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ABSTRACT

We study the heat-bath (Glauber) dynamics of the Sherrington-Kirkpatrick model
at zero external field and fixed inverse temperature § > 1. We sample the disorder
J and then a configuration Xy from the Gibbs measure, and run the continuous-
time dynamics with rate one per site from Xy. Let T/(Xp) be the first time at
which the law of the configuration, conditional on | and the realized Xj, is within
total-variation distance 1/4 of the Gibbs measure. We prove lower and upper
bounds: for every fixed w € (0,1/4), with probability tending to one,

Aﬁn7/30 < log T](Xo) <nl",

where Ag > 0 depends only on B. Hence, if log T/(Xo) = n*+°(), then 7/30 <
¢ < 3/4; the physics literature suggests { = 1/3. Both bounds also hold for the
discrete-time chain.

These results improve on OpenAl’s work in the same setting in two ways.
First, OpenAl proved a lower bound with exponent 1/10000 [77, Theorem 1.1]
and an upper bound with exponent 1 —1,/40000000 [85, Theorem 1]. We follow
the architecture of both proofs. The lower bound adds a three-replica comparison
whose pressure deficit is cubic in the width of the overlap window, together with
the n=7/10 upper bound of Aronow and Lopatto [6, Theorem 1.1] on the mean
bias. The upper bound adds a pathwise cancellation between information and
energy, concentration estimates on a growing mesh, and a choice of exponents
that reaches every saving below 1/4. Second, OpenAl formalized its lower bound
in the Lean 4 proof assistant but not its upper bound; we have formalized both of
our bounds in Lean.

We also formalize two known results that we present. The first is OpenAl’s
theorem that the variance of the logarithm of the partition function is n!/3+°(1).
OpenAl’s own formalization of this theorem assumes a bound on positive log-
arithmic moments that is proved in their paper but not formalized; our formal
proof establishes this bound. The second is the consequence, recorded by Aronow
and Lopatto [6, Section 1.6], that the mean bias of the pressure is at least of order
n=5/6=¢ for every fixed & > 0.
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SECTION 1

Introduction

The Sherrington—Kirkpatrick (5K) model is the mean-field Ising spin glass, in which every
pair of spins interacts through an independent Gaussian coupling [100]. Its equilibrium
theory is well developed. Parisi’s hierarchical ansatz [91] predicted the limiting free
energy, and this prediction was proved through Guerra’s interpolation bound [59] and
Talagrand’s matching lower bound [103]. At every fixed inverse temperature § > 1 and
zero external field, the minimizing Parisi measure is supported on an interval [0, gg]; this
was proved by Zhou for B close to one [116, Theorem 1] and in [69, Theorem 1.1] for
every > 1. Much less is known about the dynamics of the model at low temperature,
and about the finite-size corrections to its equilibrium quantities. This paper addresses
both.

Our main results concern the heat-bath dynamics, also called Glauber dynamics [58],
in which one spin at a time is resampled from its conditional law. For fixed g > 1, we
sample the couplings and then one configuration from the Gibbs measure, and run the
dynamics from this configuration. We prove that, with probability tending to one, the
law of the configuration at time exp(AlgnW 30) is still at total-variation distance greater
than T from the Gibbs measure, for every fixed T < 1/2 and a coefficient A[; > 0 that
does not depend on 7 (Theorem 1.1). In the other direction, for every fixed w € (0,1/4),
the distance is at most 1/4 at time exp(n'~“), again with probability tending to one
(Theorem 1.3). OpenAl proved bounds of both kinds in the same setting, with the same
joint law of the couplings and the initial configuration, the same clocks of rate one per
site, and the threshold 1/4: a lower bound at time exp(n!/1%0) [77, Theorem 1.1] and an
upper bound at time exp(n!~1/40000000) [85 Theorem 1]. We follow the overall strategy
of both proofs. Let T/(X;) be the first time at which the distance from the Gibbs measure
is at most 1/4. Combining our two bounds, we find that if log T/ (Xg) = né+°(1), then
7/30 < ¢ < 3/4 (Corollary 1.5). The proof of the lower bound uses the upper bound
n=7/10 of Aronow and Lopatto on the mean bias of the pressure [6, Theorem 1.1].

Our second contribution is a complete formal proof of Theorem 1.1 in the Lean 4
proof assistant [48, 108], together with formal proofs of two results that are not new. The
first is the fluctuation theorem Var(F,) = n!/3+°(1) for the logarithm F, of the partition
function (Theorem 1.6), which was stated and proved by OpenAl in [81, Theorem 1.1].
OpenAl’s public formalization of this theorem assumes a two-sided bound on positive
logarithmic moments of the centered completed log partition function, which is proved
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on paper in [81, Proposition 7.5]; our formal proof establishes this bound. We restate
the theorem with attribution, describe the structure of its proof, and reproduce the short
tinal step of that proof; we do not claim a new mathematical proof of Theorem 1.6. We
have formalized Theorem 1.3; see Section 22.5.

The second known result is a lower bound with exponent 5/6 on the mean bias
Py — n~YEF,, where Pg = limy e n~YEF, is the limiting pressure. It follows from
Theorem 1.6 and a variance-bias inequality of Aronow and Lopatto [8, Lemma 7.4
and Remark 7.14] that the mean bias is at least of order n~5/6~¢ for every fixed ¢ > 0
(Corollary 1.7). This deduction was already recorded in [6, Section 1.6]; what is new here
is its formal proof. Together with the upper bound of [6], it shows that if the mean bias
is n="+°(), then 7/10 < a < 5/6.

1.1 Main results

For an integer n > 2, let X, = {—1,1}", and let ] = (]ij>1§i<j§n be independent standard
Gaussian variables. We set J;; = J;; and J; = 0. The Hamiltonian, the partition function,
and the Gibbs measure at inverse temperature p are

Hy(x) = 1 Y Jixix; Zy=Y eft( i (x) = Pl (1.1)
n \/ﬁ1§1<]§n [ A2 K4 n = 7 Zn . .

We write R(x,y) = n1 Y.i' 1 xjy; for the overlap of x,y € £, and F, = log Z,.

In the heat-bath dynamics, each site carries an independent exponential clock of
rate one. When the clock of site i rings at a configuration x, the spin x; is replaced by
o € {—1,1} with probability

ePhi (x)

1
AR e e L Vi L

which is the conditional law of the ith spin under 7w/ given the other spins. An update
may leave the configuration unchanged. We write Pt] (x,-) for the law at time ¢ of this
process started at x, and K/ for the transition matrix of the discrete chain that chooses a
site uniformly at random and performs one such update. One unit of continuous time
contains 7 update attempts on average. Both chains are reversible with respect to /. For
x € Xy, t > 0, and integers k > 0, we set

d(x,t) = |P/(x,) = v, dle (k) = 1K) (x, ) = 7 |lav,
where ||v — ||ty = 3 Ly |v(x) — {(x)|. We also write

(x) = min{k > 0:d}._(x, k) <1/4}

disc

T/(x)=inf{t >0:d/(x,t) <1/4}, T}

disc
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for the mixing times of the two chains started at x. Since t — d/(x,t) is continuous
and nonincreasing (Lemma 3.2), we have T/(x) < t if and only if dl(x,t) < 1/4, and
similarly in discrete time. Finally, P; x .,/ denotes the joint law of the couplings ] and
of a configuration Xy whose conditional law given | is 7/; see (3.16). These definitions
are given in detail in Section 3.

Theorem 1.1 (Barrier from typical equilibrium states). For every fixed B > 1 there exists
Ag > 0 such that, for every fixed T € (0,1/2),

P; x, o {d) (X0, ) > 1} — 1, (1.2)
P xpor { A (Xo, 147 ]) > 7} — 1. (1.3)

The configuration X is sampled once and then held fixed, so that d/(Xj, t) measures
the distance from equilibrium of the chain started at this particular configuration. If the
initial configuration were instead averaged over 7/ before the distance is taken, the law
at time + would be 71/ by stationarity, and the distance would vanish. Since the Gibbs
mass of the set of initial configurations in the event of (1.2) takes values in [0, 1] and has
expectation equal to the displayed probability, (1.2) is equivalent to the convergence of
this Gibbs mass to one in probability over the disorder; this observation is made after [77,
Theorem 1.1] and is recalled in Section 3. The coefficient Az depends only on B: the same
coefficient serves for every fixed threshold T < 1/2 and for both clocks, while the rate
of convergence in (1.2) and (1.3) may depend on 7. The restriction T < 1/2 comes from
spin-flip symmetry: for every configuration v, the half-space {y : R(v,y) < 0} has Gibbs
mass at least 1/2, and the proof shows that, for a suitable configuration v with R(v, Xp)
bounded away from zero, the chain started at X is unlikely to enter this half-space before
the stated time.

The exponent 7/30 is one third of the exponent 7/10 in the bound 0 < Pg — n~lEF, <
Cpn~7/10 on the mean bias proved in [6, Theorem 1.1], where we recall that P is the
limiting pressure. The proof needs overlap constraints on a scale p whose pressure
deficit, of order p3 per spin, dominates the mean bias, and our counting argument
allows a time t with logt of order 1/p. With the bound 1n~7/1°, we can take p =< n~7/%,
Section 1.6 explains this balance in more detail. A union bound over polynomially many
constraints in the argument requires np* to be large compared with log 7, so the present
argument gives no exponent of 1/4 or more, whatever the upper bound on the mean
bias. Theorem 1.1 is proved in Section 12.

Since total variation contracts under a Markov kernel that preserves 7/, the distances
d(x,t) and déisc(x,k) are nonincreasing in f and k. For every fixed A > 0 and x < 7/30,
we have n* < An’/%0 for all sufficiently large n. Theorem 1.1 implies the following
statement with coefficient one, which is also proved in Section 12.
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Corollary 1.2 (Unit coefficient below the exponent 7/30). For every fixed p > 1, every fixed
x € (0,7/30), and every fixed T € (0,1/2),

P xomr{d (Xo,e™) >} — 1, Py f{d (Xo, [€7]) > 1} — 1.

The corollary does not assert coefficient one at the exponent 7/30 itself.

The proof gives more than the convergence of the probabilities in Theorem 1.1; we
record the stronger forms in Theorem 12.6. There exist A > 0 and, for each 7, a disorder
event of probability at least 1 — Ce="""" on which the following holds for all sufficiently
large n. The set of initial configurations x with d/(x,t) > 1/2 — Ce=""* for every
t < eA”7/30, and with the analogous bound for the discrete chain, has Gibbs mass at
least 1 — Ce=""* . The same holds for the Metropolis dynamics and, more generally, for
every single-site dynamics with uniformly bounded rates that leaves 7t/ stationary. For
every reversible such dynamics, the relaxation time is at least Ay (Cn7/39). Finally,
the Gibbs mass of the slow initial configurations tends to one almost surely along the
tull sequence of system sizes, however the disorders of different sizes are coupled. The
main change in the proof is a lower bound on F,; from the small-deviation inequality
of Paouris and Valettas for convex functions of Gaussian vectors [90, Theorem 2.1 and
Remark 2.4(3)], in place of Chebyshev’s inequality. We have formalized Theorem 1.1 and
Corollary 1.2 in Lean, but not Theorem 12.6; see Section 1.5.

Theorem 1.3 (Mixing from typical equilibrium states). For every fixed p > 1 and every fixed
w € (0,1/4),

P],XOan{d](onenliw) < 1/4} — 1, equivalently ]P],XONTE]{T](X()) < e”Hd} — 1.

As in Theorem 1.1, the configuration Xy is sampled once and then held fixed when
the distance d/(Xj,t) is formed, and the clocks have rate one per site, as in Section 3.3.
By the argument of Lemma 3.4, applied to the complementary events {d/ (X, t) > 1/4},
Theorem 1.3 is equivalent to the convergence to zero, in probability over the disorder,
of the Gibbs mass of the initial configurations x with d/(x, e”l_w) > 1/4. The theorem
asserts nothing at w = 1/4. It improves the exponent 1 — 1/40000000 of [85, Theorem 1],
and it is proved in Part IV. We have formalized Theorem 1.3; see Section 22.5.

For the discrete chain, we prove the same bound after [e”le update attempts. Since
one unit of continuous time contains n update attempts on average, this number of
attempts corresponds to the time e /. Together with Theorem 1.1, we obtain two-
sided bounds in both time conventions.

Corollary 1.4 (Discrete time). For every fixed p > 1and w € (0,1/4),

1—w
]P]rXONT(]{d{iisc(XO/ Lei’l J) S 1/4} — 1.
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Corollary 1.5 (Two-sided typical-start bounds). For every fixed B > 1 and w € (0,1/4),
with Ag from Theorem 1.1,

Py {7 < TN(Xo) <&} =1,
A 7/30 1-w
P xm {6 ] < T} (Xo) < [e" 7]} — 1.

In the notation of Section 3.5, Corollary 1.5 implies that if log T/(X,) = né*+or(D)
under IP; x ./ for some ¢, then 7/30 < ¢ < 3/4, and the same holds for TéiSC(XO).
The value { = 1/3 suggested by the physics literature (Section 1.3) lies in this interval.
Corollaries 1.4 and 1.5 are proved in Section 19.

Both arguments stop at the exponent 1/4. The proof of Theorem 1.1 needs
np*/logn — oo for the overlap scale p, and the proof of Theorem 1.3 needs the chain of
inequalities w < q < sp < sgeq < € < Ug < k¢/2 < 1/4 of Section 19.5. We do not know
whether this coincidence has a common explanation.

1.2 Two known results: fluctuations and the mean bias

The other two results that we present concern the fluctuations of F, and the mean bias.
The first was proved by OpenAl. The paper [81] uses the uniform probability measure
on X, instead of the counting measure in (1.1). This changes F, by the constant nlog 2
and leaves the following statement unchanged (see Section 3.6).

Theorem 1.6 ([81, Theorem 1.1]). For every fixed p > 1 and every n > 0, there exists no(B, 1)

such that, for all n > ny,
n'/6=1 <\ /Var(F,) < n'/6%7, (1.4)
n'/371 < Var(F,) < n'/3+1, (1.5)
Moreouver, for every n > 0,
P{n'/6"1 < |F, — EF,| < n'/®"1} — 1. (1.6)

The proof of Theorem 1.6 in [81] reduces it to a two-sided bound on positive loga-
rithmic moments of the centered completed log partition function, which we state as
Proposition 20.1 and discuss in Section 1.4. Our formal proof of Theorem 1.6 includes a
formal proof of this bound (Section 1.5).

Let p,(B) = n 'EF,, so that the mean bias is A, g = Pg — pu(B). By Guerra’s
bound [59, Theorem 3] and the Parisi formula [103, Theorem 1.1], we have A, g > 0 for
every n. A lower bound on the variance implies a lower bound on the mean bias. Aronow
and Lopatto proved that for every fixed p > 1 there exists cg > 0 such that

2 5/4
Anp > cp (Var(Fn)nJr P /2)

(1.7)
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for every n > 2 [8, Lemma 7.4 and Remark 7.14, equation (7.68)]; we state it as Propo-
sition 21.1. The term B?/2 is the variance of the Gaussian variable that completes the
covariance of BH; (Section 3.2). Inserting (1.5) into (1.7), we obtain the following corollary,
which is already recorded in [6, Section 1.6, p. 11].

Corollary 1.7 (Mean bias). For every fixed B > 1 and every e > 0, there exist cg. > 0 and
no(p, €) such that
Appg > cﬁ,gn_5/6_£ (n > np(B,€)). (1.8)

Equivalently, nPg — EF, > cgenl/%¢ for n > no(B, ).

Together with the upper bound of [6], Corollary 1.7 implies that if A, g = n—ato(l)

for some a, then 7/10 < a < 5/6. Section 21 proves Corollary 1.7, which does not use
Theorem 1.1, and discusses what it leaves open. If lim inf,, n—1/3 Var(F,) > 0, the same
inequality implies that A, g > c/;n_5/ 6 for all sufficiently large n, as observed in [6, Sec-
tion 1.6, equation (1.4)]; this hypothesis follows from the convergence of n~!/3 Var(F,) to
a positive constant, which is stated in [82, Theorem 1.2]. Our formal proof of Corollary 1.7
combines the formal proof of Theorem 1.6 with a formal proof of (1.7).

1.3 Related results on the dynamics

Physics. The slow relaxation of finite SK systems has been studied in physics since the
early 1980s. Sompolinsky and Zippelius developed the dynamical mean-field theory of
the spin-glass phase [101, 102], in which the relaxation times of a finite system diverge
with its size n. In simulations of the Ising SK model, Mackenzie and Young reported
two families of time scales 7,. For observables invariant under global spin reversal, the
behavior of log 7, was consistent with nl/4: for the reversal itself, the disorder average
of log T, was consistent with n!/2 [71, 72]. Later work revised this picture. Vertechi and
Virasoro computed energy barriers between metastable states numerically and found
growth like n* with a = 0.34 4= 0.08 [114]. Colborne’s Monte Carlo study gave the expo-
nent 0.25 £ 0.05 for the barrier that governs the ergodic time [40]. Kinzelbach and Horner
predicted free-energy barriers of order n!/3 from a resummed perturbative analysis of
the dynamics of finite systems [65]. The simulations of Billoire and Marinari [19], of
Bittner and Janke [20], and of Billoire [18] are consistent with log T;, o n/3 and so is the
computation of spectral gaps of small systems by Monthus and Garel [76]. Aspelmeier
and Moore studied barriers between solutions of the Thouless—Anderson—Palmer equa-
tions [31, 109]. They found that barriers of order nl/3 are one of several possibilities
below a threshold for the free-energy density [9].

These works concern different quantities: energy barriers, free-energy barriers along
an overlap coordinate, autocorrelation times, and spectral gaps. They use binary as well
as Gaussian couplings, Metropolis as well as heat-bath updates, and moderate system
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sizes. They suggest that the logarithm of the relaxation time from a typical configuration
grows like n'/3, but they do not determine a mixing exponent. A different question
concerns times that stay bounded as n grows. When n — o is taken first, the dynamics
from a random configuration ages and does not reach equilibrium [46]; we refer to [26,
Section 3.7] for a discussion of the two orders of limits.

High and critical temperature. Rigorous results on the dynamics depend strongly on
the temperature. At high temperature, functional inequalities imply fast mixing from
every initial configuration. Bauerschmidt and Bodineau proved a logarithmic Sobolev
inequality, uniform in 7, for a Dirichlet form of gradient type under a condition on
the spectral width of the interaction matrix, which applies to SK when g < 1/4 [15,
Theorem 1 and Corollary 2]. Eldan, Koehler, and Zeitouni proved a Poincaré inequality
for the heat-bath Dirichlet form itself under a spectral condition of the same kind, and
deduced a polynomial bound on the mixing time from every initial configuration [54,
Theorems 1 and 11]. Anari, Jain, Koehler, Pham, and Vuong obtained mixing in O(nlogn)
updates in the same range through entropic independence [3, Theorem 12]. Anari,
Koehler, and Vuong extended this range to a threshold of approximately 0.295 using
localization schemes [4, Theorem 1 and Section 1.3]. Wang extended mixing in O(nlogn)
updates to every B < 1/2 [115, Theorem 1.1], and Boban, Li, and Oveis Gharan proved
polynomial mixing for B < 1/2 4 ¢y, for an absolute constant ¢y > 0 [21, Theorem 1.5
and Corollary 1.6]. With external fields sufficiently large at every site and their average
bounded by a fixed constant H, Paliy and Sohn proved a modified logarithmic Sobolev
inequality and mixing in Og y (1 log n) update attempts at every fixed B, with probability
tending to one [87, Corollary 1.5]. For every fixed B < 1, OpenAl proved that the
spectral gap of the continuous-time chain is bounded below by a positive constant
with probability tending to one [84, Theorem 1.1], and that the chain started from the
worst initial configuration exhibits cutoff at time (logn)/(2A(B)), for a deterministic
A(B) > 0 [80, Theorem 1.1]. At the critical temperature p = 1, OpenAl proved that, for
every deterministic ¢, with t, = 0(712/ 3), the Gibbs mass of initial configurations x with
d(x,t,) > 1/4 tends to one in probability [79, Theorem 1.1], and that the mixing time is
n2/3+0(1) 178, Theorem 1.1].

Low temperature. At low temperature, Ben Arous and Jagannath showed that a free-
energy barrier in the overlap of two replicas forces an exponentially small spectral gap in
mean-field spin glasses [16, Theorem 1.3]. Their sufficient conditions for such a barrier
include the vanishing of the second derivative at zero of the covariance function [16,
Theorem 1.9], so they do not apply to the quadratic covariance of SK. For the pure
spherical p-spin models with p > 3, Gheissari and Jagannath proved that the spectral
gap of the Langevin dynamics is exponentially small at sufficiently low temperature [57,
Theorem 1]. For SK, Sellke proved that there exist absolute constants pB.,c > 0 such that,
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for every B > ., the mixing time from the worst initial configuration is at least e“F"
with probability tending to one [99, Theorem 1.1]. The slow initial configurations in his
proof are configurations at which almost every spin is aligned with its local field by a
uniform margin. He notes after his theorem that the chain may mix much faster from a
random initial configuration. El Alaoui, Montanari, and Sellke proved that for f > 1 no
family of sampling algorithms that is stable under small perturbations of the disorder
approximates the Gibbs measure in normalized Wasserstein distance [53, Theorem 2.6].
Neither result determines the Gibbs mass of the initial configurations from which the
heat-bath chain mixes slowly.

OpenAl proved a lower bound and an upper bound for initial configurations sampled
from the Gibbs measure that hold throughout g > 1. By [77, Theorem 1.1], the conclusions
of Theorem 1.1 hold with the time exp(n!/19%%0) and the threshold T = 1/4. In a
companion preprint, OpenAl proved that P; x _./{T/(Xp) < exp(n' %)} — 1 for some
cg € (0,1), and the proof permits cg = 1/40000000 [85, Theorem 1]. Combining the two
bounds, and using that t + d/(x,t) is continuous and nonincreasing, they obtained a
two-sided bound on T/(Xj) with these exponents [85, Corollary 2]. The upper bound
of [85] is stated only in continuous time.

Theorem 1.1 improves the exponent 1/10000 of [77] to 7/30, and it holds for every
tixed threshold below 1/2 with a coefficient that does not depend on the threshold.
Theorem 1.3 improves the exponent 1 — 1/40000000 of [85] to 1 — w for every fixed
w < 1/4, and Corollary 1.4 gives the same bound for the discrete chain. For g > B.,
we find from Theorem 1.3 that the mixing time from a typical initial configuration is
much smaller than the lower bound " of [99] on the mixing time from the worst initial
configuration. Our results do not determine the exponent of the typical mixing time,
which by Corollary 1.5 lies in [7/30,3/4] if it exists. They are compatible with the value
1/3 suggested by the physics literature, but they do not decide whether this value is
correct. The value 1/3 also appears as the exponent of Var(F,) in Theorem 1.6; we
know of no argument relating the two exponents. The coefficient Ag depends on f, and
our proof does not control it as f | 1 or f — co. Similarly, the rate of convergence in
Theorem 1.3 depends on B and w, and we assert no uniformity in either parameter.

1.4 The fluctuation scale and the mean bias

For a survey of free-energy fluctuations in the SK and spherical SK models, including
their multi-species variants and the effects of an external field, see Collins-Woodfin and
Le [41].

Physics. The prediction of the fluctuation scale of F, has a separate history in physics.
In a truncated replica theory near the critical temperature, Kondor found that the replica-
normalized free energy depends on a small positive replica number s first at order s° [66].
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Crisanti, Paladin, Sommers, and Vulpiani interpreted the replica number as a tilt of the
disorder distribution, and predicted that the free energy per spin fluctuates on the scale
n~5/¢ in the low-temperature phase at zero field [45]. At fixed B, this is the scale n!/® for
F,. Parisi and Rizzo extended the fifth-order calculation throughout the low-temperature
phase and computed the resulting large deviations of the free energy [92, 93]. Passing
from these large deviations to the width of typical fluctuations requires matching the
tail of the distribution to its center. This is an additional assumption, which they discuss
in [93, Section VI]J; the limits n — oo and s | 0 cannot simply be interchanged. Aspelmeier,
Billoire, Marinari, and Moore argued that a system of 1 spins resolves about 1n'/° levels
of replica symmetry breaking. From this they derived both a variance of order n!/3 for
the total free energy and a correction of order n~2/3 to its mean per spin [11, Section 2].
Aspelmeier derived exact identities relating the variance of the free energy to overlaps
between systems with correlated disorder [10]. At zero temperature, numerical studies
of the width of the distribution of the ground-state energy have produced exponents
between 3/4 and 5/6 for the standard deviation per spin, and the fits are sensitive to
corrections to scaling [22, 23, 27, 86].

Rigorous results. Rigorous results on the fluctuations of F,;, depend on the temperature
and the field. For 0 < B < 1 at zero field, F, has Gaussian fluctuations of order
one, as shown by Aizenman, Lebowitz, and Ruelle [1]. Comets and Neveu studied these
fluctuations by stochastic calculus [42]. At B = 1 the variance grows logarithmically. Chen
and Lam proved an upper bound of order (logn)? [38, Theorem 1.1], Schertzer proved
the upper bound (logn)/4 + C and a lower bound of order logloglogn [98, Theorems 1
and 2], Tierz bounded the variance for every n in terms of the spin-glass susceptibility [110,
Theorem 1.2], and Du and Huang proved that Var(F,) = (logn)/6 + O(1) and that the
fluctuations have a Gaussian limit [52, Theorem 1.3]. Dey and Kang obtained the variance
asymptotics and a Gaussian limit along sequences f3,, 1 1 for which n'/3(1 — p2) converges
to a limit in (0, 00| [49, Theorem 1.1]. With a fixed nonzero external field, Chen, Dey,
and Panchenko proved that the variance is of order n and that a central limit theorem
holds [39, Theorems 1 and 2]. Dey and Wu identify a crossover at field strength n=1/4
in the high-temperature regime [50, Theorem 1.3]. The spin space also matters: for the
spherical SK model at low temperature, Baik and Lee proved that the free energy per
spin has Tracy-Widom fluctuations of order n~2/3 [14, Theorems 2.10 and 2.11], so that
the total free energy fluctuates on the scale 1!/ rather than n'/®.

For fixed B > 1 at zero field, the Gaussian Poincaré inequality implies that
Var(F,) < Cgn. Chatterjee improved this to Og(n/logn) and related this supercon-
centration to disorder chaos [33, Theorem 1.5]. He also proved that the fluctuations of
F, are at least of constant order at every fixed B > 0 and zero field, in the sense of
nonconcentration on sufficiently short intervals [34, Theorem 2.4]. Aronow and Lopatto
proved c/;n4/ 15 < Var(F,) < Cyn”/ for all sufficiently large n [8, Theorem 1.4], using
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quantitative comparisons between positive fractional moments of Z, and constrained
Parisi functionals [8, Theorem 1.1]. The sharp exponent was then obtained by OpenAlI [81,
Theorem 1.1], as stated in Theorem 1.6.

Theorem 1.6 is a statement about exponents. It identifies neither a limiting law
nor a positive limit of n~1/3Var(F,). Both are stated in the companion preprint [82,
Theorems 1.1 and 1.2]: there, n~'/3 Var(F,) converges to a constant a,(8) € (0, c0), and
(F» —EF,)/+/Var(F,) converges in law to a nondegenerate probability measure with
mean zero and variance one. The proofs in [82] use the exponent of Theorem 1.6 and the
comparison estimates of [81]; see [82, Appendix A]. We do not use [82] in this paper. On
the side of large deviations, Pei identified the coefficient of the fifth-order term in the
constrained Parisi functional and the resulting rate for upward deviations of F,/n, with
n — oo taken before the deviation tends to zero [95, Theorem 1].

The proof of Theorem 1.6 in [81] reduces it to a two-sided bound on a positive
logarithmic moment. Let F; = F, + G, where G is a centered Gaussian variable of
variance 1/2, independent of the disorder. The variable BG completes the covariance of
BH, to nB?R(x,y)?/2, and we call F¢ the completed log partition function (Section 3.2).
For every fixed m € (0,1/300) and s, = n—1/6+5m it is shown in [81, Proposition 7.5]
that log IE exp{s,(FS — EFS)} lies between constant multiples of n2%" and n'%" for all
sufficiently large n. We state this bound precisely as Proposition 20.1. The deduction
of Theorem 1.6 from this bound in [81, Lemmas 7.6 and 7.7] uses an argument of
Aronow and Lopatto [8, Proposition 5.1], based on the log-concavity of an exponential
augmentation of F;;. We reproduce it in Section 20.

The mean bias. For fixed 8 > 1, Aronow and Lopatto proved that cﬁn_ll/ 2<Ap <
Cﬁn_z/ 3 for all sufficiently large n [8, Theorem 1.4], and later that A, g < Cyn~7/10 for
every n > 2 [6, Theorem 1.1]. Their lower bound n~ 11712 g5]lows from (1.7) and the lower
bound c/;n‘l/ 15 on the variance; with (1.5) in place of this bound, the exponent becomes
5/6, as in Corollary 1.7. The proof of (1.7) balances a gain that is linear in a small positive
tilt and proportional to the variance against the fifth-order cost of constraining the Parisi
measure to have mass at least s at zero [8, Lemma 7.2]. In physics, the correction
is expected to be of order n™* with 4 < 1 at low temperature, and two values have
been proposed. The value a = 2/3 was supported by the zero-temperature numerics
of Bouchaud, Krzakala, and Martin [27] and of Boettcher [22], by Billoire’s numerical
integration along the interpolation of Guerra and Toninelli [60] in [17], and by the
argument of Aspelmeier, Billoire, Marinari, and Moore mentioned above. Franz, Parisi,
and Ricci-Tersenghi argued that the correct value is a = 3/4, possibly up to logarithmic
factors [56, equations (13)—(17)]. The bound of [6] excludes a nonzero correction of order
n=2/3 at every fixed B > 1 and is consistent with the value 3/4. A fuller account of these
predictions is given in [6, Section 1.4].
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Normalizations. We have converted the results quoted in this section and the previous
one to the normalization (1.1). Some of the cited works sum over ordered pairs of sites,
which changes the inverse temperature by a constant factor; for instance, the critical
inverse temperature of [38] is 1/ /2 in its own normalization. Section 3.6 compares our
normalization with those of the works on which our proofs rely.

1.5 Formal verification

OpenAl has published formalizations of [77] and [81] in the Lean 4 proof assistant [48, 83,
108]. The main formal theorem on the fluctuation exponents takes the two-sided bound
of Proposition 20.1 as an explicit hypothesis. In [81], that bound is the conclusion of
Proposition 7.5, which is proved there on paper. We have completed this formal proof:
our Lean development proves the three conclusions of Theorem 1.6 with no hypothesis
beyond the definition of the model and B > 1. It follows the mathematical route of [81];
the work consisted in carrying out that route in full detail for the comparison problems
of [81, Section 3] whose minimizers have a positive lower radius, and for the successive
comparisons built from them.

We have also formalized Theorem 1.1, Corollary 1.2, and Corollary 1.7. In these
formal proofs, the upper bound on the mean bias of [6, Theorem 1.1] and the variance—
bias inequality (1.7) are proved, not assumed; their formal proofs come from our Lean
development [7] for [6]. The formal proof of Corollary 1.7 also proves the identities that
relate the normalizations of Theorem 1.6 and (1.7). The formal proof of Theorem 1.1 has
the structure of the written proof, but it uses a weaker form of the local expansion of
Proposition 7.13, which suffices for the same exponent. Theorem 12.6 is not formalized.

In their source packages, each of these four formal theorems was compared with
a separately written statement of the same result that depends only on Mathlib, and
its proof was checked to use only the standard axioms propext, Classical.choice,
and Quot.sound. The declarations on which its statement and proof depend were then
checked again by three kernels: the kernel of Lean and the independent kernels nanoda
and con-ron. Section 22 states the formal theorems, explains how they correspond to the
statements of this paper, describes what the completion of the proof of Theorem 1.6 had
to establish, and describes these checks.

Theorem 1.3 is also formalized, as the statement described in Section 22.5, and is
included in the combined five-claim verification described in Section 22. Corollaries 1.4
and 1.5 are not separately formalized. The proofs in this paper are complete without
reference to the formalization.
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1.6 Methods and their sources

We describe the proofs of Theorems 1.1 and 1.3 and the sources of their ideas. A more
detailed overview is given in Section 2.

The lower bound

From overlap constraints to slow mixing. We follow the strategy of [77]. Its first step
reduces the problem to a statement about the stationary chain [77, Section 8.1]. Let v be
a reference configuration with R(v, Xp) bounded away from zero. By spin-flip symmetry,
the half-space {y : R(v,y) < 0} has Gibbs mass at least 1/2. If d/(Xy,t) < T < 1/2, the
chain started at Xy is in this half-space at time ¢t with probability at least 1/2 — 7. A
single update changes R(v, -) by at most 2/, so the chain must cross every intermediate
overlap level. It suffices to show that the chain started from X, ~ 7t/ crosses these levels
before time t only with small probability. At each deterministic time the stationary chain
has law 7/, and a union bound over times controls the discrete chain; an independent
Poisson clock of rate n then gives the continuous-time chain. This argument is related
to bottleneck estimates for Markov chains (see [68, Theorem 7.4]). Here, however, the
bottleneck depends on the initial configuration, and it must separate almost every initial
configuration in Gibbs measure from equilibrium.

To show that crossings are rare, we build, as in [77], a growing family of reference con-
tigurations along the path. The references are chosen from independent Gibbs samples,
and their overlaps with the current configuration are constrained simultaneously. At each
crossing level, we find a new reference with large overlap with the current configuration
using a bound on the Gibbs mass of overlap neighborhoods [77, Proposition 6.1]. This
bound is derived from an upper tail bound for the energy and an estimate for small
Gaussian rotations of the disorder [77, Lemmas 5.1 and 5.2]. We then search backward for
the crossing of the overlap level of the new reference, while overlap constraints keep the
overlaps with the earlier references almost unchanged. Iterating this step creates many
simultaneous constraints at a single time. We arrange the references in blocks of fixed
length, so that a conflict deletes only a short final segment of a block, and we draw the
overlap thresholds at random, one level at a time; these features allow us to obtain the
final probability estimate [77, Sections 8.3-8.5].

The overlap constraints have the following form. Let ¢ be a tolerance. If the mean
r of the overlaps R(v,x) and R(v,w) lies in a fixed compact subinterval of (0,qz) and
R(w,x) > r+p, then |R(v,x) — R(v, w)| does not lie in [2¢,4¢]. In words, a large overlap
between w and x forces their overlaps with v to agree. Since overlaps change by at most
2/n in one update, excluding this band keeps the two overlaps close along a path. To
show that such a constraint fails with small Gibbs probability, we show that the partition
function restricted to the triples (v, x, w) with violating overlaps is small compared with
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Z3. In physics, free energies constrained by the overlap with an equilibrium reference
configuration go back to Franz and Parisi [55]. The work of Ben Arous and Jagannath [16]
is an earlier rigorous argument that passes from such constrained free energies to the
dynamics, there for the spectral gap.

