the density 74 is smooth and positive,
and the potential a(q)u®(g, x) — log 74(x) is smooth, even, and has second derivative at
least 1/(dq); here u® = u — log2 is the solution with the terminal value of [48], and a(q)
is the right-continuous value. The two potentials differ by the constant a(g) log 2, which

implies that
1
VY (x) > da >0, Vi(—x) = Vy(x), x € R.
Note that V;(0) = 0 by evenness. Then Vj(x) > x/(dg) > 0 for x > 0. This implies
that z; is even, log-concave, and decreasing on (0,00). We use this at 4 = g5, where
the right-continuous value is a(qg) = 1, including the atom of g at qg; in particular,

— —u(qp,")
Zgy = Tlgge B/,

Step 3: heat evolution above the support. On [g4,1], we have a2 = 1, and the solution of
(9.1) is

d(1l—
u(g,x) = log(2coshx) + ( 5 q), qp<q<1,
by [48, Lemma 2.4(i)]; this formula can also be checked by direct substitution, since
Uy = tanh x, iy, = sech® x, tiyy + u‘;zc =1, and dyu = —d/2. We write G, for the centered

Gaussian density with variance v. By [48, Lemma 2.4(ii)], applied with mass m =1 on
[9,1), we have, for g5 < g <1,

g (x) = 0% [ Gyig_gy) (x =) B0y () dy
the constants log2 in u(g, x) and u(gg,y) cancel. This means that

Zg = Gd( ap <49 <1 (9.36)

q—qp) * Zaps

Equivalently, z, solves the heat equation d;z; = (d/ 2)axxzq. To see this directly, we
substitute 77, = €'z, into the forward equation of Y on the plateau, which gives

d d d
aqzq + (aqu)zq — e—M (Eaxan _ dax(uxﬂq)) = Eaxxzq — E(uxx + HJZC)ZL];

the zeroth-order terms cancel because 1,y + ufc =1land dyu = —d/2.
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On the plateau, we have uy, = sech? and Ty = e”(q")zq = 2cosh(+) ed(l_q)/zzq. The
multiplier is therefore

k(g) = d/ 74(x) sech x dx = 2d ed(lq)/z/]qu(x) sech’xdx, gp<qg<1. (9.37)

Step 4: the rearrangement inequality. Let f and ¢ be nonnegative, even, continuous
functions that are nonincreasing on [0, o). We claim that

[fa=wsg@dx< [ flogdy,  yeR (9.38)

This is the centered rearrangement inequality in one dimension, which also follows from
Anderson’s inequality [3, Theorem 1] by the layer-cake representation. We include a
proof based on intersections of intervals. By the layer-cake representation and Tonelli’s
theorem,

[fe=ws@dr= ["[7|dr > 1+ 0 s > | ara,

where | - | is Lebesgue measure. The superlevel sets {f > t} and {g¢ > t'} are open
intervals centered at 0. For two centered intervals I and I’, we have |(I+y)NI'| <
min{|I|,|I'|} = [INT'|, and (9.38) follows.

We use (9.38) with f =z, and g = sech®, which satisfy its hypotheses by Step 2. All
the integrals below are finite, since sech < 1 and f Zgy = ]E[e_u(%’yqﬁ)] < 1/2. By (9.36)
and Tonelli’s theorem, for g5 < g <1,

/zq(x) sech® xdx = /Gd(q_%)(y) (/ zgy(x —y) sech3xdx> dy < /zqﬁ(x) sech x dx.

Inserting this into (9.37), and using (9.37) at g = qg and k(qg) = 1 from Step 1, we find

(x) sech® x dx = e_d(q_”’ﬂ)/zk(qﬁ) = ¢~ 4a-4p)/2, qp <q <1

k(g) < Zded(l_‘f)/z/zqu

Together with Step 1, this proves (9.35). O

9.6 Stability at a minimizing profile

The isolation estimate of Proposition 7.6 compares a minimizer with the scalar trial profile
’ny = max{A, ’yﬁ}, where yg = Bag. We first bound the distance between the trial profile
and 4. Recall from (7.5) that ’yﬁ(q) > kog for 0 < g < Ty, with constants ko, To > 0
depending only on B. We claim that, for every A > 0,

175 = gl o,1) < CpA®s (9.39)
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Indeed, 7§ —9g = (A — vp)+. Suppose first that A < koTy. For g > T, since g is
nondecreasing, we have 'yﬁ(q) > 'yf_;(TO) > koTy > A, and the difference vanishes there.
This gives

tr To Ak )LZ
75 = wplluon = [ A= 7@+ da < [ —kog)dg = 5.

If A > koTy, the difference is at most A everywhere, and A < A2/ (koTp). Since Ty < 1/4 <
2, both cases give (9.39) with Cg = 1/ (koT).

Proposition 9.9 (Scalar stability at the minimizing profile). There exists a constant Cst > 1,
depending only on B (in particular, not on the minimizer or its atoms), with the following property.
Let N>2,0<p<1,t=1—p,and 0 < A < Ay, and set s = A/P. Let un = sdp +vn bea
minimizer of Fs in (3.3), let an(q) = un([0,q]) be its profile, and let n be a trial budget for the
minimizer Bay of Fy, in the sense of (7.7). Let dy = (1 —t/N). Then

lan — agll 1101y < min{1, Caefo™>*y"/* + A%]}. (9.40)

Further, let ex = max{0, sup, (o 1) Kay,ay (7) — 1} Then, on the scalar transport space H, of

UN,
s o2 (1+en)],  en < Calp ¥/t + A2+ N7, (9.41)

aN/dN -

Proof. We use the energy normalization of Section 3, in which v = Ba and F,(y) =
B~ Fis(1). The map u + Ba is a bijection onto the admissible profiles of Section 7, and
multiplication by ! preserves minimizers. Hence yy = Bay is a minimizer of F,, and
1 is a trial budget for it. The hypotheses of Proposition 7.6 hold, and (7.13) implies that
|yn — 7|l < Co~3/4y1/4, with a constant C depending only on B. Using the triangle

inequality and (9.39), we have

lan = agllpr < B~ (lvnw =Xl + 175 = vglln) < Cplo™>/ 4% + A7),

The distance is also at most one, since both functions take values in [0,1]. This proves
(9.40).

Since N > 2 and 0 < t < 1, we have dy € [?/2, 8% and |dy — p?| = p*t/N < p2/N.
Then Lemma 9.3, applied with (a,d) = (ay,dy) and (7,d) = (oc/;,ﬁz), and Lemma 9.8
imply that, for every g € [0, 1], whether or not g lies in supp i,

Koy (9) < ko 2 (7) + Cp(llan — agllr + N71) <1+ Cp(llan — apllpn + N7H).

Together with (9.40), this yields the bound on ¢y in (9.41). Finally, since k,, 4, <1 +en
pointwise, Lemma 9.7, applied to the profile ay with v = vy, implies that ]Zf\th =
MkaN, iy 2 (1+en)I on H,,. Note that only the multipliers of the two profiles are
compared; the operator inequality is proved on the transport space of the minimizer itself.
We choose Cst > 1 larger than the constants in the two bounds; it depends only on . [



PART IV

The cavity contraction



SECTION 10

The cavity interpolation and its tree laws

This section and the next two prove Proposition 12.4. Suppose that at a minimizing profile,
the scalar response operator J; of Section 9 satisfies [, = (1 +en)I with ey < p/4.
The proposition states that the self-overlap variance V = [ Var(S;) v(dq) then obeys
(30/4)V < Ceav[N~! + A + ] + H3], where Ccay depends only on B. In Corollary 12.5, we
deduce from it the bound on the defect Dy/(p) that is used in Section 13.

The argument is a cavity interpolation on one site. We single out the last spin
and move the variance of its couplings to the other n = N — 1 spins into its auxiliary
tield. At the end of the interpolation, the last spin is independent of the others. By
exchangeability, V equals n/N times the integrated covariance between the squared
conditional magnetization of the last spin and the self-overlap of the remaining spins,
up to an error of order N~!. This covariance vanishes at the independent endpoint, and
its value for the full system is its derivative there plus a Taylor remainder. In Section 11,
we show that this derivative is a multiple of the scalar response operator applied to
the covariance of the self-overlap of the remaining spins, plus a nonpositive term and
explicit errors (Lemma 11.2). We also bound the errors by A and | there (Lemma 11.3).
In Section 12, we compare the variance of this self-overlap at the independent endpoint
with V, with coefficient one (Lemma 12.1). We then express V through the expansion
(Lemma 12.2), bound the cubic moment that controls the remainder by A, |, and H3
(Lemma 12.3), and close the resulting inequality.

In this section, we set up the interpolation and the calculus that the next two sections
use. In Section 10.1, we define the cavity law P, 0 < u < 1, identify its two endpoints,
and record a variance bound (10.4) for the remaining spins. In Section 10.2, we represent
products of conditional expectations by laws of finitely many descendants on marked
trees. We show that the solution of the Parisi equation depends smoothly on the incident
row and on the variance of the last field (Lemma 10.2). We compute the density of the
tree laws (Lemma 10.3) and the responses (10.11) and (10.13) to these two parameters
(Lemma 10.4). From them, we derive an exact formula for the derivative of a tree
moment in # (Lemma 10.5) and a comparison of tree moments at different values of u
(Corollary 10.6). In Section 10.3, we bound integrated products of three overlap defects
by a cubic moment M3(u) (Lemma 10.7), and deduce a bound on the Taylor remainder
(Lemma 10.8).

134
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We use the generalized law of Section 4, with its variance bound (Lemma 4.2) and
its heat identity (Lemma 4.3). We also use the scalar law (9.1) with Lemma 9.4, and the
differentiation and approximation arguments of [4, Sections 2.1, 2.3, and 2.6]. The results
of this section are used as follows. The identity (10.11) and the density (10.9) with one
leaf enter the proof of Lemma 11.2. The bound (10.4) and Corollary 10.6 enter the proofs
of Lemmas 11.3 and 12.3. The bound of Lemma 10.7 enters the proof of Lemma 12.1, and
Lemma 10.8 enters the proofs of Lemma 12.2 and Proposition 12.4.

The cavity method originates in the physics literature [51, 52]. We use its rigorous
form on one site, the framework of differentiation, comparison, and contraction in [81,
Section 1.6] (see Lemmas 1.6.3-1.6.4 and Propositions 1.6.5-1.6.6 there). An expansion on
one site for hierarchical Gaussian laws appears in [56, Lemma 2.2]. There, a site is chosen
by exchangeability and deleted, and its Gaussian kernels are interpolated to those of an
independent scalar model on one site. The linear cavity kernel is half of a connected
correlation of four spins of the removed site [56, (A8)], and a linear equation with this
kernel is inverted under a gap condition on the scalar response in [56, Proposition 5.1].
The tree laws of Section 10.2 and their calculus are adapted from [54, Section 2]; we give
the precise references there.

Standing assumptions. Throughout Part IV, we fix N > 2 and write n = N — 1. We also
fix0<p<1l,t=1—-p,c= ,sz, and 0 < s = A/B < 1/2. In this section, the profile
u = sdy + v is deterministic and otherwise arbitrary. The measure v may have atoms
anywhere in [0, 1], including 0 and 1. No result of this section uses a minimizing property.
This matters because at the independent endpoint, the remaining » spins form a system
whose law is built from the profile of the full system, and this profile need not minimize
any functional of the n-spin system. Constants C are absolute, and constants Cg depend
only on B. Neither depends on N, p, s, the profile, or the positions and masses of its
atoms. Note that the interpolation parameter u is not the solution u of (9.1); in this part
of the paper, we write U° for the latter.

10.1 Removing the incident row

We write 0 = (1,€) € {—1,1}" x {—1,1}, so that € = oy is the last spin. The couplings
giN, I < n, between € and T form the incident row. Let u € [0,1] be the interpolation
parameter; t stays fixed. We set

a:ﬁzt%, d:c+zx:ﬁ2<1—%>, b(u) =d— au, 0<u<l. (10.1)

The second identity holds because ¢ +a = B*(p+t—t/N) = p*(1 —t/N). Since
0<t<1land N > 2, we have d € [%/2,8?]. Further, b(u) > b(1) = ¢ > 0 for every u.
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Forx e R"and y € R, let

n
E(0ix,y) = € (D) 4+ /S e L gt +x-T e,

i=1
- Vi
where the couplings are independent standard Gaussian variables under the reference
law. Let U(g, x,y) solve

oyt = = 3 {e(Ball + a)] TUP) + 00) @l +alp) 3,10)

10.2
U(1,x,y) = log }y_ ef @), (10.2)

At u = 1, each coupling of the row has the variance a/n = %t/ N of the full system, and
the last field has the variance coefficient b(1) = ¢ of the full system. As u decreases to 0,
the variance au /n of each coupling in the row is removed, and the coefficient of the last
field increases to b(0) = d = ¢ + a.

The completion of Section 3 adds to the terminal exponent the Gaussian term G =
BVtYicnzi/ V2N, which does not depend on the spins. It changes U into U + G and
multiplies the tilt below by ¢C. Since G is independent of the couplings gij, this factor
becomes, after normalization, an independent tilt of the variables z;, and these variables
do not enter the field or the spins. We omit it.

We construct the law P, with expectation [E,, as follows. We tilt the reference law of
the couplings by esU(000) /7 (1), where Zs(u) = E,"4(000), Given the couplings, the
field path (X,,Y;) € R" x R solves

dX,; = ca(q)ViU(q, Xy, Yy) dg++/c dB,, Xo =0,
dY, = b(u) a(q)9,U(q, Xy, Yq) dg + 1/b(u) dB;, Yo =0,

where (B,B') is a standard Brownian motion in R"*!. The diffusion matrix is
diag(cly, b(u)), and the drift is a(g) times this matrix applied to VU(q, Xy, Y;). Given
the path, we draw ¢ with probabilities proportional to e (@X111), Let Gy be the o-field
generated by the couplings and the path up to level g.

The two endpoints. At u = 1, the law P; is the tilted law of Section 3.3 for the full
system, with the completion omitted as above. At u = 0, the row is absent, and the
terminal value separates as U(1,x,y) = U (1,x) + log(2coshy), where U™ (1,x) =
logy . ef (V+¥T Let U~ be the solution for the n-spin system with Hamiltonian £,
field coefficient ¢, and profile p, and let UY solve (9.1) with coefficient d and profile ..



10 The cavity interpolation 10.2  Laws of finitely many descendants 137

We claim that U = U~ + U° at u = 0. For a step profile, each Hopf-Cole step of (10.2)
factors, because the increments of x and of y are independent and b(0) = d. Applying
the estimate [4, (2.19)] to each of the three equations, we extend the identity to every
profile through the approximation of [4, Section 2.6]. The outer normalizer factors as
Zs(0) = eSUO(O'O)lErefesu_ (00) and the deterministic factor et (09) cancels from the tilt.
The drift of X involves only V,U~, and that of Y only 9,U". The two Brownian motions
are independent, and the terminal Gibbs probability is the product of & (T)+X1-7=U"(1.X1)
and e€Y1/(2cosh Y1). We conclude that Py is the product of the tilted law of the n-spin
system, with expectation [E™, and the scalar law of Section 9 with coefficient d and profile
u, with expectation E°. Since d € [$2/2, B?|, we may use the scalar quantities m,, hy,
fp= ml%, fo=fr—E%, ¢\, and T(p) =T, 4(p) = ]Eom;z, of Section 9 for this scalar law,
together with the bounds of Lemma 9.4.

The remaining spins. For the first n spins, we define

_ M _ _
M, =E,[t]G) A = T" C; =Covu(t|G,),  Hy =Vil(q,X,Y,).
We let my(q) = E,[e | G;] be the conditional magnetization of the last spin, and we set

E.[M; C; My

nz

_E Tr((C;)?)

- . (10.3)

ag (u o g W)=
The rest self-overlap A, is a random variable. It should not be confused with the trace
term A of the full system.

We note that P, is a generalized law in the sense of Section 4. It has N coordinates,
the diffusion matrix A = diag(cl,,b(u)), and independent Gaussian couplings with
deterministic coefficients: Bv/t/N for the pairs i < j < n, (au/n)'/? for the pairs
(i,N), and 0 on the diagonal. The matrix A is positive definite because ¢ > 0 and
b(u) > c. The coefficient (au/n)'/2 vanishes at u = 0, which the generalized law allows.
We use Lemma 4.2 for this law, with the first n coordinates selected. It implies that
M, = V. U(q,Xy,Yy) and my(q) = 9,U(q, X;,Y;). Since principal submatrices preserve
the order a(q)C; < Hy < Cg, it also implies that a(q)C; < H; < C/, and in particular
that 0 < Hq_ < Cq_ . Taking k = ¢ in the two inequalities in (4.2), we find that for every
u € [0,1] and every deterministic ¢ € L?(v),

var ([ 9(@)A; v(dg)) <4 [ p(g)?iy () v(d). (10.4

10.2 Laws of finitely many descendants

Derivatives in u produce products of conditional expectations at several levels. We
represent them by additional terminal spins, called leaves, under a joint law in which



10 The cavity interpolation 10.2  Laws of finitely many descendants 138

deleting a leaf does not change the law of the others. The hierarchical background of
such laws is Ruelle’s probability cascades [74]; see [59, Chapter 2]. An earlier hierarchical
Gaussian change of measure appears in [18, Theorem 4.3, (4.25)—(4.26)]. Normalized
tinite replica trees of the present kind were developed in [54, Section 2], together with
the differentiation of their moments by attaching new leaves and the resulting Taylor and
comparison bounds. They are also used in [56, Sections 2.1-2.3]. In [54], the covariance
differentiation formula is Proposition 2.5, the attachment rules and their uniform variation
bounds are Lemma 2.6, the bounds on the levels at which new pairs split are Lemma 2.8,
and the Taylor and comparison bounds are Lemma 2.9. We derive below the versions
that we need for the cavity law, with its root tilt and an arbitrary profile, including its
atoms.

Marked trees

Definition 10.1 (Marked trees and tree laws). A marked tree 7 with k > 1 leaves is a
finite rooted tree whose vertices v carry deterministic levels g, € [0, 1], with the following
properties. The root has level 0, and levels increase strictly along every edge. Every
vertex at a level in (0, 1) has at least two outgoing edges. The vertices at level 1 have no
outgoing edges; we call them terminal points. Finally, k labeled leaves a = 1,...,k are
attached to the terminal points, and every terminal point carries at least one leaf.