Constrained comparisons and the scalar problem. We bound constrained partition
functions by Gaussian interpolation. Guerra’s hierarchical interpolation [59] gives the
upper bound in the Parisi formula. Talagrand extended it to systems of replicas with
prescribed overlaps, in the proof of the matching lower bound [103, Section 3] and in
the two- and three-replica bounds of [105, Propositions 3.4 and 4.4]. These bounds
already retain a cost when the prescribed overlaps differ from the endpoint of the
interpolation. Bovier and Klimovsky developed the interpolation for multidimensional
spins [29]. Chen studied the two-dimensional Guerra-Talagrand bound and its variational
representation [36], and Panchenko proved the vector-spin variational formula and the
asymptotic sharpness of the constrained bounds [89]. We use the matrix comparison
for finite hierarchies of [77, Proposition 2.3] for the quadratic covariance of SK, which
allows any finite number of replicas and endpoint matrices whose diagonal entries need
not equal one. The hierarchies themselves descend from Parisi’s recursion [91] and from
Ruelle’s probability cascades [97]; see [88]. For the mixed even p-spin models with
exponentially summable coefficients, including SK, Aronow and Lopatto identified the
limiting overlap array averaged over the disorder [5, Theorems 1.1 and 1.2]. At zero field,
the absolute overlaps have the law of the overlap array (U,,),<p of the corresponding
Ruelle probability cascade, and the signed array has the law of (e,€,Uyp),<p, Where the
replica signs €, are independent symmetric signs, independent of the cascade. These are
limiting statements, while the proof below needs estimates at finite n on shrinking scales.

We obtain the pressure deficits from the scalar Parisi problem. Auffinger and Chen
proved that the Parisi functional has a unique minimizer, and they expressed it through
a stochastic control problem [13, Theorems 2 and 3 and Corollary 1]. They also proved
regularity properties of the Parisi equation and of its minimizers [12, Propositions 1 and 2
and Theorems 1 and 2]. Jagannath and Tobasco gave a dynamic-programming treatment
of the functional [62, Lemma 18] and characterized its minimizers through their first varia-
tion [63, Proposition 1.1 and Corollary 3.10]; Chen obtained the same characterization [36,
Theorem 2 and Proposition 1]. Toninelli proved that replica symmetry is broken at zero
tield for B > 1 [111]. Let u be the spatial derivative of the solution of the Parisi equation
at the minimizer, and let Y be the associated diffusion. The identity Eu(t,Y;)?> = t at
every point ¢ of the support is due to Talagrand [104]; see also [12, Theorem 5], [36,
Proposition 1], and [69, Lemma 2.2]. OpenAl proved it in the normalization used here,
together with the regularity of the scalar evolution that it requires [77, Lemma 3.1 and
Proposition 3.2]; the argument of [77] does not assume a description of the support,
and it treats separately the case of a forbidden overlap interval [77, Section 8.2]. By [69,
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Theorem 1.1], the identity holds on the whole interval (0, qﬁ), and this case does not arise.
Differentiating the identity once and twice along this interval, we obtain two stationarity
identities,

BEx(tY)? =1,  Ew(tY)*=2a(t)Ex(t,Y:)? (0<t<qp),

where x and w are the second and third spatial derivatives and « is the distribution
function of the Parisi measure (Section 5). Both identities appear, in the normalization
of energy units, in the proof of [8, Lemma 7.2] (see [8, equation (7.12)] and the identity
preceding it), and the differentiated moment identity is also in [69, Lemma 2.5]. The first
identity expresses, in scalar form, the marginal stability of the Parisi solution, which De
Dominicis and Kondor found in a truncated replica model [47]; Crisanti and Rizzo wrote
it in physical variables [44, equations (22) and (23)].

Positive fractional moments [EZ;, have their own genealogy. Talagrand computed the
limits of their normalized logarithms [106]. For SK at zero field and fixed s € (0,1),
the limit of (ns)~!logEZS is the minimum of the Parisi functional over measures with
mass at least s at zero. This formula is contained in the multiscale formula of Contucci
and Mingione [43, Theorem 2.1], and it was stated in this form by Chen, Guionnet,
Ko, Lacroix-A-Chez-Toine, and Mourrat [35, Theorem 2.1]. Aronow and Lopatto made
the comparison quantitative when s depends on n [8, Theorem 1.1], and they proved
that the constraint raises the Parisi value by an amount of order s> [8, Lemma 7.2 and
Proposition 7.3]. This is a rigorous counterpart of the replica calculations of Kondor and
of Parisi and Rizzo, and Pei identified its leading coefficient [95, Theorem 1(a)].

What is new. Four parts of the proof are new. Together they allow overlap constraints at
the scale p =< n~7/%, with tolerance comparable to p.

1. A three-replica covariance perturbation with a cubic deficit (Section 7). In [77, Section 7],
the overlap constraints near a level r come from a local perturbation of the covariance
path of width p® with tolerance p?°, and the resulting pressure deficit is of order
p*3. We keep the block hierarchy and the antisymmetric Gaussian contrast of [77,
Section 7, Steps 1 and 2], but we perturb the covariance path differently. It is positive
semidefinite at every stage, ends exactly at the prescribed overlap matrix after a
terminal correction, and its expansion uses both stationarity identities to cancel
the lower-order terms. The resulting deficit is of order p® per spin, with tolerance
comparable to p, uniformly for r in a compact subinterval of (0,qg). Its coefficient
involves Ex(r, Y;)3, which is positive (Section 5).

2. A positive fractional-moment comparison (Section 8). For constraints near the level
r, the deficit np® in the logarithm of a constrained partition function is smaller
than the scale Og(+/n) supplied by the standard Gaussian concentration bound for
Lipschitz functions, so that bound is too coarse here. Instead, we bound the moment
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EZ® of a constrained partition function Z, with s comparable to p, by a fractional-
moment version of the matrix comparison of [77, Proposition 2.3], in which the
outer level of the hierarchy has mass s, as in the positive-moment interpolation of [8,
Section 2]. The comparison uses the profile max{a,3s}, whose cost is of order s° by
the trial bound of [8, Lemma 7.2], together with a bound on the response of the local
perturbation to this change of profile. Markov’s inequality then bounds the disorder
probability of failure of each of these bounds on constrained partition functions by
e—C?’lp .

3. One disorder event for all constraints (Section 9). The denominator Z> is bounded below
on the event F,/n > Pg — c0p3, for a fixed ¢y > 0. Let ¢ € (0,cp) be fixed such that
Ayg < (co— 6)p? for all sufficiently large #; this margin is obtained by choosing the
constant R in p = Rn~7/%0 large. Chebyshev’s inequality and the variance bound
of [8, Theorem 1.4] give

Var(F _ _
(Fu) < C,B,(Sn 23/15p 6’

P{F,/n < Pg—cop®} < s =

which is O(n=%/1%) for p = Rn=7/3. We intersect this event with the bounds
on polynomially many constrained partition functions, and the complement of the
resulting event, whose probability tends to zero, is discarded once and for all. On this
event, the number of reference configurations and path steps, which is exponential
in 1/p, multiplies only the conditional Gibbs probability of a violation, which is at
most e~"’, This replaces the probability estimate of [77, Lemma 4.2].

4. Control of crossing errors through the next retained reference (Sections 11 and 12). In [77,
Section 8.4], the overlap of an earlier reference with the current configuration may
drift by up to 6je after j levels, and the final count requires pe/p to be small for p
levels. Since p is of order 1/p, this forces ¢ to be much smaller than p?. Instead,
we control the overlap of each retained reference with the next retained reference.
This overlap changes only when a deletion occurs, and the error stays of order ¢ at
every level, rather than accumulating. The first reference of each block keeps its next
retained reference, and at one common time the overlap of the path with the first
reference of each of the M blocks lies within a fixed multiple of ¢ of its threshold.
A count over the m 4 1 path steps of these M windows of predictable center gives
the bound (m + 1)yM, where v, is the ratio of the window length to the length of
a threshold interval, and vy, stays below one when ¢ is a small fixed multiple of p.
This allows & comparable to p.

The other overlap constraints use the inherited pressure bounds: the pair bound of [77,
Lemma 4.3], the three-replica bound at fixed scales of [77, equation (4.20)], and, for large
overlaps R(w, x), the comparison of [77, Section 7, Steps 5-8]. We also extend the bound
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on the Gibbs mass of overlap neighborhoods of [77, Proposition 6.1] to every scale L — oo
with L = o(n); its proof is that of [77] (Section 10).

The exponent. We determine the exponent by balancing these estimates. The lower
bound on Z3 in item 3 requires the mean bias Ay,p to be smaller than a small multiple
of the deficit p>. The comparison proved in [77, Theorem 2.4] has error O(n~1/?*). This
is much smaller than the deficit p** at the scale p = n~1/100%0 ysed there, but not than
p? at the scale used here. For this reason we use the upper bound Anp < Cyn=7/10
of Aronow and Lopatto [6], and we take p = Rn~7/30 for a large constant R. A fixed
overlap interval inside (0,qg) then contains of order 1/p =< n’/30 crossing levels. By
counting, we find that the probability of crossing all of them before time ¢ is small when
logt is a small multiple of the number of levels. This leads to the time exp(AﬁnW 30),
Two further conditions concern the two kinds of union bound in the proof. For the
union over reference configurations and path steps, the conditional Gibbs error is at most
exp(C/p — cnp?), which tends to zero if cnp® — C/p — co. For the disorder event, a union
over at most Cn? constrained partition functions has failure probability at most Cnie—cne?,
which tends to zero if c'np* — dlogn — co. The condition np*/logn — oo implies both.
For p = Rn~" with fixed R, it holds when A < 1/4, in particular at A = 7/30; at A = 1/4,
the second union bound fails. This is the restriction to exponents below 1/4 mentioned
in Section 1.1.

Inputs for the lower bound. Besides standard tools, the proof of Theorem 1.1 uses the
following public results, which are stated in Section 4 with their hypotheses: the Parisi
formula and Guerra’s bound [59, 103], the uniqueness of the Parisi minimizer [13], the
interval support of the Parisi measure [69], the upper bound on the mean bias of [6,
Theorem 1.1], the upper bound on the variance and the trial bound of [8], and results
of [77, Sections 2-8]. The proof of Theorem 12.6 uses in addition the small-deviation
inequality of [90]. All other steps are proved in this paper.

The upper bound

From flows to mixing. We follow the strategy of [85]. Its last step reduces the problem
to a lower bound on stationary flows across cuts [85, Section 7, Lemma 8]. For S C %,
the flow Y .cs g5 7/ (x) L) (x,y) is the stationary rate at which the continuous heat-bath
process jumps from S to its complement. Let 0 < € < 1/3 and ¢ > 0, and suppose that
the flow across S is greater than ¢ for every S with € < 71/(S) < 1 — e. Then for every
t>0,
Y () d (x, 1) < V2082 e
XEXy, 4)\/E

The proof removes a set of small Gibbs mass, proves a Poincaré inequality on the re-
mainder by the coarea argument for the reversible Cheeger bound [67, Theorem 3.5], and
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then bounds the Gibbs average of the distances through the entropy dissipation of the
whole chain [51, Lemmas 2.5 and 2.7]. It uses only cuts that separate appreciable Gibbs
masses, and it does not require the trajectory to stay in the retained set. We reproduce
it in Lemma 19.1. Withe = n"9, ¢ = e % and t = " ¥, where d and q are positive
exponents of the proof (Section 13.3), the right side tends to zero when w < q, and using
Markov’s inequality for the Gibbs average, we obtain Theorem 1.3. It therefore suffices
to show that, with probability tending to one over the disorder, the flow across every S
with min{7/(S), 7/(S°)} > n~9 is greater than e Y

The proposal. To bound these flows, OpenAl constructs a random configuration corre-
lated with the disorder, called a proposal [85, Section 4]. Each coordinate of the proposal
follows the magnetization martingale of the scalar Parisi diffusion. The martingale is
driven by successive queries of the interaction matrix: over each cell of a time mesh,
the increment of the magnetizations, orthogonalized against the earlier query directions,
is multiplied by the matrix. By orthogonal invariance, the part of the matrix that has
not been revealed is a compressed block of the Gaussian orthogonal ensemble (GOE)
at each step. Beyond the top g4 of the support of the Parisi measure, the martingale is
continued until the average uncertainty of the coordinates is small, and the query noise
is mixed with an independent Brownian noise. At the final time, the spins are drawn
independently with the magnetizations as means. Successive Gaussian conditioning
along orthogonalized directions is used in Bolthausen’s iterative construction of solu-
tions of the TAP equations [25, Sections 2-3], and Montanari’s incremental approximate
message passing algorithm uses a Parisi diffusion and normalized increments of the
magnetizations [75, Sections 2-3].

The equilibrium input is the stationarity of the Parisi measure along the whole interval
[0, gp]. The stationarity conditions on the support were obtained by Chen [36, Theorem 2
and Proposition 1] and by Jagannath and Tobasco [63, Proposition 1.1 and Corollary 3.10],
and the support is the whole interval by [116, Theorem 1] for B close to one and by [69,
Theorem 1.1] for every B > 1. Along the scalar diffusion, an exact identity balances the
information about the matrix that the queries reveal against the energy gained by the
proposal [85, Section 3, Lemma 4]. It yields the two estimates of [85, Proposition 5]. The
relative entropy of the joint law of the matrix and the proposal with respect to the joint
law of the disorder and a Gibbs sample is sublinear in 7, and outside an event of small
probability, the law of the pair is dominated by ¢°(") times this joint law.

Coverage and the connecting sequence. The information inequalities used in these
comparisons—the chain rule, data processing, and the variational formula for relative
entropy—are recalled in [28, Chapter 4]. Forward relative entropy alone does not show
that the proposal reaches a prescribed set of positive Gibbs mass. Under the joint law of
the disorder and a Gibbs sample, the conditional law of the disorder given the spin is
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strongly log-concave. A transport bound for such laws [24, Corollary 3.10] and Gaussian
smoothing of the disorder [70, Lemma 11] reverse the entropy comparison. They give a
lower bound on the probability that the proposal lands in any set of appreciable Gibbs
mass [85, Section 5, Proposition 6]. Two proposals generated from a common smoothed
disorder then land on the two sides of a balanced cut with a probability that is not
too small. Following [85], these two proposals are run to a longer, fine horizon, and
they are joined by a sequence of proposals run to a shorter, coarse horizon, obtained by
rotating the Gaussian inputs, with small consecutive Hamming distances. Near-pinning
of the magnetizations joins the two horizons. If the cut had small flow, its enlarged
vertex boundary would have tiny Gibbs mass, and the likelihood bound keeps the coarse
proposals away from this boundary. But a sequence with short steps that crosses the cut
must come close to its boundary. This contradiction bounds the flows from below [85,
Section 6, Proposition 7].

What is new. In [85], the parameters of the proof are fixed numbers, and the saving
1/40000000 is not optimized [85, Section 1, after Theorem 1]. To reach every saving
below 1/4, the estimates for the coarse proposal must hold outside events of probability
close to e=™"*, with a likelihood bound close to ¢* times the joint law. The following
refinements yield every fixed saving below 1/4.

1. Sharp estimates for the coarse proposal (Sections 16 and 17). We strengthen the scalar
entropy—energy identity of [85, Section 3, Lemma 4] to a pathwise terminal identity.
Along the scalar diffusion beyond the support, the information revealed by the
queries and B times the linearized energy of the proposal cancel up to a terminal
term. The centered fluctuation of this term has variance at most 8*p(V)3, where p(V)
is the mean conditional variance of a spin given its magnetization at the final time V
(Lemma 17.5). The coarse likelihood estimate absorbs the deterministic amplitude of
this term. The centered difference between this cancellation and its version on the
mesh has a moment generating function bounded by SN for 0] < cg/h, where h
is the mesh parameter (Lemma 17.6). We combine these bounds with concentration
of weighted dyadic sums over cells of unequal length, normalized by the durations
of the cells (Lemma 16.6), with a bound on the deviation of the Gram matrix of
the queries from the identity that uses the variance of the squared projections and
not only their tails (Lemma 16.1), and with sharper bounds on the variances of the
Gaussian terms that the proposal does not use (Lemma 17.2). The dyadic triangular
and Cholesky arguments build on [85, Section 4, proof of Proposition 5].

2. The growing mesh (Section 14). The cells of the mesh in [85] have a common length.
Ours have length he!/* at time t, with 1 = n—2, so that the horizon L log n is reached
after at most 8n cells when a > L/4 (Lemma 14.3). The quadrature error is Og(h),
uniformly in the horizon. On this mesh, adjacent cells have different lengths, and the
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estimates distinguish the duration of the previous cell, which governs the conditional
law of the spins, from that of the next cell, which normalizes the query. For instance,
the bound on the conditional correlations of the query entries with the spins in
Section 15.2 loses a factor two compared with equal cells.

3. Direct expected energy at the fine horizon (Section 15.2). We compute the expected
queried energy through the exact one-query conditional identity of Lemma 15.3,
including fallback outcomes. This avoids the Gram-event restriction in the energy
calculation of [85, Section 4, Proposition 5] and gives the fine relative-entropy bound
of Proposition 15.5, with saving k¢ < min(a,f,1 — a).

4. The parameter system (Section 19.5). The exponents of the proof are affine functions of
¢w = (1/4 — w)/20, and this single family satisfies every condition of the proof for
every w € (0,1/4) (Proposition 19.2).

The connecting sequence, including fine proposals only at the two endpoints, stability
from coarse Gram events, and pinning without a fine Gram exception, follows [85,
Section 6, proof of Proposition 7].

The exponent. The proof of Proposition 19.2 shows that, for every choice of the expo-
nents, the estimates of Part IV require

w<q<5b<55eq<e<uE<kf/2§1/4.

The mixing step needs w < q, since the flow threshold is e % In the connecting

-5 . .1s 1-sse
sequence, e~ bounds the failure probability of one coarse proposal, e " that

of the whole sequence, and ¢=2""° bounds from below the probability that the two
fine endpoints lie on opposite sides of the cut, and the proof needs q < s, < sgeq < e.
Smoothing and coverage need e +d < ug < min{D, k¢ — D}, where n~P is the smoothing
parameter and 7'~ bounds the forward relative entropy at the fine horizon. Finally, this
relative entropy contains terms of order nh = nl=2 and n?, the second from the number
of queries, so that ki < min{a,1 —a} <1/2.

Inputs for the upper bound. Besides standard tools of Gaussian analysis and stochastic
calculus [28, 64, 112], the proof of Theorem 1.3 uses the following results, which are
stated in Section 4 and Section 13.4 with their hypotheses: the Parisi formula and
Guerra’s bound (Theorem 4.4), the uniqueness of the Parisi minimizer (Theorem 4.5), the
interval support of the Parisi measure (Theorem 4.7) and the identity T'(t) =t on (0,4p)
(Corollary 4.8), the regularity and scalar evolution of Proposition 4.3, the scalar estimates
of [85, Section 3, Lemmas 3 and 4], and the transport, smoothing, and finite-chain results
cited above. All other steps are proved in this paper.



1 Introduction 1.7 Organization of the paper 20

The fluctuation theorem

The proof of Proposition 20.1 in [81] combines finite replica trees and covariance differen-
tiation for Gaussian hierarchies [81, Section 2], optimized short comparisons over overlap
quantiles [81, Section 3], a one-site cavity estimate, which compares an overlap moment of
a comparison with the corresponding moment of a scalar recursion [81, Proposition 4.1],
a rigidity theorem, by which rescaled overlap quantiles of minimizing comparisons have
linear limits at small masses [81, Theorem 5.1], finite propagation of regularity through
successive comparisons [81, Proposition 6.6], and a low-field perturbation that yields the
upper bound [81, Section 7]. As explained in [81, Section 1], its closest analytic predeces-
sor is the combination in [8] of a pinned Brascamp-Lieb estimate for the variance [30],
optimized covariance interpolation, and positive moments [8, Propositions 2.2 and 2.3
and Section 3]. The single-site analysis of Thouless, Anderson, and Palmer [109] is an
early antecedent of the cavity method in spin glasses, and Mézard, Parisi, and Virasoro
developed the cavity construction of the solution with broken replica symmetry [74]. The
cavity variational principle of Aizenman, Sims, and Starr [2] is a rigorous antecedent of
comparisons that add or remove sites. Section 20 summarizes this route, with references
to the corresponding statements.

1.7 Organization of the paper

Section 2 gives an overview of the proofs of both bounds. Part I contains preliminaries:
Section 3 defines the model, the dynamics, and the joint law of the disorder and the
initial configuration, and Section 4 defines Gaussian hierarchies and the Parisi functional
and states the imported results. Part II contains the static estimates for the proof of
Theorem 1.1. Section 5 treats the scalar problem near a point of the support of the
Parisi measure, Section 6 proves short-time estimates for Gaussian hierarchies, Section 7
constructs the three-replica covariance perturbation and proves the cubic deficit, Section 8
proves the fractional-moment comparison, and Section 9 combines these into a single
estimate for all overlap constraints. Part III contains the dynamical part of the proof of
the lower bound. Section 10 treats the Gibbs mass of overlap neighborhoods and the
tamilies of reference configurations, Section 11 proves that the overlap constraints persist
along a trajectory, and Section 12 completes the proof of Theorem 1.1 and Corollary 1.2
and proves Theorem 12.6.

Part IV proves the upper bound. Section 13 introduces the Gaussian matrix from
which the disorder is built, the scalar Parisi process and its continuation beyond the
support, and the exponents of the proof. Section 14 constructs the Gaussian-query
proposal on a growing mesh, and Section 15 bounds its forward relative entropy at the
tine horizon. Section 16 proves the concentration estimates on the growing mesh, and
Section 17 proves the joint cancellation and the likelihood bound for the coarse proposal.
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Section 18 proves the coverage estimate and constructs the connecting sequence, and
Section 19 proves Theorem 1.3 and Corollaries 1.4 and 1.5 and verifies the conditions on
the exponents.

Part V concerns the fluctuations and the mean bias: Section 20 states the bound of
Proposition 20.1 and deduces Theorem 1.6 from it, and Section 21 proves Corollary 1.7.
Part VI contains Section 22, which describes the formal proofs, and Section 23, which
lists open problems.



SECTION 2

Overview of the proofs

This section gives an overview of the proofs of Theorem 1.1 and Theorem 1.3, and a
shorter account of the parts of the paper that concern Theorem 1.6 and Corollary 1.7.
Every claim made here is proved later in the paper, or quoted there with its source.
Sections 2.1 to 2.3 explain the reduction to paths, the architecture of the proof in [77],
which we follow, and the balance of scales that gives the exponent 7/30. Sections 2.4 to 2.6
describe the cubic pressure deficit (Sections 5 to 7), the passage to Gibbs probabilities
(Sections 8 and 9), and the dynamical argument (Sections 10 to 12). Section 2.7 concerns
Part IV, and Section 2.8 concerns Part V. Table 2.1 shows how the sections depend on
each other.

Throughout this section, B > 1 is fixed. In Sections 2.1 to 2.6, m = 7t/ is the Gibbs
measure at a fixed disorder. We write A for the exponent of the barrier, and we use an
upper bound A, g < Cyn~3" on the mean bias App = Pg— n~'EF,. For Theorem 1.1,
we take A = 7/30 and the bound A, g < Cyn~"/10 of Theorem 4.11. The exponent of
the upper bound is 1 — w, for a fixed w € (0,1/4), and Section 2.7 uses the notation of
Part IV.

2.1 The sign test

Recall from Lemma 3.4 that Theorem 1.1 states that the Gibbs mass of the initial con-
tigurations from which the chain is at total variation distance greater than T from 7 at
time e tends to one in probability over the disorder. Since 7 is stationary, the chain
started from a Gibbs sample has law 7T at every deterministic time (Lemma 3.2), and the
law averaged over the initial configuration carries no information. A lower bound on the
distance must come from a property of almost every individual initial configuration that
the dynamics forgets slowly.

The property we use is the sign of an overlap. As in [77, Section 8], we choose for each
x € X, a reference configuration v(x), with R(v(x), x) > g, for all x outside a set of small
Gibbs mass, where g, € (0,1) is a fixed overlap (Definition 11.2). Since H,(—y) = H,(y),
the half-space {y : R(v(x),y) < 0} has Gibbs mass at least 1/2. If the law vy of the
chain started at x is within T of 77 in total variation, then the half-space has mass at least

22
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Table 2.1. The main results of Sections 3 to 21, the sections whose results they use, and the sections

in which they are used.

Section Main results Uses Used in

3 Model realized-start probability, Lemma 3.4; heat-bath dynamics, — 4,8,10,12,13,
Lemma 3.2; completed Hamiltonian, Lemma 3.1 18, 19, 20, 21

4 Inputs matrix comparison, Proposition 4.19; upper bound on the mean 3, literature 5-10, 12, 13, 17,

bias, Theorem 4.11; variance and profile bounds, Theorem 4.10
and Proposition 4.12; pair, fixed-scale, and separated-overlap
bounds, Propositions 4.23 to 4.25; overlap-neighborhood masses,
Proposition 4.29

18

5 Scalar problem stationarity identities, Lemma 5.3; the constant mg, Corollary 5.5 4 7,8,10,13,17

6 Flows uniform short-time bounds, Proposition 6.3; response to the 4 7
terminal function, Lemma 6.13 and Corollary 6.14

7 Cubic deficit local expansion, Proposition 7.13; deficit on a band, 4-6 8,10
Proposition 7.15

8 Fractional moments fractional comparison, Proposition 8.3; local fractional bound, 3-5,7 9
Lemma 8.7

9 Static event simultaneous disorder event, Lemma 9.7 4,8 10, 12

10 References overlap-neighborhood masses, Lemma 10.1; fixed families of 3-5,7-9 11, 12
references, Lemma 10.4

11 Induction constraints along a path, Proposition 11.10; a common time, 10 12
Corollary 11.11

12 Barrier proof sign obstruction, Proposition 12.2; Theorems 1.1 and 12.6 3,4,9-11 19
and Corollary 1.2

13 Upper-bound setup  primitive disorder and Gaussian bounds, Lemmas 13.2 and 13.3; 3,4,5 14-19
the scalar process beyond the support, Proposition 13.4
and Lemmas 13.5 and 13.6

14 Proposal Gaussian assembly, Lemma 14.1; spin laws, Definition 14.2; 13 15-18
growing mesh, Lemma 14.3

15 Fine entropy reference law, Lemma 15.1; forward entropy, Lemma 15.2 13, 14 17,18
and Proposition 15.5

16 Concentration fixed Gram stability, Lemma 16.1; weighted concentration, 13, 14 17
Lemma 16.6

17 Coarse domination ~ weighted energy, Lemma 17.2; joint cancellation, Lemmas 17.5 4,5,13-16 18
and 17.6; likelihood bound, Proposition 17.8

18 Connections smoothing and coverage, Lemmas 18.2 and 18.3; boundary mass, 3,4, 13-15, 19
Lemma 18.4; connecting sequence, Proposition 18.8; witness decay, 17
Proposition 18.9

19 Upper-bound proof = pruning, Lemma 19.1; Theorem 1.3 and Corollaries 1.4 and 1.5; 3,12,13,18 —
parameters, Proposition 19.2

20 Fluctuations the bound of [81], Proposition 20.1; log-concave augmentation, 3 21
Lemma 20.2; Theorem 1.6

21 Mean bias variance-bias inequality, Proposition 21.1; Corollary 1.7 3,20 —

1/2 — 7 under v,. Multiplying by 7(x) and summing over x, we find that
1 J
(5 —7) ml{x: dheo(x.b) < 7} < P{R(0(X0), Xi) < 0, (2.1)

where (Xj)r>o is the discrete chain with Xy ~ 7t (see (12.8)). This is the reduction of [77,
(8.1)=(8.3)]. The half-space depends on the initial configuration, so that the distance on
the left side is evaluated before the average over X, while the right side is a probability
for the stationary chain. Since one update changes every overlap by at most 2/n, a chain
that enters the half-space must cross every overlap level between g, and 0.
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We show that these crossings cannot occur along paths that avoid a fixed set of small
Gibbs mass. We call a sequence xy, ..., X, a path if all overlaps change by at most 2/n
from one element to the next (11.2), so that every trajectory of the discrete chain is a
path. Let L = An” be the logarithmic time scale, for a coefficient A > 0 fixed below, so
that e’ is the time horizon, and let T, = [n%¢!] be the budget of update attempts. For
every disorder in an event G, with P(G,) — 1, we construct the map x — v(x) and a set
V C %, with (V) < 3e~#F such that

R(v(x0), xm) >0 for every path xo, ..., x, with m < T, that avoids V (2.2)

(Lemmas 10.4 and 12.3 and Proposition 12.2). Given (2.2), a chain with R(v(Xp), X;) <0
for some k < T, visits V at one of the times O, ..., k. Since X, has law 7 for every
deterministic 4, a union bound implies that

P{R(v(Xo), X¢) <0} < (k+1)7(V) < 3(k+1)e

(see (12.9)). This is the only place where we use stationarity, and we use it only at
deterministic times. For this reason the map v and the set V must be fixed before the
chain is run, and they may not depend on its trajectory. In continuous time, the number
of updates up to time e is a Poisson variable with mean nel, and by Markov’s inequality
it exceeds T, with probability at most 1/n. We conclude that

3(Ty +1)e * +1/n
1/2—1

m{x:d (x,e") <1} <

for every disorder in G, (Proposition 12.5), and the right side tends to zero. When we
integrate over the disorder, IP(Gf) is added once. The threshold T enters only through
the factor 1/(1/2 — 7), which is why one coefficient serves every fixed T < 1/2 and both
clocks.

2.2 Overlap constraints and reference configurations

We follow the architecture of the proof of [77, Theorem 1.1], which proves a barrier at the
time exp(n!/1%0%) and the threshold T = 1/4.

Overlap constraints. For (v,x,7) € &3, we write

_ R(v,x) 4+ R(v,0) _ R(v,x) — R(v,?) B
7= 5 , o= 5 , g = R(x,9),

so that the overlap matrix of (v, x,?) is the matrix D(r, g, ) of (4.16). We use two kinds
of constraints. The constraints of the first kind act at fixed scales. For fixed cutoffs
0 < by < by <1 (Table 10.1), they state that if R(x,7) > g« and |R(v, x)|, |R(v,?)| < by,
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then |R(v, x) — R(v,9)| < 21y, and similarly with the cutoffs (by, by) in place of (g, b1).
The triples that violate them form the sets B,,(q«, b1) and B, (b1, b2) of (10.18). In words, a
large overlap between x and v forces their small overlaps with v to agree. The constraints
of the second kind act at the scale p, near a level r in a compact interval Jg C (0,9p). With
¢ = Ep and E = 1/100, they state that no triple satisfies

r € Jg, e < |0 <2, qg>r+p.

Such triples are called narrow, and they form the set N, (Section 10.2). Equivalently,
if R(x,0) > r+p, then |R(v,x) — R(v,7)| does not lie in [2¢,4¢]. We exclude a band,
rather than a half-line, for the following reason. Along a path, every overlap changes
by at most 2/n < 2¢ in one step, and the difference |R(v, xx) — R(v,7)| cannot pass from
below 2¢ to above 4¢ without lying in the band at some time. As long as the path keeps
a large overlap with 7, a narrow constraint keeps its overlap with v within 2¢ of R(v, ?)
(Lemma 11.8).

Constrained pressures. In Sections 4 to 9, we write the three configurations as (v, x, ).
For a feasible overlap matrix D, the probability that three independent samples from 7
have overlap matrix D is Z3 ,(D)/Z3, where Z3 ,(D) is the partition function restricted
to the triples with overlap matrix D (Definition 4.16). There are at most (n + 1)? feasible
matrices, and it suffices to bound each numerator from above and the denominator
from below. Upper bounds for the numerators come from Guerra’s hierarchical inter-
polation [59] and its extension by Talagrand to replicas with prescribed overlaps [103,
Section 3], [105, Propositions 3.4 and 4.4]. We use it in the form of [77, Proposition 2.3],
stated as Proposition 4.19. For every admissible path (Q, m) of 3 x 3 covariance matrices,
with positive semidefinite increments and nondecreasing masses, the comparison with
zero terminal multiplier bounds the constrained pressure ps,(D) = n~'Elog Z3 ,(D) by
the trial value

_ P 2 BiD o2
ps(D) < To(Qm,0) = ¥(Q,m,0) = o [ ma|lQlI? + E-ID — Qu?

(Definition 4.15 and Proposition 4.19). The last term is the cost of an endpoint Qy that
differs from D.

The baseline is the block hierarchy of [77, Section 4.2 and Section 7, Step 1], described
in Lemma 4.20 and built from the Parisi distribution function & = ag. Below the level
r, the three fields share their increments, at mass « /3. Between r and g, the fields of x
and y share their increments, at mass « /2, while the field of v evolves alone, and above g
the three fields evolve independently. The endpoint of this path is D(r,4,0), and its trial
value is exactly 3Pg. A perturbation of the baseline with endpoint D(r,q,¢) and a smaller
trial value proves a pressure deficit. Whether such a perturbation exists is decided by
the scalar Parisi problem. Let u be the spatial derivative of the solution of the Parisi
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equation, let Y be the associated diffusion, and let T'(t) = Eu(t, Y)?. It was proved in [77,
Proposition 3.2] that I'(g) = g at every point g of the support of the Parisi measure, and by
[69, Theorem 1.1], the support is [0, 75]. We conclude that I'(t) = t on [0, gg] (Corollary 4.8).
For two configurations, we have the pair bound p, ,(D2(q)) < 2Pg — (T'(q) — q)*/2 of [77,
Lemma 4.3] (Proposition 4.23). This deficit vanishes on the support, and constraints at
overlaps inside (0, 74) require the three-replica perturbations of [77, Sections 4 and 7] and
of Section 7.

Reference configurations and crossings. In the dynamical argument, v and v are ref-
erence configurations and x is a configuration of the path. We take the references from
lists of independent Gibbs samples, which are fixed before any path is considered (Sec-
tion 10.3). Suppose that a path x, ..., x,, that avoids V satisfies R(v(xg), xm) < 0. We
proceed through levels i = 0,1, ..., Njey — 1, with thresholds g < r; < --- in an interval
[to, 2to] C Jp (Definition 11.2). At level 0, the reference is vg = v(xo), and ko is the first
time with R(vg, xx) < ro. Atlevel j > 1, a bound on the Gibbs mass of overlap neigh-
borhoods supplies a new reference v; with R(v;, xkj_l) > g+ (Lemma 10.1, which extends
[77, Proposition 6.1]). We then search backward in time from k;_; for the last time k;
with R(vj, x¢) < r;. During the search, the constraints keep the overlaps of the path with
the earlier references close to their values at k; 1. The overlap with vy stays close to
ro < q«, while R(vg, x9) > g, so that the search finds the crossing before it reaches time
0 (Lemma 11.9). After the last level, at the single time ky,, 1, the overlaps of the path
with many references lie close to their thresholds. The thresholds are drawn at random,
and a count over the time index shows that this is impossible when m < T,.