Given u € [0,1], the tree law P ,, with expectation [E ,, is constructed as follows.
The couplings are drawn once from their tilted law under IP,,. Given the couplings, the
tield starts at the origin at the root and follows the diffusion of Section 10.1 along each
edge. At each vertex, it continues along the outgoing edges in conditionally independent
ways. Given the couplings and the field, the leaves carry conditionally independent spins
0® = (1%,€,). The spin ¢? is drawn with probabilities proportional to e€(“Xi¥7), where
(X§,Y}) is the field at the terminal point of a. We write [Ey , , for the tree law of k leaves
that all split at the level 4.

The field is defined at every point v of T, that is, at every vertex and at every point of
an edge. We write (Xy, Yy) for it and g, for the level of v. Two points on different branches
at the same level are different points, with different fields. If k > 2 and 0 < g < 1, the tree
of k leaves that split at g has one edge from the root to a vertex at level g, followed by k
edges to k terminal points. If k > 2 and g = 0, the root has k outgoing edges, and if k > 2
and g = 1, the k leaves share one terminal point. For k = 1, the tree is the single path
from level O to level 1, independently of g. After deleting leaves, we remove the branches
that carry no remaining leaf and suppress the interior vertices with one outgoing edge.

Given the couplings and the field at a vertex, the continuations along different out-
going edges are conditionally independent, and their laws are normalized. Integrating
out a leaf yields the tree law of the remaining leaves. We call this the deletion property.
In particular, every leaf has law IP,,. We represent products of conditional expectations
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given G, by leaves that split at 4. For leaves a # b, let g,}, be the level of their last common
ancestor, so that q,, = 1 if they share a terminal point. We define their rest overlap, their
overlap defect, and the product of the overlap defect with their last spins by

T

Rp=——/ Ba=Ry—qab,  Dap=eapla. (10.5)

Since |R,| < 1, we have |D,,| = [As| < 2. For instance, the four spins of By,
are conditionally independent given G,, each with the conditional law of o given G,.
Therefore E,, [mN(p)zArj] = Eypul€1€2R5,].

Regularity in the row and in the last-field variance

To differentiate tree moments, we temporarily replace the row by a deterministic coupling
€Y ;0;7; with 0 € R", and the coefficient b(u) by a number b > 0. We write A, =
diag(cl,, b). We keep the other couplings Sijs i < j <mn,fixed. Under P, and under the
tree laws, conditionally on the couplings, the field and the spins have the law of this fixed
system with 8 = (au/n)"?(giN, ..., gun) and b = b(u).

Lemma 10.2 (Regularity in the parameters). Let u be a deterministic profile, and let U =
U(q, x,y) solve (10.2) with the row replaced by € Y_; 0;T; and b(u) replaced by b > 0. Then U has
derivatives of every order in (6, x,y). Each derivative of positive order is bounded by a constant
depending only on N and its order. This bound is uniform in the couplings, 0, b, (q,x,y), and the
profile, and each first derivative is bounded by one in absolute value. The function U and all these
derivatives are jointly continuous in (b,q,0,x,y) € (0,00) x [0,1] x R" x R"” x R. Finally,
writing V for the gradient in (x,y), we have for 0 < r < h <1 that

U(r,x,y) —U(h,x,y) = % / ' [Te(A,V2U) +alq) VU A, VU] (g, x,y) dg. (10.6)

Proof. The proof has three steps. We first prove the bounds for step profiles, using the
density of the future of the field. We then pass to arbitrary profiles with the approximation
of [4, Section 2.6], and finally we prove the continuity in g and b.

Step 1: step profiles. Let u be a step profile. The coefficients of (10.2) do not depend
on (x,y). Translating the starting point of the field by (x/,y’) has the same effect as
adding x" - T + y/’€ to the terminal exponent. It follows that every derivative in (6, x,y) is
a derivative at z = 0 with respect to parameters z; of the terminal exponent

Eox,y) =E(o;x,y) + szﬂj(a)/
j

where the features 7; range over 7€, 7; (i < 1), and €. Note that |17]~| < 1. Let U; be the
corresponding solution. We fix a level g, refine the grid of the profile so that it contains
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g, and fix the field (x,y) at level 4. On a grid interval [q/,gy41) with a = a;, > 0, the
Hopf-Cole form of the equation is e*U=(7) = EeU:(+1) where the expectation is over
a Gaussian increment of covariance (gy.1 — q¢)/Ap. The transition of the diffusion is this
Gaussian transition tilted by e®(Uz(96+1)=U=(90)) " 1f g, = 0, it is the Gaussian transition. We
multiply these factors and the Gibbs probability e%(?)~t=(1) as in [4, Section 2.1, (2.1)].
The coefficient of U, at a grid point gy > qisa; 1 —a; = —v({q¢}), and at level 1 it is
a(1-) —1= —v({1}). We find that given the field at level g, the future increments of the
tield and the spin have the density

L. = exp{ (03 21) — a(q)Us(g, Zy) — /M U(r, Z,) v(dr)} (10.7)

with respect to driftless Gaussian increments of covariance A, and counting measure on
0. Here Z, is the field at level r.

We write E, for the expectation under this density and ¢, = log L,. On a grid interval
with 4, > 0, we differentiate e*t=(9) = Ee%Uz(9¢+1) This shows that 82]. U:(gy) is the
expectation of 9, U (g¢+1) under the transition of the diffusion, and the same holds if
a, = 0. At level 1, 8Zj U, (1) is the Gibbs mean of 1j. Iterating, we obtain

azjuz(q) = E.7j, so that |8Z].UZ| <1. (10.8)

Since a(q) +v((g,1]) = 1, this implies that |0(;| < 2. Further, if all derivatives of U of
some order m’ > 2 are bounded by C,, then all derivatives of ¢, of order m’ are bounded
by C,,. Since the reference law in (10.7) does not depend on z, we may differentiate (10.8)
under the expectation. For directions j, i, ..., jm, we have

3z, -0z, 9z U:(q) = E, [;7]- Y T1 8362} ,
T Bem
where 7T runs over the partitions of {1,...,m} and 93 is the derivative in the directions jj,
i € B. By induction on m, we find that every derivative of order m + 1 in the coordinates
zj is bounded by a constant depending only on m. There are 2n + 1 coordinates, and this
proves the bounds of the lemma for step profiles.

Step 2: arbitrary profiles. As in [4, Section 2.6.2], we approximate u by step profiles
Um = by + vy that converge weakly to u and whose cumulative functions a,, converge
to a in L'(0,1). Let Uy, be the corresponding solutions. Following the proof of [4, (2.19)],
with cIy replaced by A; and with the first derivatives bounded by one, we obtain

Tr Ab

sup Uy — U| < lam — allr1(0,1),

where the supremum is over g, x, y, the couplings, and 6. For a function f of one real
variable and every h > 0, we have || f'||c0 < 2||flleo/h+ (h/2)||f”||c0. Using this inequality
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in one direction at a time for U, — U,y and then for its derivatives, together with the
bounds of Step 1, we find that every derivative of U, in (6, x,y) converges uniformly.
This implies that U has derivatives of every order in (6, x,y), that they are the uniform
limits of those of Uy, and that they satisfy the same bounds. Each U, satisfies (10.6) with
an in place of a. As a,, — a in L!, the identity passes to the limit.

Step 3: continuity. For a step profile, the derivatives of U in (6, x,y) satisfy, on each grid
interval, the equations obtained by differentiating (10.2). By Step 1, their right sides are
bounded by constants depending only on N, ¢, b, and the order. More precisely, for every
multi-index x in (60, x,y), including x = 0, differentiation and the product rule give

sup|0yD Uy | < Cn, x| (¢ +b)

on each grid interval, where Cy || depends only on N and |«|. The derivatives are
continuous across the grid points, so the same Lipschitz bound in 4 holds on [0,1],
independently of the step approximation, and it passes to the limit. We also find that
U and its derivatives in (6, x,y) are Lipschitz in g, with constants depending only on
N, the order, and nc + b. For the continuity in b, let U, and Uy be the solutions for
b,b’ > 0 and the same profile. The difference U, — Uy vanishes at g = 1, because both
solutions have the same terminal value. Subtracting their equations, we see that it satisfies
a linear backward equation with diffusion matrix Ay, a bounded drift, and the source
term 3 (b — ') [dy, U, + a(d,U,)?]. By Step 1, we have |9,,U,| < 2 and [0,U,| < 1. The
backward representation then gives sup |Uj, — Uy| < 3|b — /|, first for step profiles and
then, by Step 2, for u. Using the interpolation inequality of Step 2 again, we find that
every derivative in (6, x,y) is continuous in b, uniformly in the other variables. These
derivatives are also Lipschitz in (6, x, ) and in g, so they are jointly continuous. O

The density of a tree law

Let 7 be a marked tree. For a vertex v, let [, be the number of its outgoing edges if
go < 1, and the number of leaves at v if v is a terminal point. We define the measure w
on the points of 7 as follows. On the interior of an edge whose endpoints have levels
r < h, it is the copy of the restriction of v to (r, /). A vertex v carries the atom

wy = w({v}) =v({go}) + (I — 1) a(qo).

For example, the root carries v({0}) + (I — 1)a(0) if it has I outgoing edges, and a terminal
point with I leaves carries v({1}) + I — 1. Below, the notation }_, w,F(v) means [ Fdw;
for an atomic profile, it is an ordinary sum. The driftless Gaussian field on T starts at the
origin at the root and has independent increments along the edges. On each edge, its
increments have covariance A times the length of the level interval.
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Lemma 10.3 (Density of a tree law). Let u be a deterministic profile, u € [0,1], and T a
marked tree with k leaves. Consider the product of the original Gaussian law of the couplings, the
driftless Gaussian field on T, and counting measure on the spins. With respect to this reference
measure, the joint law of the couplings, the field on T, and the spins of the leaves under Pt ,, has
density Zs(u) ' @7, where

k
Dr = exp{ Z o X5, Y7 / U(qo, X0, Yo) w(dv)}, w >0, w(T)=k—s.

For fixed couplings, the conditional density of the field and the spins is e 54000 g

Proof. The proof has three steps: we compute the likelihood of one edge, collect the
coefficients of U at the vertices, and compute the mass of w. We fix the couplings. By
Lemma 10.2, the first derivatives of U in (x,y) are bounded by one. The drift a(q)AVU
is bounded, with a(q)?|AY2VU|? < nc + b(u), and Novikov’s condition holds.

Step 1: one edge. Let Z be the driftless field on an edge with levels r < h, so that
dz, = Al/2 dB;. By Girsanov’s formula, the law of the diffusion on this edge, started
from Z,, has density

h 1 rh
exp{ [ a(0)VU(,2;) - 42, — 5 [ a(*|AV>VU(q,Z,) dg

with respect to the law of Z. By Lemma 10.2, U is smooth in (x,y) with bounded
derivatives and satisfies (10.6), whose integrand is bounded; in particular, U is Lipschitz
in g. We may therefore apply Itd’s formula (for instance after smoothing U in g4), and by
(10.6), we have

a
dU(q,Z;) = VU(q,Z,) - dZ, — %w/zvu(q, Zg)|* dg.

In the last identity, we used that the time derivative of U is given by (10.2) for almost
every g. We conclude that the exponent of the density is [ rh a(q)dU(q, Zy;). The process
U, = U(q, Zy) is continuous, and a is right-continuous with Stieltjes measure v on (r, k).
We integrate by parts. The countably many jumps of 2 do not affect the integral against U,,
and we obtain frhadllq =a(h)Uy, —a(r)U, — f(r,h] U,v(dg). As a(h) —v({h}) =a(h-),
the edge likelihood is

exp{a(h=)U(h, Xy, Yi)) —a(r)U(r, X, ¥;) - /( o U X0, ) dp},  (1010)

where we wrote the field as (X, Y). We write the values at the endpoints separately, so
that this formula also covers atoms of v at r and h.



10 The cavity interpolation 10.2  Laws of finitely many descendants 143

Step 2: the vertices. We multiply the root tilt e!(000) / Z. (1), the edge likelihoods (10.10),
and the Gibbs probabilities (X1 7)~ULX}17) of the leaves. The open edges contribute
— [ Udv along each edge. At a vertex v with 0 < g, < 1, the incoming edge contributes
a(q,—)U(v), and the I, outgoing edges contribute —I,a(q,)U(v). The coefficient of U(v)
is
a(qo—) = la(qo) = — [v({q0}) + (lo = Da(q0)] = —wo.

At the root, the tilt and the I outgoing edges give s — 1a(0) = —[v({0}) + (I — 1)a(0)],
since a(0) = s+ v({0}). At a terminal point with I leaves, the incoming edge and
the I Gibbs probabilities give a(1—) —1 = —[v({1}) +1 — 1], since a(1) = 1. All these
coefficients are nonpositive, which shows that w > 0, and the product is Zs(u) 121
with 27 as in (10.9). The edge likelihoods and the Gibbs probabilities are normalized.
Integrating 2 over the driftless field and the spins thus gives es4(000), and this proves
the claim about fixed couplings. Averaging over the original law of the couplings, we
obtain Z;(u); in particular, the normalizer is Z;(u) for every tree.

Step 3: the mass. For a single leaf, w is a copy of v on the path from the root to the
terminal point, and w(7) = v([0,1]) = 1 —s. Every marked tree is obtained from a
single path by successively attaching I —1 > 1 new continuations at a point at some
level g, each running to level 1. Such a step adds I — 1 leaves. It adds (I —1)a(q)
to the weight of the point, which is or becomes a vertex, and (I — 1)v((g,1]) on the
new continuations. Since a(q) +v((g,1]) = 1, the mass of w increases by | — 1, and
w(T)=1-s+(k—-1)=k—s. O

We also see from the density (10.9) that an extended tree, obtained by attaching new
leaves to T, carries the weights of its own shape, and that by deletion it induces P7
on the original leaves. The same proof applies when the row is a deterministic coupling
€Y 0;7; and b(u) is replaced by a number b > 0, as in Lemma 10.2. We then take
the density with respect to the Gaussian law of the couplings g;;, i < j < n, and the

s1(0,0,0)

normalizer is the expectation of e over these couplings.

Responses to the row and to the last-field variance

Let the field (X,Y) and the spin ¢ have the law of the fixed system of Lemma 10.2, and
let G, be generated by the field up to level g. We set

7i(q) = Elne | Ggl,  mn(q) = Ele | Gy,
and we evaluate the derivatives of U at (g, X;, Y;), writing for instance dg,U(q).

Lemma 10.4 (Parameter responses). Let u be a deterministic profile, and let U, 7t;, and my be
as above, for fixed couplings, 8 € R", and b > 0. Then for every q € [0,1] and i < n,

d,U(q) = mi(q), U =1—a(q)m(q) - /(ql]IE[mw)zwq]v(dr), (10.11)



10 The cavity interpolation 10.2  Laws of finitely many descendants 144

d,U(q) =mn(q),  dyU(g) =1—a(q)mn(q)* - /(q/l]lE[mN(r)2|Qq]v(dr). (10.12)

Further, the derivative of U in b exists and, for each fixed gq, is jointly continuous in (b, 0, x,y). It
satisfies

HpU(q) = % [(1 —q) — /(q 1}(V —q)E[mn(r)? | Gq]v( dr)]. (10.13)
In particular, 0 < 9,U(q) < (1 —q)/2.

For a single row, (10.11) and (10.12) are the conditional form of [4, (2.10)]. The
identity (10.13) is the conditional, one-coordinate form of the field-variance computation
following [4, (2.11)]. Under IP;, and the tree laws, the identities hold with G, generated
by the couplings and the field, with 8 = (au/n)"?(g1n, ..., gun) and b = b(u).

Proof. The proof has four steps. We prove (10.11) and (10.12) for step profiles with the
density (10.7), and we pass to arbitrary profiles with the exact density of Lemma 10.3.
We then treat the derivative in b in the same two stages.

Step 1: step profiles. Let y be a step profile, and let # be one of the features T;e and e,
with parameter z. By (10.8), we have 9,U(r) = E[y | G, for every r, and we write @(r)
for this conditional expectation. Differentiating (10.8) once more under the density (10.7),
we find

02U(q) = E[y0:L= | G4] = Ely* | Gg] —a(g)@(q)* — /<q1] [70:U(r) | Gglv(dr).
For r > g, by the tower property, we have E[y0.U(r) | G;] = E[@(r)E[y | G/] | G4] =
E[@(r)? | G4]. Since 7> = 1, this proves (10.11) for 7 = 7;¢ and (10.12) for 7 = €. Note
that 1([0,9]) = a(q) and 4 = v on (g,1]. We record the result in the form

2U(q) =1— /[O  EloGv 12 | Gy] u(dr). (10.14)
Step 2: arbitrary profiles. Let y,, = u be the step profiles of the proof of Lemma 10.2.
Applying the proof of Lemma 10.3 to the single edge from g to 1 followed by the Gibbs
probability, we see that (10.7) with z = 0 is the density of the future given the field at g for
every profile. Its exponent equals £ (c; Z1) f 0] U(qVr,Zg)u(dr), and the integrand
is continuous in r. The reference law does not depend on the profile, U,, — U uniformly,
and p,; = p. Then the densities for p,;, converge pointwise to the density for . Writing
L, for the density for y,;, we have

log Ly = £(0; Z1) — Up(1,Z1) + /[0  [Un(1,20) = Un(g V7 Zy)] ),
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since p, ([0, 1]) = 1. The first term is nonpositive, because U, (1, -) is the logarithm of a
sum that contains e€(@). Using this, the bounds on the first derivatives in Lemma 10.2,

and the Lipschitz bound in g from Step 3 of its proof, we find

log L < Cn(nc+b+ sup |Z]),

q<r<i1

where Cy depends only on N. The same bound holds for the density for u, and the
densities have a common Gaussian integrable envelope. They therefore converge in L!
of the reference law, and expectations of bounded functions converge. The left side of
(10.8) converges by Lemma 10.2, so 9;U(r) = E[y | G,] also for u. Next, we consider the
integrand r — E[@(g V r)? | G,] in (10.14). Its value for p,, differs from its value for u by
at most the L! distance of the two densities plus twice the supremum of the difference
of the first derivatives. It therefore converges uniformly in 7. The limit is continuous in
r, because the first derivatives are jointly continuous by Lemma 10.2. Together with the
weak convergence of y,,, this proves (10.14), and hence (10.11) and (10.12), for u. In these
identities, an atom of v at g is counted in a(g), and an atom at 1 is counted in the integral.

Step 3: the derivative in b for step profiles. Let u be a step profile and q, < g < g1,
with a = a; on [qy,q/41). Suppose first that a, > 0, and let ¢ = ¢*!Y. On this interval,
¢ solves the backward heat equation 9,¢ + 3 Tr(A,V2$) = 0. In particular, ¢(q) is
the Gaussian average of ¢(g,.1) over an increment of covariance (g1 — q)A,. We
differentiate in b, using the Gaussian heat identity in the last coordinate, and divide by
a,p(q). We obtain

rig —
3U(q) = E[0U(q011) | Gg] + 15— E[@yU + (@) (g011) | Gy)-
The function dy,¢ = a,(dy, U + a,(9,U)?)¢ also solves the backward heat equation. Fur-
ther, the transition of the field from g to r < gy4; is the Gaussian transition tilted by
¢(r)/(q). It follows that E[(dy, U + a,(d,U)?)(r) | G;] does not depend on r € [q,q/41],
and that the last term equals %qu‘“ E[(9yyU + a(d9,U)?)(r) | G4] dr. The case a, = 0 is
the same with ¢ = U. Iterating over the grid intervals and using 9,U(1) = 0, we find

aU(g) = / [y U(r) +a(r) my(r)? | G, dr (10.15)

where we used that d,U(r) = mn(r).

Step 4: the derivative in b for arbitrary profiles. By (10.12), the integrand in (10.15) lies
in [0,1]. Let R(b) be the right side of (10.15) for p. For the step profiles i, the right side
of (10.15) converges to R(b) at each fixed b. Indeed, the densities converge as in Step 2, the
derivatives converge uniformly, and a,, — a in L'(0,1). These expressions are bounded
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by 1/2. By dominated convergence in the identity Uy, (b2) — Uy (by) = bblz Uy, db, we

obtain U(by) — U(by) = bbf R(b) db. We write the last-field increments of the reference

law as v/b times a fixed Brownian motion. Using Lemma 10.2 and dominated convergence,
we then see that, for each fixed g, R is jointly continuous in (b, 6, x, y). It follows that 9, U
exists, equals R, and satisfies (10.15) for u. Inserting (10.12) at level r and using the tower
property, we have

1 /1 2
W)= [ (1= [ Bl (02| Gylu(dn) ar.
By Fubini’s theorem, we have fql dr f(r,l] F(0)v(de) = f(q,l] (¢ —q)F(¢)v(de) for bounded
F > 0, and (10.13) follows. Finally, the integral in (10.13) lies between 0 and (1 —
7)v((g,1]) <1 — g, which gives 0 < 9,U(q) < (1 —¢q)/2. O

Differentiation in the interpolation parameter

For a point v of 7, we write ¢ and ¢ for new leaves whose paths leave the path through
v at the level g,. If v is an interior point of an edge, the extended tree has a new vertex
at v. If v is a vertex, the new edge starts at v, and if v is a terminal point, the new leaf
is attached there. Distinct new leaves are conditionally independent, also when they are
attached at the same point. For r > g,, we write 7 and 7 for two new leaves that follow a
common new branch from v to the level r and split there. Given the couplings and the
field of T, a new branch from v is a continuation of the diffusion from the field at v, and
it is independent of everything else. Let F be a bounded function of the spins of 7, and
let G, G’ be bounded functions of one spin. Then

E[FG(0”)] = E7,[FE[G(0) | Gy, (v)],

R » (10.16)
E[FG(0)G'(0")] = Er.u|FE[E[G(0) | GIE[G (0) | 6] | G5.) (@) .
Here the left sides are taken under the extended trees. A conditional expectation under
P, given Gg, is a function of the couplings and of the field at level g,, and (v) means that
it is evaluated at the couplings and at the field at v. In the same way, two new leaves
0 and @ attached at v and w represent the product of the two conditional expectations,
evaluated at v and at w.

Let ¢, be a quantity attached to each pair of distinct leaves of an extended tree. For
a bounded function F of the spins of 7, we define the five-pattern sum

64;(1:) = ;}]E(Feaeb(pab) — 2ZCUUIE(F63€@§035) -+ Zwvwle(Fe@ew(p@w)
a a,v U,Ww

+ Y woa(qo)E(Fegespos) + Zwv/( . E(Feserqpp) v(dr).
4 v qo,
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The sums run over leaves a, b of 7 and points v, w of 7, and the weights w are those of 7.
We take each expectation under the extended tree that contains the leaves involved. We
use this sum with @,, = R}, with ¢,, = gap, and with @, = Ayp. Then G4 = G- — G,
and e epA,p = D,p. The following table lists the five patterns. Its last column gives the
level g,p, of the pair.

pair of leaves new leaves coefficient level of the pair
two leaves a #= b of T none 1 Jab

a leaf a and a leaf attached atv 9 —2 Wy Jad

leaves attached at v and at w 0,W WoWy Jow

two leaves attached at v 0,7 a(qo) wo o

two leaves splitting at r > g, 7, ¥ wyv(dr) 7

Lemma 10.5 (Differentiation under the tree law). Let yu be a deterministic profile, T a marked
tree with k leaves, and F a bounded function of the spins of its leaves. Then u — E7 , F belongs
to C%([0,1]), with one-sided derivatives at the endpoints, and

d I
d_]ET,uF = ) [ Z E(FDap) — ZZwUIE(FDaﬁ) + ZwvwwIE(FDﬁw)
u a#b a,v W

+ Y " woa(qo)E(FDas) + ) wy /( ; E(FDyy) v(dr)
14 v o,
+sEg,F / Es, « Do v( dr)} . (10.17)

The sums run over leaves a, b and points v, w of T, with the weighted sums interpreted as integrals
against w as above. The first five expectations are taken under extended trees, and the last term is
a product of expectations over independent copies. The absolute coefficients in the bracket sum to
at most 4k? + 2k + 1. The second derivative is obtained by applying the same formula to each tree
moment on its right side, and the product rule to independent products of moments.

In the notation above, (10.17) reads L E ,F = &[SA(F) + sE1,F [ Ea,yuDiav(dr)].

Proof. If &« = 0, the law does not depend on u, and both sides vanish. Let a > 0. The
proof has five steps. We check that Lemma 4.3 applies, and we compute the contributions
of the row and of the last field to the derivative of the unnormalized moment. We then
compute the derivative of the normalizer. Finally, we bound the coefficients and prove
the C? regularity.

Step 1: the heat identity. By Lemma 10.3, we have E7 ,F = Zs(u) 'E,[FZ7], where
E,.f denotes integration against the reference measure of that lemma. We write the row
as 0 = (au/n)'2(gin)i<n, and we use Lemma 4.3 on I = [0, 1] with the following data.
The finite coordinates are the entries of 6, with variances au/n. The field paths are the
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n + 1 coordinates of the driftless field on the edges of 7. For an edge ¢ with endpoint
levels r, < h,, we use the local coordinate v € [0, 1], and the clocks are

Tein(v) =c(he—re)v (i <n), Tenu(v) =b(u) (he —1¢) ©.

The couplings g;;, i < j < n, do not depend on u, and the spins are the counting variable.
The row, the Brownian motions of the different edges and components, and the couplings
gij are mutually independent. We take £ = log 7 and ® = F. The elements of the space
C of Lemma 4.3 need not agree at the common endpoints of edges. To define ¢ on the
whole space, we evaluate the field at each nonroot vertex at the endpoint of its incoming
edge. At the root, we choose a fixed outgoing edge ey and evaluate the field at the initial
point of ey; its coordinates vanish on every path of the driftless field. This agrees with
(10.9) on the paths of the driftless field. The derivative measures below, including the
atom of w at the root, are those of this extension. We check the hypotheses (A1)—(A4) of
Lemma 4.3.

* (A1l): the variances au/n are positive for u > 0. The clocks are affine in 1, and they are
strictly increasing in v, because ¢ > 0, b(1) > ¢, and every edge has positive length.

e (A2): the covariance of the last component at two field points v, w is b(u)h(v, w),
where h(v,w) is the level of the last common point of the paths from the root to
v and to w. For the other components, it is ¢ h(v, w). Hence K is affine in u, with
K = (a/n)I, on the row block, K = —ah on the last-field block, and K = 0 elsewhere.
These kernels are continuous.

* (A3): ® = F is bounded and ® = 0. The explicit derivative of ¢ comes from
b(u) in U, so that # = —b'(u) ¥, w,0,U(v) = a Y, w,d,U(v). The levels g, and the
finite measure w are fixed. Using the fixed-level continuity and uniform bound
of Lemma 10.4, together with dominated convergence against w, we see that / is
continuous in (u,G); it is bounded by ak/2. If we treat each rest coupling g;; as an
additional source parameter with bounded feature fv/t/N 7;7; in Step 1 of the proof
of Lemma 10.2, we obtain joint continuity of U and its spatial derivatives also in
the rest couplings. The fixed-level response formula of Lemma 10.4 then gives joint
continuity of d,U in those couplings by dominated convergence, using the uniform
bound of that lemma. Thus ¢ and / are jointly continuous in (u, G, g), as required by
(A3). The first derivatives of U in the row and in the field are bounded by one. Its
derivative in g;;, i < j < n, is the conditional mean of B\Vt/N 7;Tj, by the argument
of Step 1 of the proof of Lemma 10.2. Integrating (10.2) in 4 and using that the first
spatial derivatives of U are bounded by one and the second by two (Step 1 of that
proof), we have |U(q,0,0)| < Nlog2+ 3(nc + b(u)) when all couplings, the row, and
the field vanish. Since £ is linear in the couplings, the row, and the field, we conclude
that |[¢] < C(1+ |g| + 10| + ||GP*"||«), where C depends only on N, k, and B. Here g
collects the couplings g;;, i < j < n.
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* (A4): the score of / consists of the atoms 7€, (row), T and €, (field at the terminal
point of a), and of —VU(v) w(dv), where V is the gradient in the row and the field.
Since £ is linear in these variables, the Hessian of ¢ is —V?U(v) w(dv), placed at the
pairs of indices of the point v. It has a row-row block —dg,e.U(v) w( dv), mixed row-
field blocks such as —dg,,U(v) w(dv) and —d,yU(v) w(dv) with their transposes,
and field—field blocks such as —d,,U(v) w(dv), placed at the diagonal pairs of index
points of v. By Lemma 10.2, these derivatives of U are bounded and jointly continuous
in (b,q,0,x,y). As the points (g, Xo, Yv) stay in a compact set when G varies in a
bounded set, the measures are continuous in total variation in (#,G). Their total
variations are at most Cnk. The measures for ® vanish.

The constants in these hypotheses depend on N and k. We use them only to justify the

differentiation, and the identity below has coefficients that do not depend on N. Since
® = F depends neither on the Gaussian coordinates nor on u, (4.5) and (4.6) imply that

d au]Eref [F 9 T]
—FEr F=—"H—_"-°
du Zs(u)
where the derivative of the unnormalized moment is
au]Eref[F Z T] -

Z " ET [(€+—Z; )2 +05.() — %(h,sy®sy+Myy>>]

d
—Er,F T log Zs(u), (10.18)

Here Sy and My, are the score and Hessian measures of ¢ in the last-field coordinates.

Step 2: the row. By (10.9) and (10.11), we have
dl =) Thea—Y womi(v), Gl =—Y wydgU(0)
a v v

where 77;(v) and agill(v) are evaluated at the couplings and at the field at v. We expand

the square and insert (10.11). The diagonal terms (7?¢,)> = 1 contribute k, and the
constant 1 in (10.11) contributes —w (7). By Lemma 10.3, these constants add up to s.
The other terms of (9g,¢)* + 95 £ are

Y teatlen — 2 wytfeami(v) + Y wow i (0)mi(w)

a#b a,v v,w

Ll m(@) + e [ B2 | G )(@)v(dr),

By (10.16), inside E7,[F - ] we may replace 71;(v) by 1°€5, and 71;(v)7;(w) by the product
for 9 and @. We may also replace 71;(v)? by the product for 9 and ¥, and E[71;(r)? | G,,](v)
by the product for # and ¥. Averaging over i then replaces 727 by R_ . We obtain

Z]ETM P+30)] = S[sEr.F+ 6 (F)]. (10.19)
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Step 3: the last field. By (10.9) and (10.12), the score and Hessian measures of ¢ in the
last-field coordinates are

Sy =) _€abs —my(v) w(do), Myy = — diag, (9y,U(v) w(dv)),

where 6, is the unit mass at the terminal point of a. Here diag, is the image of a measure
under v — (v,v), so that atoms of w stay at exact diagonal pairs. Let a leaf stand for
its terminal point. Then the kernel h satisfies h(a,a) = 1, h(a,b) = qab, h(a,v) = qas,
h(v, w) = qsw, and h(v,v) = q,. Expanding (1, S, ® S;) as in Step 2 and replacing my/(v)
by e; with (10.16), we find

114

SETu[F(h Sy @ Sy)] =

[k E7uF+ Y qabE(Fesen)
a#b

—2) wofsoE(Feaes) + Y wvwwqm]E(Pe@ew)} .
a,v

v, W

o«
2

The bracket consists of the constant kIE7, F and the first three patterns of &,(F). The
Hessian measure contributes —5(h, My,) = 5}, wugu0y,U(v), and we recall that ¢ =
a ), wydpU(v). Together, these two terms give 5 Y-, wy[g09y, U (v) + 20,U(v)]. By (10.12)
and (10.13), we have

Godyy U (0) + 20,U(0) = 1 — goa(qa)my (v)? - /(q | BN ()] G ](@) ()
In the integral, we combined ¢y |’ (g0.1] from (10.12) with |, (g0.1] (r — qo) from (10.13). After
the replacements (10.16), the constant gives 5w (7 )E7 ,F = 5(k — s)Er ,F. The other
two terms are the last two patterns of —5&,(F), with the levels g55 = g, and g = 7.
Altogether, the last field and the explicit derivative contribute 5[—k + (k —s)|]E7 ,F —
564(F). Adding (10.19), we see that the constants as/2, —ak/2, and a(k —s) /2 cancel,
and since Sz~ — &, = G,, we conclude that

auEref[PgT] _

14
70 5 Ga(F). (10.20)

In words, the row inserts a rest overlap, the last field inserts the level of the corresponding
pair, and their difference is an overlap defect.

Step 4: the normalizer. We compute the derivative of Zs(u) = E,esU(000) with
(4.6); now the only active coordinates are those of the row. The row contributes
=Y ]Eu[agiU(O) +5(99,LU(0))?]. As a(0) —s = v({0}), we obtain from (10.11) that

32U(0) +5(3p,LI(0)* =1 — /M E[7;(r)? | Go] v(dr).
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Here, as in [4, (2.11)], the term S(E)gill)2 removes the prescribed root mass s, and a pos-
sible atom v({0}) remains in the integral. Since E,E[m;(r)? | Go] = Eo,u[tle1t?€r),
the row contributes %[1 — [Ey,,[e1€2R,| v(dr)]. The coefficient b(u) contributes
st/ (u)E,0,U(0) = —asE,d,U(0). By (10.13), this equals —%[1 — [ rEy, ,[e1€2] v(dr)].
Adding the two contributions, we find

d oS
alog Zs(u) = 5 /Ez,r,uDlz v(dr). (10.21)
Inserting (10.20) and (10.21) into (10.18), we obtain (10.17). In its last term, [, , is the

expectation under an independent copy of the complete tree law, including its couplings.

Step 5: coefficients and regularity. Recall thatw(7)=k—s <k,a<1,andv([0,1]) < 1.
The absolute coefficients of the six terms in (10.17) are at most k(k — 1), 2k2, k2, k, k, and
1. Their sum is 4k* +k +1 < 4k* + 2k + 1.

We now show that each extended-tree moment on the right side of (10.17) is continu-
ous in u. We write the row as (au/n)'/2g, and the last-field coordinates as /b(u) times
a fixed Brownian field on the tree. By Lemma 10.2, the density is then continuous in u for
tixed Gaussian variables. Its linear growth gives a Gaussian envelope that is uniform in
u. By dominated convergence, the moments and their normalizers are continuous. The
weights and the measures w and v over which the right side is integrated do not depend
on u, and the integrands are bounded by 2||F||. Bounded convergence then shows that
the right side is continuous. The derivative exists at every u € [0,1], one-sided at the
endpoints, so u — E7 ,F is C. Next, we apply (10.17) to each bounded spin observable
FD on the extended trees; these observables do not depend on u. The numbers of leaves
grow by at most two, and the coefficients are bounded in terms of k. Each of these mo-
ments therefore has a derivative bounded by Cy||F||«, uniformly in the points v, w and
the level r. This lets us differentiate under the integrals against w and v by dominated
convergence, and we use the product rule for the last term. The resulting right side is
continuous by the same argument. This proves the C? regularity and the rule for the
second derivative. O

Corollary 10.6 (Comparison of nonnegative observables). For every deterministic profile,
every marked tree T with k leaves, and every nonnegative bounded function F of the spins of its
leaves,

E7.F <KgE7roF (0<u,0<1),  Kgi=exp(p*(4k* +2k+1)). (10.22)

Proof. Since |D,p| < 2 and F > 0, each expectation in (10.17) is at most twice the
expectation of F under the corresponding extended tree. By deletion, the latter equals
ET ,F, and the same bound holds for the product in the last term. Using Lemma 10.5
and a < ,32, we find

|0 ET,F| < p*(4k* +2k+1)Er,F, 0<u<Ll
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By Gronwall’s inequality on the interval between u and v, we obtain Ey,F <
ef’ (4k2+2k+1)|”’”|1E7—,vF . In particular, (10.22) holds, also in the case E7 ,F = 0, in which
the moment vanishes for all u. The comparisons in [54, Lemmas 2.9 and 4.3] are proved by
the same differential inequality. The classical analog on one site is [81, Lemma 1.6.4]. [

10.3 Products of three overlap defects

In the Taylor remainder of the cavity covariance, and in the variance comparison of
Lemma 12.1, we differentiate tree moments of observables that already contain overlap
defects. Each differentiation adds one more defect. We show that integrated moments of
products of three defects are controlled by the integrated third absolute moment

Ms (1) = / EpgulR3, — g1 v(dg) (10.23)

of the overlap defect of two descendants. In Lemma 12.3, we bound M3 by A, ], and H3.