As in [77, Sections 8.3 and 8.4], the references are arranged in blocks of B levels.
Within a block, a new reference has small overlaps with the earlier references of the block,
and it deletes every retained reference with which its overlap exceeds b; in absolute
value. Such conflicts occur only at the first level of a block, and they never reach the first
B — H > 2 levels of the preceding block (Lemma 11.6).

2.3 The exponent

Three requirements fix the scales, which are listed in Table 2.2. The order in which the
parameters are chosen is recorded in Tables 10.1 and 12.1.

The denominator. On the disorder event of Section 9, we have F, > n(P[; — cop3),
so that Z3 > ¢ 5="), To obtain this bound from Chebyshev’s inequality with a
fixed margin, we choose constants ag < ¢ such that A, g < agp® for all large n. Since
EF, = n(Pﬁ — An,[.;), the distance from the mean of F, to the threshold is then at least
n(co — ap)p>. The bounds on the numerators keep a deficit »gp>®, where gp° is a lower
bound, uniform over the band, for the deficit per spin of the three-replica pressure near
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Table 2.2. The scales of the proof of Theorem 1.1 and their roles. Here R, E = 1/100, S, and Aﬁ
are constants fixed before n — oo. The last five rows are the rates of decay of the error terms of
Lemma 9.7, without constants and polynomial factors; see Tables 9.1 and 10.2.

Quantity A =7/30 Role

On Rn=7/30  gap g — r of the narrow constraints; length of a
threshold interval
en = Epn ERn=7/30 overlap imbalance ¢, < |d| < 2¢,; radius of the

windows
Nn n=5/21 tolerance of the fixed-scale constraints
Sn = SpPn SRn=7/30  order of the fractional moment
L, A5n7/ 30 logarithmic time scale; logarithm of the list sizes
np R313/10 Gibbs probability of narrow triples
nn> n'1/21 Gibbs probability of fixed-scale triples
no} R4n1/15 disorder failure of a local or separated-overlap
bound
ni nl/21 disorder failure of a fixed-scale bound
n2pS/n’/15  Rén2/15 disorder failure of the denominator (polynomial)

a level r (Sections 2.4 and 2.5) and » € (0,1) is fixed. The ratio Z3,(D)/Z3 is then at
most e~ (8 *3C0)P3, which is small when 3¢y < sg. Constants ag < ¢y < 2g/3 with these
properties exist if and only if
Aunp _ xg
lim su - <
n%oop 03 3
(see (S1)). With A, 5 < Cyn=7/10, this holds for p = Rn~7/30 if R® > 3C,/(xg) (see
(10.15)). By Chebyshev’s inequality and the bound Var F,, < C,n’/1 of Theorem 4.10, the
lower bound on F, fails with probability at most a constant times n”/1%/(n20°), which is
O(n~2/15). We note that Theorem 1.6 is not used in the proofs of Theorems 1.1 and 12.6.

The count. The thresholds lie in the intervals I; = [to + 3ip, to + (3i + 1)p], of length p
and spacing 3p. There are Njo, = MB levels, arranged in M = |ty/(3Bp) | blocks (see
(11.3)). In Section 2.6, we explain why a path of length m that avoids V and violates
(2.2) produces, for every array of thresholds, a time k < m at which M overlaps lie in
windows of radius Yy = 2¢ + 217, + 2/n around their thresholds (Corollary 11.11). For
independent thresholds, uniform on their intervals, this event has probability at most

2

(m+1Dv', T S AE (2.3)

T 25

(see (12.1) and (12.2)). If this quantity is less than one, such a path cannot exist. Note that
M is of order 1/p, so that we may take log m of order n'. This leads to the time horizon
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el with the logarithmic time scale L = An*, for every A < tgplog25/(3BR) (see (12.4)).
The count requires the ratio -, of the length of a window to the length p of a threshold
interval to stay below one. With ¢ = Ep, the overlap imbalance is of the largest permitted
order, and this ratio stays below a fixed bound. The gap satisfies g —r > p, and the
weakest local deficit occurs at the corner g — ¥ = p, |5| = Ep of the band of Section 2.4.

In summary, the upper bound n—3 on the mean bias allows p = n~", there are then
of order n’ levels, and the count allows log t of order n’: the exponent of the barrier is
one third of the exponent of the upper bound on the mean bias. For the upper bound
n=7/10 of Theorem 4.11, this gives the exponent 7/30 of Theorem 1.1.

The union bounds and the exponent 1/4. The proof uses two kinds of union bound. In
the disorder event, each of at most (1 + 1) bounds on constrained partition functions
near a level r fails with probability at most e—cnp’ (Section 2.5). The sufficient condition
nop*/ logn — co makes this polynomial union bound vanish (see (S3)). At a fixed
disorder, we multiply a count e“" of reference configurations and path positions by Gibbs
probabilities bounded by C'(n + 1)%~° and it suffices that cnp® — CL — 3 log(n+1) —
0. Under the stronger condition np®/L — oo, we have this for every fixed C. For
p = Rn~"and L = An*, both sufficient conditions hold when A < 1/4. At A = 1/4, the
quantity np* = R* is bounded, and the polynomial union bound in the disorder event is
ineffective, whether or not the conditional union bound can be absorbed by a choice of
constants. The argument gives no exponent of 1/4 or more, whatever the upper bound
on the mean bias (Table 12.2). We note that a mean bias of order n~3/4, as predicted
by Franz, Parisi, and Ricci-Tersenghi [56], would correspond exactly to this threshold
(Section 23).

2.4 The cubic deficit

We now describe the pressure deficit for the narrow constraints. We fix the compact
intervals Jg C int I with I C (0,4p) of Section 10.2; the general statements of Sections 8
and 9 write them as J C intI. For a center r € g, the gap d = q —r, and the overlap
imbalance J, we need a trial value for D(r,q,6) below 3Pg by a tixed multiple of p3,
uniformly over r € Jg and over the band {p < d < do, Ep < || < 2Ep}. The local cutoff
do is chosen so small that every local window lies in Ig.

The obstacle. In [77, Section 7], the field of x receives ¢ times a Gaussian combination of
the field increments in a window [r — h, r + h], and the field of y receives —d times the
same combination. The resulting excess covariance in the antisymmetric direction e; — ey
contributes to the endpoint cost (82/4)||D — Qn||%, and the expansion of the trial value
has the remainder C(|6|2h73/2 + 6*h~2) (see (4.20)), which is small compared with the
gain only if |§| is much smaller than /3/2, while & is smaller than g — . In [77], h = 8
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and || is of order p?, and the resulting deficit is of order p* [77, (7.32)]. When |5| and
q — r are both of order p, however, the mismatch and the remainder are as large as the
gain.

The observation. For the perturbation constructed below, at centers in the interior of
the support, the terms of order at most two in the width parameter / of the window
cancel exactly. The reason is the first stationarity identity B2Ex(t, Y;)? = 1, where x is the
second spatial derivative of the Parisi solution. This identity is the derivative of I'(t) = t,
and it expresses the marginal stability of the Parisi solution [44, (22)—(23)]; its stochastic
form is recorded in [69, Lemma 2.5]. The deficit is then of third order in k. To find it, we
need a perturbed path whose endpoint is exactly D(r, g,), so that we incur no mismatch
cost, and an expansion of its trial value to third order with a remainder of fourth order.

The perturbed path. We fix a ratio ¢ € (0,1/2]; the dynamical argument uses ¢ = 1/2.
Given (r,d,6), let h = d/¢ be the width parameter of the window, g9 = r — h its left
endpoint, and k = §/h the relative imbalance (see (7.1)). The perturbed path has the five
stages of Table 7.2. In the baseline, the first four stages are the following: the three fields
share their increments on [gy, 7], the fields of x and y share theirs on [r, q] while v evolves
alone, and all three are independent on [g, g9 + 2h]. To perturb them, we add J E to the
tield of x and subtract it from the field of y, where

— 1 1 1-4¢
- = E{Wo(g1—gz—gx—gy)+w1ga}, wo = PPy w1 = o

and g1,82, §v, §x, §y are the field increments of the window (see (7.4)). The weights
are fixed, and the contrast extends past the time 4 at which x and y separate. By
(7.5), the perturbation changes the covariance of the window in two ways: it shifts the
overlaps of v with x and with y by +J and —4, and it adds an excess covariance of
order 62 /h in the antisymmetric direction ey — e,. A fifth stage, the terminal correction,
removes this excess exactly. It lasts a time proportional to k?, and it uses the positive
semidefinite rate Id — (e; — e,)(ex — e,) T /4 in place of Id. Every increment of the path is
positive semidefinite, the masses are nondecreasing, and the endpoint is exactly D(r, g, )
(Lemmas 7.1 and 7.2). From [77, Section 7] we keep the hierarchy in which the masses
are divided by the sizes of the common blocks, the antisymmetric Gaussian contrast, and
the source of the deficit in the identity B2Ex(r, Y;)? = 1.

The reduction. We split the trial value 7 (g, h, k) into the initial segment [0, go], on which
the three fields share every increment, and the local window. Let V (g, 1, k,z) be the
difference between the value of the local window on the diagonal {z, = z; = z, = z}
and its unperturbed value 3®(qo, z) (see (7.11)), and let AIT be the change of the penalty
[ md|Q||%. The initial segment responds to the change V of its terminal function linearly,
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up to an error ||V||3,/2 that does not depend on the number of levels (Lemma 6.13
and Corollary 6.14). Since || V||« < Ch?k?, we have

2
T(qo,1, k) — 3P5 = EV(qo, Ik, Y,) — ’BZAH +O(H*Y)

(Corollary 7.5). The expectation is taken under the law of the scalar diffusion at the fixed
time gp, which does not depend on (%, k); this is why we expand at a fixed left endpoint.
The local window is a composition of five short semilinear parabolic flows on IR3, some
with singular diffusion matrices. In Section 6 we bound their mixed derivatives in (h, k),
uniformly in the field and including & = 0 (Proposition 6.3). Using these bounds, we find
that
4,2

V(qo, bk, z) = %AH + BO1° {w(90)? x5 Cr (k) + a(qo) wg Cu(k) } + O(H'K?) (24
(Lemma 7.4 and Proposition 7.12). Here xo = x(q0,z) and wy = w(qo, z) are the second
and third spatial derivatives of the Parisi solution, and C, and C;, are the trace polynomial
and the Wick polynomial of (7.26) and (7.27). When the mass is frozen at a(gp) on the
window, the stages are Gaussian integration steps, and three formal steps with explicit
coefficient matrices give the coefficients of order two and three (Lemmas 7.7 and 7.8
and Proposition 7.9). The variation of « on the window contributes, at order three, exactly
the corresponding part of f*x3AI1/4 (Lemma 7.11).

The cancellations. The penalty enters the trial value twice: directly, with the factor
—pB?/4, and through V, with the factor B4x(qo, Yy,)?/4. After the expectation, the sum
is (B2/4)(B*Ex(qo, Yq)? — 1)ALL which vanishes by the first stationarity identity. Since
ATl is of order h?, this removes every term of order h?, as well as the terms of order /3
that involve a’(go). The second stationarity identity Ew(t, Y;)? = 2a(t)Ex(t, Y;)® implies
that the expectation of the braces in (2.4) equals a(go)*Ex(qo, Yg,)3{Cy (k) 4+ 2Cw (k) }. We
conclude that

T (q0,h, k) — 3Pg — a(r)?B°Ex(r, Y;)? B’Py(k)| < Ch*k*, Py =Cy+2Cp  (2.5)

(Proposition 7.13, with qo + 1 = r). Both identities hold on (0,45) (Lemma 5.3), and both
were known; see [8, proof of Lemma 7.2] and [69, Lemma 2.5]. The use of the second
identity in a covariance expansion is new. The polynomial Py is even, with coefficients
02(8) =20(8—1)/(8 —2)? < 0, ca(®) < 0, and c6(8) > 0 (see (7.33)). For 8 = 1/2,

B —%k2 62, 6952

6
Prya(k) = 9 243k+19683k

(see (7.34)), and Section 7.3 lists the traces from which this polynomial can be recomputed
by hand.
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The deficit on the band. In the variables d and 6, we have —h3Py(k) = Gy(d, |6]), where

4 6
Go(d, x) = —%2 x*d — 1904% — 19306%
(see (7.36)). The leading term is 2(1 — ¢)(2 — ©) 26%d, which is 46%d/9 for & = 1/2. The
deficit is quadratic in the overlap imbalance and linear in the gap g — r; its minimum on
the band is a positive multiple of p3, and it can be larger away from the corner. The scalar
factor a(r)*B°Ex(r, Y,)® is bounded below on Ig by a constant mg > 0, since « > 0 on
(0,gp] and Ex(r,Y;)* > B2 (Corollary 5.5). For E = 1/100, the function Gy is increasing
in d and in |0| on the band, and it attains its minimum at the corner (p, Ep) (Lemma 7.14).
Choosing dj so small that the remainder in (2.5) is absorbed, we obtain, for every fixed
g’ < mgE*G(8,E),
p3n(D(r,q,8)) < T(q0,h, k) <3Ps —g'p’ (2.6)

for every feasible matrix in the band, all n, and all 0 < p < dy, uniformly over
r € Jg (Proposition 7.15). Here G(8,E) is the value of E~2p3Gy at the corner, and
G(1/2,1/100) > 1/3. Since the second stationarity identity fails at t = 98 where the
Parisi measure has an atom (Remark 5.4), the centers lie in compact subintervals of
(0,9p); no other condition on the Parisi measure near r is needed, in contrast with [77,
Lemma 7.1].

2.5 From pressures to Gibbs probabilities

The obstacle. The bound (2.6) concerns the quenched pressure n~'E log Z3 ,(D). How-
ever, Gaussian concentration of this Lipschitz function of the disorder (Remark 4.22) turns
a mean deficit of order p® only into the probability bound e~"° and np® tends to zero;
for p = Rn=7/3, it is Ron=2/5,

Fractional moments. To overcome this obstacle, we bound positive fractional moments
of order s = Sp, for a small constant S > 0. Suppose that

1
—logEZ3,,(D)* <3P — gp’. 2.7)
Applying Markov’s inequality to Z3 ,,(D)°, we find that
P{n~"1og Zs,(D) > 3Ps — sgp>} < e~ (1-7)85m",

and np* grows like a power of n (Step 2 of the proof of Lemma 9.7). To prove (2.7),
we adapt the matrix comparison of [77, Proposition 2.3] to moments of order s, as in
the positive-moment interpolation of Aronow and Lopatto [8, Section 2.3]: the disorder
is integrated at the outer mass s, instead of by an expectation. In this way we find
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that the trial value of every admissible path whose masses are all at least s bounds
(ns)"tlogEZ, ,(D)* + B2(*s/(4n) (Proposition 8.3). The interpolation is carried out for
the completed Hamiltonian H, + G of Section 3, whose covariance is exactly nR(x,y)?/2.
The correction f%¢?s/(4n) is quadratic in the number ¢ of configurations, because the
same variable G enters every configuration (Lemma 3.1). Since this correction is nonneg-
ative, it can be discarded.

The profile max{a,3s}. The masses of the perturbed path on its initial segment are
a(t)/3, and a(t) — 0 as t — 0, so that the requirement that all masses are at least s fails
near the origin. To overcome this, we replace « by max{a,3s} on the initial segment. By
the trial bound of Aronow and Lopatto [8, Lemma 7.2], the Parisi functional of this profile
exceeds Pg by at most Cs® (Proposition 4.12 and Lemma 8.5), which is much smaller than
p3. The profile differs from « only on an interval [0, Cs], far from the window, which
starts at gop > min Ig > 0. We show that its effect on the response of the initial segment to
V is at most C||V’||e||max{a,3s} — a||;1 < Cs?s*/h (Lemma 8.6). On the band this is at
most a constant times S?p%, and we make it small by the choice of S (see (8.24)). Together
with (2.6), this proves (2.7) for every fixed ¢ < mﬁEZG(ﬁ, E), for all n and all small p,
uniformly over the band (Lemma 8.7).

The other regimes. Every narrow triple falls into one of three regimes (Lemma 9.6).
In the local regime g —r < dj, we use (2.7). In the regime q —r > dy of separated
overlaps, with |[g — I'(g)| small, we use the quadratic deficit csepd” of Lemma 9.5, which
we derive from [77, Section 7, Steps 1-7] with fixed parameters; its source is the decay
B’E[x(q,Yy)x(r,Yy)] < 1—c(q—r) of the mixed susceptibility [77, (7.31)]. Since 6 is
of order pz, Gaussian concentration suffices there. In the remaining pair regime, the
two configurations with the larger overlap g have |g —I'(g)| > v for a fixed v > 0, so
that the pair deficit (I'(q) — q)?/2 of [77, Lemma 4.3] (Lemma 9.1) applies. For the
fixed-scale constraints, we use the three-replica deficit cg, 6% of [77, (4.20)] (Lemma 9.2)
at the tolerance |6| > 7,. In the separated-overlap, pair, and fixed-scale regimes, the
mechanisms are those of [77]; what changes are the scales at which the pressure deficits
are converted into probability bounds.

One disorder event. The disorder event A, of Lemma 9.7 requires the lower bound on
F,, of Section 2.3 and upper bounds on all constrained partition functions of the local,
separated-overlap, fixed-scale, and pair families; these are deterministic families of at
most C(n + 1)3 matrices. The event A, fails with probability at most

7’17/15 4 4
Cn2—,06 +C(n+1)>(e ™" +e ) +C(n+1)e "
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(see (9.20)), which is O(n=2/1%) for A = 7/30. For every disorder in A,, dividing the
numerators by the denominator, we find that

3

T (N,) < Cn+1)3%,  73(W,) < C(n +1)3% M,

where W, is the set of fixed-scale triples (see (9.21)). We keep two kinds of error
apart (Remark 9.9). Our estimate for the disorder failure probability IP(.AS) contains
a polynomial term, and we use this estimate once, additively, at the end of the proof.
The Gibbs probabilities at a fixed disorder in A, decay at least as fast as e~ and
only these are multiplied by the numbers e9(1) of reference configurations and path
positions. This separation replaces the conversion [77, Lemma 4.2] of pressure bounds

into probability bounds, whose finite-size error n~1/24 is far too large at the scale p>.

2.6 The dynamical argument

Fixed families of references. The dynamical argument starts from two inputs at a fixed
disorder. The first is the bound on the Gibbs mass of overlap neighborhoods: for every
S C X, all x € S outside a set of Gibbs mass less than e 1L have Gibbs mass at least
e~ D3l of configurations z € S with |R(x,z)| > g.. We prove it by the argument of [77,
Proposition 6.1], at every scale L — oo with L = o(n) (Lemma 10.1). The second input is
the bound 71°3(B,) < g, for the exceptional triples B, = N, U B, (g, b1) U By, (b1, b>) on
the event A,, where g, = C(n + 1)3(ec0® 4 e=Cnili 4 o= satisfies e“Lg, — 0 for every
fixed C (Lemma 10.2).

In [77, Section 8.3], the properties of the lists of references are proved with probability
tending to one jointly over the disorder, the lists, and the path, with bounds averaged
over the disorder. At our scales, such an averaged bound contains the disorder failure
probability, which does not remain small after multiplication by e°(1). For this reason,
we fix the disorder first. At each disorder in G,, we sample the lists, with fe(csﬂ)lﬂ
independent Gibbs samples at the levels of position s in a block. The expected Gibbs
mass of the configurations at which some cell contains no suitable entry is at most 2¢ 4.
The expected number of exceptional triples of list entries, and the expected Gibbs mass of
the configurations that form one with two entries, are at most e°(1)g,,. We fix a realization
at which the sum of such quantities is at most its mean (Lemma 10.4). Outside a set V
with 77(V) < 3e~%L, it has properties (P1)-(P4) of Section 11.1: every cell supplies a new
reference for each configuration in it, the fixed-scale constraints hold across 4. and across
b1, and no configuration outside V forms a narrow triple with two signed entries. The
family and V depend only on | (Remark 10.5).

The accumulation of errors. In [77, (8.19)—(8.20)], the overlaps of every retained reference
with the current configuration and with the later references are controlled within 6je after
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j levels. These errors accumulate, and the final count of [77, (8.29)] requires Nie¢ to be
much smaller than p. Since N, is of order 1/p, this forces ¢ to be much smaller than
p?. Our choice ¢ = Ep, at which the narrow constraints have a deficit of order o3, is far
outside this range.

Next retained references. To overcome this, we compare each retained reference v; with
the next retained reference Vay(i) where a,(i) is the smallest retained level larger than i
after level j (Section 11.2). We call the overlap c;(i) = R(v;, Uu]-(i)) the center of v;. When
viy1 is selected at the time k;, we have R(v;11,xt,) > g« and R(v;, x,) € [r; —2/n,71y],
and the fixed-scale constraint across g. implies that |c;(i) — ;| < 217, +2/n. The center
changes only when a deletion removes the next retained reference of i. The next retained
reference is then the first reference of the following block, which is never deleted, and the
center moves by at most 2¢ + 277,. We show by induction that, for every retained i < j,

: 2 ,
|ci(i) —ri] <2e+4n, + o R (vi, xi;) — ¢(i)] < 2¢

(Definition 11.4 and Proposition 11.10). The errors are of order ¢ at every level, and they
do not grow with the number of levels.

The narrow constraints preserve these windows during the backward search
(Lemma 11.8). Suppose that some window fails at a time between k; and k; 1, and
let k be the largest such time and v; a reference whose window fails at k. All windows
hold at time k + 1, and since one step changes overlaps by at most 2/n, the overlap
R(vj, xi) differs from ¢;(i) by an amount in [2¢,2¢ +2/n). Let a = a;(i). Then R(vg, x¢) is
close to r, or larger: if a = j, because the backward search has not yet reached the crossing
of rj, and otherwise because the window of v, holds at time k 4 1. Since r, — r; > 2p and
all errors are of order ¢, we find that R(v,, x;) > r + p, where r is the mean of R(v;, x)
and R(v;,v,) = cj(i). The triple (v;, x,v,) is then narrow, which (P4) excludes because
xi € V. In other words, the next retained reference supplies the large overlap that the
narrow constraint needs, and the spacing 3p of the threshold intervals makes this overlap
large enough.

The count. At the time k. = ky,, 1, the first reference v/g of each block ¢ still has
its original next retained reference v, 1, because the first two levels of a block are
never deleted. By its window, we have |R(vyp, x,) —rg| < ¥o for £ =0,...,M —1
(Corollary 11.11). The reference of each level depends only on the thresholds of the
earlier levels (Lemma 11.3); this is why a selected reference whose crossing fails is kept.
Removing the windows one at a time, from the largest level down, we find that for
each fixed time k the M windows hold with probability at most 7} over independent
uniform thresholds (Lemma 12.1). Summing over k < m, we have the bound (2.3).
If (m+1)yM < 1, some threshold array admits no such time, which contradicts the
existence of a path that violates (2.2) (Proposition 12.2). In [77, (8.29)], the count is a
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union over subsets of retained levels; here the windows sit at the deterministic first
levels of the blocks, and we count only M of them. Further, since the static estimates are
uniform over the interval Jz, we need no random event that restricts the thresholds, such
as [77, (8.12)].

Quantitative and almost-sure forms. With the lower bound on F, from the small-
deviation inequality of Paouris and Valettas [90, Theorem 2.1 and Remark 2.4(3)] instead
of Chebyshev’s inequality, with 1, = p,,/1000, and with A < tylog(250/11)/(3BR), the

_ /15 . ey . .
", and on it the initial configurations

7/30 An7/30 h

disorder event fails with probability at most Ce
from which the distance stays at least 1/2 — Ce™"
Gibbs mass at least 1 — Ce,mmo’ for all n > n1(Crate) and every single-site generator
with rates at most a fixed Crae that leaves 7 stationary (Theorem 12.6). By the same

up to the time horizon e ave

theorem, we have the relaxation time bound A" / (Cn”/39) for the reversible ones and,
by the Borel-Cantelli lemma, the almost sure form for every coupling of the disorders of
different sizes.

2.7 The upper bound

We follow the architecture of the proof of [85, Theorem 1], which proves Theorem 1.3 for
the saving w = 1/40000000. The proof has four steps. A finite-chain argument reduces a
bound for typical initial configurations to a lower bound on the stationary flow across
every cut whose two sides both have appreciable Gibbs mass. A random disorder and a
random configuration are then constructed jointly, by Gaussian queries of the disorder
matrix that follow the scalar Parisi diffusion. The law of this pair is compared with
the Gibbs joint law in two ways: through its relative entropy, and through an upper
bound on its likelihood ratio outside a rare event. A Gaussian smoothing of the disorder
reverses the entropy comparison, so that the constructed configuration reaches every
set of appreciable Gibbs mass. Finally, a sequence of such configurations, built from
rotated Gaussian inputs, connects the two sides of a cut of small flow while avoiding
its boundary, which is impossible. In [85], the parameters are fixed numbers, and the
exponent is not optimized.

To reach every w < 1/4, two estimates must be close to sharp: the relative entropy
of the proposal at the longer horizon, and the likelihood bound at the shorter horizon,
together with the probability of its exceptional event. The first is described in the
paragraph on the forward entropy below, and the second in the paragraph on coarse
domination. The other steps follow [85], with the changes of parameters that these two
estimates allow.

Notation. Let ¢ € R"*" have independent standard Gaussian entries, with law <, and
let W(g) = (g+g&")/V2n. With J;; = (gij +gji)/v2 and Jj; = g;i, the matrix W(g) is
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Table 2.3. The exponents of the proof of Theorem 1.3, as functions of ¢ = ¢, = (1/4 — w)/20,
their values for w = 1/5, and their roles. They are fixed after f and w, and before n — oo; see
Sections 13.3 and 19.5.

Exponent Value w=1/5 Role

a 1/2 1/2 mesh h =n~2

f 1/2 1/2 fine horizon V; ~ flogn

b 1/2 —14e 93/200 coarse horizon V,, ~ blogn

ke 1/2 —2¢ 99/200 forward entropy nl—ki

D 1/4—¢ 99/400  smoothing § = n~P

Ug 1/4 —2¢ 49/200 reverse entropy n! U

d e/2 1/800 masses 11~ ¢ of the cuts

e 1/4—3e 97/400 crossing probability e

w 1/8 —3e 47/400 weighted errors n™"

z 1/4 — 8¢ 23/100 accuracy n~* of the row averages

ke, 1/4—9¢ 91/400 likelihood bound e

Sh 1/4 — 5e 19/80 failure e ™ of the coarse proposal
Sseq 1/4 — 4¢ 6/25 failure e~ ™ of the sequence

r 1/4—15¢/2 37/160  Hamming radius R, = [n!™"]

UR 1/4 —39¢/4 361/1600 threshold n!~“F for sums of local fields
q 1/4 —10e 9/40 flow threshold ¢, = e~

zp 3/10 3/10 pressure event F¢ < nPg + nl-z

Erot 3/5 3/5 grid of £, + 1 ~ "™ angles

the matrix W of Section 3.2, and Hg(x) = xTW(g)x/2 is the completed Hamiltonian of
the disorder J(g). We write F°(g) for the completed log partition function, 7y = 7/ 8),
Ptg = Pt](g), and

IT,(dg, x) = 1a(dg) 7rg(x)
for the Gibbs joint law. Its (J(g), x) marginal is the realized-start law IP; y - of Defini-
tion 3.3. For S C ¥;, the stationary flow across S is

Q(8,8) = Y me(x) LN (x,y),
X€S,y¢Ss

where £/(8)(x, xb%) = p{(g)(—xi | x) is the rate of a flip at site i (Section 3.3). The
exponents of the proof are fixed numbers, written in sans-serif (a, q, kg, ...); they are
chosen after f and w, and they are listed in Table 2.3. Constants Cg,cg > 0 depend only
on 8 and on the exponents.

From balanced-cut flow to mixing. By Lemma 3.4, Theorem 1.3 states that the Gibbs
mass of the configurations x with d/(8)(x, e”l_w) > 1/4 tends to zero in probability over
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g. The reduction to flows is the finite-chain lemma [85, Lemma 8], which we prove as
Lemma 19.1. Let 0 < € < 1/3 and ¢ > 0, and suppose that Q¢(S,5) > ¢ for every set S
with € < 71¢(S) < 1 — €. Then, for every t > 0,

Y mg(x) 4/ (x,1) < n—v;\l/_c;gZ + 2e. (2.8)
XEXy

Here n bounds the total jump rate out of a configuration, and nlog?2 bounds the entropy
of 7t¢. The proof removes, one at a time, sets of at most half of the remaining mass whose
flow to the rest is less than ¢ times their mass. The hypothesis prevents the removed mass
from reaching €. On the remaining set, the flow bound gives a Poincaré inequality, by
the argument of Lawler and Sokal [67, Theorem 3.5], and the entropy dissipation of the
full chain [51, Lemmas 2.5 and 2.7] bounds the average of the distances from fixed initial
configurations. The trajectory need not stay in the remaining set. Initial configurations
from which the chain is slow are allowed, and a set of them costs at most its Gibbs
mass. For this reason only cuts of mass at least € enter, and the conclusion concerns
typical initial configurations; at large 8, the worst-case mixing time is exponential [99,
Theorem 1.1].

We apply (2.8) withe =n9, ¢ = ¢, = e *,and t = ¢" “. By Markov’s inequality
in the Gibbs draw, we find that the joint probability that /&) (x,t) > 1/4 is at most

YnWn) +2e7" + ﬁjlzrz\/ZlogZe”lfq_”liw/2 4 8n ¢

(Section 19). Since w < q, the third term tends to zero. The term 2¢~" bounds the
probability that |W(g)|op > 12 (Lemma 13.2), and

Wi = {g: [[W(g)|lop < 12, and there exists S C %,
with 179 < 7m,(S) <1—n"%and Qg(S,S) < ¢u}

is the event that a cut of small flow exists. The rest of the proof shows that v,(W,) — 0
(Proposition 18.9).

The proposal. The flow bound is proved with a random pair (g, x) whose law is close to
I'T,. Its construction is that of [85, Section 4], which is related to the iterative construction
of solutions of the TAP equations by Bolthausen [25] and to the incremental approximate
message passing algorithm of Montanari [75]. Let ag be the Parisi distribution function;
the Parisi measure has support [0, g5] (Theorem 4.7). In the variance time v = B*t, the
scalar diffusion of Section 4 solves

dY, = dM, + a(v) m(v, Yy) do, Yy =0,

where M is a standard Brownian motion, &(v) = ag(v/p?), and m(v,y) = u,xﬂ(v/[ﬂz,y)
is the spatial derivative of the Parisi solution. The magnetization m, = m(v,Y;) is a
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martingale, with dm, = x, dM,, where x, = x(v, Yy) is the second spatial derivative.
Beyond v, = B%qp, we continue the process with & = 1, m(v,y) = tanhy, and x(v,y) =
sech?y; the continued potential solves the same equation (Section 13.4). We define

p0) =Exo, r(v)=Ex;,  p(v)=p\/r(v), o(v)=4/1-p(v)

By Corollary 4.8, we have r = 72 on [0,v.], so that p = 1 and ¢ = 0 there. After v,
the functions p and r decay at the rate e=%/? up to a factor /1+ v (Proposition 13.4
and Lemma 13.6), and at a horizon V of order logn the magnetization is close to &1.

In the proposal, we run one copy of the continued scalar process for each coordinate,
driven by noise extracted from the matrix W = W(g). We cut the time axis into cells
[t]', t]'_|_1] with

to =0, ]’l] = hetf/4, t]'+1 = t]' + h], h=mn">2.

At the query j > 1, we take the increment of the vector of magnetizations over the previ-
ous cell, normalized as 7; = (m(t;) —m(tj_1))/s; with 5]2- = fé’f 1, and we orthogonalize
it against the earlier query directions in the inner product 7n~!(u, v). This gives a direction
uj, and we read the column Wuj. Its component orthogonal to uy, .. ., uj, together with an
independent Gaussian completion inside their span, is a vector e; that is standard Gaus-
sian given the past. The vector ¢; becomes the standardized increment of the query paths
B; over the next cell [t;,t;,1], which is filled with independent Brownian bridges. Each
coordinate is driven by M; = f pdB; + f o dD;, where the D; are independent Brownian
motions. Up to v, the matrix drives the process alone; after v,, the query noise is mixed
with independent noise. By Gaussian orthogonal invariance, the unread part of W is a
compressed Gaussian orthogonal ensemble, independent of the past. Then the matrix
assembled from the answers and the remaining Gaussian variables has the law of W(g)
under 1, independently of the initial data, and the pairs (B;, D;) are independent pairs
of Brownian motions (Lemma 14.1). At the horizon V, the spin is linked to the terminal
magnetizations by the density [];(1 + x;m;(V)) relative to an independent uniform spin
(Definition 14.2). The output Qy is the law of (g, x), where g is obtained from W by
adding an independent antisymmetric Gaussian matrix, so that W(g) = W. Its marginals
are v, and the uniform law, but x is correlated with g.

The construction has two equivalent forms: in one, the matrix is assembled from
the answers to the queries, and in the other, the same recursion reads a given matrix
and given completions (Definition 14.2 and Lemma 14.1). The main structural fact is
that, under the linked law, the rows (x;,Y;, B;,D;), i = 1,...,n, are independent, with
an explicit one-row law vy. Apart from the Gaussian variables that the recursion never
reads, the statistics of the proposal used below are averages of n independent rows, or
explicit functions of such averages.
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We use two horizons on the same mesh: the fine horizon V; and the coarse horizon V,
the first times t; beyond flogn and blogn, with b < f (Lemma 14.3). The two runs read
the same inputs, so that the coarse run is an initial segment of the fine run. The growing
cells are new compared with [85], where the cells have equal length n~1/16, Since r(tj)
decays like e~i’2, the lengths h; grow as the profile decays, and h;-r(tj) stays of order h?
at most. The number of queries is at most 8n® for every horizon (Lemma 14.3), and the
errors of the mesh add up to O(h), uniformly in the horizon. Unequal cells require some
care in the estimates: 7; is an increment over the previous cell, ¢; belongs to the next cell,
and the ratio hj/hj_ 1 = ¢l'i-1/% enters the bounds.

The forward entropy. The first comparison is

14
KL(Qv[ITT,) < nj(V) — nlog2+ BF(g) ~ BEHE(x),  j(V) =5 [ p(o)s(o) do,

(2.9)
where x(v) = E[x2/(1 — m3)] and the last expectation is under the proposal
(Lemma 15.2). The quantity j(V) is the information per spin that the proposal acquires
through the matrix. To see this, we move the part of the linking density that comes from
the independent noise D into a reference law, as in [85, Section 4], whose (g, x) marginal
is v, times the uniform law. The logarithm of the remaining density is a sum of n inde-
pendent rows, each with mean j(V) (Lemma 15.1). The factor p? is the share of the matrix
in the driving noise. Changing the reference to I1,, whose density is 1 ePHg(x)=F(g) gives
(2.9).

The terms of (2.9) are related by the scalar identity [85, Lemma 4]: for every V > v,,

. - - :ﬁ_z 2 _ 14
j(V)~log2+ Py —pe(V) = Lp(V?  e(V) =B [ rlo)p()de  (@10)

(Proposition 13.4). Here e(V) is the scalar reference for the energy per spin of the proposal,
and the identity balances the information paid through the matrix against the energy
gained. By Guerra’s bound and Lemma 3.1, we have [EF¢(g) < nPg (Theorem 4.4). The
expected energy satisfies

%JEHg(x) > e(V) — Cylh+

(N+1)(1+V)+ VN L (N+ 1)2VRV]

n n2 ’
where N is the number of queries and Ry = (minp y, r)~! (Lemma 15.4). Inserting these
bounds into (2.9), and using p(V)* < Cge~", we find that

_ N +1)2VR
KL(Qy|TT,) < Cp [nh +ne”V + (N+1)(1+V)+ VN + w}
At the fine horizon, the five terms have the powers 1 —a, 1 —f, a,a/2,and 2a+f/2 -1
of n, up to logarithms, and we obtain KL(QF||I1,) < Cgn'~* for the fine output Qr
whenever a > f/4,a+f/2 < 1, and k¢ < min(a,f,1 — a) (Proposition 15.5).
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This is the first place where a sharp estimate is needed. In [85, Proposition 5],
the relative entropy is at most 2n'~!/2 for 0 < I < 1/100; the energy is computed
on the event where the empirical Gram matrix of the queries is close to the identity,
and the information is concentrated separately. Here the expected energy is computed
directly, through an exact conditional identity for the third moments of a single query
(Lemma 15.3), and no Gram event enters. The saving k¢ can then be taken arbitrarily close
to 1/2, and 1/2 is the limit of the estimate: the error nh of the mesh and the number
n? of queries balance at a = 1/2. For a = f = 1/2, we have KL(Qf||I1,) < C/;nl/z“‘%,
where ¢, = (1/4 — w)/20.

Coarse domination. The second comparison is a bound on the likelihood of the coarse
proposal. There exists an event Ep of the coarse proposal, with IP(Ej}) < e~ ™, such

that the output restricted to Ep has a kernel q%oc’d( g, x) with respect to 7, that satisfies
qgood (g’ _’)C) < e_np‘B_Hfll*kb €'BH§(X) _ enlfkb-l—FC(g)—nPlB n.g(x) (211)

for all x and almost every g (Proposition 17.8). When F¢(g) < nPg+ n'~?, this is a bound
by e’ ("9 times the Gibbs measure once q < kp, and q < zp. Since the log density of 11,
relative to -y, times the uniform law is nlog?2 + BHg(x) — F°(g), it suffices to show that,

on EB/

%ﬂ”) —log2 — gHg(x) < —Pg+n'e, (2.12)
where (") = ¥, Iy ; is the logarithm of the density of the proposal relative to the reference
law of the paragraph on the forward entropy, at V = V},. Integrating (2.12) against the
reference law, we obtain (2.11); the factor 2" cancels the uniform spin weight 27",

The obstacle is the accuracy. By (2.10), the left side of (2.12) has mean close to —Pg,
and we must show that it deviates by at most n7?, for an exponent z > k, > q > w,
outside an event of probability e ", with sp < 1/4. If the information and the energy
are concentrated separately, as in [85, Proposition 5], each row has variance of order one,
and a deviation ™% has probability of order e™" " In the parameter system below, the
resulting requirement 2z < s, together with w < q < k, < z and s, < 1/4 would confine
w below 1/8. We avoid this loss with three observations.

The first is algebraic. We write Hg(x)/n = Eqry + Z, where Eqry is the energy carried
by the queried columns and Z collects the diagonal entries (u;, Wu;) /n and the unread
block. The queried energy is an explicit function of the empirical Gram and cross matrices
of the vectors 7;, ej, and x, whose population values are known. Its linearization in the
errors of these matrices is itself an average of independent rows: it equals n=1Y; .},
where

2

ey m
Cn = ij(Atf — Ay ,) + Zsj(x —my;)ej — > Ay = xmy — 20’
] J
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for a row with spin x, magnetization m, and query endpoints ¢;. The deterministic
weights are b; = hj_l/2 f:“ p(v)p(v)dv and w; = b;/sj, and e, = };s;b; is the discrete
scalar energy. With these normalizations, EC;, = e, (Lemma 17.3). The remainder of the
linearization is quadratic in a weighted measure Wy, of the errors (Lemma 17.2). This
gives

1w By

n n Hy(x
where D, =1+ [log, N|.

The second observation is a pathwise cancellation between information and energy

(Lemma 17.5). On a mesh of vanishing size, {; becomes (oo = Zy —e(V)/2, where
Zy =P fOV pdA + fOV V1 (x — m) dB. For every V > v,, we have exactly

1 n
E 21 IVI ,thz +O(D*W3vt> - ﬁZ/

1

Iy — e = tog2— Py — Ep(v)2 + B2 2 213)

In other words, the stochastic integrals of the information and of the energy cancel along
every path. Note that the expectation of (2.13) is (2.10). To prove (2.13), we use It0’s
formula for the Parisi solution along the scalar process (Lemma 17.4). Before v,, it shows
that B2pA + xY — U(v, Y) has differential B dZ,, where U is the potential, and that the
driver B equals M; at v,, the identity log(1 + x tanhy) = xy — log cosh y matches the two
sides; after v,, the difference I, — BZ, moves only through B?p(v)(x — m,)?/2. The last
term of (2.13) does not have variance of order h: its centered version Ty has variance
fp(V)2{4p(V) —3r(V) — p(V)?} /4 < B*p(V)3, which is positive at every fixed V. Its
amplitude is at most 28%p(V) = O[;(n_b/ 2), however, and it is absorbed deterministically
when z < b/2.
The third observation concerns the difference between the mesh and its limit. The
residual R, = Zy — {; —e,/2 has mean 3(e(V) —ey,) /2 = Og(h), and its centered moment

generating function is at most eSs%h for 0] < cg/h, uniformly in the horizon and in the
number of cells (Lemma 17.6). On the growing mesh, the lag of the magnetization inside
a cell of length h; contributes h2 (t;), which is at most of order }?, and there are at most

8/h cells. Since the rows are 1ndependent, we conclude that the average of Iy ; — B, ;
1+a—2z

exceeds log2 — Pg + Cgn~? with probability at most 2¢~ 6" (Lemma 17.7). The loss
is 2z — a < 0, in place of 2z.

It remains to make Wzt smaller than n=% and to control Z. We have Wy <
Cpn™" log® n except with probability

2exp{Cﬁna _ Cﬁnlfmax{2w,w+b/4}/ IOgC 1’1}

(Lemma 16.6). The Gram-Schmidt step is a Cholesky factorization, and its errors involve
the triangular truncation Up, ,,, which keeps the strict upper triangle and half of the
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diagonal. As in [85, Section 4], a dyadic decomposition of the triangle costs only powers
of D.. The quantity Wy measures the errors through their projections onto dyadic
intervals I of query indices, weighted by the population vectors. These projections are
built from martingale increments over the previous cells, and their variances are bounded
by a polylogarithmic multiple of the total length d; =} ;c; hj_1 of these cells. We divide
each projection by \/d| before applying a variance-sensitive Bernstein inequality. Then
the variance parameter is polylogarithmic, and the inverse profile Ry < Cﬁnb/ 2 /logn
enters only the scale of the exponential tail; this gives the loss w + b/4 beside 2w. The
half of the diagonal is a martingale plus a centered random drift, and both have variance
O(d;), with no power of Ry. At each dyadic depth, the lengths d; add up to ty, so that
the squared errors, before the normalization, add up without a loss in the number of
queries. The fixed Gram event || 777 /n — I|| < (16D?)~!, together with its cross block,
tails with probability whose exponent loses b/2 (Lemma 16.1). Given the scalar paths
and the spins, Z is a centered Gaussian variable, since the scalar recursion and the link
never read the diagonal entries or the unread block. Its conditional variance is at most
Cgn~{h+ 12+ p(tn)?} when ||c —s|| < T, where ¢j = n~(u;, x) and s; is the population
value of n~ (7}, x) (Lemma 17.2). The cruder bound 1/(2n) would again lose 2z.

Collecting these estimates, we obtain (2.12) with IP(E§) < e~ whenever

max{2w,w + b/4,b/2,2z — a,2z — 2w,2z — b} < s,
b/d<a<1—sg, kp, < z < min(a,b/2,2w).

This is the second place where a sharp estimate is needed. The failure bound holds for
the proposal law averaged over the disorder; no bound is asserted for each fixed disorder.

Smoothing, coverage, and the connecting sequence. A bound on KL(Qg||IT,) does
not imply that the proposal reaches a given set of appreciable Gibbs mass. To reverse
the comparison, we follow [85, Section 5]. Conditionally on the spin x, the disorder
under TT,, has density proportional to ¢~ I8IF/2+FH()=F(8) and since F¢ is convex and
Hg(x) is linear in g, this law is 1-strongly log-concave. The transport inequality of
Bogachev, Kolesnikov, and Medvedev [24, Corollary 3.10] bounds the squared Wasserstein
distance from it by twice the relative entropy (Lemma 18.1). We smooth the disorder by
g+ V1—06g+ bz with § = n~P and an independent standard Gaussian matrix z. As
in [70, Lemma 11], the transport bound turns the forward entropy into a reverse entropy
for the smoothed laws, at the cost of a factor 1. Let %+, &0 be independent with law 7,

let gpase = V1 —0 g« + V6 9o, and let vg,f:;se be the law of the spin of the fine proposal run
on the matrix v/1 — J gpase + V6 z, with fresh auxiliary inputs. Then

2(n —1 _
IEKL(”g*HV;f;se) < %c%L(S 1KL(QFHHn)
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(Lemma 18.2). Both terms are of order n' =P and n!=**D, and the relative entropy is at
most n!7UE with probability tending to one when ug < min(D, kg — D). On this event,
using the inequality for the binary relative entropy, we find that, simultaneously for all
S g an

T, (S)>n? = Vem (8) > exp{—n?(n' "t +1log2)}

(Lemma 18.3). The set S may depend on g.. Two independent fine spins with law

Ve . fall on opposite sides of every cut with both masses at least n~9 with probability

@, > e 2" whene+d < UE.

Suppose now that ¢, € W, and let S, be the first cut of small flow in a fixed order.
The following argument is that of [85, Section 6]. If the two fine spins lie on opposite
sides of S¢,, we join them by a sequence of configurations with short steps. Every such
sequence comes close to the boundary of the cut. An enlargement of the boundary has
small Gibbs mass, and the likelihood bound keeps the intermediate configurations out of
it. We now describe the three ingredients.

The excluded set. Since ||[W(gx)|lop < 12, every one-spin energy change is at most 24/n,
and every flip rate is at least e=2*#v" /2. Then the vertex boundary of S, has Gibbs mass
at most 4¢,¢2*PV"". We enlarge it by the Hamming radius R, = [n'~"], and to compare
Gibbs weights on the enlargement, we also exclude configurations x for which

Y- (1a(0) —15(0) (W(g.)x); > '™

1

for some A,B C [n] with |A|,|B|] < R,. The expected Gibbs mass of the resulting
set £,(g,) is at most e /2 when 0 < q < up <r <1, 2up—r < q, and q < 1/2
(Lemma 18.4). The bound on the local fields uses the transport inequality for the con-

ditional disorder law given the spin. The cut is selected from g, alone, and we also
1-2z
cgn P

restrict to the event F¢(g,) < nPg + n'~?", which fails with probability at most e~
(Lemma 13.3).
The sequence. With independent standard Gaussian matrices g1, g2, we set

ggz\/1—(5gbase+\/5(c059g1+sin9g2), 0<0< /2,

and we rotate two independent copies of the other Gaussian inputs of the proposal in
the same way. For each fixed 6, the matrix gg has law 7,, and the rotated inputs have
their original law. We run the coarse proposal at the ¢,, + 1 points of a grid of spacing
of order e ™, and the fine proposal only at the two endpoints § = 0 and 0 = 7/2.

Given (g, go), the two fine spins are independent with law v3" . The sequence consists

base
of the first fine spin, the coarse spins in the order of the grid, and the second fine spin.
On an event whose complement has probability at most e_”l_sseq, the following holds

(Proposition 18.8):
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* every coarse spin avoids &,(g«): by the regression gp = (1 —9)g, + /(2 — ) Zy,
with Zy independent of g,, the conditional expectation of P (%) given g, is at most
eO8(0) PHe, () when || W(g,) lop < 12, and (2.11) bounds the probability of hitting the
excluded set by e=""/4 when q < min(ky,,zp, D) (Lemma 18.5);

nérot /2

when a < g;ot, because
Cpn*logn on the Gram

* consecutive coarse magnetizations differ by at most e~
the recursion amplifies differences of its inputs by at most e
events at both ends of a grid step (Lemma 18.6);

* every spin, coarse or fine, is within squared Euclidean distance R, /4 of its coarse
magnetization when r < b/2. The fine and coarse runs share their paths up to Vj,; the
expected squared discrepancy per coordinate is p(V},) < Cﬁn’b/ 2, The expected total
squared Euclidean distance is np(V,) = 0(R;); independence across rows gives the
tail in Lemma 18.7.

On this event, we have that every step of the sequence has Hamming length at most Ry,
and every step contains a coarse spin. The union over the grid costs a factor e0("*),
which is absorbed when grot < 1 — s, and the comparison of the failures requires r < s,
q < sp, and sp < Sgeq-

The fine proposal enters only through its relative entropy, which has no exceptional
event, and through the two endpoint spins, which are joined to the grid by pinning.
Every event in the union over the grid concerns the coarse proposal, so that the sequence
needs no Gram event of the fine proposal and only the failure bound e~ of the coarse
one.

The contradiction. If the fine spins lie on opposite sides of S,,, some step of the
sequence crosses the cut. A shortest path across this step meets the boundary, so that the
coarse endpoint of the step lies within distance R, of the boundary, in £,(g«). On the
event of the sequence, this is impossible. Given an outer pair (g4, g-) in the event of the
coverage bound, with g, in VW, and in the pressure event, we conclude that @, is at most
the conditional probability that the sequence fails. Integrating over the outer pair, and
paying the coverage and pressure exceptions once, we find that

(W) < Cp (nuE*D + nUE*kf+D) + o Cpn' TP + ean‘e—nl_SS‘fq (2.14)
(Proposition 18.9), which tends to zero when sgeq < e.

The parameters. The exponents of Table 2.3 are affine functions of ¢, = (1/4 — w)/20 €
(0,1/80), and they satisfy every condition stated above, with strict inequalities, for every
w € (0,1/4) (Proposition 19.2). The complete list of conditions is given in Section 19.5.
Four chains among them limit the saving:

k

1
kf<min(a,f,1—a)§§, e+d<uE<min(D,kf—D)§E,

q<sb<sSeq<e, (U<q.
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They come from the forward entropy, from smoothing and coverage, from the connecting
sequence, and from (2.8). Together they give

ke 1

d ez

2 — 4

The conditions of coarse domination fit inside the third chain: the family has q < k, <
z < b/2 < s, with consecutive gaps €., €w, €, and 2¢,, and a loss 2z in place of 2z — a
would not fit. For w = 1/5, we have ¢, = 1/400, the chain reads

1<2<1—9<£<97<49<99
5 40 80 25 400 200 " 400’

W< qg<sp < Sseq <€<UE <

and (2.14) becomes Cgn~1/4%0 e B | exp{2n303/400 _ ;19/25

Both arguments stop at the exponent 1/4. The proof of Theorem 1.1 needs
np*/logn — oo for the overlap scale p, and the proof of Theorem 1.3 needs the chain of
inequalities w < q < sp < sgeq < € < ug < k¢/2 < 1/4 of Section 19.5. We do not know
whether this coincidence has a common explanation.

2.8 Fluctuations and the mean bias

Theorem 1.6 is OpenAl’s theorem [81, Theorem 1.1]. We give no new proof of it; our
contribution concerning it and Corollary 1.7 is described in Section 22. In [81], the
theorem is reduced to a two-sided bound on a positive logarithmic moment. Let F; =
F, + BG be the completed log partition function, and let K;,(¢) = log E exp{t(Fs — EF:)}.
For fixed m € (0,1/300) and s,, = n—1/6+5m it ig proved in [81, Proposition 7.5] that
cn?9m < Ky (sy) < Cnl%" for all sufficiently large n (Proposition 20.1); Section 20.2
summarizes this proof with locators. OpenAl bounds K, (s, ) by comparison with finite
Gaussian hierarchies along overlap quantiles. The error of such a comparison is small
when its minimizers satisfy a two-sided linear bound. This bound follows from a one-site
cavity estimate [81, Proposition 4.1], from the asymptotic linearity of the rescaled overlap
quantiles of the minimizers [81, Theorem 5.1], and from finite propagation through a
bounded number of successive comparisons [81, Proposition 6.6]. The lower bound uses
a chord inequality at ¢ = n~!/3, and the upper bound an iteration in ¢ with a low-field
perturbation [81, Sections 7.1-7 4].

A bound on K, at one tilt does not control Var(F,) by itself, since a rare deviation can
dominate an exponential moment or a variance. The additional input is that the sum of
FS and a random variable with the exponential law of rate one, independent of (], G),
has a log-concave density (Lemma 20.2). This observation is due to Aronow and Lopatto
[8, Proposition 5.1], and [81, Lemma 7.6] states it in the present setting. For a log-concave
law with standard deviation ¢, the centered logarithmic moment is bounded at tilts below
c/o and grows at least linearly in to at larger tilts ¢, and every interval of length 2r has
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probability at most Cr/c (Lemma 20.3). We deduce that Var(F,) = n!/3t°(1) and, using
the bound on intervals, the lower bound on |F, — EF,| in (1.6) (Sections 20.3 and 20.4,
following [81, Sections 7.5 and 7.6]).

Corollary 1.7 is the lower bound n on the mean bias. It follows from the
variance-bias inequality A, g > cg((Var(F,) + p?/2)/n)>/* of Aronow and Lopatto [8,
Lemma 7.4 and Remark 7.14] (Proposition 21.1). Inserting Var(F,) > n!/374/5 from
Theorem 1.6, we find that An/lg > cﬁn_S/ 6=¢ for all sufficiently large n. Together with
the upper bound A, 5 < Cyn="/10 of Theorem 4.11, which determines the exponent of
Theorem 1.1, this shows that if Nnp = n—+to(1) for some a, then 7/10 < a < 5/6. Both
deductions are already recorded in [6, Section 1.6].

—5/6—¢
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SECTION 3

The model and the dynamics

This section fixes the model, the dynamics, and the conventions used in the rest of the
paper. Section 3.1 defines the Sherrington—Kirkpatrick model, its Gibbs measure, the
overlap, the log partition function F,, the limiting pressure Py, and the mean bias A, 4.
Section 3.2 records exact identities for the Hamiltonian completed by an independent
Gaussian variable (Lemma 3.1). They are used in Section 4 to translate imported results
into our normalization, in Section 8 for fractional moments of constrained partition func-
tions, in Part IV for the Gaussian-query proposal, and in Sections 20 and 21. Section 3.3
defines heat-bath dynamics in discrete and continuous time and proves the elementary
facts collected in Lemma 3.2: reversibility, Poissonization, and the contraction of total
variation. These facts are used in Section 12 to prove Theorem 1.1 and Corollary 1.2 and
in Part IV to prove Theorem 1.3 and Corollary 1.4. Section 3.4 defines the realized-start
probability in which Theorems 1.1 and 1.3 are formulated, and Lemma 3.4 relates state-
ments about this probability to statements about the Gibbs mass of the corresponding
initial states. Section 3.5 fixes the asymptotic conventions, and Section 3.6 compares our
normalization with those of the works from which we import results.

The model, the heat-bath dynamics, and the realized-start formulation are those of
[77, Section 1]. The facts proved in this section are standard. We include short proofs so
that the conventions can be checked directly, including the clock and the order in which
the disorder and the initial state are sampled.

3.1 The Sherrington-Kirkpatrick model

We consider the zero-field Gaussian Sherrington—Kirkpatrick model, introduced in [100].
For an integer n > 2, let ¥, = {—1,1}". Its elements, usually denoted x, y, z, or v, are
called configurations. The disorder is a family | = ( ]ij)1§i<j§n of independent standard
Gaussian random variables, and we set J; = J;; and J; = 0. We write IP; and Ej for
probability and expectation over J. Unsubscripted P, [E, and Var refer to all random
variables under consideration, except those declared fixed. In Section 3.2 they average
over (J, G), whereas in Lemma 3.2 the disorder is held fixed and probabilities average over
the chain and the independent clock. For § > 0 and x € X;, we define the Hamiltonian,

48
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the partition function, and the log partition function by
1

Hy(x)=—= Y Jjxx, Zp= Y. 0, F =logZ,. (3.1)
\/ﬁ 1<i<j<n XEL,

When the dependence on the disorder or on  matters, we write H) and Z, = Zi g The
Gibbs measure is the probability measure on ¥;, given by
B e.BHvi(x)

]
z)

. xEZ, (3.2)

For a function f on X, and a set A C %,, we write (f) = n(f) = ¥, f(x)7(x) and
7(A) = Eyen 7(2).

Three features of (3.1) are used throughout. First, the inverse temperature multiplies
H; and is not part of it. Second, Z, is a sum with respect to counting measure on X,
with no factor 27". Third, F, is the logarithm of the partition function, not a free energy
per spin. In physical terms, the energy is —H, and the free energy is —F,/f; since f is
fixed, the factor —1/B does not affect any exponent in this paper.

The overlap of two configurations x,y € ¥, is

1 n
R(x,y) = - Y xyi € [-1,1].
i=1

We have R(x,x) =1, R(—x,y) = —R(x,y), and H,(—x) = Hy(x), the last because H,, is
quadratic in the spins. It follows that the Gibbs measure is invariant under the global
spin reversal x — —x. The Hamiltonian is a centered Gaussian process indexed by %,

with covariance
nR(x,y)* -1

2 4
To see this, set a; = x;y;. Using that EJ;;Ji; = 1{(i,j) = (k,])} fori < jand k < I, and
that alz =1, we find

EH,(x)H,(y) = X, Y € Xy (3.3)

1 1 /(& 2 & n’R(x,y)> —n
]EHn(x)Hn(]/):_Zaiaj:_( Y a —Zﬂz) = : :
ni 2n (1.21 ) = 2n
We have Var H,(x) = (n —1)/2 for all x. The constant —1/2 in (3.3) reflects the absence
of diagonal terms in H,; it is removed in Section 3.2.
We write

pn(B) = %IEFn

for the expected pressure. It is finite, since fH,(x9) < F, < nlog2 + Bmaxy H,(x) for
any fixed xg € X, and each H,(x) is Gaussian. In [60, Theorems 1-2, (17)—(18)], Guerra
and Toninelli proved that the sequence 1 p,(B) is superadditive in # and that the limit

Pﬁ = lim pn(‘B)

n—oo



3 The model and the dynamics 3.2 The completed Hamiltonian 50

exists for every B > 0 and equals the supremum of the sequence. We call

Ang = Pg— pn(B) (3.4)

the mean bias. We have Anpg > 0 for all n > 2, because Pg is the supremum of the
sequence py(p); this is also a consequence of Guerra’s bound [59, Theorem 3]. The
identification of Pg with the minimum of the Parisi functional, due to Guerra [59] and

Talagrand [103], is stated in Section 4 as Theorem 4.4, where the Parisi functional is also
defined.

3.2 The completed Hamiltonian

By (3.3), the covariance of H,, differs from nR(x,y)?/2 by a constant. Several of the results
we import, and the Gaussian interpolation of Section 8, are formulated for a Hamiltonian
whose covariance is exactly nR(x,y)?/2. Such a Hamiltonian is obtained by adding a
single Gaussian variable, the same for every configuration. Let G be a centered Gaussian
random variable with variance 1/2, independent of |, and set

Ho(x) = Hy(x) + G,  zG= Y P =¢fCz,  FS=logZi=F,+BG. (3.5

XEL,

We call Hj, the completed Hamiltonian and F;; the completed log partition function. In
[6, 8, 77], the variable G arises from the diagonal of a symmetric Gaussian matrix. Let
Ji1,- - -+ I be independent standard Gaussian variables, independent of ], and let W be
the symmetric n x n matrix with W;; = J;;/+/n for i # jand W;; = v2/nJl.. Then

N~

n n
Y Wixixj = Hu(x) + —= ) i
ij=1 '

and the last term has the law of G.

Lemma 3.1 (Exact identities for the completed Hamiltonian). Fix n > 2 and B > 0. Then
the following statements hold.
(a) Forall x,y € ¥, we have EHS(x)HS(y) = nR(x,y)?/2.
(b) For every realization of (], G) and every x € ¥, we have ePHi(¥) / 7¢ = 7J(x).
(c) We have EFS = EF, and Var FS = Var F, + B%/2. Further, for every t € R, both sides of
the following identity are finite, and

242
log Eexp{t(F; — EF;)} = logEexp{t(F, —EF,)} + Tt (3.6)
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(d) Let £ > 1 be an integer, and let A C X!, be a nonempty set of (-tuples of configurations.
Define

4
Zu)= L ew(pL H),
(x1,...x0)eA a=1

and define Z§ (A) in the same way, with HS in place of Hy. Then Z¢ (A) = eP*6Z;,(A)
and Elog Z{ (A) = ElogZ,,(A). For every s € R, both sides of the following identity
are finite, and

2252

4

EZ{,(A)° = exp< ) EZ; ,(A)*. (3.7)
Equivalently, for every s # 0,
B20%s

4n

1 1
P, logEZ; ,(A)* = %loglEZg,n(A)s +

Proof. Part (a) follows from (3.3), since G is independent of | and IEG? = 1/2. For part
(b), the factor ePC appears in both ef:(*) and Z¢.

For part (c), recall that F, is a function of | and that G is independent of J. Using
EG = 0 and Var(BG) = p%/2, we have EFS = [EF, and Var FS = Var F,, + p%/2. Next, we
check that all exponential moments of F, are finite. Fix xo € X,. Since ePHn(x0) < 7 <
2" max, ePn (%) we have

etFn S znt Z et,BHn(x) (t 2 O), etFn S etﬁHn(XO) (t < 0)
xXEX),

As each H,,(x) is Gaussian, this implies that Eeff" < oo for all t € R. By the independence

of F, and G and the identity EetPC = eﬁ2t2/4, we have

Taking logarithms gives (3.6).

For part (d), note that every term in the sum defining Zj (A) contains the factor
exp(BYt_; G) = ePC, which proves z; (A) = ef'67, ,(A). Fix a tuple (x},...,x§) € A.
The bounds of part (c), with }_, H,(x§) in place of H,(x) and |A| in place of 2", show
that log Z; ,,(A) is integrable and that EZ;,,(A)° < oo for every s € R, since }_, H,(x")
is Gaussian for each tuple (x',...,x"). Taking logarithms and expectations in Z; (A) =
67, ,(A) and using EG = 0, we find Elog Z; ,(A) = ElogZ;,(A). The variable
BlsG is centered Gaussian with variance f2/%s?/2, and it is independent of Z; ,(A). We

conclude that .
EZS,,(A)* = EePSCEZ,, (A = /4 EZ, , (AY,

which is (3.7). Dividing its logarithm by ns gives the last display of the lemma. O
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The constrained partition functions of Sections 4, 8, and 9, in which the overlaps
R(x% x%) of the (-tuple are prescribed, are of the form Z;,(A). By part (b) of Lemma 3.1
and the identity Zj (A) = P67, ,(A), Gibbs measures, constrained Gibbs probabilities
Zy1(A)/ZL, and expected logarithms are the same for the two Hamiltonians. Fractional
moments are not: the correction B2¢2s/(4n) in the last display of the lemma is quadratic
in /, because the same variable G enters every replica, and it is kept explicitly in Section 8.
The identity (3.6) is the form in which the completion enters Section 20, where the
logarithmic-moment bounds of [81] are stated for Fy,.

3.3 Heat-bath dynamics

We use single-spin heat-bath dynamics, in the tradition of the stochastic Ising dynamics
introduced by Glauber [58]. The clock and resampling conventions below are those of
[77, Section 1, pp. 2-3]. For x € £,,i € {1,...,n}, and ¢ € {—1,1}, let x'V be the
configuration obtained from x by setting its ith spin equal to . The local field at site i
and the heat-bath probabilities are

B ' g B eﬁahi(x)
hl( ) h ];]l]x]/ pl<0 ’ X) - pi (U | x) - ZCOSh(’Bhi(x))' (38)

The field h;(x) does not depend on x;. Since Jji = Jij, the terms of H, that contain x; add
up to x;h;(x), and we have

Hy(x) = xihi(x) + Hy (x),  HY(x) 2 Jx;e, (39)
k
]]k<7éz

where H,Sl)(x) does not depend on x;. It follows that p;(¢ | x) = m(x")/(m(x") +
mt(xv~1)); that is, p;(- | x) is the conditional law of the ith spin under 7, given the other
spins.

The discrete heat-bath kernel is

1 .
K(x,y) = K (x,y) = " Z Z pi(o | x)1{y = x"7}, X,y € Iy (3.10)
i=1lge{-1,1}

In one step, a site i is chosen uniformly at random and the ith spin is resampled from
pi(- | x). The new value may equal the old one, and in this case the update attempt leaves
the configuration unchanged. Explicitly, for all x € X, and all sites i,

n

i,—x; 1 1
K(x, x7%) = —pi(=xi[x),  K(xx) = Y pilxi | x), (3.11)
i-1
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and K(x,y) = 0 if x and y differ in more than one coordinate. The discrete heat-bath
chain (Xj)x>¢ is the Markov chain on X, with transition matrix K.
In continuous time, we define the generator and the transition probabilities by

L=L=n(K-1), P =P =¢* t>0, (3.12)

and we call the Markov process (X;);>o with transition probabilities P; the continuous
heat-bath process. In this process, each site carries an independent Poisson clock of
rate one, and when the clock at site i rings, the ith spin of the current configuration x
is resampled from p;(- | x). Indeed, the generator of this description acts on functions
f:Zy = Rby

LA =Y T ple | () () = n(KF(x) - (x),

where the second equality follows from (3.10) and Y, p;(c | x) = 1. The total rate
of update attempts is 11, so that one unit of continuous time corresponds to n update
attempts on average. In both time conventions, an attempt that leaves the configuration
unchanged is counted. We use the letter ¢ for continuous time and k for the number of
discrete steps, so that the notation (X;) or (Xj) indicates which process is meant.

For probability measures v,{ on X, the total variation distance is

v~y = 5 & Iv(x) — )] = max [v(A) ~ £(4)],

XEL, ACZy

where the second equality is [68, Proposition 4.2]. For x € ¥,, t > 0, and integers k > 0,
we define

d(x,t) = |PL(x, ) = v, Ao (e k) = 1K (x,-) = A lry. (313)

These are the distances from equilibrium of the laws of the dynamics started at the fixed
configuration x. No supremum over x is taken. For the threshold 1/4, we define the
mixing times from x by

T/ (x) = inf{t > 0:d/(x,t) < 1/4}, 614
T)(x) = min{k > 0:d_(x,k) <1/4}. e

Both times are finite. Indeed, every single-site resampling probability is positive, so
K"(x,y) > 0 for all x,y € X,: one may update each site once to its value in y. The
minimum of these finitely many entries is positive. Writing K" as a mixture with a
positive uniform component and using contraction shows that d(]ﬁs (x,k) = 0; (3.15) then
gives d/(x,t) — 0. By Lemma 3.2(d), the continuous sublevel set in (3.14) is closed and
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upward closed. For every t > 0, we have T/(x) < tif and only if dl(x,t) < 1/4, and
T/(x) > t if and only if d/(x,t) > 1/4. The corresponding equivalences hold in discrete
time.

In the next lemma, we record classical facts about finite Markov chains for the kernels
K and Py; see [68, Proposition 1.20, Exercise 4.2, and Section 20.1].

Lemma 3.2 (Elementary properties of heat-bath dynamics). Fix n > 2, B > 0, and a
realization of |. Then the following statements hold.

(a) The kernel K is reversible with respect to 7, that is, w(x)K(x,y) = 7(y)K(y, x) for all
X,y € Ly. In particular, K = 7.
(b) For every t > 0,

(o]

k
P=Y" e_”t% K*. (3.15)
k=0 ’

If (Xk)k>o is the discrete heat-bath chain started at x and (N¢)s>o is a Poisson process of
rate n, independent of (Xy)x>o, then P(Xy, = y) = Pi(x,y) forally € L, and t > 0.

(c) For every t > 0, the kernel Py is reversible with respect to 7, and Py = 7. In particular,
Yo m(x)Pi(x, ) = mand ¥, w(x)K¥(x, ) = 7t forall t > 0 and k > 0.

(d) For every transition matrix Q on X, and all probability measures v,{ on Zn, we have

IvQ — ZQ|ltv < ||v = ||tv. For every x € %, the functions k — d’. (x,k) and
t s d/(x,t) are nonincreasing, and t — d/(x,t) is continuous.

disc

Proof. For part (a), the identity is trivial if x = y, and both sides vanish by (3.11) if x and y
differ in more than one coordinate. Suppose that y = x"~* for some i. Then ;(y) = h;(x)

and H (y) = H,(f)(x). Using (3.8), (3.9), and (3.11), we find

. oBHY (x)  pihi(x) pByihi ()
(K y) = nZ,  2cosh(Bhi(x))

The right side is symmetric in x and y, which proves the identity. Summing the identity
t(x)K(x,y) = 7(y)K(y, x) over x and using }_, K(y, x) = 1, we obtain 7K = 7.

For part (b), since the matrices ntK and ntl commute, we have etnK=1) — ¢
and expanding "X in its power series gives (3.15). For the second statement, recall that
N has the Poisson law with mean nt and is independent of (Xj)x>o. Conditioning on N,
we find

—nt ntK

k
P(Xy, = Z]P k) KX (x,y) Ze Kk (x,y) = P(x,y).

For part (c), we first show by induction on k that 7r(x)K*(x,y) = 7t(y)K*(y, x) for all
k > 0. The case k = 0 is trivial. If the identity holds for k, then by part (a) we have

71(x) K (x Zn K(z,x)K"(z, y) ZK z,X) Kk(y, ) = n(y)KkH(y,x).
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By (3.15), P; is a convex combination of the matrices Kk, with weights that do not depend
on x or y. This implies that (x)P(x,y) = 7(y)P:(y, x), and summing over x gives
7P = 7. Summing the identity for K* over x in the same way, we find Kk = 7.

For part (d), for each y we have [vQ(y) — Q(y)| < Y. [v(x) — (x)|Q(x, y). Summing
over y and using -, Q(x, y) = 1 gives the first claim. Applying it with Q = K,v = K*(x,-),
and ¢ = m, and recalling that 7K = 7, we find

dl. (x,k+1) = ||[K*(x, )K — 7K||rv < &y, (x, k).

disc disc

Similarly, for u > 0 we have P;y, = PP, and 7P, = 7, and the first claim with Q = P,
implies that dl(x,t+u) < dl(xt). Finally, by (3.15), every entry of P is a continuous
function of £. As a finite sum of absolute values of such functions, d’ (x,t) is continuous
in t. U]

We can realize the continuous heat-bath process started at x as (Xy;, )¢>0, with (X )r>0
and (Ni)¢>o as in part (b) of Lemma 3.2. Indeed, the superposition of the n independent
rate-one clocks is a Poisson process of rate n. At each of its points, the site that rings is
uniform on {1,...,n} and independent of the past; see [68, Section 20.1, (20.1)—(20.6)].