Terms and marks. Fix integers kg > 1 and j > 0. For each p € [0, 1], let 7, be the tree of
ko leaves that split at p, and let F, be a bounded function of their spins, jointly measurable
in p and the spins. We consider the integrated tree moment [ v( dp)IEE uFp. We also
consider the terms produced from it by j applications of (10.17), with the product rule
for products of moments over independent trees. Each application multiplies by «/2 and
replaces a moment by the six terms of (10.17). Each term produced after j applications
is therefore (a/2)/ times an integral against a signed measure on finitely many marks,
which are the following variables. The marks are p, the points v and w at which the
differentiations attached leaves, the levels r at which new branches split, and the split
levels r of the independent trees produced by the last term of (10.17). The integrand is
a product of expectations over independent trees, whose shapes are determined by the
marks. The signed measure collects the coefficients 1, —2w,, Wywy, a(qo)wy, wyv(dr),
and s v(dr) of the attachments, and the multiplicities of the product rule. We let m be its
total variation. The factor (a/2)/ is not part of m. The level of a mark is p, go, gu, OF 7.

Lemma 10.7 (Three-defect bound). For every deterministic profile, every such term containing
three defects A1, Ay, A3, of pairs of leaves in the same or in independent trees, satisfies

/E{A1A2A3| dm < CMs(u). (10.24)

Here IE is the expectation under the product of the tree laws of the term, and C depends only on
the numbers of leaves and of differentiations.

The bounds on the marks in Step 1 of the proof are a counterpart, for an arbitrary
profile, of the bounds on split levels in [54, Lemma 2.8].
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Proof. The proof has three steps. We show that the level of every mark has a marginal
under m dominated by a multiple of v, and that the level of every pair of leaves is the
level of a mark. We then use Holder’s inequality.

Step 1: marginals of the marks. Each differentiation adds at most two leaves to one tree,
or creates an independent tree with two leaves. After i differentiations, every tree of a
term has at most K; = ko + 2i leaves, and a product has at most ko + i factors. Let m; be
the measure m of a term after i < j differentiations. We show by induction on i that m;
has total mass at most C;, and that the level of each of its marks has a marginal at most
Cjv. Here C; depends only on ky and i. For i = 0, the only mark is p, and my = v(dp).

For the induction step, let K = K;. We first bound the image of the weights w of a
tree with at most K leaves under the level map v — q,. At most K points of the tree lie at
any given level. The copies of v on the edges and the parts v({g,}) of the vertex weights
contribute at most Kv. The parts (I, —1)a(q,) < I, — 1 contribute at most ), (I, — 1)dg,,
where v runs over the vertices with I, > 2, and }_, (I, — 1) < K. Note that every such g, is
the level of an earlier mark. We now consider one more differentiation. By Lemma 10.5, it
multiplies m; by a kernel of total mass at most (kg + i) (4K? + 2K + 1); here kg + i bounds
the number of factors to which the product rule applies. The total mass and the marginals
of the old marks thus grow by at most the factor (kg +i)(4K? 4+ 2K + 1). A new point v
or w chosen according to w has a level whose conditional law is at most K[v + Y, 6,4,
where ' runs over the levels of the old marks. A new level r chosen according to v(dr)
on (gy, 1], or according to s v(dr), has conditional law at most v. Factors a(g,) < 1 and
the restriction r > g, only decrease these measures. For every Borel set B, the marginal
of the level rnew Of a new mark therefore satisfies

M1 (Fnew € B) < C[mi(l) v(B) + Y m(r € B)} < Cii1v(B),

where C depends only on ky and i. This completes the induction.

Step 2: levels of pairs. In a tree of such a term, every vertex with at least two outgoing
edges or leaves lies at the level of a mark. This level is the original split level p, a level g,
at which leaves were attached, a level r at which a new branch split, or the split level of
an independent tree. For two leaves a, b of one tree, g, is the level of such a vertex. In
particular, x(g.5) < Y, x(v') for every x > 0, where ' runs over the levels of the marks.
By Step 1, this implies that

/X(qab) dm < C/X dv.

Step 3: Holder’s inequality. As in [54, Remark 2.4], we apply Holder’s inequality
unconditionally under the positive tree laws, and we bound each factor after deleting all
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leaves except one pair. On the product of the probability space of the term and the mark
space with m, we have

3 /
/]E’A1A2A3| dm < H(/]E|A1|3 dm)l 3.
i=1

If we delete all leaves except the two leaves of A;, two descendants remain, splitting at
their common level g;. By deletion, we have E|A;[* = Ep 4, 4|R, — 4:|%; for a product over
independent trees, the other trees integrate to one. We use Step 2 with x(q) = Ep 4 4|R;, —
g|3, and we find that each factor is at most (CM3(u))/3. This proves (10.24). O

The same proof applies to products of finitely many independent initial tree moments
whose leaves split at p, integrated against v( dp). The constant then depends on the total
number of their initial leaves and on the number of differentiations. Indeed, the initial
mark measure is still v( dp), the number of factors to which the product rule applies is at
most the total number of initial leaves plus the number of differentiations, and Steps 2
and 3 are unchanged.

The cavity covariance. In particular, Lemma 10.7 applies to the covariance between the
squared conditional magnetization of the last spin and the rest self-overlap, and to its
Taylor remainder,

1
Cop (1) = Covi (m (p)2, A5), Rcavz/v(dp)/o (1= u)Cl(u) du.

Representing conditional expectations by leaves, we can write Cy, = ¥, — ¥;¥,, where

Yp(u) = Ey pu [e1€2(R5, — )], ‘I’;(u) =By pu€1€2, ‘Y;(u) = ]E2,p,u(R1_z —p).

Indeed, by conditional independence given G,, we have ¥, = ]Eu[mN(p)z(A; - p)l,
Yy, = Eymp( p)?, and ¥y =Eyu(A, — p). The constant p does not change the covariance.
Note that the observables in these tree moments, including the center p, do not depend
on u. They are bounded by 2, and the trees have at most four leaves. By Lemma 10.5, each
of the three moments belongs to C?([0, 1]), with first and second derivatives bounded by
Ca and Ca®. Then Cpp € C3([0,1]) for every deterministic profile, and |C,| is bounded
by a constant depending only on p, uniformly in p. In particular, Rcay is well defined,
and by Taylor’s formula with integral remainder, we have

Reaw = [ [Cop(1) = Cpp(0) = €, (0)] v(dp)
Lemma 10.8 (Taylor remainder). For every deterministic profile and every u € [0,1],

/ () v(dp) < CpMs(u),  |Rew| < Cp sup Ma(w). (10.25)

0<w<1
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Proof. We have
C;’p = ‘I’;’ - (‘1’;)”‘1’; - 2(‘{’;)’(‘?;)' - ‘I’;(‘P;)”.

Each application of (10.17) adds a factor a /2 < 2/2 and one overlap defect, either inside
a factor D or in the independent tree of its last term. The spin factors have absolute value
one. The moments ¥, and ‘I’; contain one defect, and ‘I’; contains none. We count the
defects before differentiation and those added by the two differentiations.

term defects before added total
‘I’;’ 1 2 3
(‘I’;)”‘I’; 0+1 2+0 3
(‘I’;)’(‘F;)’ 0+1 1+1 3
‘P’;’,(‘I’;)” 0+1 0+2 3

Products of moments, and the last term of (10.17), are products over independent trees.
Every term of C]’g'p is therefore (a/2)? times a term of the kind treated in Lemma 10.7, or
in its extension to products of independent initial moments stated after its proof, with
at most four initial leaves and j = 2. It is multiplied by a bounded multiplicity and by
factors of absolute value at most one. Integrating p against v and using Lemma 10.7 and
this extension, we obtain the first bound in (10.25) with Cgy = C B*. We integrate it against
(1 — u) du and use Tonelli’s theorem. This gives |Rea| < CB* fol(l —u)Ms(u)du <
CB*sup,, M3(w), which is the second bound. O



SECTION 11

The derivative at the independent endpoint

In Section 10, we constructed the cavity interpolation P, 0 < u < 1. Atu = 1, it is the
tilted law of the full system with N spins. At u = 0, it is a product law: the last spin € is
independent of the remaining n = N — 1 spins. We also introduced the covariance

Cypl) = Covi (my (p)%, 47)

between the squared conditional magnetization of the last spin and the rest self-overlap.
By Lemma 10.5, it is twice continuously differentiable in u (see Section 10.3), and
Lemma 10.8 bounds its Taylor remainder. The covariance vanishes at u = 0. In this
section, we compute its derivative there.

The main result is Lemma 11.2. It states that after integration against v, the derivative
C;p(O) equals «/d times the trace of the scalar response operator [, of Section 9 against
the covariance operator X~ of the rest self-overlap, minus a nonnegative term aP /2, plus
explicit error terms. The identity before integration is Lemma 11.1. In Lemma 11.3, we
bound the integrated error terms by the trace term A and the mean—covariance term | of
the full system, up to an additive N=2. The three lemmas hold for every deterministic
profile with v({1}) = 0; no minimizing property is used. In Section 12, we insert
Lemma 11.2 into the proof of the trace identity of Lemma 12.2 and use Lemma 11.3 to
bound its error term in the proof of Proposition 12.4.

The computation uses the exact density (10.9) of the cavity law and the parameter
responses (10.11) from Section 10, the Gaussian heat identity of Lemma 4.3, and the
explicit form (9.19) of the scalar response operator. The error bounds also use the kernel
bounds of Lemma 9.4, the posterior variance bound (10.4), and the comparison inequality
of Corollary 10.6.

Standing assumptions. We keep the assumptions of Section 10: N > 2, n = N —1,
0<p<1lt=1-p,c=p%,and0 < s = A/B < 1/2. The parameters a, d, and b(u)
are as in (10.1). In particular, 0 < & < 2 and d € [B%/2, B?]. The profile u = s + v is
deterministic and otherwise arbitrary, with cumulative function a(q) = p([0,4]). From
now on, we also assume that v({1}) = 0. This holds at every minimizing profile by (3.9);
Sections 10.2 and 10.3 did not use it. Under this assumption, we show below that the
covariance operator of the rest self-overlap has its range in the scalar transport space H,
of Section 9, on which ]Z,Cd acts.

156
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11.1 Linear response at the independent endpoint

The product law at the independent endpoint

In this section, we take all expectations at u = 0 unless a subscript says otherwise. Recall
from Section 10.1 that [Py is a product law. Its first factor is the tilted law of the n-spin
system with Hamiltonian £, field coefficient ¢, and profile y, and the second is the scalar
law of Section 9 with coefficient d. We write [E~, Var™, and Cov™ for the first factor (the
rest system) and EY, Var’, and Cov' for the second; Qq_ and Qg denote their filtrations.
At u = 0, the solution of (10.2) splits as U(g,x,y) = U~ (g, x) + U%(q,y). We define

M(r,x) =V, U (r,x), M;(r,x) = o,U (r,x),
M(r,x)|2

A_(T,x) = |T/ m(r/y) = ayu()(rry)r

so that M, = M(r,X,), A, = A= (r,X,), H = ViU (r,X,), m; = m(r,Y;), and h, =
dym(r,Yy). We use the scalar quantities f, = m%, fo=fr—E%, gt(y) = Pr%(m(ﬁ, ) (y),
and I' = T4, with T(p) = E%m2, of Section 9. Recall that g/ (Y,) = E°[m? | G°] and
m, = E%e | GY]. For r < {, let P, be the transition operator of the rest diffusion. Its
state includes the rest couplings, so that (P_,A, )(X;) = E~[A, | G, |. For notational
convenience, we abbreviate a4, = 4, (0) and j, = j, (0) for the quantities of (10.3) at
u=0.

Note that the rest Hamiltonian £~ is invariant under the global spin reversal T — —T.
Then U~ (0, -) is even, which implies that My = 0 and

Ay =0. (11.1)

Since the spatial derivatives of U~ are bounded and jointly continuous, r — A, is
continuous with values in [0, 1].

The rest self-overlap. We define
7 (p.q) =Cov (4,,4;), A, =A, ~E A,
O(r;l,p) = Cov (P A, Ay) (r<d),

where we recall that P_, A, stands for E"[A, | G,']. Note that X~ is continuous and
bounded by one, and that £~ (0, p) = 0 by (11.1). If r > p, then A; is §, -measurable,
and by the tower property, we have

O(r;l,p) =E [ET[A, |G ]A, ] =E [A/A,]=2"(Lp) (r=p). (112
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Fluctuations along the path. Let T be the terminal rest spin. For levels r, ¢ € [0,1], we
define

xr:T‘Mr_Ar_, Mr'MZ_A_

n Yre = n rAL’
random variables of the rest system; the subscripts distinguish them from the field

variables x and y. The vector M; = E™ [T | 9s | is a martingale, and by the conditional
law of total covariance, we have, for r < /¢,

C, =E7[C, |G 1 +E[(My— My)(My—M)" | G7]. (11.3)

In particular, E~[C, | G, ] 2 C; and Cov (M | G, ) < C,. We have x, = M, - (T —
M,)/n, and y,y = M, - (M, — M,)/n if r < . By conditioning on G,”, we deduce from
(11.3) that

E-[x |G 1=0, Ex;=j,, Eye=0 Ey;<j,, (11.4)

Indeed, E~[x? | G| = M]C; M, /n?, and for r < ¢, the vector M, — M, has conditional
mean zero and conditional covariance at most C,; given G, , so that E~[y2, | G| <
MIC; M, /n?. The case r > { follows by symmetry.

0
The error terms. We set 02 = Var'(f) and

_E” Tr((H,)?) pH E~ (M} H, M,] pH E~[M/H, M,]

2 ’ P "2 ’ np = 2 ’

20 = B [My- V(B AN (X)] (€2 ),

a

H
p

where V(Pl; ,A, ) is the gradient of x (PP_, ,A, )(x), with the rest couplings fixed. The
error terms are

TV = 2B [ hye] B [x, 4] — 2 / 0 mphym, ) B~ [ypr A, v( dr), (11.5)
TR = — / E°[fpem, ) E~[x, A, v( dr)

by [ B ey (v o) 116
T;S” = vgapH + [41E0(mf,hp) +2(1- a(p))vg]bﬁ

_/(pl} Covo(fpfg;gg(Yp))zp,gV(dZ) —Z/Eo[fpmpmr] bfpu(dr), (11.7)

and T, = Tr(,l) + Tr(,z) + Tr(,g’). When we integrate against v without indicating a domain,

2)

we integrate over [0, 1], including any atom of v at 0. The terms T,Sl) and T,S contain the

fluctuations x, and y,,, and Tr(,?’) contains the derivatives of the rest observable A, in the

coupling vector of the incident row.
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The conditional future correction. For p,?¢ > r, we define
Ar(p,£) = Cov(gF (V)80 (Y)), %, (p,6) =E~ Cov (A,,A; |G,),
and

P— /v(dr) //p’br/\r(p,z) = (p, ) v(dp)v(de). (11.8)

Note that A, is a covariance of the scalar law and that X, is an averaged conditional
covariance of the rest system. We show in the proof of Lemma 11.2 that P > 0 and that
—a’P /2 is the contribution of the difference between ® and ™.

The scalar response operator applied to ~~. For a bounded Borel function ¢ on [0, 1]
and p € [0, 1], the seven terms on the right side of (9.19), in the order written there, are

00 B[y +2(1—a(p))myhy)o(p),
72 /( . E°[myd,85(Y,)] @(£) v(de),

03) =2 [ Elmphym] p(p Ar)v(dr),
W~ [ Epem] g(r)v(dr),

05 5 [at E ] o) v(dr),

06) % [ B e 9 A €) v(dryu(ae),
07 5 [vtan [ EUsie)] plov(do)

and their sum is d~1(J, 4¢)(p). All kernels in (J1)—(J7) are bounded by constants depend-
ing only on B (Section 9). For p € [0,1], we denote by (J;5,%7)(p, p) the value at p of
the function ], ;27 (-, p), that is, of ], ; applied to the first variable of X~. This notation
agrees with the compression Ji;. Indeed, let ¢ be bounded with ®(0) = 0. Each of the
terms (J2)-(J7) contains a factor m, or f,, and mg = fo = 0. At p = 0, these terms vanish,
and (J1) equals h3¢(0) = 0. As v({1}) = 0, the function ], ;¢ therefore lies in H,, and it
coincides with J3¢,¢ when ¢ € H,. By (11.1), this applies to ¢ = X7 (-, p) for every p.

The endpoint derivative

Lemma 11.1 (Endpoint derivative at a fixed level). Let u = séy + v be a deterministic profile
with v({1}) =0, and let p € [0,1]. If « > 0, then

Cpp(0) _ 1

4

UaaZ ) p) + T
2/ (dr) / Cov® (£, gL () [@(r: 6, p) — =~ (6, p)]v(dl).  (11.9)
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Ifa =0, then C,,,(0) = 0.

The first term on the right side of (11.9) is the scalar response applied to 27 (-, p) in
place of ¢, and T}, collects the error terms. The last line has no scalar counterpart. It
comes from the conditional expectation E~[A, | G, | in the second derivative of the
density, which replaces 27 (¢, p) by ©(r; ¢, p) in (J7). After integration over p, it becomes
the nonpositive term —P /2.

Lemma 11.2 (Integrated linear response). Let u = sdg + v be a deterministic profile with
v({1}) =0, and let V= = [Var (A, )v(dp). Then

/c v(dp) = a[; Try (J,27) — %73+/Tp1/(dp)], P >0, (11.10)

where P is given by (11.8), Try (J3527) = [(J35Z7)(p, p)v(dp), and T, is given by (11.5)-

(11.7). Further, ¥~ is a positive trace-class covariance operator on L?>(v) with trace V~

and range in H,. With A~ the random function p — Ay, the number Try(J;4X7) equals
E™ (A7, J5$ A7) 121, the trace of the operator J3 X7 on Hy.