We use part (d) of Lemma 3.2 to turn a lower bound on the distance at one time into
lower bounds at all earlier times. If t < ' and d/(x, ') > a, then d/(x,t) > a, and likewise
in discrete time. This is the property used in the proof of Corollary 1.2, and parts (b) and
(c) are used in the proof of Theorem 1.1. We note that part (c) concerns deterministic
times. It says that a chain started from 7r has law 7 at every fixed time. It says nothing
about the law of the chain at a random time that depends on the trajectory.

3.4 The realized-start experiment

In Theorems 1.1 and 1.3, the initial state of the dynamics is a Gibbs sample for the realized
disorder, and it is held fixed when the distance from equilibrium is evaluated. We make
this precise in the following definition.

Definition 3.3 (Realized-start probability). Fixn > 2 and f > 0. Let P} x _,/ be the joint
law of a pair (], Xo) obtained by first sampling the disorder | and then sampling X, from
7). That is, for every Borel set B C R™(=1)/2 and every x € X,

P; x,~u{] € B, Xo =x} =E;[7/(x)1{] € B}].
For a deterministic time ¢ > 0 and a threshold a € IR, the realized-start probability is
]P]/XONT[]{dI(XO, t)>a}=E; ) o (x) {d (x,t) > a} =B; i/ {x € £, : d (x,t) > a},

XELX,

(3.16)
and the discrete realized-start probability is defined in the same way, with d/ (Xo, k) for

disc
a deterministic integer k > 0 in place of d/ (X, t).
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The first equality in (3.16) is the definition of the joint law, and the second is the
definition of 7t/(-) for sets. The quantity d/(Xj,t) is the distance from 7t/ of the law at
time ¢ of the dynamics started at Xj. Its randomness comes only from | and Xj, since the
randomness of the dynamics is integrated in Pt] (Xo, ).

We evaluate the distance before averaging over the initial state. If we averaged over
the initial state first, the law at time t would be ¥, v/ (x)Pt] (x,-) = 7/ by part (c) of
Lemma 3.2, and its distance from 77/ would be zero at every time. The realized-start
probability measures instead how much Gibbs mass lies on initial states from which
the dynamics is still far from equilibrium at time ¢. This is the formulation of [77,
Section 1, following Theorem 1.1, p. 3]. It is not a worst-case statement: a lower bound on
maxy d/(x, ) gives no information about the Gibbs mass of the initial states from which
the dynamics mixes slowly.

We note that all quantities in (3.16) are measurable. Since X, is finite, the Gibbs
weights 7t/ (x) and the entries of K/ are continuous functions of ], and so are the entries
of (K and of Pt] = !(K'=1) 1t follows that for all x, , and k, the maps | — d/(x,t)
and | — déisc(x,k) are continuous, the sets {J : d/(x,t) > a} are open, and | — 7/ {x :
d/(x,t) > a} is Borel measurable. No measurable selection of initial states or of auxiliary
objects is needed to define these probabilities.

Lemma 3.4 (Equivalent forms of a realized-start statement). Fix § > 0and a € R, and let
(tn)n>2 be deterministic times. Set

M,()) = {xex, :d(x,t,) > a}.

Then the following three statements are equivalent.
(@) P g ot {d (Xo, tn) > a} — Tasn — oo,
(b) E;My, — 1as n — oo.
(c) My — 1 in probability over the disorder; that is, Pj{M, >1—¢e} — 1 for every e > 0.

The same holds with déisc(x, ky), for deterministic integers k, > 0, in place of d/(x,t,). If

these statements hold both in continuous and in discrete time, then lP],XONn;{d] (Xo, tn) >
a, déis (Xo, k) > a} — 1, and the Gibbs mass of the set of x that satisfy both inequalities tends
to one in probability over the disorder.

Proof. By (3.16), statements (a) and (b) are the same. Fix ¢ € (0,1). Since 0 <1—- M, <1,
by Markov’s inequality we have

E(1-M
]I)]{]__MHZE}§¥,

and splitting the expectation according to whether 1 — M,, < ¢, we also find

Ej(1—M,) <e+Pj{1-M,> e}
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By the first inequality, (b) implies (c). By the second inequality, (c) implies limsup, [E;(1 —
M,) < ¢ for every ¢ € (0,1), and hence (b) holds. The argument in discrete time is
identical.

For the last statement, let M/, be the Gibbs mass of {x : déisc(x, ky) > a}, and let M/
be the Gibbs mass of the set of x satisfying both inequalities. By a union bound for 7/,
we have 1 — M, < (1 - M,) + (1 — M},). Statement (b) holds for M, and for M;,, and
this implies that [E;(1 — M;,) — 0. By the definition of the joint law, IE;M], is the joint
probability that X satisfies both inequalities, and the equivalence of (b) and (c) for M,
yields the second assertion. O

The complementary events satisfy the same equivalences. For deterministic ¢,
and a fixed a, the probability IP; x _./{d/(Xo,t,) < a} tends to one if and only if
]P],XONH]{dI(XO, tn) > a} tends to zero. By (3.16), this is equivalent to E;M, — 0,
and hence to M,, — 0 in probability, since 0 < M,, < 1. Equivalently, the Gibbs mass of
{x:d/(x,t,) < a} tends to one in probability over the disorder. This is the form used in
Theorem 1.3. The same statements hold in discrete time.

By Lemma 3.4, each of the two conclusions of Theorem 1.1 is equivalent to the
convergence to one, in probability over the disorder, of the Gibbs mass of the initial states
that satisfy it, and the two conclusions also hold simultaneously. We use the lemma for
each fixed threshold; it gives no uniformity in the threshold and no almost sure statement
in the disorder.

3.5 Asymptotic conventions

The definitions above hold for every p > 0. From now on, unless stated otherwise,
B > 1is fixed before n — oo, and all limits are taken as n — co. We use the following
conventions.

Eventual statements. A statement holds for all sufficiently large n, or eventually, if there
exists 1y such that it holds for all n > ng. The threshold 7y may depend on B and on
the fixed parameters named in the statement, such as an accuracy parameter 1 or € or a
threshold 7. It never depends on the disorder, on a configuration, or on a time.

Constants. We write ¢,C, cg,Cg, ... for positive finite constants. They depend only on
and on fixed parameters that are listed explicitly, and never on 7, on the disorder, or on
configurations. Within a proof, the value of an unnamed constant may change from line
to line. Named constants, such as the coefficient Ag of Theorem 1.1, keep their meaning
throughout. When several parameters are chosen, we say in which order they are fixed.
A statement made “for every fixed T” asserts nothing uniform in 7.
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Power exponents. For a positive sequence (a,) and r € R, we write 4, = n' o) if for
every fixed 7 > 0, we have n"~"7 < a,, < n"*" for all sufficiently large n, with a threshold
that may depend on 7. For example, Var(F,) = n'/3t°() means that for every fixed
n > 0, eventually nl/3-1 < Var(F,) < nl/3+1_ For nonnegative random variables U,,, we
write U, = n’ ¢ if P{n"~" < U, < 0"t} — 1 for every fixed # > 0. The notation
|F, — EF,| = n'/6+tor(1) means

P{n'/6~1 < |F, — EF,| <n'/®™} — 1 for every fixed 17 > 0. (3.17)

This is a statement about the typical size of F, — [EF,. It does not follow from Var(F,) =
nl/3+0(1) since a variance estimate does not exclude that |F, — EF,| is much smaller than
n'/6 with probability bounded away from zero.

3.6 Normalizations in the cited works

The works from which we import results use several normalizations. Three operations
relate them to ours, and they act differently.

(i) Replacing the counting measure on %, by the uniform probability measure replaces
Zy by 27"Zy, Fy by Fy, —nlog2, and p,(B) and Pg by p,(B) —log2 and Pg — log2.
This is a deterministic shift. It changes neither Gibbs measures, nor variances, nor
the centered variable F, — [EF,, nor the mean bias A, g.

(ii) Completing the Hamiltonian as in Section 3.2 adds the random variable BG to F,. By
Lemma 3.1, it changes neither Gibbs measures nor expected logarithms, but it adds
B%/2 to the variance, adds f?t?/4 to the logarithm of the Laplace transform of the
centered variable, and multiplies the sth moment of an /-replica partition function
by 6,826252/4.

(iii) The energy normalization of [8, Section 7.1] divides log partition functions and the
Parisi functional by B and multiplies the cumulative profile by B. It also rescales the
spatial variable of the Parisi equation, which changes spatial derivatives of the Parisi
solution by powers of B.

Table 3.1 lists the conventions of the works cited most often. In it, &, and Py are the
solution of the Parisi equation and the Parisi functional of Section 4, with terminal value
P, (1,z) =log(2coshz).

OpenAl’s upper-bound paper uses the same normalization [85, Section 2]. Its com-
pletion matrix W(G) is the matrix W of Section 3.2; its Hg, F(G), and 71¢ are our HY, F,
and 71/, respectively. The diagonal contributes only the common Gaussian variable G of
(3.5), so the heat-bath kernels also agree by (3.8). The primitive matrix representation
used in Part IV is given in Section 13.1.

We record the consequences for the results of this paper. The barrier preprint [77] uses
our normalization, and its results apply without translation. The fluctuation preprint
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[81] places B inside the Hamiltonian and uses the uniform prior. Since F, — EF, =
F, — EF, in the notation of Table 3.1, its fluctuation theorem has the same meaning in
our normalization, and its logarithmic-moment bounds concern the variable F; — [EF;,
whose Laplace transform is related to that of F, — IEF, by (3.6). The works [6, 8] use our
normalization of the model. The variance-bias inequality of [8, Remark 7.14, (7.68)] and
the deduction in [6, Section 1.6] are stated directly for Var F, and A, g. The additive term
[32/ 2 that appears there is the variance of BG from part (c) of Lemma 3.1, not the effect of
a change of prior. Neither the completion nor the choice of prior changes any exponent
in Theorem 1.6 or Corollary 1.7.
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Work Model and pressure Completion and other conventions
OpenAl, As here: H,L, Zi,ﬁ =Y. e/SHi(x), 7/, Adds (2n)"'/2 Y, J;;, with new
barriers [77, R, pu(B); the same @, and Pg. independent Jj;, in free-energy
Section 1, (1.1), calculations only; this variable has
pp- 2-3; the law of G. The kernels K/ and Pt]
Section 2, (2.1), and the distances d/, dgﬁs . are as
(2.12)-(2.14)] here.

OpenAl, Writing H,, Z,, F, for the H,, Z,,  ES = F, + D with D ~ N(0,8%/2),
fluctuations [81, F, of that work: g;; = Jij, 0 = x, which has the law of BG; hence
Section 1, p. 1; H, = BH,, F¢ — EF{ has the law of F; — EF}.
Section 5.2, Z,=2"" Yo efn(0) — 27" 7., T = ,32; the terminal value is

p- 48; Section 7, E,=F,—n log 2. log cosh z.

p. 66]

Aronow and N=mn,gij=]joc=xFng=F Dy = Tr W/2 has the law of G, and
Lopatto [8, and pyg = pn(B); a = a and Fy g = Fo + BDn. In Section 7:
(1.1)-(1.3),p. 4 us = Py, with the same functional = B, u(g,x) = p~'®y(q, px),
Section 7.1, Ps. the functional of 7 is B~ Pg(a), and
pp- 53-54; (7.64), Xn,p = Fu/B. The lower bound

p- 93] ¥ > A on the cumulative profile is

a > A/ B; the profile max{«, 3s}
corresponds to A = 3fs.

Aronow and Asin [8]: Fyg = Fy, pnp = pu(B), Dy and FZC\],'B = F, + BDy as in [8].
Lopatto [6, and u, = ®,; ag is the distribution The mean bias Pg — pn g is Ay .
Section 1.1, p. 1; function of the Parisi measure.

Section 3.1,

p- 33]

Table 3.1. Normalizations of the works cited most often, compared with (3.1) and (3.5). In the
second and third columns, the symbol of the cited work appears on the left of each identity. In
[6, 8, 77], P is defined as the infimum of Pg; it equals our Pg by Theorem 4.4.



SECTION 4

Gaussian hierarchies and imported results

This section fixes the scalar and matrix objects used in Parts II and III, and it states, once,
the results from the literature on which the proof of Theorem 1.1 relies. In Section 4.1 we
define the Gaussian integration step and record its elementary properties. In Section 4.2
we define the Parisi functional, the scalar diffusion and the response I', and we state
the Parisi formula, the uniqueness of its minimizer, the scalar estimates and stationarity
identities of OpenAl’s barrier preprint [77], and the fact that the support of the Parisi
measure is an interval. Together these imply that I'(t) = t on [0,gg] (Corollary 4.8).
Section 4.3 states the finite-size estimates of [6, 8]. In Section 4.4 we define Gaussian
hierarchies, their trial values and the constrained partition functions, we prove the block
factorization of the unperturbed three-replica path (Lemma 4.20), and we state the matrix
comparison and two Gaussian tools of [77]. Section 4.5 states the two- and three-replica
pressure bounds of [77], and Section 4.6 its energy and rotation estimates and its bound
on the masses of overlap neighborhoods.

We use the scalar objects from Section 5 on. The hierarchies and the matrix comparison
enter Sections 6 to 9, the finite-size estimates enter Sections 8 to 10 and 12, and the bounds
on the masses of overlap neighborhoods enter Section 10. We prove Lemmas 4.2 and 4.20
and Corollary 4.8 and the elementary facts recorded in the remarks. Every theorem and
proposition of this section is quoted, without proof, from the source named in its heading,
or is a consequence of a proof given there; in the latter case we say so and explain how
it is obtained (Proposition 4.25). A note after each result lists the sections in which it is
used.

Imported results and their normalization. Apart from standard tools of probability,
such as Gaussian integration by parts [107, Section A.4, (A.17)], It6’s formula [64, The-
orem 3.3.6], Gronwall’s inequality [107, Section A.13], and the inequalities of Markov
and Chebyshev (apply [107, (A.7)] to a nonnegative variable and to a squared centered
variable, respectively), the results stated in this section with a citation are the only mathe-
matical inputs from the literature in the proof of Theorem 1.1. The inputs used only in
Part V are stated in Sections 20 and 21. The inputs to Part IV are listed in Section 13.4.
The barrier preprint [77] uses our normalization (Table 3.1), and it defines constrained
pressures as 1~ '[Elog of unnormalized constrained sums. Every statement of [77] quoted
below holds after the changes of letters listed in Table 4.1, apart from the explicitly

61
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described consequences of proofs in Proposition 4.25. For each of the other sources, we
state, where it is quoted, only the change of normalization that the quoted result needs;
Section 3.6 compares all of them with ours.

Table 4.1. Notation of [77] and of this paper.

Object In [77] Here

number of replicas d 14

constrained pressure F;.(D) pen(D) (Definition 4.16)

hierarchy masses x_1=0,x=1,and xiop<xj; 0<m <---<my<T; the jth
the jth field is integrated at increment is integrated at mass
mass X;j_1 m; (Definition 4.14)

squared norm, penalty  |U|?, [ x d|QJ? Uz, [m d||Q|% (4.14)

minimizer a minimizer u Hp, unique by Theorem 4.5

scalar diffusion X Y;

scalar quantities A(s), ds(s) fsl a(t)dt, sa(s) + fsl a(t)dt

large-overlap cutoffin ~ h b

[77, Lemma 4.1 and

(4.20)]

scales in [77, L = n1/10000 o= L1 Log, poB

Sections 6-7]

Conventions. Throughout, we fix f > 0. Every statement that involves the Parisi measure
jg, its support [0,qg], or the response I of the minimizer assumes > 1. Constants C, ¢
and thresholds ny depend only on  and on the parameters named in the statement
where they appear.

4.1 Gaussian integration steps

In this section, £ > 1 is an integer. We write vectors of R’ in bold, z - y and |z| for the
Euclidean inner product and norm, and g for a standard Gaussian vector in R’. The
notation 2 > 0 means that the symmetric £ x ¢ matrix X is positive semidefinite, and »1/2
denotes its positive semidefinite square root. A function f: R® — R has linear growth if it
is measurable and there exists C < oo such that |f(z)| < C(1 + |z|) for all z.

Definition 4.1 (Gaussian integration step). Let m € [0,1], let £ > 0 be an ¢ x ¢ matrix,
and let f have linear growth. The Gaussian integration step at mass m with covariance X is

m~logE exp(mf(z+21/2g)), m >0,

Ef(z+ 21/2g), m = 0. &0

Tnxf(z) = {
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The tilted Gaussian kernel is the probability kernel

Kz, f(z, dy) = exp{m[f(y) — Tuxf(2)] } N(z Z)(dy), (4.2)
where N(z,¥) is the law of z + X1/2g. For m = 0 the exponential factor equals one.

Note that T,z f is the normalization that makes I,z (2, ) a probability measure. A
singular ¥ is allowed. In that case, N(z,X) is carried by z + range %, and no inverse of
¥ is used. A rank-one covariance ¥ = vv' integrates a single Gaussian variable in the
direction v, and T,,of = f.

Lemma 4.2 (Elementary properties of the integration step). Let m € [0,1], let ¥, %" = 0 be
¢ x € matrices, and let f, f' have linear growth.

(@) The function Ty, x.f has linear growth. If f < f', then Ty s f < Tpyxf', and Ty x(f +¢) =
Tinxf + c for every c € R.

(b) TnzTns'f = Tzisf-

(c) Let £ = U1 + ly, write z = (z1,2p) accordingly, and suppose that f(z) = fi(z1) +
f2(z2), with fy, f> of linear growth, and that ¥ is block diagonal with blocks ¥1,%,. Then
Tnxf(2) = Tz, fi(21) + Tus, f2(22)-

(d) For every integer k > 1, we have Ty, x5 (kf) =k Tynsf.

(€) The value Ty, ».f (z) depends only on the restriction of f to z + range X.

Proof. For (a), suppose that |f(z)| < C(1+|z|), and set M = C||Z1/2|||g|, where |-|| is the
operator norm. Then |f(z + £!/2g)| < C(1 + |z|) + M. For m > 0, by Jensen’s inequality
we have T, xf(z) > Ef(z+X?g) > —C(1+ |z|) — EM. By Holder’s inequality, the
map m — m~!logEe™ is nondecreasing on (0,1], which implies that Ty, xf(z) <
C(1+|z|) + logEeM. The case m = 0 is the same with expectations, and the monotonicity
and the translation identity are immediate from (4.1).

For (b) with m > 0, we have exp(mT, s f(y)) = Eexp(mf(y + £''/2g’)) for an
independent standard Gaussian vector g'. Applying T, s, we find

exp(mTy T,z f(z)) = Eexp(mf(z + Zl/zg n Z’l/zg’)),

and X1/2g + 3/1/2g’ is centered Gaussian with covariance ¥ + ¥'. The case m = 0 is the
same computation without exponentials. For (c), if X is block diagonal, then the two
blocks of X1/2g are independent, and the expectation of e"/1¢"/2 factorizes (for m = 0,
the expectation of f] + f, splits). Part (d) follows from (4.1), since (k/m)log Ee("/bkf —
km~'logEe™f for m > 0. Part (e) holds because z + X!/2g € z + range X almost surely.

O

Used in: Lemma 4.20 below, and Sections 6 to 8, in the computations with Gaussian
hierarchies.
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4.2 The Parisi functional and the scalar diffusion

A distribution function is a right-continuous nondecreasing function a: [0,1] — [0, 1] such
that a(1) = 1. Equivalently, a(t) = pu([0,t]) for a probability measure u on [0,1]. We
pass freely between a and p. We say that « is a step distribution function if there exist
0=ty <t <--- <t,=1such that a is constant on each interval [t;_1,t;). We call such
points breakpoints of «, and m; = a(t;_1) denotes the value of « on [t;_1,t;).

For a step distribution function &, we define ®,: [0,1] x R — R by ®,(1,z) =
log(2coshz) and, fori=p,p—1,...,1and t; 1 <t <t

Qo (t, ) = Ty, p2(t,—)Putis *), (4.3)

with the scalar integration step of Definition 4.1 (¢ = 1). On each interval (t;_1,t;),
the function ™% (or @, itself, if m; = 0) solves the backward heat equation —d;i) =
(B%/2)021p. It follows that ®, is smooth there and solves the Parisi equation

2iu(t,z) = B ? -
Y ,X(t,z)—?(E)ZZ@,X(t,z)—I—oc(t)(aZCD,X(t,z)) ) ®y(1,z) = log(2coshz). (4.4)

For a general distribution function a, we define ®, as the uniform limit of ®,_along any

sequence of step distribution functions aj such that fol |ax — a| dt — 0. By Proposition 4.3
below, the limit exists and does not depend on the sequence, and (4.4) holds in time-
integrated form, with the time derivative existing for almost every t. The Parisi functional
is

Ppla) = @ (0,0) — %2 /0 Ca(tydt. (4.5)

We write 1, = 0,P, and Y, = 0,:P,, and we define the scalar diffusion and the response
by
dYt = 5dBt + [Bzﬂé(t)ua(t, Yi’) dt/ YO = O/ rﬂé(t) = ]Eutx(t/ Yt)zl (46)

where B is a standard Brownian motion. These are the scalar conventions of [77, Section 3],
where the diffusion is denoted X.

Proposition 4.3 (Regularity, stability, and scalar evolution [77, Lemma 3.1]). Let g > 0.
There exists Cg < oo such that the following holds for all distribution functions a and &.

(i) The limit defining ®, exists and does not depend on the approximating sequence. The
functions Py, uy and x, are continuous on [0,1] x R, Oy (t,-) is even, and

<1 0<x <l lxa(bz)— xult2)| < Colz—=.

(i) We have

1
sup (|4 — @a] + e — | + e — xal) < Cp [ la(t) ~&(D)] d.
Z
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(iii) The equation (4.6) has a unique strong solution. If « is a step distribution function with
breakpoints tg < - - - < tp, then (Y4 )o<i<p is a Markov chain whose transition from t;_; to
tj is the tilted Gaussian kernel IC,, g2y 4. ) @ (1)

(iv) For0 <s <t <1,

t
(Y1) — tta(s,Ys) = B / xo(r,Y,) dB,,
S

IE[xa(t,Yt)le}=Xa(s,Ys)—ﬁ2/Stoc(r) [Xa(r, Y)? | Ys] dr.

Moreover, T, is continuously differentiable on [0, 1], with one-sided derivatives at the end-
points, and T, (0) = 0, T (t) = B*Exa(t, Yi)?.

(V) Let 0 < a < land z € R, and let Y™ solve dY}* = BdB; + B2a(t)u,(t, Y{7) dt
fora <t <1, with Y}? = z. This equation has a unique strong solution, and the two
identities in (iv) hold for Y** and a < s <t < 1. If w is a step distribution function, then the
transition of Y** across each interval of constancy of « after a, with a added to the breakpoints,
is the tilted Gaussian kernel of (iii). The function T3 (t) = Bu,(t, Y{*)? is continuously
differentiable on [a, 1], with T¢*(a) = uy(a,z)? and (T37)'(t) = ,BZ]E)(,X( Y{#)2.

We note that, in [77], part (i) collects (3.2) and the evenness of @, (so u,(t,0) = 0),
part (ii) is (3.3), part (iii) is the statement about (3.4), and part (iv) contains (3.5), (3.7),
and (3.8). Taking expectations in the second identity of (iv), we obtain the unconditional
form [77, (3.6)]. The last sentence of [77, Lemma 3.1] extends the well-posedness and the
identities (3.5)—(3.6) to a diffusion started at any deterministic time and position. In part
(v), the conditional identity then follows from the Markov property. The statement about
the transition kernels follows from the identification of the kernels on each interval of
constant mass in the proof of [77, Lemma 3.1], which starts from an arbitrary position.
The statement about I'y* follows from the martingale identity, Itd’s isometry, and the
continuity of x, and Y**. The initial value I'y(0) = 0 in (iv) uses the start Yy = 0.
The constant Cg does not depend on «. The proof in [77] also bounds |03®,| by 203
for step distribution functions, and it proves continuity in 8. We prove bounds on all
positive spatial derivatives, for every distribution function, in Section 5. For the step
approximation and the spatial regularity of the Parisi evolution, [77] credits Auffinger
and Chen [12, Propositions 1-2].

Used in: Section 5, for all scalar estimates, and Sections 6 to 9, for the stability under a
change of the distribution function and for the passage from step approximations to the
minimizer, and Part IV, for the scalar process and its stochastic identities.

Theorem 4.4 (Guerra’s bound and the Parisi formula [59, Theorem 3], [60, Theorems 1-2],
[103, Theorem 1.1]). Let B > 0. For every n > 2 and every distribution function «, we have
pn(B) < Pg(a). The limit Pg = limy,,c0 pu(B) exists, and Pg = inf, Pg(a), where the infimum
is over all distribution functions. In particular, A, g = Pg — pu(B) > 0 for every n > 2.
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The bound py,(B) < Pg(a) is Guerra’s replica-symmetry-breaking bound [59, Theo-
rem 3], whose proof first treats step distribution functions and extends to the full class by
[59, Theorem 1]. In our normalization it is [77, (2.14)], where it is deduced from Proposi-
tion 4.19 below with ¢ = 1 (see Lemma 4.20(a)) and extended to all « by Proposition 4.3(ii).
The existence of the limit was proved by Guerra and Toninelli [60, Theorems 1-2] by an
interpolation that shows superadditivity. The identification of the limit is Talagrand’s
Parisi formula [103, Theorem 1.1, (1.14)], applied at zero external field with counting
measure and covariance function &(q) = 82¢%/2.

Used in: Section 3, for the identification of Pg with the infimum of 73/3, and Sections 7 to 9,
where Pg is the baseline of every pressure comparison, and Part IV, for the finite-volume
pressure bound.

Theorem 4.5 (Uniqueness of the Parisi measure [13, Theorem 2 and Corollary 1]). Let
B > 0. The functional Pg has exactly one minimizer among distribution functions.

A minimizer exists by an elementary compactness argument. The probability mea-
sures on [0, 1] form a weakly compact set, weak convergence implies L! convergence of the
distribution functions, and Pg is continuous in L! by Proposition 4.3(ii), as in [77, proof
of Proposition 3.2]. The functional of Auffinger and Chen [13, (7)] is Péhc(y) = CIDQC(O, h),

where QD;?C solves the Parisi equation with coefficient ¢’ and terminal value log cosh. For
&(q) = B*q*/2 and h = 0, we have ¢ = B?, and Remark 4.9 gives

2 /1
Ppla) =log2+ PES (n) — % A ta(t) dt,

which is their full variational objective [13, (8)]. They prove that Péoc is strictly convex [13,
Theorem 2]. Subtracting the linear functional displayed above preserves strict convexity,
and [13, Corollary 1] gives uniqueness of the minimizer. We denote the minimizer by ag
and the corresponding probability measure, the Parisi measure, by pg. By uniqueness, we
may speak of the scalar data of the minimizer; the results of [77] quoted below are stated
there for an arbitrary minimizer.

Used in: every section of Parts II to IV.

Standing notation. Let > 1. From now on we write « = ag and p = pg when no
confusion can arise, and ®, u, x, Y, and I denote ®,, u,, x., the diffusion (4.6) of «, and
I'y. We also write w = 82<I>; this derivative exists and is bounded by the estimates of
Section 5. Some sections of Part II abbreviate b = 2. In this notation, (4.4) and (4.6) read

9® = —Z (92® +2(2:2)),  ©(1,2) = log(2coshz), (4.7)

dY; = ba(t)u(t,Y;)dt +vVbdB;, Yy =0.
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Proposition 4.6 (Support conditions and the mean of x [77, Proposition 3.2]). Let g > 0,
and let o be a minimizer of Pg, with probability measure y, diffusion Y and response T.

(i) We have 0 € supp u, and supp u C [0,1 — &g] for some g9 > 0.
(ii) At every g € suppu N (0,1), we have T'(q) = q and T'(q) < 1. Also T(0) = 0 and
I'(0) < 1.
(iii) For every s € [0,1],

E[x(s, Ys) +a(s)u(s, Ys)ﬂ = su(s) + /1 a(t)dt, (4.8)

or equivalently
1
Ex(s,Ys) = / a(t)dt +a(s)(s — I(s)). (4.9)

In particular, x(0,0) fo t)dt and B fo t)dt < 1. Moreover, a(s) > 0 for every
s € (0,1].

In [77], the right side of (4.8) is written d,(s) =1 — f( 1 t u(dt), which equals sa(s) +

f «(t) dt by Fubini’s theorem, and f t) dt is written A(s). The identities (4.8) and (4.9)
are [77, (3.14)—(3.15)], where they are called stationarity identities. They hold at every s,
including atoms of u. In this paper, the name stationarity identities refers instead to the
two identities (5.15) on (0, 94) described after Corollary 4.8. The support conditions in (ii)
come from the first variation [77, (3.9)]. As credited in [77, Section 3], the first-variation
characterization appears in Chen [36, Theorem 2 and Proposition 1] and in Jagannath and
Tobasco [63, Proposition 1.1 and Corollary 3.10]. Part (ii) does not describe the support
of y; for B > 1, Theorem 4.7 describes it.

Used in: Corollary 4.8, Section 5, and Section 9, where (4.9) bounds Ex (g, Y;) — | ql a(t)dt

at overlaps g with |g — T'(g)| small.

Theorem 4.7 (Full replica symmetry breaking [69, Theorem 1.1]). For every p > 1, there
exists qg € (0,1) with the following properties. We have supp pug = [0,qp]. The restriction
of g to [0,qp) has a nonnegative density with respect to Lebesgue measure that is infinitely
differentiable on (0,qg) and whose derivatives of every order extend continuously to 0. Finally,

np({ap}) € (0,1).

[69] works with the Hamiltonian (2n1)~1/2 Zl’-szl gijxixj, with (g;;) independent stan-
dard Gaussians, which equals fH,, plus an independent centered Gaussian of variance
B%/2 common to all configurations, that is, BHS with HS, the completed Hamiltonian of
Section 3.2. The Parisi functional there is log 2 + 1,,(0,0) — (8%/2) fol su([0,s]) ds, where
uy solves the Parisi equation with terminal value logcosh x. By Remark 4.9, this func-
tional equals Pg, and g is the same measure in both papers. We cite version 3 of [69].
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Its version 4 (October 2026) states the same support conclusion, with a density that is
smooth up to g4, and adds a quantitative bound on the atom. We use only the statement
above.

Used in: Corollary 4.8, and through it the stationarity identities of Section 5 and the choice
of the intervals of overlaps in Sections 7, 9, and 10, and Part IV, for the continuation of
the scalar process beyond the support.

Corollary 4.8 (The interval on which I'(t) = t). Let p > 1. Then
[(t)=t (05t <gqp), (4.10)

and P*Ex(t,Y1)* = 1for 0 < t < qg. Moreover, ag(0) = 0, ag(t) > 0for 0 <t <1, ag(t) =1
for t > qg, and ag is infinitely differentiable on [0, q4), with one-sided derivatives at 0.

Proof. By Theorem 4.7, we have supp pig = [0,4g] with g5 < 1. Then supp g N (0,1) =
(0,9p], and Proposition 4.6(ii) implies that I'(q) = g for 0 < g < g4. Also I'(0) = 0 by
Proposition 4.3(iv), which proves (4.10). Recall that I is continuously differentiable with
I'(t) = B’Ex(t,Y;)*. Differentiating (4.10) on (0,4), we obtain the second claim. For
t < g, Theorem 4.7 implies that ag(t) = ([0, t]) is the integral from 0 to ¢ of a density
that is smooth on [0, qg); in particular ag(0) = 0. For t > g5 we have ag(t) = 1. Finally,
ag(t) > 0 for t > 0 because 0 € supp . O

In Section 5, we prove that the identity B*Ex(t,Y;)> = 1 and its companion
Ew(t,Y;)* = 2a(t)Ex(t,Y:)® hold on (0,45) with the regularity needed later. These
are the stationarity identities (5.15).

Used in: Section 5, for the stationarity identities, and Sections 7 and 9, for the local
comparisons, which take place in (0, g5), and Part IV, for the pre-support scalar identities.

Remark 4.9 (Terminal value log cosh). Some of the sources quoted here and in Part V,
among them OpenAl’s fluctuation preprint [81] and [69], use the terminal value log cosh z
in (4.4). Since log(2 coshz) = log2 + log cosh z, the two solutions differ by the constant
log2 (by Lemma 4.2(a) for step distribution functions, and by approximation in general).
They have the same spatial derivatives, the same diffusion (4.6) and the same response
I'. Adding log?2 to the functional with terminal value log cosh recovers (4.5), and the
minimizer does not change. The papers [6, 8] use exactly (4.4) and (4.5).

4.3 Finite-size estimates

We use three estimates of Aronow and Lopatto on the convergence in the Parisi formula
at a fixed temperature p > 1: an upper bound on the variance of F,, an upper bound on
the mean bias A, 3 = Pg — pu(B), and a bound on the increase of the Parisi functional
when a lower bound is imposed on the distribution function.
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Theorem 4.10 (Upper bound on the variance [8, Theorem 1.4, (1.11)]). For every fixed
B > 1, there exist C, < oo and ny(B) such that, for every n > no(p),

Var(F,) < Con”/13. (4.11)

The normalization of [8, (1.1)—(1.2)] is ours (Table 3.1). The theorem in [8] also contains
the lower bound Var(F,) > c5n4/15 and the bounds cﬁn_ll/12 < Pg — pn(B) < Cﬁn_z/3
on the mean bias, which we do not use. The upper bound on the mean bias that we use
is Theorem 4.11.

Used in: Section 9, for the lower bound on Z,, in the disorder event of Lemma 9.7; and
Section 12.7, for the same lower bound in Lemma 12.7.

Theorem 4.11 (Upper bound on the mean bias with exponent 7/10 [6, Theorem 1.1]). For
every fixed B > 1, there exists C, < oo such that

0<Pg—pu(B) <Cn /10 (n>2).

The normalization of [6, Section 1.1] is ours, and the lower bound 0 < Pg — pn(B) is
Theorem 4.4.

Used in: Section 9, for the lower bound on Z, in the disorder event of Lemma 9.7,
together with Theorem 4.10; Section 10, where it is the input (10.11) for Theorem 1.1, and
its constant enters the choice of the scale coefficient in (10.15); and Section 12, through
these choices.

Proposition 4.12 (The profile max{a, 3s} [8, Lemma 7.2, (7.3), and Proposition 7.12]). Fix
B > 1and let &« = ag. There exist constants T, > 0,0 < c; < ca < 00, 59 € (0,1/3], and
C < oo, depending only on B, such that the following holds.

(i) For 0 <t < T, we have c1t < a(t) < cot.

(ii) For 0 < s < s, the function max{a,3s} is a distribution function, and

0 < Pg(max{a,3s}) — Pg < Cs°. (4.12)

Remark 4.13 (Translation and consequences of Proposition 4.12). In [8, Section 7.1], the
scalar problem is rescaled by v = Ba and x,q = Bx, with rescaled functional P§"(y) =
[57173/3(7 /B). By Lemma 7.2 there, applied with temperature threshold By =  to the
rescaled minimizer vg = Bag, we have kg < v5(q) < Coq on [0, T.], which is (i) with
c1 = k/B and ¢, = Cy/B. For a lower bound a > 0 on the rescaled profile (denoted A
there), its estimate (7.3) bounds the value of the particular trial profile max{a, 'yﬁ} by

E“(’yﬁ) + Cya® for 0 < a < a., where a, > 0 depends only on f (denoted A, there). With
a = 3Bs, we have max{a,yg} = Bmax{3s,a}, and we find that

Pp(max{a,3s}) = pPg" (max{3ps, vg}) < Pp+ 3°Cy B0s° (3Bs < ay),
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which is (ii). The same estimate, in the original variables, is [8, (7.65)—(7.66)] with imposed
lower bound 3s. The bound (4.12) concerns this particular profile, not only the minimum
over profiles with an atom at zero. For the minimizer of that constrained problem, Pei
[95, Theorem 1(a) and Proposition 2.3(c)] obtains sharp fifth-order asymptotics, which we
do not use.

Part (i) localizes the modification. If in addition 3s < ¢1T,, then max{«,3s} = «
on [3s/cy,1], since a(t) > ¢t > 3s for 3s/c; < t < T, and a(t) > a(Ty) > 1Ty >
3s for t > T,. On [0,3s/c1) we have 0 < max{a,3s} —a < 3s. We conclude that
fol |max{a,3s} — | dt < 9s?/c1. The lower bound 3s ensures that the mass max{a,3s} /3
of a common block of three coordinates is at least s (Lemma 4.20(b)), as required in
Section 8.

Used in: Section 8, for the profile used in the positive fractional comparison.

4.4 Gaussian hierarchies and constrained pressures

We now define the finite Gaussian hierarchies that serve as trials in the pressure compar-
isons of Part II. Their scalar case is the recursion (4.3). For £ x £ matrices U, V we write
U:V =Y,,UpVypand [[U[|2 =U: U.

Definition 4.14 (Gaussian hierarchies). Fix ¢ > 1.

(a) An admissible path of length N > 1 is a pair (Q,m), where Q = (Qo,...,Qn) are
symmetric £ x £ matrices with Qg =0 and AQ; = Q; —Q; 1 = 0for1 <j <N, and
m = (my,...,my) satisfies 0 < my < mp < --- < my < 1. We call Qy the endpoint
of the path and m; the mass of the jth increment.

(b) For a terminal function f of linear growth, the partial values are Y = f and

Tj,l — Tm],‘BZAQJIP] (] — N,N— ].,...,1), (413)
and we set ¥(Q, m; f) = ¥y. For a symmetric £ x ¢ matrix A, we define

fa(z)=log Y exp(z-e+e"Ae),  ¥(Qm,A)="Y(Q m;f)(0).

ec{-1,1}¢

In particular, fy(z) = Z£:1 log(2 coshz,).

(c) The path law of (Q,m, A) is the law of (zy,...,zN, €) defined as follows. Let zg = 0.
Given zy, ..., z; 1, the vector z; has law lij,ﬁz AQ. Y, (zj_1,-), with the partial values of
f = fi. Given zy,...,zy, the vector € € {—1,1}! equals €’ with probability exp(zy -
€ +€TAe’ — fy(zn)). For 0 < I < N, the pair law sharing the initial segment through
level I is the law of two such sequences that coincide in (z1,...,2z;) and whose
continuations, including the terminal draws, are conditionally independent given
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(z1,...,2;), each with the transitions above. We write lEl(z) for the corresponding
expectation.

Note that the jth increment is integrated at mass m;, that mass zero means an ordi-
nary Gaussian expectation, and that the terminal Gibbs draw of € plays the role of a
level of mass one. Equivalently, one draws independent increments z; — z; 1 with law
N(0, *AQ;) and tilts the jth by the density exp{m;[¥;(z;) — ¥;-1(zj_1)]} given the past.
This is the law of [77, (2.5)-(2.6)], in which the continuations of a common initial segment
are conditionally independent. By Lemma 4.2(a), every partial value has linear growth,
and all quantities above are finite. The penalty of an admissible path is

N
[mdiQIz = ¥ mi(I1Q112 - 1Q1113): @14
j=1

By Lemma 4.2(b), merging two consecutive increments with the same mass, or inserting
a zero increment whose mass keeps the masses ordered, changes neither ¥(Q, m, A) nor
the penalty. Section 8 uses a variant of Definition 4.14 in which all masses are at least a
positive number and the disorder is also integrated at positive mass.

Definition 4.15 (Trial values). Let D and A be symmetric ¢ x ¢ matrices, and let (Q, m)
be an admissible path. The trial value of (Q,m,A) for D is

2
To(@mA) = ¥(@QmA) - A:D+E(ID—onlp - [mdlQl}). @1

If (QW),m®) is a sequence of admissible paths along which the endpoints, the values
‘P(Q(k), m®), A), and the penalties converge, we also call the limit of TD(Q(k), m), A)a
trial value for D.

When the endpoint equals D and A = 0, the trial value is ¥(Q,m,0) —
(B?/4) [ md||Q||2. This is the form of the trial values in Section 7. The term
(B?/4)||D — Qn||% is the cost of an endpoint that differs from the prescribed overlap
matrix, and it is used in Section 9.

Definition 4.16 (Constrained partition functions). Let £ > 1 and n > 2. The overlap matrix
of x!,...,x" € £,1is (R(x*,x"))!,_,. A symmetric ¢ x £ matrix D is feasible if it is the
overlap matrix of at least one /-tuple. For feasible D, we define

4
1
ZuD)= L exp(BYHu(x),  piu(D) = ~ElogZy,(D).
xl..xlex, a=1
R(x%,x)=D,;, Va,b
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Note that Z;,(D)/Z} is the probability that ¢ independent samples from 7t/ have
overlap matrix D. Since this probability is at most one, we have p;,(D) < ¢p,(B).
Also p1,(1) = pn(B). A feasible matrix has unit diagonal and off-diagonal entries in
{-1,-142/n,...,1}, and there are at most (n + 1)/(‘~1)/2 feasible £ x ¢ matrices. For
two and three replicas we use the matrices

1 1 r+dé r—9o0
Dz(q)z( Z) D(r,q,0) = [r+d 1 g |, (4.16)
q
r—2o0 q 1

the latter in the coordinate order (v, x,y). If v,x,y € ¥, have overlap matrix D(r,q, ),
then g = R(x,y), r = (R(v,x) +R(v,y))/2 and 6 = (R(v,x) — R(v,y)) /2.

Remark 4.17 (Spin flips and permutations). Let @ be a permutation of {1,...,¢} and
let ¢ € {—1,1}*. For a symmetric D, set (OD),, = €€ Do()om)- 1f (x?)p<¢ has
overlap matrix D, then (eax‘o(“))asg has overlap matrix OD, and this map is a bijec-
tion between the two sets of tuples. Since H,(—x) = Hy(x), it preserves Y, H,(x").
We conclude that OD is feasible if and only if D is, and that Z,,(0D) = Z,,(D)
for every realization of the disorder. In particular, Z,(Da2(—q)) = Z»,(D2(q)), re-
versing v gives Z3,(D(—r,q,—06)) = Z3,(D(r,q,6)), and exchanging x and y gives
Z3u(D(r,,~0)) = Z3,(D(r,4,0)).

The next two results, from [77, Section 2], are the tools used to compare constrained
pressures with trial values. The first is stated for a hierarchy with a general terminal
function, which is the form used in the interpolation proofs.

Proposition 4.18 (Differentiation of a hierarchy [77, Lemma 2.2]). Let S be a nonempty
finite set, let w be a random element (the quenched randomness), let g1, ...,gn be standard

Gaussian vectors, independent of each other and of w, and let 0 < my < --- < my < 1. For
se S, let
N
U(s) =a(s,w) + Zai(s) - gi, ]Ema}gx|a(s,w)| < o0,
i=1 s€

with deterministic vectors a;(s). Set ¥ = logYscge®), and for j = N,...,1 set Y1 =
m]._1 log lEjemlef, or¥;_1 = E;¥; if mj = 0, where E; integrates g;. Under the path law, given
(w,g1,...,8j-1) the law of g; has density exp{m;(¥; — ¥;_1)} with respect to its Gaussian
law, and the terminal configuration S has the Gibbs law proportional to e4(5), For 0 <1 < N,
let ]El(z) be the expectation under the pair law of (S',S?) sharing (w,g1,...,8). Let mg = 0,
my4+1 = 1, and Am; = my 1 —mj for 0 < | < N. Let e be a fixed vector-valued function on
S, and suppose that U depends on a parameter v > 0 in one of the following two ways: either
aj(s) = \/ve(s) forsome1 < j< N,or j =0, w = («', g) with independent components, g a
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standard Gaussian vector, and a(s,w) = a.(s, ') + /v g - e(s) with E maxg|a. (s, w’)| < oo,
In both cases v occurs only in the displayed coefficient. Then, with all other parameters fixed, for
v >0,

d 1

ZEY, = -
07>

- (Elle(s)|2 - 3 A EPe(s) e(8)).

I=j
The identity extends to v = 0 by integration and continuity.

In [77], the quenched root is level 0 and the jth field is integrated at mass x; _1; with
xj—1 = mj, the weights x; — x;_1 of [77] are our Am;. Under IE%) the two copies share all
fields and only the terminal draws are independent. The hypotheses on U are those of
the applications in [77]: the terminal exponent is affine in the Gaussian variables, and S
is finite, so all coefficients are bounded. Gaussian exponential integrability and the inte-
grability of the root term then make every recursion finite and justify the differentiation,

as in [77, proof of Lemma 2.2].

Used in: Section 8, in the proof of the positive fractional matrix comparison Proposi-
tion 8.3, where the first level has positive mass.

Proposition 4.19 (Matrix interpolation bound [77, Proposition 2.3]). Let n > 2 and { > 1,
let D be a feasible £ x { matrix, let (Q, m) be an admissible path of £ x ¢ matrices, and let A be a
symmetric £ X £ matrix. Then

2
pia(D) < To(Qm,A) = ¥(Q,m,A) ~A:D+ b (ID - Qulit — [ md|QIF). @17
For fixed D and A, the bound passes to every trial value for D in the sense of Definition 4.15.

This is [77, (2.11)], with the constrained pressure [77, (2.9)] and the path integral
[77, (2.10)]. In [77] the path is indexed from Q_; = 0; inserting the quenched level
Qo = 0 allowed there and setting x; 1 = m; identifies the two conventions, including the
penalty. The endpoint Qy is arbitrary, subject only to positive semidefinite increments.
Its diagonal need not equal one, and the cost of a mismatch with D is (82/4)||D — Qn/||%.
The proposition belongs to Guerra’s interpolation framework [59]. As [77, Section 2]
explains, Talagrand’s bounds for coupled replicas [105, Propositions 3.4 and 4.4] already
retain a cost for an endpoint that differs from the prescribed overlaps, and Panchenko’s
vector-spin formulation [89] proves the asymptotic sharpness of such bounds. The bound
is quenched, and the positive fractional version needed in Section 8 is proved there.

Used in: Section 7, for the trial values of the perturbed three-replica path, with zero
mismatch; Section 9, for the comparison at separated overlaps, with mismatch cost; and
Section 8, which adapts it to positive fractional moments.

Lemma 4.20 (Block factorization). Let « be a step distribution function, and let 0 =ty < t; <
-+ < t, = 1 contain the points where « jumps. Write m; = a(t;_1) and 6; = t; — t;_1.
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(@) (One coordinate.) The path with { =1, Q; = t; and masses m; (1 < i < p) is admissible.
Its partial values for fo are ¥; = ®y(t;,-), its trial value for D = 1 and A = 0 is Pg(a),
and under its path law (zy,...,zp) has the law of (Yy,,..., Ytp), where Y is the diffusion
(4.6) of «.

(b) (Three coordinates.) Let 0 < r < g < 1 belong to {t,..., tp}. In the coordinate
order (v,x,y), let e = (1,1,1) and let ey, ex, e, be the unit vectors. We use the following
increments of Q, with their masses:

e common increments d;ee! at mass m;/3, fort; <r;

o v-increments é;e,e] at mass m;, and xy-increments 5;(ex + ey ) (ex +ey) " at mass m;/2,
forr <t;<g;

* independent increments J;1d at mass m;, for t; > q.

Let (Q,m) take the common increments in increasing order of i, then the v- and xy-
increments in any order that keeps each of these two lists in increasing order of i and
has nondecreasing masses, and then the independent increments in increasing order of i.
Then (Q,m) is admissible, Qn = D(r,q,0),

¥(Q,m,0) = 3d,(0,0), /md||Q||% - 6/01 ta(t) dt,

and TD(r,q,O)(Q/ m,O) = 373’3(06).

(c) (Two coordinates.) Let g € {to,...,t,}. The path with increments 6;(e1 + ez)(e1 + e) T
at mass m; /2 for t; < q, followed by ;1 at mass m; for t; > q, is admissible, its endpoint is
D (q), and its trial value for D2(q) and A = 0 is 2Pg(«).

(d) (Path law in (b).) For t; < g, let Yy be the v-coordinate of the cumulative field z after the
common increments and the v-increments with index at most i, and let Yt’: be its x-coordinate
after the common increments and the xy-increments with index at most i. Under the path
law of (Q,m,0), each of (Y{)t,<q and (Y} )t,<q has the law of (Yt;)t,<q, the two coincide for
t; < r,and conditionally on (Y{))y,<r the families (Y{)r<t;<q and (Y} )r<t,<q are independent,
each with the conditional law of (Yy,)r<t,<q given Y, = Y.

Part (b) with step approximations of ag is the base path of [77, Section 4.2] and [77,
Section 7, Step 1], and its value is [77, (7.7)]. Part (d) is [77, (4.6)]. The comparisons of
Part II perturb this path near r (Sections 7 and 9) or replace « by max{«,3s} (Section 8).

Proof. We prove (a) first and use it for the other parts. In (b), we call the common
increments, the v- and xy-increments, and the independent increments the first, the
middle and the last stage. The proof of (b) has three steps: admissibility and the
endpoint, the value, and the penalty.
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Part (a). Since & is nondecreasing and m, < 1, the path is admissible. By (4.3) at
t = ti_1, we have ®,(t;_1,-) = mi/ﬁzéicba(ti, -), and backward induction from ¥, =
log(2cosh-) = ®,(1,-) shows that ¥; = ®,(t;,-) for every i. Note that the penalty is
Yymi(t? — 3 ) =2 fol ta(t) dt and that the endpoint is 1 = D. Then the trial value is
®,(0,0) — (B*/2) fol ta(t) dt = Pg(a). Finally, the transition of z; is K, g5, o, (1, and
Proposition 4.3(iii) states that this is the transition of Y from t;_; to t;.

Admissibility and the endpoint in part (b). Every increment is positive semidefinite.
We check that the masses are nondecreasing. For t; < r we have t;_1 < r, so that the
common masses satisfy m;/3 < a(r)/3. Since r and g are breakpoints, we see that the
first v- and xy-masses are a(r) and «(r)/2, that the first independent mass is «(g), and
that every v- and xy-mass is at most a(g). Two nondecreasing lists can always be merged
into one nondecreasing list that keeps the order of each, and this shows that an order as
in (b) exists. The masses of (Q,m) are then nondecreasing and at most m, < 1. Summing
the increments, we obtain

Qn =ree' + (9 —r)(ece] + (ex+e,)(ex+e,)T) + (1 —q)Id,

which has diagonal entries 1, entries r in the positions (v, x) and (v,y), and entry g in the
position (x,y). This is the matrix D(r,g4,0).

The value in part (b). We integrate backward. The independent increments are block
diagonal with three one-dimensional blocks, and fy is a sum of functions of single
coordinates. By Lemma 4.2(c) and part (a), after the independent increments the partial
value is Y pc o vy Pu(q,2a)- Let V ={z € R® : zy = z,}. Note that the common, v-, and
xy-increments have ranges in V and that the path starts at 0 € V. By Lemma 4.2(e), at
points of V these steps depend only on restrictions to V, which we write as functions of
(zy,2), where z = z,, = zy. On V, a v-increment adds a scalar Gaussian of variance ﬁZ(Si
to z, and leaves z fixed, and an xy-increment adds a scalar Gaussian of variance ,BZ(Si to z
and leaves z; fixed. We claim that, during the middle stage, the restriction to V of the
partial value has the form

Dy (to, z0) +2q)a(txyzz)/ (4.18)

where t;, (respectively ty,) is the largest t; < g whose v-increment (respectively xy-
increment) has not yet been integrated, and t, = r (respectively ty, = r) if there is
none. At the end of the middle stage this is the restriction of Y,y xy) Pa(g,22), with
ty = tyy = q. If the next step backward is the v-increment with t; = t;, then Lemma 4.2(c)
and (4.3) turn (4.18) into @y (t;_1,2y) + 2P (try, z). If it is the xy-increment with t; = ty,
then Lemma 4.2(c) and (d), with k = 2, give T,,, /5 g2;, (2P (txy,*)) = 2T, g5, Paltry, ) =
2®,(t;_1,-). This proves the claim. We conclude that, at the start of the middle stage, the
restriction to V is @, (7, zy) + 2P, (7, z). The common increments have range spanned by
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e. On this line, where z, = z; = z, = z, the function equals 3d,(r,z), and Lemma 4.2(d),
with k = 3, gives T, /3 g2, (3D (ti,+)) = 3D,(ti_1,-) at each common increment. After all
common increments, the value at 0 is 3®,(0,0).

The penalty in part (b). During the first stage we have Q = tee' and ||Q||2 = 92,
so that this stage contributes Y ,(m;/3) - 9(t2 — t7 ;). During the middle stage, if
the v-clock is t, and the xy-clock is ty,, then [|Q||2 = 2 + 4t§y + 4r2. A v-increment
at mass m; contributes mi(t% — tlz_l), and an xy-increment at mass m;/2 contributes
(m;/2) - 4(t? — 7 ,). During the last stage only the diagonal changes, and each increment
contributes 3m;(t? — t? ). Every index i contributes 3m;(t? — #? ;) in total, through one
increment in the first and last stages and through two increments in the middle stage.
The penalty is 3y, m;(t? — 17 ;) = 6f01 ta(t) dt. Since the endpoint is D(r,q,0), the

trial value is 3®,(0,0) — (38%/2) fol ta(t) dt = 3Pg(a).

Part (c). The proof is the same, with the v-coordinate removed and the common stage
replaced by the xy-increments on [0, g].

Part (d). Under the path law, the jth increment has density exp{m;[¥;(z;) — ¥;_1(zj-1)]}
with respect to its Gaussian law. By the computation of the value, we see that for a v-
increment with index 7 the exponent is m1; [P, (¢;, Yfl? ) — Dyt 1, Ytzj,l )]: the term 2d, (tyy, z)
of (4.18) is the same before and after the step and cancels. For an xy-increment at mass
m;/?2 the exponent is (m;/2) - 2[®y(t;, Y}}) — Pu(ti—1, Y} )], and for a common increment
at mass m; /3 itis (m;/3) - 3[®,(t;,z) — Py (t;_1,2')] along the diagonal. In each case the
moving coordinate makes the scalar transition K, g5 o, (¢,.)» Which depends only on its
own current value, and the increments of different branches are driven by independent
Gaussian variables. This proves (d), in view of part (a). O

When « is not a step function, for instance & = « g, we use Lemma 4.20 with step distri-
bution functions a; — & in L' whose breakpoints contain 7 and g. By Proposition 4.3(ii),
Pp(ax) — Pp(a), and the last sentence of Proposition 4.19 applies to the limit. The
path-law statement (d) also passes to the limit, in the following sense. Let Y(¥) and Y be
the scalar diffusions of &} and «, driven by the same Brownian motion, and let u = u,,.
Since |uy| < 1and u is 1-Lipschitz in space (0 < x < 1), by Gronwall’s inequality we have

sup|Y") — Y| < B (flax — allps + [|ue — o),

t<1
which tends to zero by Proposition 4.3(ii). For the two branches, we use the same
Brownian path up to r and independent Brownian continuations after ». The branch
laws of (d) for aj, evaluated at any fixed finite set of common breakpoints, therefore
converge to the corresponding laws of two diffusions of a that coincide up to r and are
conditionally independent after r given their common value at r.
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Used in: Sections 7 to 9, for the value and the law of the unperturbed path.

Proposition 4.21 (Gaussian tools [77, Lemma 2.1]). Let g be a standard Gaussian vector in
RM, and let f: RM — R be L-Lipschitz. Then, fora > 0and 6 € R,
a? 0212
P(f(8) ~Ef(8)| > a) <2exp(—513),  logEexp{0(f(g) ~Ef(g))} < —.
(4.19)
If a probability density on RM is proportional to e~V , where V is twice differentiable and V*V = I,
then Var(f) < E||V f||? under this density for every continuously differentiable f with finite
right side. In particular, the variance of a linear functional a - X of a random vector X with this
density is at most |a|?.

The bounds (4.19) are the Gaussian concentration inequality of Tsirelson, Ibragimov,
and Sudakov [112], in the logarithmic-moment and tail forms of [28, Section 5.4, The-
orems 5.5-5.6], and the variance bound is the case V2V > I of the Brascamp-Lieb
inequality [30, Theorem 4.1]. The proof in [77] covers (4.19) and the case of linear f,
under an upper bound on V2V that holds in its applications. The linear case enters this
paper only through Proposition 4.27.

Used in: Section 9, for the concentration of logarithms of constrained partition functions,
and Section 10, in the proof of Lemma 10.1.

Remark 4.22 (Lipschitz constants of logarithms of constrained partition functions).
The Gaussian vector in applications of (4.19) is | = (Jij)i; € R"("=1)/2 " Let
S C X! be nonempty and Fs(J) = log Y(xayes exp(p Y!_, H}(x")). Then dFs/d]ij =
pn=12(y, x?x;?>3, where (-)s is the Gibbs average on S. Each derivative has absolute
value at most ¢/ +/n. This implies that Fs is Lipschitz with constant ¢+/(n — 1) /2; this
is the bound used in [77, proof of Lemma 4.2]. It applies to log Z; ,(D) and, with £ =1
and S =%, to F,.

4.5 Two- and three-replica pressure bounds

In this section, we assume that § > 1, we write & = ag, and we let Y and I be the
diffusion and response of ag. The three results below are proved in [77, Sections 4 and 7]
from Proposition 4.19, applied to perturbations of the paths of Lemma 4.20, and from the
scalar identities of Propositions 4.3 and 4.6. We import their pressure bounds, not the
probability bounds that [77] derives from them at its own scales. We convert them into
probability bounds at our scales in Section 9.
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Proposition 4.23 (Pair pressure bound [77, Lemma 4.3, (4.4)]). For every n > 2 and every
q € [0, 1] such that Dy(q) is feasible,

paa(Da(0)) < 2B — 3 (T (g) — )’

By Remark 4.17, the same bound holds for g € [—1,0] with T'(|g]) — |g| in place of
I'(q) — q. The proof in [77] uses the path of Lemma 4.20(c) and the terminal multiplier
Ap = Ap1 = L/2 with L = g —TI'(g). The lemma in [77] also contains a probability bound,
which we do not use, for the overlaps R at which |T'(|R|) — |R|| exceeds a fixed positive
tolerance.

Used in: Section 9, for the pair overlaps at which |g — I'(g)| is not small and for the
overlaps near one.

Proposition 4.24 (Signed fixed-scale pressure bound [77, (4.20)]). For every b, € (0,1),
there exist rq, dg, v,co > 0, depending only on B and b, with the following property. For every
n > 2 and every feasible D(r,q, ) with

0<r<r, [§<d&h b.<q<1l,  |g-T(g)|<y,

we have
p3.n(D(r,9,6)) <3P — o6,

In [77] the cutoff b, is called h and the tolerance v is called 7, and (4.20) is proved
in [77, Sections 4.2-4.4] for nonempty constraints. No condition » > || is imposed,
and the two small overlaps r & § may have opposite signs. Reversing v (Remark 4.17),
we obtain the same bound for —rp < r < 0. With the conditions on ¢, the bound
holds whenever |r + 4|, |r — 6| < min{ry,dy}, since then |r| and |§| are at most this
minimum. The perturbation in the proof acts on a fixed interval [s1,s2] C (0,bs), and
the gain comes from the strict inequality B%( fbl* a(t)dt)( fol a(t)dt) < 1, which follows
from Proposition 4.6(iii). The paper [77] converts (4.20) into the probability bound of its
Lemma 4.1, with tolerance 2n~1/1%, using its Lemma 4.2 and its upper bound Cn~1/24
on the mean bias. We use neither of these lemmas.

Used in: Section 9, for the fixed-scale bound (9.3), and through it for the signed overlap
constraints of Sections 10 and 11.

Proposition 4.25 (Narrow-annulus comparison [77, Section 7, Steps 1-8, (7.30)—(7.31)]).
Let tg > 0 satisfy 3tg < 1and T'(t) = t for tg/2 < t < 3to. Let pop = n~ /10000 p = g8
e =085 0 = pdp and W = (2(1 — 0)> + 6%)/h. There exist C,c > 0 and no, depending only
on B and to, with the following properties.
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(i) For n > ng and every feasible D(r,q,8) with to/2 < r < 3to, pg([r —h,r +h]) < &g,
g >r+popand e < [6] < 2,

pan(D(r,q,6)) < 3Pg +(52{,82W(]E)((q, Y,) — /1 a(t) dt)
q
+2(1 - 0)0p%(r) (BE[x(q, Y x(r, Y,)] 1)  (420)
+ Cloby +6%) } + C(18H%2 + 61 72).

(ii) Forevery to/2 <r < 3tgandr < g <1,

B*E[x(q, Yo)x(r,Yy)] =1—p* /rq a(WE[x(t Y1) 2x(r,Yy)]dt <1—c(g—7). (421)

By Corollary 4.8, the hypothesis on ty holds for every ty € (0,45/3], and finitely
many intervals (t9/2,3ty) with such ¢y cover any compact subset of (0,gg). The estimate
(4.20) is [77, (7.30)], obtained there from the step version [77, (7.29)] by passing to ag
at fixed n,r,q,4. It is proved by applying Proposition 4.19 with A = 0 to the path of
Lemma 4.20(b), perturbed as follows. With the notation of Lemma 4.20(d), for step
approximations whose breakpoints contain r — h, r, r + h, and g, let

(YF—Y* )= (Y5, - YP) v =YY

Yo = 7 = , Y= _r+hh_ -, Y =(1-06)Yo+6Yy,

as linear combinations of the Gaussian increments [77, (7.8)]. The x field receives +¢
times, and the y field —J times, the contribution of each increment to Y. The endpoint
becomes D(r,q,6) + 6*°W(ex — ey)(ex — e,)T, and the mismatch cost B25*W? [77, (7.13)]
is part of the last error term. The coefficient W is denoted K in [77]. The identity in (4.21)
follows from Proposition 4.3(iv) and I'(r) = 1, and the inequality is [77, (7.31)].

Proposition 4.25 is a consequence of the proof in [77, Section 7] rather than a ver-
batim statement there, and we record how it is obtained. The setup of [77, Section 7]
also imposes 3typ < g+, with g, the constant of Proposition 4.29, and, before Step 1,
the restriction |g — T'(9)| < p&s. The Gaussian calculations through (7.30) use neither
restriction. Their geometric requirements are 0 < r —h and r +h < q < 1, which
hold under the hypotheses of (i) for all sufficiently large n, and the pair restriction is
needed only to obtain (7.32). In [77, Section 7], (7.31) is stated for the pairs (r,q) of
Lemma 7.1, but its proof uses only t7/2 < r < 3tg and r < g < 1. Indeed, let M be
such that the event {Bsup,,|B¢| + f* < M} has probability py; > 0; on it |Y;| < M for
all t < 1. With ¢y = ming<s<y 1oj<m x(£2) > 0, we have E[x(t, Y:)?x(r,Y7)] > pumcsy,
and a(t) > a(tg/2) > 0 for t > r. We may take ¢ = Bta(to/2)pmcs,. After imposing
the additional restriction |g — I'(q)| < p&y, [77] deduces from (4.20) and (4.21) the deficit
c62pdy [77, (7.32)] and the probability bound of its Lemma 7.1. We use neither.

Used in: Section 9, for the comparison at separated overlaps in (9.17) and (9.18).
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Remark 4.26 (Where the scales enter the proof of (4.20)). Section 9 needs a version of
(4.20) with h and 6 fixed, and with the oscillation a(r + i) — a(r — ) in place of p¢g. This
version is not stated in [77], and we derive it in Section 9 by following Steps 1-7 of [77,
Section 7]. In those steps, the specific scales enter only at the following places.

(a) Step 1 uses 0 < r—h and r + h < g, so that the triangular function on [r — h,r + h]
that defines the triangular covariance perturbation vanishes at 0 and at g.

(b) The errors O(pgg) in [77, (7.14), (7.15), (7.20), (7.23)(7.28)] come from the oscillation
bound a(r +h) — a(r — h) < pgg [77, (7.6)], which follows from the hypothesis on
pg([r — h,r+ h]). Each of them is at most a constant times a(r + /) — a(r — h). The
ramp error is O(1) and is multiplied by 6.

(c) Step 4 uses 6*/h — 0 only to bound 1E[Y4e‘52Y2] through Gaussian exponential
moments, since Y is a centered Gaussian of variance f2W plus a term bounded by a
constant depending on f; a bound 6% /h < cp with ¢g > 0 small, together with 1 <1,
suffices.

(d) Once the geometric requirements in (a) and the moment restriction in (c) are satisfied,
the quantitative lower bound q — r > pop, the restriction |q — T'(9)| < p&y, and the

relations between the powers of pop that define #, € and 6 are used only in Steps 8
and 9.

At fixed I and 0, the last error term of (4.20) is absorbed only for small amplitudes, so the
fixed-parameter version in Section 9 holds under a condition || < Jy. It must be derived
from Steps 1-7 with the oscillation of a kept explicit; it does not follow by applying
Proposition 4.25(i) at fixed h and 6.

4.6 Energy, disorder rotation, and overlap-neighborhood masses

In this section, we assume that 8 > 1 and that J, ] are independent standard Gaussian
vectors in R"("~1)/2 indexed by pairs i < j. We write Z}, 7/, and H), to indicate
the disorder. The three results below, from [77, Sections 5-6], use the off-diagonal
Hamiltonian without the auxiliary diagonal variables.

Proposition 4.27 (Upper energy tail [77, Lemma 5.1]). There exist constants e; € (0, 8/2)
and cg > 0 such that, for all sufficiently large n,

]P](n]{x € %y Hy(x) > neyt > e_CE”> < e CEM

The proof in [77] combines the strict bound n~'E 7/ (H,i) < ey < /2 for all sufficiently
large n of [77, Lemma 3.3], which uses p > 1, with the linear case of the variance bound
in Proposition 4.21 for the law of | given a Gibbs sample.

Used in: Section 10, in the proof of Lemma 10.1.
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Proposition 4.28 (Disorder rotation [77, Lemma 5.2 and (5.5)]). For 6 € (0,7t/2), let
Jo = cos8 ] +sinf J. For every n > 2, every s € R and every u > 0,

20202(1
Eexp{s(logZ) —logZ})} < exp{w}

4
and 2
P (log Z)¢ —log Z} > u) < exp{—m}'

IfO<t<1/2and J' = /T —t] ++/t], then for every u > 0,
)

lP(logZ,f —logZ) > u) < exp(—%)

The first two bounds are [77, (5.3)—(5.4)]. The last is [77, (5.5)], which follows from the
second with 8 = arcsin /%, since 62 < 2t for 0 < + < 1/2. All three bounds are uniform
in 6 and t. They also apply to rotations whose size depends on 1, and they concern the

joint law of (], ]).
Used in: Section 10, in the proof of Lemma 10.1.

Proposition 4.29 (Overlap-neighborhood mass bound [77, Proposition 6.1]). Let Log =
n1/1000 There exists q. € (0,1), depending only on B, with the following property. For every
fixed Dy > 0O there exist D3 = D3(B, D1) > 0 and events C,(D1), measurable with respect to ],
such that P;(C,,(D1)) — 1 and, on C,,(Dy), for every S C Xy,

7T]<{x €S:ml{zeS:|R(x,z)| > q.} < e_D?’LOB}) < e~ Dilos,

Note that both masses in the display are masses under 7/ itself, not under 7/ con-
ditioned on S. The proposition, titled “Stretched-exponential coverage” in [77], is
stated there at the scale Log only. Its proof uses this scale only through Log — oo
and Log/n — 0, and g, is chosen before D; from the constant e; of Proposition 4.27.
Lemma 10.1 in Section 10 states and proves the corresponding bound for every deter-
ministic sequence L, — oo with L, = o(n), by the argument of [77, Section 6], using
Propositions 4.21, 4.27, and 4.28.

Used in: Section 10, as the statement extended in Lemma 10.1.
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Static estimates for the lower bound



SECTION 5

The scalar Parisi problem on the support

In this section, we collect the properties of the scalar Parisi equation used in the barrier
argument. Recall from Section 4 the solution ®, of the Parisi equation for a distribution
function a, its spatial derivatives u, X, and w, the scalar diffusion Y;, and the function
['(t) = Eu(t, Y;)?. We first prove two statements that hold for every distribution function.
In Lemma 5.1, we bound each positive spatial derivative of ®, by a constant that depends
only on  and on the order of the derivative. In Lemma 5.2, we record the stochastic
differential equations that these derivatives satisfy along Y. We then specialize to the
Parisi distribution function ag on the interval (0,q5), where I'(t) = t. In Lemma 5.3, we
prove the two stationarity identities B2ZEx(t, Y;)?> = 1 and Ew(t,Y;)? = 2« (t)Ex(t,Y;)3,
the formula « = Ew?/ (2Ex?), smoothness and a Lipschitz bound for &, and bounds on
mixed derivatives of ® on compact subintervals. The positive constant mg of (5.20) is
defined in Corollary 5.5.

We use three external inputs: Proposition 4.3, on the regularity and stability of the
scalar equation; Theorem 4.7, which states that the support of yg is [0,g4]; and the
identity (4.10), which states that I'(t) = t for 0 < t < gg. The derivative bounds are used
in Sections 6 to 8. The stationarity identities enter the coefficient computation of Section 7,
and the constant m p enters the cubic pressure deficit there and, through it, the choice of
parameters in Sections 8, 10, and 12.