Proof of the endpoint derivative at a fixed level

Proof of Lemma 11.1. If « = 0, then the row variance au /n vanishes and b(u) = d for every
u, so that IP,, = IPy for every u and Cp;, vanishes identically. From now on, we assume
that « > 0 and fix p € [0,1]. The proof has six steps. In Step 1, we show that Cy,,(0) is
a Laplacian, in the coupling vector of the incident row, of a covariance under laws with
deterministic rows. In Step 2, we write this Laplacian as a sum of four groups of terms,
using the exact density of these laws. In Steps 3-5, we compute the four groups. In Step 6,
we match the result with (J1)-(J7). At fixed N, the spin observables and the required
positive-order derivatives of U are bounded. The reference-density integrands have the
integrable Gaussian envelopes established below, so we may exchange expectations and
finite level integrals by Fubini’s theorem.

Step 1: reduction to fixed couplings. For w > 0 and b € [c,d], let P, ;, be the law of
Section 10.1 with an incident row of variance w per coordinate in place of au/n, and with
last-field coefficient b in place of b(u). In this notation, P, = Py, /, p(), and b(u) € [c, d].
We denote expectation and covariance under these laws by E,, ;, and Covy,;, and define

C(w,b) = Covyy (mN(p)‘z,A;), sothat  Cpp(u) = C(au/n,b(u)).

At w = 0, the row vanishes, and U splits into a function of (g, x) and a function of (g,y),
as at u = 0 but with d replaced by b. Then PP} is a product law, under which my(p) and
A, are independent, and therefore

C(0,b) =0  forevery b € [c,d]. (11.11)
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Applying Lemma 4.3 with the row variance w as its parameter, together with Lemmas 10.2
and 10.4, we see that the function w +— C(w, b) is continuous on [0, & /1] and differentiable
on (0,a/n], with a right derivative at w = 0. The derivative 9,,C is jointly continuous
in (w,b). To see this, we couple the row as \/w ¢ and the last field as v/b B and use the
Gaussian envelope of the density, as in the continuity part of the proof of Lemma 10.5.
Let 0 < u < 1. By (11.11) and the mean value theorem in w, there exists w, € (0, au/n)
such that
Cpp(u) = C(au/n,b(u)) —C(0,b(u)) = % 0w C (wy, b(u)).

Dividing by u and letting u | 0, we find
o
Cpp(0) = - 0,C(0,d). (11.12)

In particular, the variation of the last-field coefficient b(u) does not contribute to Cy,,(0).

We now compute 9,,C(0,d). For 6 € R", let IP? be the law of Section 10.1 with last-field
coefficient d and with the incident row replaced by a deterministic coupling: the term
Vau/ney,; ginT in E(0;x,y) becomes €6 - T. We write U (g, x,y; 0) for the corresponding
solution of (10.2), E? and Cov? for expectation and covariance under IP?, and

Z(Q) _ ]Eref esU(0,0,0;H)

for its outer normalizer, which is an expectation over the couplings g;;, 1 <i < j < n, only.
Under P, observables such as my(p) = 9,U(p, Xp, Yy;0) and M, = V. U(p, Xp, Yy;0)
are computed from U(-;6). Under P, 4, we may integrate first over the couplings g;;
and then over 6 = /w (¢1n, - --,<¢nN)- Given 6, the conditional law is IP?. Because of the
outer tilt esU(000) the vector 0 has the density Z(6)/IEZ(8) with respect to N(0,wlI,). We
obtain, for every bounded observable G,

E[Z(0) E®G]

EuwaG = EZ(0) '

6 ~ N(0,wl,). (11.13)

This mixture is not the Gaussian average of the laws IP?, because 6 is weighted by Z().
We now check that this weight does not change the derivative at w = 0.

Let f = my(p)?>. For an observable G, we write ®5(#) = EG. Replacing the
summation variable € by —e in the terminal value of (10.2), we find U(1,x,y;0) =
U(1,x, —y; —0). The invariance of (10.2) under y — —y then implies that U(q, x,y;0) =
U(q,x, —y; —0) for every q. Hence the reflection (¢,Y) +— (—¢, —Y) of the last spin and
its field maps P to P9, preserves U(0,0,0;6) and M,, and changes the sign of my/(p).
It follows that the functions

Z, (Df, qDA’;/ (DfA;’
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are even in 6, so that their gradients vanish at 8§ = 0. At fixed N, they are twice
continuously differentiable, with second derivatives bounded by CeClol for a constant C
that may depend on N. Indeed, by (10.11), we have [dg,U| < 1 and 0 < 82 U <1 By
Lemma 10.2, all derivatives of U of positive order in (6, x,y) are bounded at fixed N.
Further, the density of IP? and its first two derivatives in 6 are bounded by the integrable
envelope
Cexp{C(l + 2 |gij| +10] + sup | Xy| + sup ]Yq]>}
1<i<j<n q<1

under the Gaussian reference law of the couplmgs and the paths. Constants that we use
only to justify differentiation may depend on N; they do not enter the identity we prove.

Let F € C2(R") satisfy |V2F(8)| < CeCll, and let ¢ be a standard Gaussian vector in
R". For w > 0, Gaussian integration by parts shows that the derivative of w — EF(\/w g)
is E AF(y/w g) /2, which tends to AF(0)/2 as w | 0 by dominated convergence. By the
mean value theorem, the right derivative at w = 0 is AF(0) /2. This is the heat equation
for the Gaussian semigroup. We use this fact for F = Z®¢; and for F = Z in (11.13). By
the quotient rule, we have

AN(ZPg)(0) — Ds(0)AZ(0)
27(0)
1 VZ(0) - VO(0) 1

=8O 7 T2

dwBew,aG| o=

AD(0),

where in the second equality we used A(Z®g) = ZAD +2VZ - VO + PAZ, and in
the third that VZ(0) = 0. We use this for G € {f, A, fA, }, together with the product
rule. The cross term V& & Vo Ay in the expansion of A(CIDfCID A;) /2 vanishes at 0 = 0,

because V®£(0) = 0. We conclude that

0,C(0,d) = %Acbpr (0) — %Acbf(O) P, (0) - %CDf(O) AP, (0) = %A(, Cov’(f, A,) o
Inserting this into (11.12), we obtain
g
Chp(0) = - 333 Cove(f,A;)‘ . (11.14)

i1 0=0

Step 2: derivatives in one coordinate of the row. For 6 = 0, the law IP? is the product law
Py, and U(q,x,y;0) = U~ (g,x) + U°(g,y). In this proof, E and Cov without superscript
denote expectation and covariance under IPy. Let

Ui(r,x,y) = 9, U (1, %,;0)| 4, U(r,x,y) = agiU(r, X, :0)] oo

Under PPy, the conditional law of (7, €) given G, is the product of the conditional laws of T
given G, and of € given G°. The conditional feature 7;(r) = E[7e | G,] of (10.11) therefore
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equals M;(r, X;)m,, and for ¢ > r, we have E[m;(£)? | G/] = (P&Mi(ﬁ,-)2)(Xr)gf(Yr).
Inserting these identities into (10.11), we obtain
Uj(r, x,y) = Mi(r,x) m(r,y), (11.15)
Ui(r,x,y) =1 —a(r)M;(r, x)*m(r,y)? —/( ](P M;(4,)?) (x) gh(y) v(de).  (11.16)
1

Since Y; M;(¢,-)?> = nA~ (¢, ), the average of (11.16) over i is

YU x,9) = 10 A (3 vy = [ (A7) () i) v ).

i=1
(11.17)
By Lemma 10.3 with one leaf, applied with the row fixed at 8, the law P has the
density

:Ib—\

Uavrxy

1
@y = )exp{S(T) —|—€9-T—|—X1-T—|—Y1€—/[01] U(q,Xq,Yq;G)v(dq)}

Z(0)

with respect to the Gaussian reference law of the couplings g;;, the Gaussian reference
paths X and Y with covariances ¢(q A q’)I, and d(q A q’), and counting measure on
o = (7,€). Recall from Step 1 that VZ(0) = 0. Then the 6;-score of @y at 0 = 0 is

s; = g, log @yl,_, = Ti€ — /Mi(r) myv(dr),  M(r) = M;(r, X;),

where we used (11.15), and the second derivative satisfies

agiw" 2, 32 2
oy = 5t % log sl = / Ui(r, X,, ;) v(dr) — 33 1og Z(0).  (11.18)

This quantity has mean zero under Py, because @y integrates to one for every 0.

An observable Gy under IP? depends on 6 explicitly, through U(+;6), and through the
law. We write G; and Gj; for its first and second explicit 6;-derivatives at 6 = 0, with the
couplings, the paths, and the spins fixed. Differentiating under the reference integral,
which the envelope of Step 1 permits, we have

82,@9
:IE[GZ-Z'+2GZ-51~+G ‘zo ‘6 0]
6 =

This formula holds for G = fA,, f, and A,. Atf = 0, we have f = f,. We denote

the explicit derivatives of f by f,,; and f,;, and those of A, by A cand A i The first
derivatives of E’f and ]EQA; vanish at 6 = 0 by Step 1. Expandmg Cov?( fAy) =
EY] fA;] - E9f ]EGA; with the product rule, and using that (11.18) has mean zero, we

find that agi Cov?(f, A,) at 8 = 0 equals

agi]EQGQ |9:0

2
0=0l1"

[fP”A +fPApzz+2fP1 pz}—i_ZE[ﬁl(fPlA +fp pz)}—i_]E[fp p @9
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Since P is a product law, we have E[f,A, ] = 0, and the constant agi log Z(0) in (11.18)
drops out. Summing over i, we see from (11.14) that

0 1 = Foa- - A= 4 A

2 = Y Ead; + prp,ﬁ. +2fp,iApli] + 2B [5i( oAy + frA )]
1

B[, (- [ wa)] (11.19)

We sort the right side into four groups, each 1ncludmg the factor 1/(2n) and the sum
over i:

(a) the terms fp,,-iAp ;
(b) the terms 2s;f,;A;
(c) the terms f, A, (s7 — [ U;dv);
(d) the three terms containing a derivative of A;, namely f, A ., 2fy;A,; and 2s;f, A .
We now compute the explicit derivatives: We have f = (9,U(p, X, l(,, ;0))% and A, =
[VxU(p, Xp, Yp;0)[*/n, and by (11.15), a,U;(p) = M;(p)h, and V.Ui(p) = mpH,e;.
Differentiating once and twice in 6;, we obtain

fp,i = Zmph Mi(p), fp,ii = 2]\/11'(p)2h$7 + Zmpain(p),

2m _ 2 _ .
”(H M,);, A —E{m%,|HP eil> + M, - V. Ui(p)}, (11.20)

A;,i - p,ii

where U;(p) and its derivatives are evaluated at (p, X, Y)) and ¢; is the ith coordinate
vector of R".

Step 3: the groups (a) and (b). The identities (11.20) and (11.17), together with ay(mZ) =
2mh, yield

1 _ ..
_TZ pr,ii = AP h% + mpayuav(p)
i

— (12— 2a(p)m2hy) A, — /( . my yg4(Yy) (P, A7) (X,) v( do).

We multiply by A; and take the expectation. The scalar and rest factors are independent,
E[A,A,] = £ (p,p), and E[(P,,A;)A;] = ©(pif,p) = - (£,p) by (112). We
conclude that group (a) equals

(E°, — 2a(p)E°[myhy)) S~ (p, p) — E°[m, 0,8, (V)] S (4, p)v(dl).  (11.21)
(pA]

For group (b), we insert the definitions of s;, xp, and v, = y;» and find

_Z5lfpz 2Zmph [ V(dr)}

= 2m,h, [e(A; +x,) — /mr(AgN +ypr) v( dr)]

T-M M, M
P_/mr rn p
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We multiply by A, and take the expectation. Since E°[e | G| = m,, we have E°[m,h,e] =
IE%[m3hy,). The terms containing A~ produce covariances of the rest self-overlap, and the

terms containing x, and y,, make up Tr(yl) of (11.5). Therefore, group (b) equals
2B 2,2 (p, p) — 2 / EOmyh,m,] S~ (p Ar,p) v(dr) + TSV, (11.22)

The coefficients of ¥~ (p, p) in (11.21) and (11.22) add up to lEO[h% +2(1 - a(p))m%hp],
the coefficient in (J1).

Step 4: the group (c). We average the last factor of (11.19) over i. Using t? = ¢ = 1, the
definitions of x, and y,,, the identity (11.17), and v([0,1]) = 1 — s, we have

%Z(# —/Uidu) = s—2/€mr(Ar_ + x,) v(dr) +//mrme(AfM + ype) v(dr)v(dl)

+ / a(rm2 A= v(dr) + / v(dr) /(m] g% (P, A7 ) (%) v( ).
(11.23)

Here the constant s is 1 — v([0, 1]): the squares 1'1-262 in s7 contribute 1, and the constant
)

[
in (11.17) integrates to v([0, 1]). We multiply (11.23) by f,A, /2 and take the expectation.
The constant contributes sE[f,A;]/2 = 0. Each term containing A~ factorizes into a

scalar expectation times E~[A; A, ] = £7(¢,p), withg = r or g = r A/, or, in the last
integral, times [E~ [(Pr_EAZ_)A; ] = ©(r; 4, p). The terms containing x, and y,, make up

2

AS

T;SZ) of (11.6). Collecting these terms, we find that group (c) equals

— /lEo[fpemr] 2 (r,p)v(dr) +%// E0[fym,ymy |~ (r AL, p)v(dr)v(de)

+%/a(r)IE0[fpm$] Y (r,p)v(dr) +%/V(d7’)/

oy B (000 p)v(dh) + T,

(11.24)

Step 5: the group (d). We compute the three terms in turn. First, by (11.20), }; |Hp_ ei|> =
Tr((Hp’)z), and (11.17), we have

1 __my o1 )

2 2 Apis = 5 T (%) My - Vallas ().
We differentiate (11.17) in x, using VA~ (p,x) = 2H (p, x)M(p,x)/n, where H (p,x) =
V2U~ (p, x), and obtain

, 2a(p)my 7 ¢ -
M, - Villa(p) = - ——L M H, Mp—/ $6(Y,) My - V(P A7 )(X,) v(de).

(p1]
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We multiply by f, and take the expectation. Using E°| fpm;’;] = Var’( fo) = U(;)J and
lEo[fpgf,(Yp)] = COVO(fp,gf,(Yp)), we find

1 z
5 LE[fA, ] = vhay —2a(p)opbyl - / Cov® (f, 85 (Yp))zp,ev(dL).
1
Second, (11.20) gives n= 1y fp,i A* =4n- 2n12h MTH My, and therefore
1 - 0r,,,2 H
%Zm[zfp,,-Apli] = 4E°[m3hy) by
1
Third, by the definition of s;, we have
_Zsl i = n2 [(—:TTH M, — /mrM H, Mpv (dr)]

We multiply by f, and take the expectation. Conditioning € on QS and T on G, , we have
E°[f,mpe| = IE [fpm%,] = 02 and IE_[TTHP_MP] =E"~ [M;HP_MP]. We conclude that

1 — ,
o Z]E [25iprp,J = ngb{j - Z/Eo[fpmpmr] bfp v(dr).
1
Adding the three terms, we find that group (d) equals
Nall + [4E°(m5hy) +2(1 — a(p))oy b))

11.25
/ Cov fp,gp( p))zpev(dl) Z/IE fpmpmr]bfpy(dr), ( )

which is TS of (11.7).

Step 6: comparison with the scalar response operator. By (11.19), C;,p(O) /o is the sum
of (11.21), (11.22), (11.24), and (11.25). We take ¢ = £~ (-, p) in (J1)-(J7) and compare;
Table 11.1 lists the origin of every term.

In detail, the integral in (11.21) is (J2), and the integral in (11.22) is (J3), with
p(pAr) = Z(pAr,p). The first three terms of (11.24) are (J4), (J6), and (J5).
the fourth term of (11.24), we write @(r; ¢, p) =%~ ({,p) + [O(r;¢,p) — L~ (¢, p)] and use
E°[fogt(Yy)] = Cov®(fp, g5(Ys)). The first part is (J7), and the second part is the last line
of (11.9). The remaining terms are T(l), Tr(,z), and T;(,3). The terms (J1)—(J7) add up to

aa= (o p))(p) = d 1 (J5E) (p, p), and (119) follows.

Atoms of v need no separate treatment, because the computation uses only the exact
density (10.9) and the exact parameter responses (10.11). At an atom, the formulas use
the right-continuous value a(p) together with the strict future intervals (p, 1] and (r,1],
as (9.19) does, and the double integrals over [0,1]? include their diagonal atoms. This
completes the proof. O
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Term Origin in (11.19) Group
J1) coefficients of X~ (p, p) in (11.21) and (11.22) (@), (b)
J2) future part of 9, U;(p) in fpi (a)
(J3) integral part of s;, times f,; (b)
(J4) cross term of 51.2 (c)
(J5) present-level part of — [ U; dv (c)
Je) square of the integral part of s; (c)
J7) future part of — [ U; dv, with (¢, p) for ©(r; £, p) (c)
last line of (11.9) future part of — f U; dv, the difference ® — ¥~ (c)
Tr(,l) fluctuations x,, y,r in the score term (b)
T,§2) fluctuations x,, y,¢ in 51-2 (c)
T;§3) all derivatives of A, (d)

Table 11.1. The terms of (11.9), with ¢ = X7 (-, p) in (J1)=(J7), and the groups of (11.19) from
which they arise.

Proof of the integrated linear response

Proof of Lemma 11.2. The proof has three steps. First, we show that the last line of (11.9),
integrated over p, equals —P/2, and that P > 0. Second, we prove the assertions about
2~ and the trace. Third, we integrate (11.9).

Step 1: the conditional future correction. If r > p, the bracket in (11.9) vanishes by
(11.2). As the inner integral runs over ¢ > r, only levels with p, ¢ > r contribute. For such
levels, we have g} (Y;) = E°[f, | G¥], which implies that

Cov’(fy,8;(¥r)) = Cov® (87 (¥7), 8; (V7)) = Ar(p, 0)-
By the law of total covariance given G,”, we have
L (6p) =B Cov (A, A, |G ) +Cov (ET[A, |G [ E[A, |G,])
=%, (p.0) +O(rtp),

where in the second equality we used that the covariance of the G, -measurable variable
E~[A, | ;] with A, equals its covariance with E"[A, | G, ]. We conclude that
O(r;4,p) — X7 (L, p) = =X, (p,?). Integrating the last line of (11.9) against v(dp), and
exchanging the order of integration, we obtain

%/v(dp)/v(dr) /(m] Cov®(f,, gL (Y,)) [O(r3 £, p) — £~ (4, p)]w(de) = —%79. (11.26)

To show that P > 0, we fix r € [0,1] and define, under the product of the scalar and
rest laws,

[1]

= |, (&80 ~ B () (4, ~E7[4, | 67 v( )
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We expand the square of &, and use the independence of the two factors. Since E™[(A, —
E-[A, | 67 )(A; —E-[A] | G7))] = I (p,£), we have

= // Ar(p, 0) 2, (p, 0)v(dp)v(de), and hence P = /]EE%V(dT’) > 0.
pA>r

Individual entries of A, and X, need not have a sign; only the integrated form is a
square.

Step 2: the covariance operator and the trace. Let B = A~ be the random function
p — A, . The function p + A, is continuous with values in [0,1], and v([0,1]) < 1.
Then B is a random element of L?(v) with ||B| 12() < 1. Its covariance operator £~ =
E~[B ® B|, where (B® B)w = (B, w)B, is a Bochner integral in the space of trace-class
operators, since E~||B ® B||; = E~||B||*> < co. Hence ¥~ is positive and trace class, its
integral kernel is ¥~ (p,q), and its trace is ]E_HBH%Z(U) = [Var (A, )v(dp) = V™. By
(11.1), B(0) = 0; together with v({1}) = 0, this places B in H, for every realization. Since
H, is closed, the vector X~ w = E~[(B, w)B] lies in #, for every w & L%(v), that is, the
range of 2. is contained in H,.
By (9.22), J;<, is bounded on H,. The rank-one operator ];fd(B ® B) has trace (B, J54B ).

As the trace is continuous in the trace norm and ¥~ = [E™[B ® B], the trace of ;%™ on
H, is E~ (B, ]SC B). Smce B € H, and ]S is the compression of ], ;, we have (B, ]SC B) =

(B, ]14B) fB (JoaB)(p)v(dp). We expand (/,4B)(p) as the sum (J1)- (]7) with
@ = B. Each term is a kernel bounded by a constant depending only on f, integrated
against v, and evaluated on B at one of the levels p, 7, ¢, pAr,orr Al. As |B| < 1and v is
finite, Fubini’s theorem lets us take [E~ inside all integrals, and E~[B(p)B(q)] = £ (g, p)-
We obtain

E~(BJ55B) = [ (uaZ () () v(dp) = e (55 0).

Step 3: integration. Let a« > 0. All terms of (11.9) are bounded measurable functions of
p. We integrate (11.9) against v( dp), use (11.26) and the definition of Tr,, and multiply
by a, which gives (11.10). If « = 0, then C},,(0) = 0 by Lemma 11.1, and both sides of
(11.10) vanish. [

11.2 The integrated response errors

If we bounded the error terms Ty of Lemma 11.2 one level at a time, we would meet
covariances such as E™ [xrArj ], whose Cauchy-Schwarz bound involves Var™ (4, ). Its
integral V'~ is what the cavity argument is meant to control, so such a bound is of no use.
Instead, we first integrate in p against the deterministic scalar kernels. The error terms
then become covariances of centered variables of the rest system with v-averages of A,

to which the variance bound (10.4) applies. The resulting error is linear in A and J.
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As in Section 11.1, E~ and E° refer to u = 0, a, =a,(0),j, =j,(0),and I =T, 41is
as in Lemma 9.4. We define

a= [T()ay v(dp), = [T(p)j; v(dp).

The quantities A and ] below are those of Section 3 for the full system with N spins and
the same profile p.

Lemma 11.3 (Signed response estimate). Let u = sdy + v be a deterministic profile with
v({1}) = 0. Then

‘/Tpv(dp)‘ < a+24] (11.27)

and, with Kﬁ,3 from Corollary 10.6,
tx‘/Tpv(dp)‘ < 192B%Kp3[A+ ]+ N72]. (11.28)

Proof. The proof has eight steps. In Step 1, we record two elementary inequalities. In
Steps 2-6, we split [ T, v( dp) into eight pieces and bound each of them: the remaining
term of T(1), the two terms of T(?), the first line of (11.7), the explicit and score parts of its
future-gradient term, and its last integral over r > p and over r < p. In Step 7, we add the
bounds (Table 11.2) and obtain (11.27). In Step 8, we compare a + j with the full system
and deduce (11.28). Bounded observables and integrable Gaussian envelopes justify the
exchanges of expectations and finite level integrals below; in Step 1, integrability follows
from E~ &2 < oo.

Step 1: two elementary inequalities. Let { be a random variable of the rest system with
E-¢ =0and E~¢2 < oo, let r € [0,1], and let ¢ be a deterministic Borel function on
[0,1] such that ¥(g)?> < T(r)T'(q) for all g. Note that E~[ZY] = E~[¢(Y — E~Y)] for every
square-integrable Y, because ¢ is centered. Using the Cauchy-Schwarz inequality and
(10.4) at u = 0, we find

1/2

- [g/wA— dv]| < (B2 var- (/ YA~ dv)l/z <2(N(rjE-)"?  (11.29)

where in the last inequality we used 4 [ $?j~ dv < 4I(r) [Tj~ dv = 4I'(r)j. Next, for
every Borel function y > 0, we have

/\/de <ij, //X(r AL v(dr)v(dl) < Z/de, (11.30)

where the first bound follows from the Cauchy-Schwarz inequality and v([0,1]) < 1, and
the second from x(r A ¢) < x(r) + x(¢).
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Step 2: the term T(1). The first term of (11.5) vanishes, since E~ [xp | G, ] = 0by (11.4)
and A; is gp— -measurable. In the second term, if » > p, then Ypr = My - (M, — Mp) /n
has conditional mean zero given G, , and the term vanishes. If r < p, then E"[x, [ G, ] =
Mp - M,/n— A7 = ypr, so that E™ [y, A, ] = E~[x,A,] = E~[x,A,], since x, is centered.
Exchanging the integrals over p and r, we obtain

1 . _
/Tr(, )v(dp) = —Z/IE [xr /(r” E%[mph,m,] A, v(dp)]v(dr).
For fixed r, the kernel ¢(p) = 1{p>r}]E0[mphpmr] satisfies ¥? < T(r)T by (9.14), and
E~x2 = j;~ by (11.4). By (11.29), the inner expectation is at most 2(T(r)j j,”)!/2 in absolute
value. Integrating over r and using (11.30), we conclude that

‘/T,gl)v(dp)‘ < 4\/;'/ T~ dv < 4j.
Step 3: the term T(?). Since x;, is centered, the first term of (11.6), integrated in p, equals
_ /1E— [xr/IEO[f‘pemr] A, v(dp)|v(dr).

The kernel (p) = E°(f,em,] satisfies > < T'(r)T by (9.14). Using (11.29) and (11.30) as
in Step 2, but without the factor 2, we bound this term by 2V f \/1"]__ dv < 2j. In the
second term of (11.6), the variable v,/ is centered with IE_y%Z < j.ap by (11.4), and the
kernel ¢(p) = E°[f,m,my| satisfies > < T(r A £)T by (9.15). Using (11.29) at the level
r A ¢ and both parts of (11.30), with x = \/Tj~, we bound this term by

% /2\/j)((r/\€)1/(dr)v(d€) < 2\/j/xdv <2j.

Step 4: the first line of T®). By Lemma 4.2, as recalled in Section 10.1, we have 0 < Hp’ <
C, . For positive semidefinite matrices 0 < H < C, we have Tr(H?) < Tr(HC) < Tr(C?),
because Tr(H(C — H)) = Tr(HY?(C — H)H'Y?) > 0 and Tr((C — H)C) = Tr(CY?(C —
H)Cl/z) > 0. Further, M;HP_MP < MZCP_MP. We conclude that

H —
Ogap §ap,

H -
0< bp <Jp-
In addition, (9.16) implies that 0 < o) < T'(p) and 0 < ]Eo[mi%hp] < T(p), and we
have 0 < 1 —a(p) < 1. The first line of (11.7) is therefore nonnegative and at most

I'(p)a, + (44 2)T(p)j, . Integrating against v, we find that it contributes at most a + 6;.

=

Step 5: the future gradient in T(®). We first compute zp, for £ > p. Given G, the future
of the rest system consists of the increments (X, — X;),>, and the terminal spin 7. By
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the edge likelihood (10.10) on [p, 1] and the terminal Gibbs probability, as in (10.9), their
conditional law has the density

exp{g*(r) + Xyt —a(p)u (p, Xp) — /mu

with respect to driftless Gaussian increments and counting measure on 7. If we vary X, =
x with the increments fixed, every X, with r > p moves by the same vector. The gradient
in x of the logarithm of this density is therefore the score T — a(p)M, — |, (p1] Mr v(dr),
while the gradientin x of A, = A~ (¢, X;) is 2H, M;/n. We may differentiate (P;;EAE_) (x)
under the integral, because at fixed N the density and its x-gradient have an integrable
Gaussian envelope. This gives

. 12, .
V(P AL )(Xp) =B | SH; Mo+ A; (T —a(p)My —

u-(r,X,) v(dr)}

Mrv(dr)> ‘ gp_].

(1]
Taking the inner product with M, /n and using a(p) + v((p,1]) = 1, we obtain
2 _ _ _
Zpp = I [MyH,; Myl +E~[C,A, ],

(11.31)
v(dr).

; :Mp-(T—Mp)_/ M, - (M, — M)
§ n (p1] n

We bound the explicit term. For £ > p, (11.3) implies that E7[C, | G, ] = C, . Recall
also that H,” =< C, . Using the Cauchy-Schwarz inequality for the positive semidefinite
form of H, and then for [E—, we find

2 T 2 T T e 1/2 .
ﬁ]IE (M, H, Mg]‘gﬁ(lE [M,C; My B~ [My Cy My]) " < 24/jp )7,

where in the last inequality we conditioned on Qp_ in the first factor. Next, both parts of
{p have conditional mean zero given G, , since E~[t | G, ] = Mpand E~[M, | G, ] = M,
for r > p. The first part has conditional second moment M; C, Mp/ n?. By (11.3),
each M, - (M, — M,)/n has conditional second moment at most M; C, Mp/ n?. As

v((p,1]) < 1, the conditional Minkowski inequality bounds the conditional L? norm of
the second part by (M;C; M,)'/2 /n. We conclude that

E~C,=0, E7,<4j,.

Let K(p, £) = 1y Cov’ (fp,gfj(Yp)). By (9.17), we have K(p,£)?> < T(p)['(£). The
future-gradient term of (11.7), integrated in p, is — [[ K(p,£)z, v(dp)v(dl). Inserting
(11.31), we split it into an explicit part and a score part. Using (11.30), we find that the
explicit part is at most

2 [[ ey /i vapian =2( [ i av) <2
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The score partis — [E~[(, [ K(p,£)A; v(dl)]v(dp). Using (11.29) with § = {p, ¢ =
K(p,-), and the level p, and then (11.30), we bound it by [2(T'(p)j -4j;j)1/21/(dp) <

4j [ /Tj~ dv < 4.
Step 6: the last integral in T, If r > p, conditioning on g, gives E-[M] H, M| =
lE*[M;H;jMp], so that bfp = b{j € [0,7,]- By (9.15), the kernel satisfies [0 fympm,]| <

VI(p)T(p Ar) =T(p). This part contributes at most 2 [ T'(p)j, v([p,1]) v(dp) < 2j. If
r < p, the Cauchy-Schwarz inequalities of Step 5 imply that

_ _ _ _ _ 1/2 .
|b£flp| sn 2<]E [MrTCp Mr]]E [M;Cp Mp]) <\/Jr Jp s

where we used E™[C,, | G,] < C, in the first factor. The kernel is at most /I'(r)I'(p) by
(9.15), and by (11.30), this part also contributes at most 2( [ /Tj~ dv)? < 2j.

Step 7: the sum. Table 11.2 collects the bounds of Steps 2-6, with their running total.

Piece of [ T, v(dp) Step Bound Running total
T, second term 2 4 4

T®), first term 3 2j 6

T®?), second term 3 2j 8

T®), first line 4 a+6j a+14

T®), future gradient, explicit part 5 2j a+ 165

TG), future gradient, score part 5 4 a+ 20j

T®), last integral, r > p 6 2j a—+22j

T®), last integral, r < p 6 2j a -+ 24

Table 11.2. Bounds for the pieces of the integrated error terms in the proof of Lemma 11.3.

Summing the bounds, we obtain | [ T,v(dp)| <a+ (4+2+24+6+2+4+2+2)j=
a + 24j, which is (11.27).

Step 8: transfer to the full system. Fix g € [0,1], and consider three descendants
splitting at g, with rest spins ! 12,73, Given Qq, they are conditionally independent
with conditional mean M, and conditional covariance Cq_ . The difference D = 1! —
72 has conditional mean zero and conditional second-moment matrix 2Cq’ ,and T3 is
conditionally independent of it, with second-moment matrix C;” + MquT . Then E[(D -
)% | Gyl = Tr(2C; (C; + MyM])) = 2Tr((C;)?) 4+ 2M7 C; My, and

1

a7 () + ji () = B [(”‘nﬂﬂ (0<u<1).

The observable on the right is nonnegative and bounded, and it does not depend on u.
By Corollary 10.6 with k = 3, its mean at u = 0 is at most Kz 3 times its mean at u = 1.
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At u = 1, we use the notation of Section 3 for the full system: m,; € RY is the full
conditional mean, C, the full conditional covariance, and afih and j, are as defined there.
Then C,_ is the principal n x n block of Cg, and (Mg, 0) = my; — my(q)en, where ey
is the last coordinate vector, so that MqT Cq_ M, = (Mq,O)TCq(Mq,O). The sum of the
squared entries of a principal block is at most that of the whole matrix, which implies
that Tr((Cq_)z) < Tr(Cg). Since C,; = 0, we have

(My,0)"C4(My,0) < 2my Cymg + 2my(q)*(Cq) NN,

and m(q)*(Cy)nn < 1. Dividing by n? and taking expectations, we find

_ N\2 . N\2. 2
o)< (5) e W =2(y) it
We multiply the comparison by I'(g) € [0, 1], integrate against v, and use these bounds,

v([0,1]) <1, and n > N/2. This yields

| N2 N\2 2 .
atj< K5I3[<;) A+2(;> ]+$] < 8Kga[A+ ]+ N2
Since a < B?, (11.27) implies that «| [ T, v(dp)| < 24B?(a+]j). Together with the previous

bound, this proves (11.28), with 192 = 24 - 8. O



SECTION 12

Closing the cavity inequality

In this section, we complete the cavity argument of Sections 10 and 11. The main
result is Proposition 12.4: if the scalar response operator at a minimizing profile satisfies
]Zfd = (1+en)I with 0 < ey < p/4, then the self-overlap variance satisfies (3p/4)V <
Ceav[N 1L A4 J + H3]. In Corollary 12.5, we absorb the cubic moment H3 and bound
the defect Dn(p) by Cg log?(2 4+ N)/(NAp?) for 1/N < p < 1, wherever the defect is
defined and some minimizer satisfies the stability assumption. In Section 13, we use this
corollary to bound the contribution of the stable interval in the proof of Theorem 1.1, and
we verify the stability assumption there with Proposition 9.9.

We rely on the following earlier results. Section 10 provides the laws of finitely
many descendants with Lemma 10.5, the comparison of nonnegative observables in
Corollary 10.6, the three-defect bound of Lemma 10.7, and the Taylor remainder of
Lemma 10.8. Section 11 provides the integrated linear response of Lemma 11.2 and the
signed response estimate of Lemma 11.3, and Lemma 9.7 states that J{; is bounded and
self-adjoint. We also use the contact identities (3.9), the conditional decomposition in the
proof of Lemma 3.5, the trace bound (3.10), the bound on | in Proposition 6.4, the cubic
moment bound of Corollary 5.3, and the defect identity (3.15).

Standing assumptions and notation. We keep the setting of Section 10: N > 2, n =
N-1,0<p<1,t=1—p,c=p%,and 0 <s=A/B < 1/2. The parameters «, d, and
b(u) are given by (10.1). The profile 4 = séy + v is deterministic, with cumulative function
a, and each statement says whether y must minimize F; s or satisfy v({1}) = 0. Constants
Cp depend only on B; they do not depend on N, p, s, the profile, or the positions and
masses of its atoms.

We write [Eq, Var;, and Cov; for expectation, variance, and covariance under P, at
u = 1. Recall from Section 10.1 that IP; is the tilted law of Section 3.3 for the full system,
so that E; = [E. At u = 0, we write E™ and Var~ for the rest system, as in Section 11. We
also recall the rest self-overlap A, = |M,|?/n, the conditional magnetization my(p) of
the last spin, the descendant laws Ey ; ,, the overlap defects A, and D, of (10.5), and
the integrated third moment M3 (1) of (10.23). In Section 10.3, we defined the covariance
Cpp (1) = Covy, (mn(p)?, A, ) and its Taylor remainder Rcay. In Section 11.1, we defined
the covariance X~ of the rest self-overlap, the centered rest self-overlap A, the error
terms T}, of (11.5)~(11.7), and the quantity P of (11.8). Lemma 11.2 uses the rest variance

174
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V™ = [Var™(A,)v(dp) and shows that P > 0.

Exchangeability. The tilted law of Section 3.3 is invariant under a simultaneous permu-
tation of the N coordinates of the couplings, the auxiliary field, and the terminal spin.
Indeed, let 7t be a permutation of {1, ..., N}, and let W™ and x™ denote the matrix and the
vector with permuted coordinates. The reference law of W is invariant under W — W™,
and since the terminal condition in (3.2) and the Laplacian are invariant, uniqueness
gives U(q, x™; W™) = U(g, x; W). The tilt, the drift in (3.5), and the Gibbs law of the
terminal spin transform accordingly. In particular, the vector (m1(p),...,mn(p)) of the
conditional magnetizations m;(p) = E[o; | G| is exchangeable. As S, = N~y m;(p)? is
a symmetric function of this vector, the pairs (S, m;( p)z), 1 <i < N, all have the same
law. For every deterministic profile and every p € [0, 1], this implies that

N
Eimyn(p)? =ES,,  Covi (S, mn(p)?) = %ZCOV(SP,mi(p)Z) = Var(S,). (12.1)
i=1

1=

At u =1, the vector M, consists of the first n coordinates of m;, and we have
NS, = my(p)* +nA,. (12.2)

Exchangeability of the sites is used in the same way in the cavity method of [81, Sec-
tion 1.6].