The statements of this section are known, some of them in a slightly different form.
We include proofs because the later sections need them with explicit uniformity. For
each fixed distribution function, bounds on all positive spatial derivatives, and their
convergence when the profile is approximated, were proved by Auffinger and Chen
[12, Propositions 1-2] (see also [69, Proposition 2.4]). The bounds of order at most
three, the martingale identity (5.9), and the expectation of (5.10) are proved in [77,
Lemma 3.1]. Our proof of Lemma 5.1 extends the Feynman-Kac argument given there
to every order. The identities (5.8) with j < 3 and the first two identities of (5.12) appear
in [69, Lemma 2.5, (2.12)-(2.16)]; the formulas for I’ given there are stochastic versions
of the differentiation formulas of [12, Proposition 3]. The identity I'(g) = g at points of
the support goes back to Talagrand [104] (see [12, Theorem 5 and its proof]); it is part of
the characterization of Parisi measures by Chen [36, Proposition 1] and by Jagannath and
Tobasco [63, Proposition 1.1], and we use it in the form proved in [77, Proposition 3.2].
Since supp pg = [0,4p] [69, Theorem 1.1], the identity holds on all of (0,45). In the

83
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proof of [12, Theorem 2(ii)], Auffinger and Chen derive the quotient formula for « and
use an induction to prove its smoothness. The same quotient argument, including the
passage from almost every point to every point, was carried out near t = 0 in [8, proof of
Lemma 7.2, Step 3, (7.8)-(7.12)], in a rescaled normalization. The smoothness of ag on
(0,9p) is also part of Theorem 4.7 (see Corollary 4.8). The use of the second stationarity
identity in the covariance expansion of Section 7 is new.

Notation. Throughout this section, g > 1 is fixed and b = B?. We use the conventions
of Section 4.2. A distribution function is a nondecreasing, right-continuous function
a: [0,1] — [0,1] with a(1) = 1; equivalently, a(t) = ([0, t]) for a probability measure y
on [0,1]. Let a be a step distribution function, with breakpoints 0 = fo < t; < --- < t, =1
and & = m; on [t;_1,t;). Then ®,(1,z) = log(2coshz), and the Gaussian recursion (4.3)
reads

Dyt z) = %loglE exp (mi Dy (£, 2 + BV — tz)>, b<t<t,  (51)
1

where Z is a standard Gaussian variable, and where the right side is read as E®,(t;,z +
B/ti —tZ) when m; = 0. For a general distribution function «, the function ®, is the
uniform limit of @, along any sequence of step distribution functions with |lay —a||;1 —
0 (Proposition 4.3 (i)). We write

fo =@y, fi=ff= oLd, (j>1),
so that f; = u, fo = x, and f3 = w. For (t,z) € [0,1] X R, let (Y}"*);<,<1 be the solution of
dY!* = BdB, + ba(r)u(r,Y*)dr,  Y* =z,

where B is a standard Brownian motion. This equation has a unique strong solution
(Proposition 4.3 (iii) and (v)), and the scalar diffusion of Section 4 is Y = Y. We
write |||l for the supremum over [0, 1] X R, or over R for a function of z alone. From
Proposition 4.3, we use the bounds |u| < 1and 0 < x <1 (the proof of [77, Lemma 3.1]
gives the sharper bound x <1 — 1%, which we do not need), the joint continuity of ®,,
u, and Y, the well-posedness of the scalar diffusion, and the stability estimate in part (ii)
there,
Stup(l% — g + |un — uz| + [xa — xal) < Cplla — &l
Z

which holds for all distribution functions &« and &.

5.1 Bounds on spatial derivatives

The derivative bounds below are uniform over all distribution functions. We need this
uniformity because the later sections apply the bounds to step approximations and to
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profiles other than ag, such as max{ocﬁ, 3s} with 0 < s < 1/3. The constants are defined
by C; = C; =1and, forj > 3,

, . pli=2 /i
C] = e]b(HBJZ log(Z COShZ)Hoo + E Z (Zl) Ca+1C]'_|_1_a>. (52)
a=2

The sum is empty for j = 3, and it involves only Cj, .. ., C;_1. Every derivative of positive
order of log(2 coshz) is a polynomial in tanh z and is bounded.

Lemma 5.1 (Bounds on spatial derivatives). Let a be a distribution function. For all j > 1,
the derivative f; = oL D, exists and is continuous on [0,1] x R, and

sup  [Lda(t,2)| < C;. (5.3)
(t2)€[0,1] xR

Moreover, the following hold.

(i) If an are distribution functions such that ||ay — «||;1 — O, then ||8£<I>aN — L@yl — 0
forall j > 1.
(ii) Forallj>0,t€[0,1],and z € R,

fi(t,z) = 3 log(2 coshz) + g /tl (fj42 + zxaé(uz)) (r,z)dr, (5.4)

where 3L (u?) = Zﬁ:o (é)fa+1fj+1—a-

The bounds concern derivatives of positive order only; the function ®, itself grows
linearly in z. By (5.4), the Parisi equation and its spatial derivatives hold for almost every
t, and at every t at which a is continuous.

Proof. We first recall why, for a fixed step distribution function, all spatial derivatives exist
and are bounded, with bounds that may depend on the steps. We then write the equation
for f; as a linear equation and use its Feynman-Kac representation ([64, Theorem 5.7.6],
after an exponential rescaling for a bounded potential) to obtain bounds independent of
the steps, extending the third-derivative argument in [77, proof of Lemma 3.1]. Finally,
we pass to general distribution functions by a forward difference argument and prove
(5.4).

Step 1: a fixed step distribution function. Let « be a step distribution function as in
(5.1), fix i, and let ¢ = D,(t;,-). Suppose that ¢ is smooth, that all its derivatives of
positive order are bounded, and that |¢(z)| < c¢(1 + |z|) for some c. These properties
hold for ¢(z) = log(2coshz), which is the case i = p. For t; 1 <t < t;, the function
D, (t,-) is 1/m; times the logarithm of the convolution of ¢"? with the centered Gaussian
density of variance b(t; — t), or the convolution of ¢ itself when m; = 0. The linear
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growth of ¢ justifies differentiation under the integral. We find that, for j > 1, fj(t,z) is
a polynomial, with coefficients depending only on j and m;, in expectations of products
of ¢'(z+0Z),...,¢U)(z 4 ¢Z) under the probability measure with density proportional
to e"i?:t92) where ¢ = B\/t;—f. In particular, f; is bounded and continuous on
[ti_1,t] x R. For t < t;, the Gaussian convolution is smooth in (t,z), and ¢"i® (or &,
itself, when m; = 0) solves the backward heat equation —d;v = (b/2)d.;v. It follows that
®, is smooth on [t;_1,t;) X R, where it satisfies

b
_at¢“ — E (azz¢“ + ml(az®m)2) .

The function ®,(t;_1, -) has the three properties assumed for ¢ (it grows at most linearly
because |u| < 1). Proceeding backward through the steps, we obtain these properties on
every strip; this argument is recorded in the proof of [77, Lemma 3.1]. The bounds it
gives depend on the number and the location of the steps, and the next two steps remove
this dependence.

Step 2: the differentiated equation. Differentiating the equation j times in z on each
strip [ti_1,t;) x R, we find that

~3f; = g(fj+2 +adl(d)  (j=0), (5.5)

with Bé(uz) as in (5.4). Let j > 3. In the sum defining 8£(u2), the terms with a € {0, ]}
add up to 2uf;; 1, and the terms with a € {1,j — 1} add up to 2jxf;. Then (5.5) becomes

b .
—atf]' = Eazzfj + bau azf] +]b£¥)(f] + Q], i — Z ( >fa+1f]—|—1 a- (56)

The sum defining Q; is empty for j = 3, and its factors are derivatives of orders between
3 and j — 1. We regard (5.6) as a linear equation for f;, with coefficients u and x and
source term Q]-.

Step 3: bounds independent of the steps. We prove (5.3) for step distribution functions
by induction on j. For j € {1,2}, it is the bound |u| <1, 0 < x <1 of Proposition 4.3. Let
j >3, and suppose that ||fi||c < C;for 1 <1 <j—1. Since 0 < a < 1, we have

-
2k <3 T (1) GonCor-e

Fix (t,z) € [0,1) x R and let Y, = Y}*. We abbreviate
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so that 0 < E, < jb. By (5.6), the drift of fj(r, Y;) in Itd’s formula is

b .
arfj + bau azf]- + Eazzf]- = —]bzx)(fj — Q]',
evaluated at (7,Y;). On each interval [t;_1,t;) N [t, 1], we then have
d(eE’fj(r, Yr)) T Qj(r, Y,)dr + ,BeE’f]-H(r, Y;) dB;.

Recall from Step 1 that the functions f; and fj 1 are bounded and continuous on [0, 1] x R.
The process

ef]rYr —|—/ ’Q]r Y,)dr, t<r<i,

is therefore continuous, and it is a martingale. Comparing its expectations at r = t and
r = 1, we obtain

fit,z) = [ 219l log(2coshz +/ “’QJ , Yr)dr]
Since 0 < &, <jbfort <r <1, we have

i(t,2)] < e (oL 1og(2cosh2) e + 1| Q1) < C;.

The same bound holds at t = 1, which completes the induction. The elapsed time is at
most one, and the only property of « we used is 0 < a < 1, so the constants depend
neither on the number nor on the location of the steps.

Step 4: general distribution functions. Let a be a distribution function, and let ax be
step distribution functions such that ||ay — «||;1 — 0; for instance, an(t) = a((k+1)/N)
for k/N <t < (k4+1)/N and ayn(1) = 1, which converges to « pointwise by right

continuity. We write f]N = fIN. The stability estimate of Proposition 4.3 implies that

]
Dy, f, and £ converge uniformly to ®,, u, and x. Let j > 3, and suppose that fﬁ 1

converges uniformly to f; 1 = 8];1@“, which is continuous. For { > 0, Taylor’s theorem
and Step 3 imply that

20 - (3| Gag
s =2

£t 2) -
and that
£ - f]MHoo_ng, — fMilleo + Cial.

Given ¢ > 0, we first choose ¢ with C;j;1{ < ¢/2, and then Ny such that the first term is
less than ¢/2 for N, M > Ny. Then f]-N converges uniformly to a continuous function ]?]
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with ||]?]||oo < Cj. Letting N — o0 in f]-l\ll(t,z) = f]-l\ll(t,O) + foz f]-N(t,y) dy, we find that
d.fj1 exists and equals f] By induction on j, this proves the existence and continuity
of f]-, the bound (5.3), and the uniform convergence f].N — f] for all j > 1. Now that
(56.3) holds for all distribution functions, the same argument applies to any sequence of
distribution functions a with ||ay — «||;1 — 0, step functions or not. This proves (i).

Step 5: the integrated equation. Let a be a step distribution function and j > 0. For
fixed z, the function t ~ f;(t,z) is continuous on [0,1] by Step 1, and continuously
differentiable on each interval [t;_1, ;), with derivative given by (5.5). Integrating over
the steps, we obtain (5.4). For a general a, we choose ay as in Step 4 and write uy = le .
Then ®,,, — ®, and le — f; uniformly for all / > 1, and

1 . . . . )
[ (L3 — 20L02) (1) dr| < o =l 010 oo+ 0L 0R0) — 0L02) s

The right side tends to zero by (5.3) and the uniform convergence. Letting N — co in
(5.4) for ay yields (5.4) for a, which completes the proof. ]

5.2 Stochastic identities along the scalar diffusion

We now record the equations satisfied by the spatial derivatives of ®, along the scalar
diffusion. As usual, a differential identity such as (5.8) below means that the correspond-
ing integrated identity holds almost surely, simultaneously for all 0 < s <t < 1. For a
polynomial ® in the variables x1, ..., xx, we define the polynomials in x1, ..., Xxq

b k k i—1 i—1
0 = 5 Y xi11%410:00, ©'=-b)Y00) ( . )anrlxi-i-l—af (5.7)
il=1 i=1 a=1

where 0; is the derivative in x;. We write ©; = O(f1(t,Ys), ..., fx(t,Y:)), and @? and @}
for the analogous expressions with k + 1 arguments.

Lemma 5.2 (Stochastic identities along the scalar diffusion). Let a be a distribution function,
and let Y = YO0, Write uy = u(t, Y3), xt = x(t, Y1), and w; = w(t, ).

(i) Forallj>1,

=1y
df]'(t, Yt) = ,Bf]grl(t, Yt) dB; — btx(t) Z <] . )fa—l—l(t/ Yt)f]qu,a(t, Yt) dt. (58)
a=1
In particular,
duy = Bx:dB;, (5.9)

dx; = Pw; dB; — ba(t)x? dt. (5.10)
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(ii) Let © be a polynomial in x1,...,x;. Then t — E®y is Lipschitz on [0,1], and for 0 <s <
t<1,

t
EO; — EO; — / (E@? + a(r)EO}) dr. (5.11)
S

(iii) For0 <s <t <1,
t
T(t) — T(s) = b/ Ex2dr,
S

t
Ex? —Ex? = b/ (Ew? — 2a(r)Ex;) dr,
’ (5.12)
Ew? — Ew? = b/ E(fa(r, Y;)* — 6a(r) x,w?) dr,
S

t
Ex? —Eyx3 = 319/S E (x,w? — a(r)xy) dr.

In particular, T is continuously differentiable with T’ (t) = bEx?. The function t — Ex?
has a right derivative at every t € [0,1), and a derivative at every point of continuity of a,
given by
d
EIE)C% = b(Ew} — 2a(t)Ex}). (5.13)
Parts (i) and (ii) hold, with the same proof, for the diffusion Y** started from any
(t,z) € [0,1] X R, on the time interval [¢, 1].

Proof. We prove (i) first for step distribution functions, for which the equation holds
classically between the breakpoints, and then pass to the limit along a coupling of the
diffusions. Parts (ii) and (iii) then follow from It6’s formula [64, Theorem 3.3.6].

Step 1: step distribution functions. Let a be a step distribution function. By Step 1
of the proof of Lemma 5.1, each f] is smooth on the strips [t;_1,t;) X R, bounded, and
continuous on [0, 1] x R. On each strip, Itd’s formula shows that the martingale part of
fi(t, Y1) is Bfj41(t, i) dB:. Using (5.5), we find that its drift is

b ba - (] ba '3 (]
fj +baufiii + 5fir2 = —% )3 o ferifivr—a +baufig = —— )3 o) forifini-a
a=0 a=1

evaluated at (f,Y}). In the second equality, we used that the terms with a € {0, } equal

2ufj,1. By Pascal’s rule (Zl ) =( ;1) + (Zl j) and the substitution a — j — a4 in the sum

containing (/ :11), we have

::le (i)fa+lﬁ+1—a = Zi_é <j ; 1)fa+1fj+1—a.

This proves (5.8) on each interval [t;_1,t;). The process f;(t,Y}) is continuous in ¢, and
the integrated identities on the successive intervals add up to (5.8) on [0, 1].
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Step 2: general distribution functions. Let a be a distribution function, let ay be step
distribution functions such that ||ay — a||;1 — 0, and let YN be the scalar diffusion of ay,
driven by the same Brownian motion B as Y. Let uy = f;V. Recall that |uy| < 1, and
that u is 1-Lipschitz in z because |x| < 1. Then

t t
YN — v < b/o lan (r) — a(r)| dr + blun — ut]|o + b/o YN —v,|dr,
and Gronwall’s inequality yields

sup |V — Y| < be® (flan — allpp + [Jun — 1)

0<t<1
for every realization of B. The right side tends to zero by the stability estimate of
Proposition 4.3. Using Lemma 5.1, we find that, for each [ > 1,

AN YY) = A YO < AN = filloo + Crian YN — Y4,

which tends to zero uniformly in t and in the realization. We now let N — oo in (5.8)
for ay, in its integrated form between fixed times s < t. The terms ]’j(t, Y;) and f]-(s, Ys)
converge uniformly. The drift integrals also converge uniformly, because their integrands
are bounded by Lemma 5.1 and converge uniformly, and |ay — «||;1 — 0. By Itd’s
isometry, the stochastic integrals converge in L?. We conclude that (5.8) holds almost
surely for each fixed s < t. Since both sides are continuous in (s, t), it holds almost surely
for all s < t simultaneously. The cases j = 1 and j = 2 are (5.9) and (5.10).

Step 3: polynomial moments. It follows from (i) that the processes
fi(t,Ye), ..., fre1(t,Y:) are continuous semimartingales with d{f;(-,Y), fi(-,Y)): =
b fii1(t, Ye) fie1(t,Ye) dt. By 1td’s formula, we have

d®; = (6] +a(1)0;) dt + i 90O (fi(t, V1), -, fi(t, Y1) fira (8, Ye) dBy.
i=1

Here the second-order term of It6’s formula produces @Y, and the drifts in (5.8) produce
a(t)®}. By Lemma 5.1, the integrand of the stochastic integral is bounded. Taking
expectations, we obtain (5.11). The integrand in (5.11) is bounded by the supremum of
|©°| + |©| over the box [T;<x,1[—Ci, Ci], which proves the Lipschitz bound.

Step 4: four moments. For © = x%, x%, x%, and x%, the definition (5.7) gives
()’ =0bx3, ()" =0,
(1)’ =0bx3, ()" = —2bx3,
(x%)0 = bxﬁ, (x%)1 = —6bx)x3,
(x3)° = 3bxox3, (x3)! = —3bx;
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For example, for ® = x3 we have @° = (b/2) - 2x3 and @' = —b - 2x3((})x2x3 + (5)x3%2).
Inserting these into (5.11), we obtain (5.12). The integrand Ex? in the first identity is
continuous in r by (ii), and the first identity implies that I' is continuously differentiable
with T" = bEx2. In the second identity, the functions r — Ew? and r + Ex; are
continuous by (ii), and « is right-continuous. The integrand is therefore right-continuous,
and it is continuous at every point of continuity of a. The fundamental theorem of
calculus now gives (5.13). [

5.3 The Parisi distribution function on (0, g4)

From now on, & = ag is the Parisi distribution function, which is unique by Theorem 4.5,
g is the Parisi measure, Y is the associated scalar diffusion, and u;, x;, w; are as in
Lemma 5.2. By Theorem 4.7, supp g = [0,45] with 0 < gg < 1, and pg has an atom at ;.
We set

5
Kp = % (C+12C3 +6), (5.14)
with C3 and C4 as in (5.2).

Lemma 5.3 (The Parisi distribution function on the support). The following hold.
(i) Forallt € (0,q),

BEx(L,Y:)* =1,  Ew(tY;)* =2a()Ex(t Y:)’. (5.15)
(ii) Forall t € (0,qp), we have Ex; > B> and

_ Ew}
2By}

a(t) (5.16)

(iii) We have a(t) > 0 forall t € (0,1]. For 0 <s <t < gy,

0 <a(t) —als) = pp((s,t]) < Kg(t —s).

In particular, pg has no atoms in (0, qg).

(iv) The function a is infinitely differentiable on (0,qg). For every polynomial ®, the function
t — EO; of Lemma 5.2 is infinitely differentiable on (0,qg). In particular, t — Eyx? and
t — a(t)2BCEx] are infinitely differentiable on (0,qp).

(v) The function @, is infinitely differentiable on (0,qg) X R. For every compact interval
I C (0,qp) and all integers i,j > 0 with i +j > 1, there exists C(B,1,i,j) < oo such that

supla® ()| + sup [|9idl®u(t,2)| < C(B,Li,j).
tel (tz)eIxR
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The proof of (i) uses the identity I'(t) = t, which is a property of az itself. The step
distribution functions used in the proof of Lemma 5.2 do not satisfy it, and this is why
we established the identities of Lemma 5.2 for every distribution function first.

Proof. We first obtain the two identities in (i): the first at every point, from I'(#) = ¢, and
the second at almost every point, from the constancy of Ex?. Since « is right-continuous,
the second identity then holds at every point, which gives the quotient formula (5.16).
Using the quotient formula and the Lipschitz bounds of Lemma 5.2, we show that « is
Lipschitz, and an induction on the order of differentiability gives its smoothness. The
bounds on mixed derivatives then follow from the differentiated Parisi equation.

Step 1: the first identity. The first identity is also stated in Corollary 4.8; we recall the
argument. By (4.10), ['(t) = t for 0 < t < gg. By Lemma 5.2(iii), I' is continuously
differentiable with T'(t) = bEx?. Differentiating, we find that bEx? = I'(t) = 1 for all
t € (0,qp), which is the first identity in (5.15).

Step 2: the second identity almost everywhere. By Step 1, Ex? = B2 is constant on
(0,9p)- The second identity in (5.12) implies that, for 0 <s <t < gg,

t
0=Ex?—-Eyx:= b/s (Ew? — 2a(r)Ex;) dr.

The integral of the bounded function r — Bw? — 2a(r)Ex? vanishes over every subinter-
val of (0,4q4). Lebesgue’s differentiation theorem then implies that Ew? = 2a(r)Ex for
almost every r € (0,q).

Step 3: the second identity at every point, and the quotient. Lett € (0,44). By Step 2,
there exist r,, | t such that IEw%n = Za(rn)IE)(fn for all n. Recall from Lemma 5.2 (ii) that
the functions r — Ew? and r — Ey} are continuous, and that & is right-continuous.
Letting n — oo, we find that Ew? = 2a(t)Ex?. This proves (i). Since x; > 0 and x — x3/2
is convex on [0, o), Jensen’s inequality and Step 1 imply that

3/2 _
Exi =E[(x})*?] = (Exi)"" =p~>
Dividing the second identity in (5.15) by ZIE)(?, we obtain (5.16), which proves (ii).

Step 4: positivity and the Lipschitz bound. Since 0 € supp yg, every interval [0, {] with
t > 0 has positive pg-mass, so a(t) > 0fort € (0,1]. By Lemma 5.1, we have 0 < x <1,
|w| < C3, and | fs] < C4. Inserting these bounds into the last two identities in (5.12), we
find that, for all s,t € [0,1],

Ewf — Ew?| < b(C; + 6C3)|t —s|, Ex; —Ex3| <3b(C3+1)[t—s|. (5.17)
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Let 0 < s <t < gg. By (5.16) at t and the identity Ew? = 2a(s)E)3 at s, we have

Ew? — Ew?

3 a3
a(t) — afs) = 5 Exi — Exs.
2IE x;

a(s)
Ex?

Using (5.17), IEX‘? > ﬁ_3, and 0 < a(s) <1, we conclude that

b
() — a(s)| < ﬁ3<§(c§ +6C3) +3b(C3 + 1)) (t—s) = Kg(t —s).
Since « is nondecreasing and «(t) — a(s) = ug((s, t]), this proves (iii); the continuity of «
on (0,49p) excludes atoms there.

Step 5: smoothness of « and of the moments. Let Iy = (0,q5). We prove by induction
oni > 0 that « € C(Ip) and that t — E®; belongs to C'"1(I) for every polynomial
@. By Step 4, a is continuous on Iy. Then the integrand r — E@®! + a(r)E®} in (5.11)
is continuous on Iy, and E®; is continuously differentiable on Iy by the fundamental
theorem of calculus, with

d

O = E®) +a(H)EO;  (t € ). (5.18)
This proves the claim for i = 0. Suppose that it holds for some i > 0. Since the
moments Ew? and Ex?} belong to C'*1(Iy) and Ex? > B3, the formula (5.16) implies
that « € C'*1(Ip). By the induction hypothesis, the moments E@Y and E®} belong to
Ci*1(Iy). Then the right side of (5.18) belongs to C'*!(Ij), and we obtain E®; € C'*2(Iy).

This completes the induction and proves (iv).

Step 6: mixed derivatives. Let j > 0. By (5.4) and the continuity of « on Iy, the function
t — f;(t,z) is continuously differentiable on Iy for every z, and

b .
9f = 2 (fratadl(i?)  onlyxR (5.19)

The right side is a polynomial in « and f3, ..., fj12, and it is continuous on I x R. We
claim that, for every i > 1, the derivative d;f; exists on Ip X R and is a polynomial,
with coefficients depending only on b, i, and j, in «,a/,.. ., ali=1) (evaluated at t) and
fi,- -+, fj+2i (evaluated at (t,z)). For i = 1, this is (5.19). If it holds for i, we differentiate
the polynomial in ¢, using (iv) for the derivatives of a and (5.19) for the derivatives
of f1,..., fj+2i, which gives the claim for i + 1. Let I C Iy be compact. On I x R, the
functions &,a/,...,a") are bounded because they are continuous on I, and we have
|fil < C; by Lemma 5.1. We obtain the bound in (v), with a constant depending on B,
I, i, and j. Finally, the right side of (5.19) for j + 1 is the z-derivative of the right side
for j, because aza{;(uz) = 8£+1(u2). This shows that 9,9:f; = 0:fj+1, and by Schwarz’s
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theorem and induction on i, we have 9,9 fi= o fj+1. Every partial derivative of ®,, taken

in any order, is therefore one of the continuous functions a;’afch,x, and ®, is infinitely
differentiable on Iy x R. This completes the proof. O

Remark 5.4. The second identity in (5.15) does not extend to t = g4. Indeed, t — Ew}
and t — Ex? are continuous on [0,1], and letting t 1 qp in (5.15), we find that ]Ew% p =
Za(qﬁ—)]EXgB. However, lEX‘;’ﬂ >0,and a(gg—) =1 —pug({gs}) <1 = a(qp) because g
has an atom at qg. The barrier argument uses (5.15) and Lemma 5.3 only on compact

subintervals of (0, gp).

We conclude with the positive constant that enters the cubic pressure deficit. The
quantity bounded below in (5.20) is the scalar factor of the cubic term in the expansion
of Proposition 7.13.

Corollary 5.5 (The constant mg). Let Ig C (0,qp) be a nonempty compact interval, and set
mg = B>a(min Ig)%. Then mg > 0, and
mg < inlf a(r)?BCEx(r, Y, ). (5.20)
relg
Proof. By Lemma 5.3 (iii), we have a(minlg) > 0, so mg > 0. Let r € Ig. Since « is

nondecreasing, we have a(r) > a(minIg), and Lemma 5.3 (ii) gives Ex(r,Y;)? > 5.
Multiplying these bounds, we find that a(r)?Ex(r, ;) > p2a(min Ig)?* = my. O

The constant mg depends only on  and Ig. In the proof of Theorem 1.1, the interval
Ig is fixed in Section 10, before any of the small parameters of the local comparison is
chosen.



SECTION 6

Short-time estimates for Gaussian hierarchies

In this section, we prove the analytic estimates on Gaussian hierarchies that the three-
replica covariance perturbation of Section 7 requires. Near the window where the
covariance path is perturbed, the one-site recursion of that comparison is a composition
of short semilinear parabolic flows on IR3, one for each of the fixed number of stages of
the perturbed path. We must differentiate its value four times in the width parameter / of
the window and twice in the parameter k = §/h, uniformly in the starting field. Several
covariance matrices of the path are singular, and the stage of the terminal correction has
a duration proportional to hk?, which vanishes at k = 0. We state and prove the estimates
for a general finite composition of such flows on R*.

The section has four main results. Lemma 6.2 identifies the limit of finite Gaussian
hierarchies (Definition 4.14) along refinements with the solution of a flow equation, with
an error controlled by the L! distance between the masses. Proposition 6.3 bounds all
mixed derivatives of the flow in the parameters (/1,k) and in the field, uniformly in
the field, including the endpoint 1 = 0 and stages of zero duration, and Lemma 6.7
gives the corresponding bounds for the penalty obtained by weighting the squared
covariance by the mass. Lemma 6.13 and Corollary 6.14 control the response of a
Gaussian hierarchy to a small bounded change of its terminal function, with an error
that does not depend on the number of levels. In Section 7, we use the first three results
to obtain Lemma 7.4, and Corollary 6.14 is applied to the part of the hierarchy that
precedes the window, in the proof of Proposition 7.13. From earlier sections, we use the
integration step and the hierarchies of Section 4 (Definitions 4.1 and 4.14 and Lemma 4.2).
The regularity and stability of the scalar Parisi equation (Proposition 4.3) enter only the
proof of Corollary 6.14. The remaining tools are the Gaussian interpolation formula, It6’s
formula, and Gronwall’s inequality [107, Section A.13].

For the scalar Parisi equation, the approximation by step profiles and the bounds on
spatial derivatives that are uniform in the profile are due to Auffinger and Chen [12,
Propositions 1-2]. The existence, uniqueness, and spatial smoothness of weak solutions
were proved by Jagannath and Tobasco [62, Theorem 1]. In our normalization, these
facts and the Lipschitz dependence on the profile are stated in Proposition 4.3, which is
[77, Lemma 3.1]. Bovier and Klimovsky derived the matrix form of the Parisi equation
for vector spins [29, Section 6, Proposition 6.1 and (6.5)]. The arguments below use the
Feynman-Kac representation for the linear equations obtained by differentiating the flow.

95
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We give the estimates for a vector equation whose diffusion matrices may be singular
and whose coefficients depend on parameters, and we give in detail the bookkeeping of
mixed derivatives in the parameters, which the later sections need.

Notation. Throughout this section, ¢ > 1 is an integer (¢ = 3 in Section 7, one coordinate
for each replica), b > 0 (b = B2 in all applications), and x € R’ denotes the field variable,
with coordinates indexed by i,i’ € {1,...,¢}. We write (-,-) and |-| for the Euclidean
inner product and norm, |X| for the operator norm of a matrix, U:V = Y » Uy Vip
and ||U||2 = U:U, and £ = 0 when X is symmetric and positive semidefinite; /2 is
its positive semidefinite square root, and g is a standard Gaussian vector in R’. For a
multi-index : € IN?, D" is the corresponding derivative in x and || its order; V and D?
are the gradient and the Hessian in x. For ¢: R! - R and an integer r > 1, we set
D" ¢lleo = maxy,—, sup,|D'¢(x)], and for 2 < r < oo we let C" be the set of ¢ € C'(RY)
with ||D" ¢l < co for all finite 1 < 7' < r. A function in C" grows at most linearly
and need not itself be bounded. Parameter derivatives are taken in two real variables
(h,k): for v = (yn,7k) € N2, we write 7 = 9/"9)%, |y| = 9, + 1, 7' < 7 for the
componentwise order, (77,) = (%’z)(%), and ! = y;!vx!. We say that the mixed derivative
97 D" has weight |t| + 2|y|. One parameter derivative counts as two spatial derivatives,
because a parameter derivative of a covariance coefficient multiplies a second derivative
in x.

6.1 Flows and the main estimates

Definition 6.1 (Stage data and flows). Let N > 1. A stage datum consists of, for each
j € {1,...,N}, a matrix B]~ = 0, a duration )\]- > 0, and a measurable mass function
m;: [0,1] — [0,1]. Stage j occupies the interval [j — 1, j] of the variable T € [0, N]. For a
terminal function f € C?, the flow equation is

DA,
—9.F = TJ{Bj : D2F + mj(t — j+1)(VF, B]-VF>} on(j—1,j) xR, (6.1

for j=1,...,N, with F(N,-) = f and F continuous on [0, N] x R’. We call F(0,-) the
output of the flow.

We solve the equation backward, from T = N to T = 0, as the Parisi equation
(4.4) is solved backward from time one. Stage 1 is the outermost stage, nearest to the
root of the hierarchy, and stage N is the innermost. On stage j the Gaussian field has
covariance bA;B; per unit of 7; in the notation of Definition 4.14, the overlap covariance
path increases by A;B; over stage j. For example, the Parisi equation for a distribution
function « on an interval [t1,t] is the case { = 1, N =1, B = 1, Ay = t, — t1, and
ml(T) = [X(tl + T(tz — tl)), with b = ,32.
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Step flows. We first define solutions for masses that are step functions. A step flow is the
flow of a stage datum in which, for each j, there exists a partition 0 = Tio < Tp <<
Tj,m; = 1 such that m; = y;; on [Tji-1, Tji). With the integration step of Definition 4.1, we
set F(N,-) = f and

F(T, ) = T“l/l]',i, (]'*1+’l'j,l‘7T)b/\]‘B]‘P(j -1+ T]"j, ) for ] -1+ T]’/i_l S T S ] —14+ T]’/i, (62)

proceeding from the piece (N, My ) to the piece (1,1). The formulas for two consecutive
pieces agree at their common endpoint, because T, 09 = ¢. The output F(0,x) is the
value at x of a finite Gaussian hierarchy: its levels, listed from the root, are the pieces
(j, ) in lexicographic order, and the level (j,i) has covariance bA;B;(7j; — Tj,—1) and is
integrated at mass ;. By Lemma 6.9 below, F is continuous and solves (6.1) on each
piece, where the mass is constant.

If the masses m; are continuous and p = (7;;) is a family of partitions, the sampled
masses are mf = m;j(Tj;—1) on [Tj_1,Tj;), and the mesh |p| is the largest length 7;; — 7j;_;.
If each m; is nondecreasing and (1) < m;;1(0) for j < N, then the sampled masses are

nondecreasing from the root, as in an admissible path of Definition 4.14.

Lemma 6.2 (Step approximation). Fix a stage datum with matrices B; and durations A, and a
terminal function f € C. Let Ly = sup |V f(x)].

(@) Let F and F be the step flows with step masses m; and ;. Then sup, |VF(t,x)| < Ly and

_ bLJ% N 1 N
sup|F(t,x) — F(1,x)| < - Y AilBj| /o jm;(t) —m;(T)|dT. (6.3)
T,X ]:1

If F' is the step flow with the masses m; and a terminal function f' € C? such that f — f'is
bounded, then sup_  |F — F'| <sup_|f — f'|.

(b) Let m; be measurable. For every sequence of step masses m](.l) with f01|m](.l) —mj|dt — 0

for each j, the step flows converge uniformly on [0, N] x R to a limit F that does not depend
on the sequence. We call F the flow of the stage datum with terminal function f. The three
estimates of (a) hold for these flows.

(c) Let 1 < N’ < N. Let Fy, be the flow of stages N' + 1, ..., N with terminal function f, and
suppose that fi, = Fin(N',-) belongs to C2. Then F coincides on [0, N'] x R with the flow
of stages 1,. .., N’ with terminal function fi,.

(d) Suppose that f € C* and 2¢b||D*f||o ¥; A;|B;| < 1. Then the flow F of (b) has continuous
and bounded spatial derivatives of every order r > 1, with || D*F(T,)||e < 2||D?f||co, and,
for the step flows FU) of (b) and every 1 # 0,

N 1
sup|D'F! (7,x) — D'F(,x)| < C Y A / jm) —mj| dr, (6.4)
= 0

T,x i
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where C depends only on £, b, [1|, max;|B;|, ¥_; Aj|Bj|, and || D" f||e for 1 <7 < [t| + 1. If
moreover each m; is continuous on [0, 1], then F is continuously differentiable in T on each
closed stage [j — 1, j|, with one-sided derivatives at its endpoints, and solves (6.1). It is the
unique such solution with bounded first and second spatial derivatives that is of class C1?
on each closed stage.

In words, the hierarchy values converge along refinements of the masses, at a rate
given by the L! distance between the masses, and the limit is the solution of the flow
equation; for short flows the same holds for every spatial derivative. Part (c) says that
the limiting flows compose stage by stage. Parts (a)—(c) hold for stages of any duration.
The constant in (6.3) involves only the gradient of f. To identify the gradient of the limit
in (b), we also use the bound Ky + LJ% of Lemma 6.11(a) on the Hessians of the step flows,
where Ky = sup,|D?f(x)|. This bound does not require short stages either. Part (d) is
stated only for short flows, which are the only ones we need.