12.1 The mechanism of the contraction

Before giving the proofs, we explain how the inequality closes. In Lemma 12.2 below, we
prove the identity
site

V= VN + |3 T UE) - gP+oc/Tp1/(dp) + Reav],

where 0 < Vs < 1/4. The rest variance V- = TrX~ enters this identity through
the trace pairing Tr, ( ];CdZ_). The other terms in the bracket are either nonpositive, as
—a’P/2 is, or errors controlled by A, J, H3, and N ~1 (Lemmas 10.8, 11.3, and 12.3).
Under the stability assumption J;, < (14 &n)I, the first term in the bracket is at most
(a/d)(1+en)V™.

The contraction comes from the factor a /d. We consider two descendants a, b that split
at the level q,p,, and fix their rest spins 72, TP, Under the reference Gaussian law, the fields
acting on €, and €}, are the incident row plus the last coordinate of the auxiliary field. The
row contributes covariance (au/n) - T = auR_,, and the last field contributes b(1)gap.
The total covariance is

b(1)qap + auR = dqap + at (R, — qap)-
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Only the part au(R}, — g.) depends on the fluctuations of the rest overlap. Its coefficient
au is at most a, while the coefficient of g, is d. By (10.1), the ratio of the two satisfies
o B*tn/N N-1

T PN NN Sl (12.3)

The remaining part of the field has deterministic covariance; at u = 1, the last field has
variance coefficient b(1) = ¢ = p?p. Inserting this bound on the first term into the identity
above, we find V < (1 +¢en)V ™ + errors.

To close the inequality, we must compare V™~ with V, and the comparison must have
coefficient exactly one. Indeed, suppose that we only knew V~ < KV + errors for a
constant K > 1, which is the kind of bound that a comparison of the two endpoints
through Corollary 10.6 gives, with K = Kg;. We would then have V' < tK(1+en)V +
errors, which bounds V only if tK(1 +¢ey) < 1. This fails whenever p < 1 —1/K.
With coefficient one, Lemma 12.1 implies that V~ < V + errors, and hence V < (1 —
p)(1+en)V +errors. As (1 —p)(1+p/4) <1—3p/4, a margin of order p remains once
eny < p/4.

The comparison with coefficient one has two parts. At the independent endpoint
u = 0, the rest variance is at most the second moment [E™ (A; — p)?, which is the mean
of a product of two overlap defects on four descendants that split at p. The u-derivative
of this mean consists of terms with three overlap defects, and Lemma 10.7 bounds them
by the third moment M3. At the full endpoint u = 1, exchangeability and the contact
identity ES, = p show that the value of this mean is Var(Sy), up to an error 1/(4n?).
Finally, Lemma 12.3 bounds M3 by A, |, H3, and N =3 and Corollary 5.3 bounds H3 by a
small multiple of V plus a thermal term.

The rest of this section carries out this plan. In Section 12.2, we prove Lemma 12.1
and the trace identity of Lemma 12.2. In Section 12.3, we bound M3 in Lemma 12.3. In
Section 12.4, we prove Proposition 12.4 and Corollary 12.5.

12.2 Comparison with coefficient one and the trace identity

Lemma 12.1 (Four-descendant variance comparison). Let y = séy + v minimize Fys. Then

1
VT <V +Cg sup Ms(u) + . (12.4)
0<u<1 4n

Proof. For each level p, we represent E, (A, — p)? as the mean of a product of two overlap
defects on four descendants. The proof has two steps. In the first step, we compare the
values of this mean at u = 0 and u = 1 using Lemmas 10.5 and 10.7. In the second step,
we evaluate it at u = 1 using exchangeability and the contact identity. Only the second
step uses that y is a minimizer.
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Step 1: The interpolation. Fix p € [0,1] and consider four descendants that split at p.
Each of the pairs (1,2) and (3,4) splits at p, and we have A, = R}, —p and A3y = Ry, — p.
We set

Fp = 812034 = (R — p)(Rgy — p)-

Given G, the four spins are conditionally independent, each with the conditional law
of o given G, under P,. In particular, Ey,,[R}, | G)] = [Mp[*/n = A,, and the
same holds for R;,. As the two pairs are conditionally independent given G,, we have
EqpulFp | Gl = (A, — p)?. We define

Vp(t) = Bypubp = Bu(Ay —p)2,  V(u) = /vp(u) v(d

Since |Fy| < 4, Lemma 10.5 implies that V, € C?([0,1]), with V;(u) given by (10.17).
The right side of (10.17) is a/2 times a signed combination of terms of two kinds. A term
of the first kind is the expectation, under a tree that extends the four descendants, of F,
times one further overlap defect and a spin factor e,e, of modulus one. The term of the
second kind is s V, (1) [ By, ,Dip v(dr), the product of V, (1) with an expectation over
an independent pair of descendants. Each term contains three overlap defects, two of
which come from F,. The absolute values of the coefficients, together with v(dp), form
a mark measure of the kind considered in Section 10.3. Using Lemma 10.7, with four
initial leaves and one differentiation, and a« < /32, we find

/|v’ v(dp) < CepMa(u)  (0<u<1). (12.5)

For each p, we have V,(0) = fo Vy(u) du. At fixed N, the derivative Vy(u) is
bounded uniformly in p and , because every term in (10.17) is. We integrate the 1dent1ty
against v(dp), bound | fo V,(u) du| by fo |V, ()] du, and exchange the integrals in p
and u by Tonelli’s theorem. Usmg (12.5), we conclude that

V(0) < V(1) +Cg sup Mz(u). (12.6)

0<u<1

At u = 0, the variance of A; under the rest law is at most its second moment about p,
which gives V= < V(0). Note that this bound does not require E~ A, = p. We do not
know whether this identity holds, because the profile 1 need not minimize the functional
of the rest system.

Step 2: The full endpoint. We write f;ite = my(p)?. By (12.2), we have nA, = NS, —

;’ite. Let p € suppv. By (12.1) and the contact identity ES, = p of (3.9), we have



12 Closing the cavity inequality §12.2 178

E f51te =, and hence IElA; = (Np — p)/n =p. Using (12.1) again, we find

N2 Var(S,) — 2N Covy(Sy, f3*) + Vari (f31)

Vari(A,) =

N2 —2N Vary (f3'te 1
= ——5— Var(5,) + M < Var(Sp) + —.

4n?
In the last step, we used N?> — 2N = n% — 1 and Var( Slte) < 1/4, which holds because
0 < f5te < 1. As E1A, = p, the left side equals V(1 ) Integrating against v, which is

carried by supp v and has mass at most one, we find V(1) < V + 1/ (4n?). Together with
(12.6) and V— < V(0), this proves (12.4). O

The next lemma expresses V itself through the cavity interpolation. It uses exchange-
ability but not the minimizing property.

Lemma 12.2 (Trace identity for the full variance). Let the profile be deterministic with
v({1}) =0, and let

psite _ / Vary (my(p)?) v(dp).
Then 0 < VS < 1/4 and

Vsite
+ L[S UE) - 5P +a / Tyv(dp) + Rear|. (12.7)

V=
N N

Proof. Bach variance in the definition of V¢ lies in [0,1/4], because 0 < my(p)? < 1,
and v([0,1]) < 1; this proves the bounds on Vit
Fix p € [0,1]. By (12.1) and (12.2), we have

Var(Sp,) = Covy (Sp, mn(p)?) = %Varl (mn(p)?) + %Cpp(l). (12.8)

At u = 0, the law Py is the product of the law of the rest system and the scalar law.
The variable my(p) depends only on the scalar component and A, only on the rest
component; hence Cp,(0) = 0. Recall from Section 10.3 that C,, € C([0,1]). By Taylor’s
formula with integral remainder, we have

Cpp(1) /1—u ) Cpp (1) dut.

At fixed N, all terms in this identity are bounded uniformly in p, and we may integrate
it against v(dp). The integral of the remainder is Rcay by definition. As v({1}) = 0,
Lemma 11.2 applies, and (11.10) gives the integral of C;,,(0). Integrating (12.8) against
v(dp), recalling that V = [ Var(S,) v(dp), and inserting these two integrals, we obtain
(12.7). u
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12.3 The third moment of the rest overlap

The remaining input to Lemma 10.8 and Lemma 12.1 is the integrated third moment M3
of the rest overlap defect. We bound it by the thermal quantities A and | and the cubic
moment Hj of the full system.

Lemma 12.3 (Third moment of the rest overlap). For every deterministic profile,

sup Ms(u) < Kgp[64(A+]) +16H; + 32N 7],

0<u<i

where Kgo = 218 is the constant of Corollary 10.6 for two leaves, and A, |, and H3 are computed
for the full system with the same profile.

Proof. The proof has three steps: an exact formula for the conditional second moment of
Ry — §4 in the full system, the passage from the full overlap to the rest overlap at u =1,
and the comparison along the interpolation.

Step 1: The full overlap. Fix g € [0,1], and let ¢!, 0? be conditionally independent given
Gy, each with the conditional law of ¢, so that R; = ol 02/N. With 62 = 0@ — my, we
have S5 m 8

R, — S, = Mg 2 TP 7

N

Given gq, the vectors ¢! and 62 are independent and centered, with covariance Cq. The
three summands are pairwise orthogonal in conditional L?; for instance, E[(6' - 62)(m, -
1) | G4] = 0, because 62 is centered and independent of 6. We find

Tr Cg + ngCqmq
N2 '

]E[(Rq - Sq)z ‘ gti] -

This is the conditional orthogonality in the proof of Lemma 3.5 (see also [4, Section 2.5,
before (2.17)]); it does not use the contact identity and holds for every deterministic profile.
Taking expectations, we have E(R; — S,)* = af]h +2j5. As Ry <Tland 0 < 5, <1, we
have |R; — Sy < 2 and hence |R; — Sg|® < 2(R; — S,)%. Integrating against v, we conclude
that

/E|Rq—5q|3v(dq) < 2(A+2)). (12.9)

Step 2: The rest overlap at u = 1. Since IP; is the full tilted law, two descendants that
split at ¢ have, under E; 1, the joint law of the pair (¢!, 0?) of Step 1. Their full and rest
overlaps satisfy NR,; = nR;, + €1€2, which implies that

|12{i-—-€1€2|

R, — R =
| 12 11‘ N

2
< —.
- N
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By the convexity of x — |x|?, we have |x + y|> < 4(|x]® + |y|®). Applying this first to
(R, — Ry) + (R; — q) and then to (R; — S;) + (S4 — q), we find

IR, —qf*> < 32N73+16|R; — S4* + 165, — q)°.
We take expectations and integrate against v, whose mass is at most one. Using (12.9)
and H3 = [ E|S; — gq|° v(dg), we obtain
Ms3(1) < 32N> +32A +64] +16H; < 64(A + J) + 16Hz + 32N 2.

Step 3: Comparison. For each g, the function |R}, — g|° is nonnegative, bounded by 8,
and depends only on the spins of two leaves that split at 4. By Corollary 10.6 with k = 2,
we have 4, |R;, — [ < KgoEs 1|R;, — g for every u € [0,1]. Integrating in g against
v, we obtain M3(u) < KgM3(1), and the lemma follows from Step 2. O

12.4 Closing the variance inequality

We now combine the trace identity, the error bounds, and the comparison with coefficient
one. The stability assumption below concerns the scalar response operator of Section 9
with the cavity coefficient d of (10.1), acting on the scalar transport space H, of the
minimizing profile.

Proposition 12.4 (Self-overlap contraction). Let N > 2,0 < p <1,and 0 <s <1/2, and
let u = ség + v minimize Fis, with cumulative function a. Suppose that the scalar response with
coefficient d = B>(1 — t/ N) satisfies

sG = (I+en)l onHy,  0<ey<p/4 (12.10)
Then, with a constant Ceay depending only on B,
3
va < Cear[N"' 4+ A+ + Hs]. (12.11)

Proof. The proof has three steps. We first collect the bounds on the error terms in
(12.7) and on V. We then bound the trace pairing using (12.10). Finally, we insert the
comparison (12.4) into (12.7) and absorb the resulting multiple of V.

Step 1: The errors. As p is a minimizer, (3.9) implies that suppv C [0,1). Hence
v({1}) =0, and Lemmas 11.2, 11.3, and 12.2 apply. Let

e=H;+A+]+N7
We claim that
1
) —
oc)/Tpv(dp)‘ < CglA+T+N7, [Reav| < Cge, V- < V+Cﬁe+m. (12.12)

The first bound is (11.28), with Cg = 192,62K5,3. For the second, by Lemma 10.8, we have
[Reav| < Cgsup,, M3(w), and Lemma 12.3 bounds this supremum by 64Kge. For the
third, we insert the same bound on M3 into (12.4).
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Step 2: The trace pairing. Let A~ be the random function p — Arj . By Lemma 11.2, the
trace pairing is Try (J3,X7) = E~ (A7, J5A7)2(,)- The function A~ lies in #, for every
realization, since A; = 0 by (11.1) and v({1}) = 0. By Fubini’s theorem, we also have
1E‘||/1_||%2(U) = [Var~(A,)v(dp) = V™. By Lemma 9.7, |3, is a bounded self-adjoint
operator on H,, and (12.10) states that (v, [;$0)2(,) < (1 +&n) HvHiz(v) for every v € H,.
Taking v = A~ and averaging over the rest system, we obtain

Tr, (JE527) < (1+en)V

Equivalently, we may test (12.10) on the eigenvectors of ¥~ with nonzero eigenvalues,
which lie in H,. We multiply the last display by «/d, which lies in [0, {] by (12.3). Using
(14+en)V™ >0, we find

gTrV( SET) < Hl+en)V, (12.13)

whatever the sign of the trace.

Step 3: Absorption. The term —aP/2 in (12.7) is nonpositive, because P > 0 by
Lemma 11.2. By (12.12) and (12.13), the bracket in (12.7) is at most

Hl+en)V +Cp[A+]+N 2 +¢],

and this upper bound is nonnegative. As 0 < n/N < 1, the product of the bracket with
n/N is also at most this upper bound. Using Vsitt < 1/4 in (12.7), we have

1
V< o tti+en)VT +Co[A+ ]+ N7 +e].

The stability assumption (12.10) implies that

[y 3p ,02 3p
< _ L — - LK — < .
t(1+en) < (1-p) (1—1— ) = 1 1
Inserting the bound on V~ from (12.12), using #(1 +en)V < (1 —3p/4)V, and bounding

t(1+ en) by one in the error terms, we obtain

3p 1 1 9
<(1-=£ — :
VS (1= )Vt o+ 15 +ClA+ ]+ N2+
We move (1 —3p/4)V to the left side and note that each of (4n?)~!, N2, and N3 is
at most N~L; for the first, we used n > N/2. This proves (12.11), with a constant Ceay
depending only on B. O

By Corollary 5.3, H3 is at most an arbitrarily small multiple of V plus a thermal term.
Absorbing this multiple in (12.11), we obtain the bound on the defect that we use in
Section 13.
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Corollary 12.5 (Defect on the stable interval). Let N > 2, 1/N < p <1, and 0 < s =

A/B<1/2

(a) Every minimizer y = sdp + v of Fys at these parameters that satisfies (12.10) for some ey,
with a its cumulative function, obeys

log?(2 + N)

<
B(A+2]+V) <Cg N

(12.14)

where A, ], and V are computed at y, and Cg depends only on p.

(b) If the defect Dn/(p) is defined at p by (3.15) and some minimizer at p satisfies (12.10), then
Dn(p) satisfies the bound (12.14).

(c) If 1/N < po < 1 and, for every p € [po, 1], every minimizer at p satisfies (12.10), then
1 2
/ Dn(p)dp < cﬁw. (12.15)
p

Proof. We first prove (a). Fix Ceay from (12.11), and let x5 = min{1/4, (4Ceay) " '}. As
B> 1and p > 1/N, the parameter M = Nc = B?Np satisfies 1 < > < M < B?N, and
xgo € (0,1/4]. Hence the hypotheses of Corollary 5.3 hold with z = xgp, and (5.6) gives

4251log(2M) log 2 '
Ms Kpp

Hs < xgpV +

We insert this bound into (12.11). The resulting term CeavkgpV is at most pV' /4, and
moving it to the left side leaves (p/2)V there. We find

4251og(2M) o 2 ]

oV < 2Ceay [N—l A+ >

By (3.10) and (6.7), we have A < (Ms) ! and ] < 341(1 + log, M)?/(Ms). As1 < M <
BN and p > 1/N, we also have
log(2M) < log(2B%) +1ogN, 1+log, M <1+logp*+logN,

and log(2/(xgp)) < log(2/xg) +log N. Each of these three quantities is at most Cg log(2 +
N), because log(2 + N) > log4 > 1. Recalling that Ms = B2Np - A/B = BNpA, we find

pV < Cp n Cglog*(2+N)
~ Np NAp? ’

Cs log?(2 + N)

A+ <
A 2]) = NAp
Finally, p <1, A = Bs < B/2, and log(2 + N) > 1 give

1 _ A _B log?(2+ N) log?(2 + N) < log?(2 + N)
Np NApZz — 2 NAp?z 7 NAo =  NAp2
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which proves (12.14).

For (b), recall from (3.15) that, at every p where Dy(p) is defined, Dn(p) = B(A +
2] 4+ V) for every minimizer at p. We evaluate the right side at a minimizer that satisfies
(12.10), and (a) gives the bound for Dy(p).

For (c), recall from Section 3 that Dy is a nonnegative measurable function defined at
almost every level, and that a minimizer exists at every p. Under the hypothesis of (c), part
(b) applies at almost every p € [pg, 1], and gives Dy(p) < Cg log®(2 + N)/(NAp?) there.
This bound holds at almost every level whichever minimizer is used, so no measurable
choice of minimizers is needed to integrate it. As fplo p~2dp =py 1< 0o ! integrating
yields (12.15). O
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SECTION 13

Proof of the main theorem

In this section, we prove Theorem 1.1. By (3.15), four times the fractional-moment error
en,g(A) is the integral of the defect Dy/(p) over p € (0, 1]. We split this integral at a cutoff
po. Above the cutoff, we verify the stability assumption of the cavity argument with
Proposition 9.9 and bound the defect with Corollary 12.5. Below the cutoff, we bound the
defect in Proposition 13.1, using the quantile-shell estimate of Proposition 5.2 and the root
localization of Corollary 8.4. The cutoff is pg = min{1,K#'/7}, where K depends only on
Band i = enpg(A) + LsA° is the trial budget. This budget contains the unknown error,
and the two estimates combine into an implicit inequality for ey g(A). In Section 13.2,
we choose the tilt A = N~7/50, normalize this inequality by N=7/10, and close it. Then
Proposition 3.9 converts the bound on ey g(N ~7/30) into the bound on the mean bias. In
Remark 13.2, we explain how the exponent 7/10 arises.

We use results from Section 3 (the defect identity (3.15), the bound (3.16), the trial
budget of Lemma 3.8, the trace bound (3.10), the decomposition of Lemma 3.5, and the
reduction of the mean bias in Proposition 3.9), from Sections 5 and 6 (Propositions 5.2
and 6.4), from Section 8 (Corollary 8.4), from Section 9 (Proposition 9.9), and from
Section 12 (Corollary 12.5). Before the proof of Theorem 1.1, we list these inputs with the
parameters at which they are used.

Standing assumptions and notation. Throughout this section, > 1 is fixed, and Cg
denotes a constant depending only on  whose value may change from line to line. The
constants A\g < min{1,5/4} and Ls; > 1 are those of Section 3; in particular, (3.17) holds
for 0 < A < 2A¢. Recall that ¢ = %0, M = Nc, s = A/B, and u = séy + v, and that
log, x = log(max{1,x}) for x > 0. As in Section 3, a trial budget at p is a number 17 > 0
that bounds the left side of (3.18). Since every minimizer 7. of F, attains min, F,(7),
such an 7 is a trial budget for every minimizer at p in the sense of (7.7).

13.1 The interval near p = 0

We estimate the three terms of Dy(p) = B(A + 2] + V) separately. By the trace bound
(3.10) and (6.7), we have at every minimizer

A<

1 [ < 341(1+10g+M)2.

M’ < e (13.1)

185
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To estimate the self-overlap variance V, we combine Proposition 5.2 on dyadic quantile
shells with the root localization of Corollary 8.4. This follows Steps 2-5 of the proof of
[4, Proposition 7.7], with Proposition 5.2 in place of [4, Lemma 3.3] and Corollary 8.4 in
place of [4, Lemma 7.6].

Proposition 13.1 (The interval near p = 0). Let N > 2, 0 < A < Ag,and 0 < p < 1,
and let 1 > 0 be a trial budget at p, that is, a bound for the left side of (3.18). Let w(p,n) =
min{1, (7/p)'/®} be as in (8.10). Then every minimizing profile u at these parameters satisfies

2
B(A+2]+V) < Cg [W +(Np) ™% + (Np)—z/%”%(p,n)m] , (132)
B(A+2]+V) < Cg(Np)~ "2, (13.3)

where A, ], and V are computed at y. In particular, the same bounds hold for Dn(p) whenever
Dy (p) is defined. If 0 < pog < 1 and 1 is a trial budget at every p € (0, po], then

log*(2 + N)

N1
+ NA

Po
/0 Dn(p)de < Cp

+N_2/3p(1)/3 JrN—z/:—s/\—l/3171/9‘0%/9] . (13.4)

The constants depend only on B; in particular, they do not depend on N, p, A, 11, the minimizer,
or the positions and masses of the atoms of v.

Proof. The proof has five steps. We partition the quantile variable into dyadic shells and
bound the diameter of the image of each shell by the root localization. We then apply
Proposition 5.2 on each shell and sum over the shells to bound V. Finally, we deduce the
pointwise bounds and integrate them in p.

Step 1: Shells and localization. Fix a minimizing profile yu = sdy + v, and let Q be the
quantile function of v from (3.6). Recall that Q pushes Lebesgue measure on (0,1 — s)
forward to v and that a(Q(v)) > s+ v for 0 < v < 1 —s. In particular,

V= / Var(S,) v(dg) = Ol—SVar(SQ(U))dv. (13.5)

For the dyadic levels u = 2s <1, j > 0, of which there are finitely many, we consider the
shells
Li={ve(0,1-5s):u<s+v<2u}, hy = |L,|.

(Here u denotes a level; it is unrelated to the parameter of the cavity interpolation in
Section 10.) For each v € (0,1 —s), we have s < s+ v < 1, and there exists exactly
one j > 0 such that 2/s < s+ v < 2/*ls; for this j, we have u = 2/s < 1. Hence
the shells partition (0,1 —s). Each I, is an interval of positive length h, < u, and
a(Q(v)) > s+v > u for v € I,. In other words, I, has threshold u in the sense of
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Section 5.1. A shell may contain only part of the quantile interval of an atom of v, which
Proposition 5.2 allows.

We write w = w(p,17), and we let £(I,) = esssup,, ,o; |Q(v) — Q(w)| be the diameter
of the image of I, as in Section 5.3. Since y is a minimizer, 0 < A < Ag, and y is a
trial budget for v, = Bu([0, - ]), Corollary 8.4 implies that 0 < Q(v) < Cg(s + v + w) for
0 < v <1-s,with Cg depending only on . For v € I, we have s +v < 2u. As Q > 0,
this gives

0(I,) < Co(2u+ w) < 2Co(u+ w).

Step 2: The variance on one shell. We use Proposition 5.2 on I,, with threshold u,
length h,, diameter ¢(I,), and €, = (Mu)~!. The first term in (5.3) is at most €, (1 +
log, (hu/en)) < (Mu)~'(1+ log, (Mu?)), because hy,/e, = Muh, < Mu®. For the
second term, we use h, < u and (u + w)2/3 < u?/3 4 w?/3 and find

(eut (1)1 < (2C0)(Mu) 2/ (u + w)?Pu!?
< (ZCQ)2/3M_2/3(u1/3 —|—u_1/3w2/3).

We conclude that

1+log, (Mu?)
Mu

Var(Sg(,)) do < Cg + M3 (U3 4 T8 | (13.6)
Iy

The term u~1/3w?/3 accounts for the range of levels that the localization permits beyond
the shell’s own mass.

Step 3: Summation over the shells. For u = 2/s, we have log, (Mu?) < log_ (Ms?) +
2jlog2. Using } i~ 271 = Xi>0 j2‘f = 2, we see that the first terms of (13.6) sum to at

most
2(1+log, (Ms?)) 4 4log2 _ 5(1+log, (Ms?))

Ms - Ms ’
where we used 4log?2 < 3. Let c3 = (1 —271/3)~1. Summing downward from the largest
level, which is less than one, we have ¥, _; u'/3 < ¢3, and summing upward from s, we

have ¥, .1 u~1/3 < c3571/3. As the shells partition (0,1 — s), summing (13.6) and using
(13.5) yields

1+ log, (Ms?)
Ms

V <Cg +M2B(1 457803 | (13.7)

Step 4: The pointwise bounds. We insert (13.1) and (13.7) into S(A + 2] + V) and use
MS:’BN‘O/\, ﬁM72/3:ﬁ71/3(N‘0)72/3, ’BM72/3571/3: (Np)72/3/\71/3.

As M < BN and Ms?> = NpA? < N, both 1+1log, M and 1+ log, (Ms?) are at most
Cglog(2 + N). Using also log(2+ N) > 1, we find that BA, 28], and B times the first
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term of (13.7) are at most Cg log?(2+ N)/(NpA), while the other two terms of (13.7) give
the last two terms of (13.2). This proves (13.2). No lower bound on M is needed here.

For (13.3), recall the first bound in (3.16): at every minimizer, [ E(R, —9)*v(dg) <
Cmin{1, M~1/2} with a numerical constant C. The measure v is carried by the contact
levels, where (3.12) gives E(R; — 9)* = atqh + 2j; + Var(S;). Integrating against v, we find
B(A+2]+V) =B [E(R;—q)?>v(dg) < CBM 12 = C(Np)~1/2, which is (13.3).

At every p at which Dy /(p) is defined, a minimizer exists, and Dy(p) = B(A+2]+ V)
for every minimizer at p by (3.15). This implies that the two bounds also hold for Dy (p).

Step 5: Integration. Suppose that 7 is a trial budget at every p € (0, pg]. By Step 4, the
bounds (13.2) and (13.3) hold for Dx(p) at almost every p € (0,pp]. As they hold for
every minimizer, no measurable choice of minimizers is needed to integrate them. We
tirst use (13.3), whose singularity at p = 0 is integrable:

min{pg,1/N} 1/N
/0 " Dy(p) dp < cﬁNl/Z/0 0 12dp = 2C4N1.
If po < 1/N, this proves (13.4). If py > 1/N, we integrate (13.2) over [1/N, pg]. The first
term contributes at most
log?(2+ N) /PO dp _ log?(2 + N) log(Npo) < log®(2 + N)
NA N P NA - NA 7
and the second at most N—2/3 fopo p~2/3dp = 3N‘2/3pé/3. For the third term, we use

w(p,n)?*® = min{1, (n/p)"/°} < (1/p)"?, which holds for all p > 0. With this bound,
the third term contributes at most

N_2/3A_1/3171/9 /OPO p_2/3_1/9 dp = ZN_Z/gA_1/3171/9P%/9-

Adding the contributions, we obtain (13.4). The constants in Steps 1-5 depend only on
B, through Cgp, through the absolute constants of Proposition 5.2, Proposition 6.4, and
(3.16), and through powers of B. O

13.2 Closure at the critical tilt

We now fix the tilt. We take A = N~7/%, so that the scalar cost A° in the trial budget
equals N~7/10. The cutoff py is defined through the trial budget, which contains the
unknown error ey s(A), and we do not assume any preliminary bound on this error.
After division by N=7/10, the terms that depend on the budget become sublinear powers
of the single variable x = 77/ N~7/19, and the resulting inequality bounds x. We follow the
closure in the proof of [4, Proposition 7.7]: there, the trial budget [4, (7.44)] also contains
the unknown error, and the resulting inequality [4, (7.52)] is closed in Step 6 because the

error enters only through sublinear powers. Here the cutoff produces the leading term
N—2/3,1/21,
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The inputs. The proof of Theorem 1.1 uses the following results, at the parameters listed.
In each case, the hypotheses are verified in the step indicated.

Result Conclusion used Parameters in the proof
Lemma 3.8 n=e+ LsA® is a trial budget atevery N > Nj, A = N-7/50 < ),

p € (0,1] (Step 1)
(3.15) 4e = fol Dn(p) dp, and s=A/B <1/4(Steps1and 4)

Dn(p) = B(A+2] + V) at every
minimizer, for almost every p

Proposition 9.9 55 = (1+en)I with N > 2, p € [po, 1], trial budget
en < Catlo™?/ 44 4+ A2+ N71), at 1 (Step 3)
every minimizer
Corollary 125(c) [, D < Cylog?(2+ N)/(NApo) 1/N<py<1,5<1/2,
stability on [pp, 1] (Step 3)
Proposition 13.1 the integrated bound (13.4) 0 < po <1, trial budget 7 > 0
on (0, po] (Step 4)
Proposition 3.9 (Pg — pnp)/ B < 32LA5 + 2¢ N > N, 0 < A < Ag (Step 6)

Proof of Theorem 1.1. The proof has six steps. We fix the parameters and the common
trial budget, define the cutoff, bound the integral of the defect above and below the
cutoff, close the resulting inequality after normalization, and convert the bound on the
fractional-moment error into the bound on the mean bias.

Step 1: Parameters and the trial budget. Let N; = max{2, [A; 50/711, which depends
only on . For every integer N > N;, we have N —7/50 < ), and we set

A= N7/% r=N7/10_-)5 e = eN,ﬁ(A), N =e+ Lgr. (13.8)

Then 0 < A < Ap <min{1,B/4} and s = A/B < 1/4. By Lemma 3.8, 7 is a trial budget
at every p € (0,1]. The number e is finite. Indeed, the constrained value Eg(A) is finite,
and Fy, 8 /B is a Lipschitz function of finitely many Gaussian variables (Section 3), which

has finite exponential moments of every order; these moments enter (3.1). As e > 0 by
(3.15) and Ls > 1, we have

00 >1n > LA% > A% > 0. (13.9)
Step 2: The cutoff. Let Cs; > 1 be the constant of Proposition 9.9. We define
K=12Csq,  po = min{1,Ky'/7}. (13.10)
In both cases pg < 1 and pp = 1, we have
0o < K’71/7z 00 > min{1,KA5/7} > A%/7 = N~1/10 > N1,

where we used (13.9), K > 1,and A < 1.
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Step 3: The stable interval. Suppose first that pp < 1, and let p € [pg,1]. Then p >
K171/7 > KAS/7, Since N~1 < A < 1, this implies
2 ~3\5/7 £ P ~1 35/7 o P -3/4,1/4 » P P

MM s NS et spns
where the last bound follows from p”/% > K”/451/4 and K > 1. Let u be any minimizer at
p, with cumulative function a. The hypotheses of Proposition 9.9 hold: N > 2,0 < p <1,
0 < A < Ag, and 7 is a trial budget for u. Applying the proposition with d = g*(1 —t/N),
the cavity coefficient of (10.1), we have

$ < (1+en) onHy,  0<en<Cylp ¥4/t 4124 N1 < 3%’ =£
where e > 0 is the number defined in Proposition 9.9. This is the stability condition
(12.10), at every minimizer and every p € [po,1]. AsN >2,1/N <pp<1,ands <1/2,

Corollary 12.5(c) applies. Using pg = K'/7 > A%/7 and A12/7 = N=/25, we obtain

1 log?(2+ N) <C log?(2 + N)
% = B NApo = BTN A12/7

= CgN/Plog?(2+N).  (13.11)

When pg = 1, the integral is zero, so (13.11) holds in both cases.

Step 4: The interval near zero. The hypotheses of Proposition 13.1 hold on (0, pg]: we
have N > 2,0 < A < Ap,and 0 < pg < 1. By Step 1 and (13.9), n > 0 is a trial budget at
every p € (0, p0]. By Step 2, we have pg < Ky'/7 in both cases pg < 1 and pg = 1, which
implies that

1/3 1/3,,1/21 1/9 ,2/9 2/9,1/9+2/63 2/9..1/7
PL/3 < K32 19219 < 21911942163 _ g2/9,1/7,

U

We insert these bounds into (13.4), add (13.11), and use 4e = fol Dn(p) dp from (3.15).
This gives
e < Cp|NT! 4+ N~/0log}(2 + N) + N~/ log?(2 + N)

+ N*2/3171/21 + N*2/3)Fl/3171/7],

where we used N~IA~1 = N™43/50_ As 1 > 43/50 > 19/25 and log(2 + N) > 1, the first
three terms are at most 3N 192 log®(2 + N). We conclude that

e < Cp [N1/Plog?(2+ N) + N 2/31/21 4 N=2/83) 13,177 (13.12)

Step 5: Normalization and closure. Let

sz:E—FLS,
r r

which is finite by (13.9) and satisfies x > Ls > 1. Then 57 = rx, and the terms of the
bound for e in Step 4 have the following sizes after division by r = N~7/10,
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Term Origin Size after division by r
N-! p < 1/N, by (13.3) N—3/10
N-#4/5%0]0g3(24 N) first term of (13.2) N~%%5]og*(2 + N)
N-19/25]0g?(2+ N) stable interval, (13.11) N—3/%0]og?(2 + N)
N—2/3;1/21 second term of (13.2) x!/2

N—2/3)\~1/3y51/7 third term of (13.2) N-1/50x1/7

The entries in the last column are exact. For the two terms that depend on the budget,

we have
N_2/3171/21 _ N2/3,1/21,1/21 _ N-2/3-1/30,1/21 _ ,1/21

and

N_2/3/\_1/3 1/7 _ N—2/3+7/150—1/10x1/7 — N—18/25x1/7 — rN_1/5Ox1/7

n

since 2/3+1/30 =7/10 and 18/25 = 7/10 + 1/50. For the first term of (13.12), we have
N~19/25 /7 = N=3/50, Dividing (13.12) by r and adding Ls to both sides, we find

x < Ls+Cp [N*3/50 log®(2 4+ N) + x/2 4 N*1/50x1/7] < Cﬁx1/7. (13.13)

In the last inequality, we used that supy~, N —3/5010g3(2 4 N) is finite, because log (2 + N)
grows more slowly than any power of N. We also used N~1/%Y < 1 and the bounds
1 < x¥7 and x1/2! < x1/7  which hold because x > 1. Dividing (13.13) by x1/7 > 0, we
find x%/7 < Cg, that is, x < C;/(’. Then

e<n=rx< CﬁN_7/1O.

This argument uses no preliminary bound on e and no smallness of #; it uses only that x
is finite.

Step 6: The mean bias. By Proposition 3.9, which applies since 0 < A < Ag, and by
Step 5, we have

P _
0< ﬁTW < 32LA5 4 2¢ < (32Lg 4 2C5)N~7/10,

Multiplying by B, we obtain Pg — pyg < CgN ~7/10 for every N > Nj. For the finitely
many integers 2 < N < Ny, the mean bias Pg — py g is finite. The number

Csmall — N7/10 P. — ,

= max, NP —pngp)
with the maximum interpreted as zero when N; = 2, is therefore finite and depends only
on . Replacing Cg by max{Cg, szall}, we obtain the bound of Theorem 1.1 for every
N > 2. This completes the proof. O
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Remark 13.2. The leading term in (13.12) is N=2/351/21. The exponent 1/21 is the product
of the exponent 1/3 of pj in the integrated shell estimate (13.4) and the exponent 1/7
of 17 in the cutoff (13.10), which comes from the stability threshold p=3/4y1/4 < p. If
1 is of order N7*, the leading term is of the same order when a = 2/3 +a/21, that
is, 20a/21 = 2/3 and a = 7/10. The scalar cost A> in the trial budget is then of
the same order when A = N~7/%0_ For this choice, the localization correction has the
extra factor N~1/%0 after normalization, and the stable interval and the two elementary
terms in (13.4) contribute at most N~3/%01og®(2 4 N), as the table in Step 5 shows. The
bound (13.11) on the stable interval has only a squared logarithm; the third logarithm
comes from integrating the first term of (13.2) over [1/N, pg|. These contributions have
strict polynomial slack, and the leading term carries no logarithm. After the closure,
LsN —7/10 < n < CﬁN —7/10 g0 that for all sufficiently large N the cutoff satisfies pg < 1
and is comparable to N~1/10,
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