Parameter-dependent data. We now let the data depend on two parameters. Fix N > 1,
hy > 0,and kg > 0, and let i = [0, h1] x [—ko, ko]. A function on U is called smooth if all
its partial derivatives exist and are continuous on /; at boundary points, the derivatives
are one-sided. In particular, derivatives in h at i = 0 are right derivatives. We assume
the following.

(H1) For each j, the map (h, k) — Bj(h,k) is smooth on U, with values in the positive
semidefinite matrices.
(H2) For each j, Aj(h, k) = hxi(h, k), where «;: U — [0, 00) is smooth. The function x; may
vanish.
(H3) For each j, m;: [0,1] x U — [0,1] is continuous, and all its derivatives in (I, k) exist
and are continuous on [0,1] x U.
(H4) The terminal function f: U x R® — R is smooth in the same sense, and 97D'f is
bounded on U x R’ for every (v,1) # (0,0).
(H5) The number hy € (0, 1] satisfies 2¢b hoA,||D*f|lee < 1, where A, = maxy Y x| Bj|
and || D?flleo = supy,, ge max; | 0;i f1.
Let Uy = [0, hg| x [—ko, ko]. For (h,k) € Uy, let F(T,h,k, x) be the flow, in the sense of
Lemma 6.2, of the stage datum (B;(h, k), Aj(h, k), m;(-, h,k));<n with terminal function
f(h,k,-), and let B(h,k,x) = F(0,h,k, x) be its output.

Proposition 6.3 (Uniform bounds for short flows). Assume (H1)-(H5).

(i) For each (h,k) € Uy, the function F(-,h,k,-) is continuously differentiable in T on each
closed stage, infinitely differentiable in x, and it is the unique solution of (6.1) with bounded
first and second spatial derivatives that is of class C'*? on each closed stage.
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(ii) All partial derivatives 3" D'F exist and are continuous on [0, N] x Uy x R’. For every
(7,1) # (0,0), there exists C such that

sup |9"D'F| <C,
[0,N] xUy xR

where C depends only on £, N, b, hy, <y, and |1|, on the suprema over U of ]87/(K]-Bj)] and
over [0,1] x U of ]87/(ij]~B]~)|,for v < vy, and on the suprema over U x R' of |97 D" f|
for o < yand 0 < [/| +2|9'| < [i| +2|y|. Moreover, |F(t,h,k, x)| < Cgrow(1 + |x|),
where Cgrow depends only on £, N, b, hy, the supremum over U of |«;B;|, the suprema over
U x R of |V f| and |D*f|, and sup,,| f(h, k,0)|.

(iii) For 7y # 0, the derivative d"F is continuously differentiable in T on each closed stage, and it
solves the equation obtained by applying 97 to (6.1), with terminal value 9" f.

(iv) Let p; be partitions with |p;| — 0, and let FP! be the step flows with the sampled masses
m}”(-,h,k). Then FP — F uniformly on [0, N] x Uy x RY, and 9YD'F?* — 97D'F uni-
formly on compact subsets of [0, N] x Uy x RY, for every (v, 1).

To bound a derivative 07D'3, we use only derivatives of the terminal function of
weight at most |¢| + 2|y| and (h, k)-derivatives of order at most y of the coefficients.
In Section 7, we need the derivatives azhazk B with 7, < 4 and v, < 2 together with
a few spatial derivatives; with at most eight spatial derivatives they have weight at
most 20, and their bounds use (h, k)-derivatives of the masses and of the terminal
function of order at most six. The value F itself grows at most linearly in x and is
not estimated, except through its derivatives and through bounded differences such as
F(t,h,k,x) — F(t, W, K, x).

Remark 6.4 (The coefficients at h = 0). Since )L]-(O, k) = 0, we have F(7,0,k,-) = f(0,k,-)
for all 7, and hence 0/*B(0,k,-) = 9/*f(0,k,-) for every vy, > 0. Writing mm;(k) =
fol mj(‘t, 0,k) dt and evaluating f, B; and «; at (0,k), we have

N
3uB(0,k,x) = 9, £(0, k, x) + g ;Kj{Bj D2F(0,k,x) + M (VF(0,k x), BVF(0,k,2)) }.
]:

(6.5)
Indeed, at i = 0 the equation of Proposition 6.3(iii) for ¢ = (1,0) has no terms involving
oy F, since the coefficients of (6.1) vanish, and its source is the derivative in / of the right
side of (6.1) at F = f(0,k, -). Integrating it over T € [0, N|, we obtain (6.5).

Remark 6.5 (Singular matrices, zero durations, and regularization). The hypotheses (H1)-
(H5) and the constants in Proposition 6.3 involve no lower bound on B; or on «;. In the
proof, every Gaussian integral is parametrized by its covariance matrix t bhx;(h, k)B;(h, k),
which is a smooth function of (k) with values in the positive semidefinite matrices,
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including where it vanishes, and Lemma 6.8 differentiates Gaussian integrals as functions
of the covariance. No square root of a covariance or of a duration is differentiated. For
instance, a stage with «;(h, k) = ck? has zero duration at k = 0, and its contribution is
differentiable in k there through the polynomial /k?>. One may also replace each B; by
B + eld with 0 < ¢ < 1. Let K, = maxy Z]- Kj, and decrease hy, if necessary, so that
20bhy(As + K)||D?fllo < 1. The regularized data then satisfy (H1)-(H5), with upper
bounds uniform in e. For parameters with hx;(h, k) > 0, the diffusion matrix of stage j
is positive definite. Stages with hx;(h, k) = 0, in particular all stages at i = 0, still have
zero diffusion, and the regularized equations are not uniformly parabolic on Uy. The
regularized flows satisfy the bounds of Proposition 6.3 uniformly in ¢, and they converge
to F as ¢ — 0, together with all derivatives d7D’, uniformly on compact sets. Indeed,
the difference between the regularized flow and F satisfies the linear equation in the
proof of Lemma 6.2(a), with B; + eld in place of B; and with equal masses. Its source is
(bAje/2){1d : D?F + mj|VF|?}, which is bounded by Ce. Then Lemma 6.10 shows that
the values converge, and the compactness argument in the proof of Proposition 6.3(iv)
identifies the limits of all derivatives. We do not use the regularization.

Remark 6.6 (Further parameters and restriction to a line). If the data depend on a further
parameter in which no derivatives are needed (in Section 7, the left endpoint of the
window), and the suprema listed in Proposition 6.3(ii) and the number A | D?f||« are
bounded uniformly in it, then the conclusions hold uniformly in that parameter; for the
linear growth bound, sup,,|f (4, k,0)| must also be bounded uniformly in that parameter.
The statements and the proofs of this section hold without change if k is a vector of
parameters ranging over a product of compact intervals, with multi-indices in place of
Y& a further parameter in which derivatives are needed can be included in this way. For
a vector e € R" and z € R, the restriction z — B(h, k, ze) satisfies

|
973L[B(h,kze)] = Y. = ¢! dTD'B(h, k,ze),

l=r L

where ! = [];4! and €' = []; ei.i . Its derivatives obey the bounds of Proposition 6.3(ii),
multiplied by (Y_;]e;|)".

The last estimate of this section concerns the penalty. For a smooth function Q,: U —
R*¢ with symmetric values, let

Q(1) = Qx + Z AyBj+ (T —j+1)AB; G—1<t<)),
j'<i
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where all functions are evaluated at (, k). This is the overlap covariance path through
the stages, started at Q.. We set

N N 1
T1(h k) = Z/ mj(T—j+1)87||Q('t)||%dT:22Aj/ mi(t) Q(j —1+7): B;dt.
j=17i-1 j=1 70

(6.6)
This is the contribution of the stages to the penalty [ md| Q|2 of (4.14). For partitions p,
the corresponding contribution of the step hierarchy with the sampled masses is

N M;
(k) = Y Y (1) (1Q6 — 1+~ 1Q0 — 1+ 7,1 [2):

j=1i=1

Lemma 6.7 (The penalty). Assume (H1)—(H3). Then 11 is smooth on U, and for every v we
have sup,,|0"TI| < C, where C depends only on ¢, N, hy, vy, and the suprema over ' < vy of
197'Q,], |87/(K]'B]')’ and |87/(ij]-B]-)|. Moreover sup,, |07 (ITP —IT)| — 0 as |p| — 0, for every
7.

Proof. Since m}? is constant on each piece, we have ITP = 2} A; fol m;'(T) Q(j—1+1):
Bjdt, which is (6.6) with m; replaced by m?. The integrand on stage jis Q(j — 1+ 1) :
(hxjm;B;j), where Q(j — 1+ T) is a polynomial in 7, Q,, and the matrices hxyB;, and
the (h, k)-derivatives of m? are those of m; evaluated at the left endpoints of the pieces.
Differentiating under the integral sign, we find that IT and IT? are smooth with the stated
bounds. By (H3), every (h, k)-derivative of m; is uniformly continuous on the compact
set [0,1] x U, and we have a“r’m;? — 87/mj uniformly as |p| — 0. This implies the last

statement. O]

6.2 Three tools

With the first tool, we differentiate a Gaussian integral with respect to its covariance,
including at singular covariances.

Lemma 6.8 (Gaussian integrals as functions of the covariance). Let () be a convex subset
of a Euclidean space. Let F: Q x R® — R be continuous and twice continuously differentiable
in its second variable y, with Dﬁ}" continuous on Q) x R, and suppose that there exists ¢ < oo
such that

\F(w,y)!—l—lvyf(w,y)l—l-IDﬁf(w,y)! < celyl (we O, yeRh. (6.7)

(a) The map (w,X) — EBF (w,X1/?g) is continuous on QO x {¥ >= 0}. This holds for every
continuous F with | F| < cecll,
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(b) Forw € Qand ¥,¥ = 0, with &y = L+ t(X — X),
1 r1
EF(w,2%g) - EF(w,2%) = 5 /O (%' — %) : ED2F(w, %} 2g) dt.

(c) Let w +— X(w) > 0 be continuously differentiable on Q), and suppose that 9., F exists, is
continuous, and satisfies |9, F| < ceclVl. Then the function w — EF (w,%(w)/?g) has a
continuous partial derivative in w,, one-sided at boundary points of ), and

1
90, EF (w,2(w)"?g) = Ed, F (0, £(w)"/?8) + 5 3o, E(w) : EDJF (w, Z(w) ' ?g).
(6.8)

Proof. For (a), recall that the positive square root is continuous on the positive semidef-
inite matrices. Indeed, if the spectra of £ and X’ lie in [0,¢'], then |Z1/2 — 2/1/2| <
2supg |v/s — P(s)| +|P(X) — P(X')] for every polynomial P, and /s is a uniform limit
of polynomials on [0, ¢']. If (wy, %,) — (w,X), then }"(a)n,Z}/Zg) — F(w,Zl/zg) almost
surely, and these random variables are dominated by cexp(cc’'/?|g|), where ¢/ bounds
the spectra of all ¥,,. By dominated convergence, the expectations converge, which proves
(a).

For (b), let g’ be a standard Gaussian vector independent of g, and let {(t) =
VX 2g! 1 /T —t31/2g. The vector {(t) is centered Gaussian with covariance X;, so
it has the law of Z;;l/ 2g. By the Gaussian interpolation formula [107, Lemma 1.3.1], for
0<t<1,

SEF(w,(1)) = 5(= — ) EDF(w,L(1)).

That lemma is stated for infinitely differentiable functions whose derivatives grow more
slowly than el * for every a > 0. For F(w, ) as in (6.7), we apply it to the convolution of
F(w,-) with a smooth compactly supported mollifier, integrate the identity between two
times in (0, 1), and let the mollifier shrink; both sides converge by dominated convergence.
The right side of the displayed identity is continuous on [0, 1] by (a), applied to D§.7-" :
Integrating over t € [0, 1], we obtain (b).

For (c), fix w and write ¥ = X(w) and ¥, = X(w + 1e,) for w + ye, € Q), where ¢, is
the ath coordinate vector. Then

Ui
EF (w + ne,, Z%/Zg) —EF(w,2'?g) = /0 Eo, F (w + U’ea,Z}/zg) dr’
1 1
+ E/0 (T, — £): ED2F (w, (£ + HE, — X))/ 2g) dt,

where we used the fundamental theorem of calculus and Fubini’s theorem for the first
term and (b) for the second; the segment from X to %, consists of positive semidefinite
matrices. We divide by # and let 7 — 0. By (a), applied to 9, F and to the entries of
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Df]—" , the two integrands converge uniformly to their values at # = 0, and we obtain (6.8).
The right side of (6.8) is continuous by (a). [

The second tool collects the properties of one integration step T}, 5. of Definition 4.1
that we need. Recall that monotonicity, the translation identity, and the semigroup
property are Lemma 4.2(a) and (b). For constant mass, the exponential change of variables
that turns the flow into the heat equation is the Cole-Hopf transformation; its scalar Parisi
form is recorded in [12, Section 2, (10)—(12)]. The next lemma gives the corresponding
tinite-dimensional Gaussian step.

Lemma 6.9 (One integration step). Let % = 0, let m € [0,1], and let ¢ € c2.

(@) We have Ty ¢ € C? and sup |V Ty xe(x)| < sup,|Ve(x)|. If p € CT, then Ty € C'.

(b) The function Y(t,x) = Ty s (x), t > 0, is continuous and continuously differentiable in t,
with a right derivative at t = 0; its first and second derivatives in x are continuous in (t,x);
and

orp = %{Z : D%y + m<Vl[),ZVlP>}. (6.9)

(c) Let Q) be a compact convex subset of a Euclidean space, and let ¥.(w) = 0, m(w) € [0,1],
and ¢(w, x) be smooth functions of w € Q and of (w,x) € Q x R, such that 3},D'¢ is
bounded for every (y,1) # (0,0). Then ¢(t,w,x) = Tyw)m(w)P(w, ) (x) is infinitely
differentiable in (t,w,x) € [0,1] x Q x R (one-sided at the boundary), the function p — ¢
is bounded, and every derivative 9, D" with (y,1) # (0,0) is bounded on [0,1] x Q x R’

Proof. Let Ly, = sup,|Ve(x)|, and, for fixed x, let Yy = ¢(x + Z1/2g) — ¢(x), so that
| Vx| < Ly|E1/2g|. For m > 0, we have T, 5¢(x) = ¢(x) + m~!log Ee"Yx.

For (a), since the derivatives of x — e"?(X+¥)=m9(x) of order at most two are bounded
by C(1 + |y|)2el#l¥!, we may differentiate under the expectation. We obtain

E[Vg(x + 21/2g) "]
EemYx '

The right side is an average of values of V¢ with respect to a probability measure,
so its norm is at most L,. Differentiating further, we find that D'T,, »¢(x), for 1 <

VTrp(x) = (6.10)

|t| < r,is a polynomial, with coefficients depending only on : and m, in the averages
E[P(x 4 £1/2g)e™Yx] /e~ of products P of the derivatives D' ¢ with 1 < |/| < |4.
These derivatives are bounded, and so are the averages. The case m = 0 is the same
without the exponential weights.

For (b) and m > 0, let U(t, x) = Eexp{me(x + (t£)'/2g)}. The function y ~— " ?(*+Y)
and its first two derivatives are bounded by Ce™?(¥)|*Lel¥| locally uniformly in x. By
Lemma 6.8(a) and (b), with the covariances t¥ and t'Y, the function U is continuous,
continuously differentiable in ¢, and 9;U = (1/2)%Z: D?U. By Lemma 6.8(a), VU and
D?U are continuous in (t,x). Writing ¢ = m~!'logU, we have VU = mUVy and
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D?*U = mU{D*p + mVypV'}, and (6.9) follows. For m = 0, we apply Lemma 6.8(b) to
@ directly.
For (c), we write m = m(w), £ = L(w), and Y = ¢(w, x + (t£)/?g) — ¢(w, x). For
every m > 0,
VE[Y e

Y(t,w,x) —plw,x) = /0 de. (6.11)

Indeed, for m > 0 the integrand is the derivative of p —+ m~!logEef™Y, and for m = 0
both sides equal EY. We write ¢(w, x,y) = ¢(w,x +y) — ¢(w, x). The denominator is
the Gaussian integral EF (w, x, p; (t£)/2g) of the function

F(w,x,0;y) = exp{pm(w) §(w, x,y)},

and the numerator is the Gaussian integral of ¢ /. Every derivative of 7 and of ¢ F
in (w,x,p,y) is a polynomial in ¢(w,x +y) — ¢(w, x), in the derivatives of m, and in
the derivatives HZJ,D‘I(/) with (7, /') # (0,0) evaluated at (w,x + v) and (w, x), times the
exponential factor. Since |¢(w,x +y) — ¢(w, x)| < Ly|y| with L, = sup|Vy¢|, all these
derivatives are bounded by C(1 + |y|)Celol¥l, uniformly in (t,w,x,p). The covariance
(t,w) — tX(w) is smooth with positive semidefinite values. Applying Lemma 6.8(c)
repeatedly, with the parameter (t,w, x,p) in the convex set [0,1] x Q) X R¢ x [0,1], we
find that the numerator and the denominator are infinitely differentiable, and that each
of their derivatives is a Gaussian integral of a function with the same bound; all these
derivatives are bounded. The denominator is at least ]Ee_Lq"(tz)mg‘, which is bounded
below by a positive constant uniformly in t < 1 and w € (), since () is compact. Then
the right side of (6.11) is infinitely differentiable, with all its derivatives and the function
itself bounded. The derivatives of ¢ of order at least one are bounded by hypothesis, and
this proves (c). [

The third tool is a bound for linear equations of the type (6.1). Its proof uses the
stochastic representation of the solution and needs no lower bound on the diffusion
matrix. If the diffusion matrix is degenerate, the representing diffusion moves in fewer
directions.

Lemma 6.10 (A linear estimate). Let T. > 0 and suppose that [0, T.] is the union of finitely
many closed intervals with disjoint interiors. Let A(t) > 0 be constant on each of them. Let
¢: [0, T.] x R — Rfand Y: [0, T.] x R — R be bounded and measurable, with ¢ Lipschitz
in x uniformly in t, and with t — sup, |Y(t,x)| measurable. Let : [0,T.] x R — R be
continuous, with |P(t,x)| 4+ |Vi(t,x)| < c(1+ |x|), and suppose that on each of the intervals
W coincides with a function of class C1? and satisfies

—9rp = A(t) : D*>p + (¢, Vi) + Y
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in its interior. Then, for every t € [0, Ty],
T,
sup|p(t, x)| < sup|(Ts, x)| + / sup|Y (¥, x)| dt’ 6.12)
x X t x

Proof. Fix t and x, let W be a standard Brownian motion in R, and let X’ solve

t t
th=x+/ p(t", Xpr) dt” + / (2A(t") AWy,  t<t <T.
t t

Since the noise term does not depend on X and ¢ is bounded and Lipschitz in space,
this equation has a unique continuous adapted solution, obtained pathwise by Picard
iteration and Gronwall’s inequality. On each of the finitely many intervals, Itd’s formula
[64, Theorem 3.3.6] applies to the C1? function that coincides with ¢ there. Adding the
results and using the equation for ¢, we obtain

T, Ts
W(To, X ) — (t,x) = —/t Y(t’,Xt/)dt’Jr/t (Vp(t, Xp), (AH)) > dW,).

We have E sup, | Xy|? < oo because ¢ is bounded, and the stochastic integral has mean
zero because V1 has linear growth. Taking expectations, we find

T.
(¢, x) :IE¢(T*,XT*)+]E/t Y(t,Xy)dt,

and (6.12) follows. This is the Feynman—Kac representation [64, Theorem 5.7.6], which
we derived directly because ¢ is of class C'? only on each of the intervals. O

6.3 Spatial derivatives and the step limit

We first bound the spatial derivatives of step flows. The constants depend only on the
durations and the matrices, not on the masses or the partitions.

Lemma 6.11 (Spatial bounds for step flows). Let F be a step flow with terminal function f.
(@) If f € C?, then, for every T,

sup|VF(T,x)| < Ly, sup|D?*F(t,x)| < Kf—i—L;,
X X

where L = sup, |V f(x)|, Ky = sup,|D*f(x)|, and |-| is the operator norm. This holds
for stages of any duration and any masses in [0, 1].

(b) If f € C* and 2(b||D*f || X5 Aj|Bj| < 1, then || D*F(7, )|l < 2||D?f||co for every .

(c) Under the hypotheses of (b), for every r > 3 there exists C, depending only on ¢, b, r,
Y.i Aj| Bjl, and D" flleo for 2 < v < r, such that |D"F(t,)||ec < C for every T.
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Proof. For (a), we use the weighted martingale-variance decomposition in the proof of
[77, Lemma 3.1], with a general vector terminal function in place of the scalar terminal
function log(2 coshz). The gradient bound in (a) follows from Lemma 6.9(a), applied
to each step of (6.2). For the Hessian, fix (7, x) and a unit vector v. By (6.2), F(t,x) is
the root value of a finite hierarchy, whose levels are the pieces after 7; if 7 lies inside a
piece, the first level is the remaining part of that piece. We list the levels from the root as
1,..., M, with covariances ¥; and masses y; € [0,1], and let Yy = f and ¥; 1 = LI 47
so that ¥ = F(t,-). Each ¥; belongs to C* by Lemma 6.9(a). Let zp = x, and given
zo,---,2j-1, let z; have the law }Cyj,Zj,‘I’j (z]-_l, -) of (4.2). The weights in (6.10) are the
densities of this kernel, and therefore d,¥;_1(z) = [E[9,¥(z;) | zj—1 = z]. Differentiating
(6.10) once more in the direction v, under the expectation as in the proof of Lemma 6.9(a),
we find that

03¥j-1(2) = E[07¥(z)) | zj—1 = 2] + 1 Var (9,¥;(z)) | zj-1 = 2).

The process M; = 9,%¥;(z;) is a bounded martingale, by the Markov property, and
the conditional variance in the display, evaluated at z = z;_1, has expectation E(M; —
M ]-_1)2. Iterating the display from j = 1 to j = M, we obtain

M
F(T,x) = Ed3f(zpm) + Y wiE(M; — M, 1),
j=1

Since 0 < u j < 1 and the increments of a martingale are orthogonal, the sum lies between
0 and Y, E(M;j — M;_1)* = Var(My) < LJ%. We obtain —K; < 93F(T,x) < Ky + Lj% for
every unit vector v, and since D?F (T, x) is symmetric, this is the Hessian bound. The
bound does not depend on M, on the covariances, or on the order of the masses. This is
the argument of the proof of Lemma 6.13 below, with a derivative in the field in place of
a derivative in the terminal perturbation.

For (b) and (c), we note that, by Lemma 6.9(c) with a one-point parameter set, F(T, ) €
C® for every T, all spatial derivatives of F are continuous, and on each closed piece they
are continuously differentiable in T and satisfy the equations obtained by differentiating
(6.1) in x. On each piece, each spatial derivative of F is bounded. For r > 1, let
O,(t) = max,—,sup,|D'F(t,x)|. It is bounded on [0, N] and lower semicontinuous,
hence measurable. On stage j we write A(T)|B(T)| = A;|B;|.

Differentiating (6.1) in x; and x;;, we find that ¢ = 9;#F satisfies, on stage j,

b/\]' »
—aﬂ,b = TB] :D P+ bA]m]<B]VF, VIIJ> + b)\jm]'<vaiF, B]-VBZ-/F>.

We apply Lemma 6.10 with A = (bA;/2)B;, with the drift ¢ = bA;m;B;VF, which is
bounded by (a) and Lipschitz in x since D?F is bounded on each piece, and with the last
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term as Y. Using 0 < m; < 1 and |Vo,F| < V1 ©,, we find that Y| < Kb)xj|Bj|®2, and
Lemma 6.10 yields

[I]

O:r) <B(T),  E(0) = Do+ 0 [ A BE)| @x( 2 de
If |D?*f|leo = 0, then E(1) < C f Y dt/, and Gronwall’s mequahty implies that = = 0.
Otherwise & is posmve and absolutely continuous, and —&' = (bA|B|@3 < (bA|B| E2
almost everywhere. Then (1/Z)’ < ¢bA|B|, and integrating from T to N, we obtain

1 1

LN Y A|B| >
50 = o2l P2l

1
2[|D?flleo”

where we used the hypothesis of (b) in the last step. This proves (b).
For (c), let |:| = r > 3. By the Leibniz rule,

3o = Mg . prper bA;m:(B;VE, VD'F
— 0D = by + bAjm;(BjVE, )
b/\-m]-

L / o
Y (l/)<VD‘F,BjVD‘ ‘F),

o</ <t

_I_

where 0 < // < 1 means // < 1 componentwise with // ¢ {0,:}. The two factors in the
last sum have orders |/| + 1 and r — |/| + 1, both between 2 and r. In the terms with
|| € {1, — 1}, one factor has order r and the other order 2; the remaining terms involve
only orders between 3 and » — 1. By Lemma 6.10, applied as before with the last sum as
the source, we have

r—1
©,(1) < D flloo + Cy b / o) [B(7)|{©:0, + ) 0,012 4} (7') d7".
q=

By (b) and induction on 7, the sum over g is bounded. Gronwall’s inequality then bounds
O, with a constant of the stated type. This proves (c). O

Proof of Lemma 6.2. We begin with (a). The gradient bound is Lemma 6.11(a). By
Lemma 4.2(a), each integration step is monotone and commutes with the addition of
constants, which implies that it does not increase the supremum of the difference of two
functions. Composing the steps, we find that sup|F — F'| < sup|f — f’|. For (6.3), we
refine the partitions so that both m; and m; are constant on each piece; by Lemma 4.2(b)
this does not change F or F. Because B; is symmetric, we have

m;(VF,B;VF) —ii;(VF,B;VF) = mi(B;(VF + VF),V(F — F)) + (m; — ;) (VE, B;VF).
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Then D = F — [ satisfies, on stage J,

—9:D = %Bj :D?D + %(Bj(w + VF), VD) + %(mj — i1;)(VF, B;VF),
with D(N,-) = 0. By Lemma 6.9(a) and (b), D is of class C'*?> on each piece, VD is
bounded, and the drift is bounded and Lipschitz in x, since the Hessians of F and F
are bounded on each piece. The source is bounded by (b/2)A,|Bj||m; — 1ij|L3, by the
gradient bound. Then Lemma 6.10 implies (6.3).

For (b), by (6.3), we see that the step flows F(!) of any sequence with fol |m](l) —mj| — 0
form a Cauchy sequence for uniform convergence. Interlacing two such sequences gives
another one, and we conclude that the limit does not depend on the sequence. The
estimate (6.3) and the bound on sup|F — F’| pass to uniform limits. For the gradient,
let ;= supT,x|F(l) — F()], let v be a unit vector, and let @ > 0. By Taylor’s formula
and the Hessian bound of Lemma 6.11(a), which holds for every /, the difference quo-
tient (F (1, x 4 av) — F(7,x))/a differs from 9,F") (7, x) by at most (Kf + szf)a/Z.
Comparing the difference quotients of F(!) and F('), we find that

supla, P (1, ) — 9,F") (1, )] < 2 4 (K; + .
T,x

Choosing a = elll/,z, we see that the gradients of the step flows are uniformly Cauchy.

Their uniform limit is continuous, and by the fundamental theorem of calculus it is the
gradient of F, which therefore satisfies |[VF| < L¢.

For (c), let F ) pe step flows of stages 1,..., N with masses m](.l) as in (b), and let

fig) = FO(N’, ), which is the output of the step flow of stages N’ +1,...,N. Let F()
(0

and F be the step flow of stages 1, ..., N’ with masses m j and terminal function fj,, and
its limit. On [0, N'], the function F() is the step flow of stages 1,..., N’ with terminal
function fl(ri) By part (a), we have

sup|F!) — F| < sup| ! — fin| + sup|F") — F|.

Both terms tend to zero, by (b) for the stages N’ +1,..., N and for the stages 1,...,N'.
This proves (c).

For (d), we first note that the hypothesis of Lemma 6.11(b) does not involve the masses
and holds for every step flow. Using Lemma 6.11, we see that all spatial derivatives of the
step flows are bounded by constants of the type stated there, uniformly in [. Let [,1’ be

() )

two indices, refine the partitions so that m j and m j | are constant on each piece, and let
D = F) — F(I'), Then D satisfies the equation in the proof of (a), with F = ), F= F(l/),
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and the masses m](-l), m](.l Jin place of m;, m;. For 1 # 0, we apply D' to that equation and
use the Leibniz rule. We find that

~0:D'D = —'B;: D*D'D + ——(B(VF" + VF!"), VD'D) + Y,

where Y, is the sum of the terms (bAjm](.l)/Z)([‘/)<B]~D‘/V(F(l) + F)), vD'"'D) with

0# / <iand of (b)\j/Z)(m](.l) - m](-l,))D‘<VF(l/),B]-VF(II)>. The terms with |/| = 1 are
linear in the derivatives of D of order |¢|, with coefficients bounded by CA;|B;|; the terms
with |//| > 2 involve derivatives of D of order less than |i|; and the last term is bounded
by C)\j|B]~||m](.l) - m](.l/) |, with C depending on the derivatives of F(') of order at most
|| + 1. By Lemma 6.10, induction on ||, and Gronwall’s inequality, we have

1 /
sup|D'D(t,x)| < CZA]-/ |m](l) — m](.l )| dr.
T,X i 0

It follows that every spatial derivative of the step flows converges uniformly, and the
limit F has continuous spatial derivatives of all orders, which are the limits of those of the
step flows. Letting I’ — oo in the last display gives (6.4), and the Hessian bound follows
from Lemma 6.11(b).

Now let each m; be continuous, and choose the step flows with the sampled masses
m?’ for partitions with |p;| — 0; then m}” — m; pointwise and in L!. The step flows are
continuous in T and continuously differentiable on each piece, and, forj —1 <17 <1 <j,
they satisfy

FO(1,x) = FO (1, x)

+ /:1 %{Bj : D?F) 4 m?’(r’ —j+ 1)<VF(Z),B]'VF(Z)>}(T/,X) dt’.
By bounded convergence, the same identity holds for F and m;. Its integrand is con-
tinuous in T/, since VF and D?F are uniform limits of continuous functions and m;j is
continuous. This shows that F is continuously differentiable in 7 on [j — 1, j] and solves
(6.1). For uniqueness, let F/ be another solution with the stated properties. The differ-
ence D = F — F’ satisfies the equation in the proof of (a), with F=F, m; = m;, and
D(N, ) = 0. Its drift is bounded and Lipschitz in x, since the first and second derivatives
of F and F’ are bounded, and D and VD have linear growth. Then Lemma 6.10, with
Y = 0, implies that D = 0. [
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6.4 Parameter derivatives

We now prove Proposition 6.3. Throughout this section we assume (H1)-(H5), and on

stage j we abbreviate

bh bh

so that (6.1) reads —d.F = A;: D?*F + (VF, V;VF). Both matrices are symmetric and
depend on (h, k), and V; also depends on T through the mass. Their derivatives 87/./4]- =
(b/ 2)87/(thB]-) and BV/Vj are bounded by the suprema listed in Proposition 6.3(ii). Note
that dj,.A; does not vanish at i = 0; these derivatives are bounded but not small. The
proof has two parts. In Lemma 6.12, we prove the bounds for the step flows with sampled
masses, with constants that do not depend on the partitions. We then pass to the limit.

Lemma 6.12 (Uniform bounds for step flows). Let p be partitions, and let F?(t,h,k, x) be
the step flow with the sampled masses m?(-, h, k) and terminal function f(h,k,-), for (h,k) € Up.
Then F? is infinitely differentiable in (h, k, x), its derivatives 9" D' F® are continuous in (T, h, k, x)
and, on each closed piece, continuously differentiable in T, with 0+ commuting with 07D". For
every (v,1) # (0,0), the function dYD'F¥ is bounded on [0, N] x Uy x R’ by a constant C of the
type stated in Proposition 6.3(ii), which does not depend on p.

Proof. On the piece (j,i), the step (6.2) has mass m;(7;;_1,h k) and covariance
t bhx;(h, k)Bj(h,k), with t = j — 1+ 1;; — T € [0,1]. Both are smooth functions of (k,k)
on the compact convex set Uy, and the covariance is positive semidefinite for 1 > 0.
Applying Lemma 6.9(c) to the pieces one after another, from the innermost, we obtain the
regularity statements. The commutation of d; with d7D* holds because F? is infinitely
differentiable in (7, h, k, x) on each closed piece. It remains to prove the bounds, which
we do by induction. We drop the superscript p and write F, = d7F and

©,,,(7t) = maxsup|D'F, (7, h,k, x)|,

=r x
for fixed (h, k) € Up; all bounds below are uniform in (h, k).

Step 1: spatial derivatives. For v = 0 and r > 1, the bound on ®, is Lemma 6.11,
which applies since 2b||Df||co ¥ A|Bj| < 20bhoA+|D?f|le < 1 by (H5). We have
©p2 < 2||D?f||co-

Step 2: the differentiated equations. Let v # 0. Applying 97 to (6.1) and separating the
terms that contain F,, we find that, on each piece of stage j,

—0:F, = A;: D°F, + 2(V,VF,VE,) + Y,, (6.13)
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with
— Y / 2 r)/l
Y’)’ - Z (,)//) 8%4] :D F’y_’y/ + Z W<VF ", a7 VVF ,,,> (614)
07y <7y RN eV
VT

where the second sum runs over the triples of multi-indices with o' + 7" + 4" =  other
than (0,7,0) and (0,0, y); since vy # 0, these are the triples with 7" # v and " # 7.
Every F.,», F,m, and F,_., appearing in Y, has parameter order strictly less than ||, and
Fy = F enters only through VF and D?F. Applying D! with |¢| = r to (6.13), we obtain

—9:D'F, = A;: D*D'E, + 2(V,VF,VD'E,)

+2 ) ( ) VVD‘P VD"~ ‘F>+DY7, (6.15)
0#£1<u

with terminal value D'F, (N, -) = 07D'f.

Step 3: derivative bounds by weight. We prove the bound on ©,, by induction on
|7|, and, for fixed v, by induction on r = 0,1,2,.... Table 6.1 lists the terms of (6.15)
and the derivatives of F that they contain. Let @ = r + 2|y| be the weight of D'F,. We
read off from the table that every derivative 97" D" F other than the unknown D'F, has
v° < 7 and weight |°| 4+ 2|7°| < @. Moreover, either |y°| < |y|, or v° = y and |:°| < 7.
The terms with 7° = v and |i°| = r are those in the second row. They are linear in the
derivatives of order r of F,, with coefficients bounded by 2/r| Vj|®0,2. In the fourth row, a
parameter derivative is paid for by two spatial derivatives. Indeed, when 97" falls on the
coefficient A; of D?, the derivative E,_. appears with r + 2 spatial derivatives, and its
weight 7 + 2 + 2(|y| — |7/|) is at most @ because |y/| > 1.

In the last row, 9"/ = 0 or 9"/ = 0 is allowed; the corresponding factor is a spatial
derivative of F of order at most ¥ +1 < @ — 1, bounded in Step 1. By the induction
hypothesis and Step 1, we conclude that all terms of (6.15) other than those in the first
two rows are bounded by a constant cy. The coefficients in the second row are bounded
by ¢ = 2¢rmax;sup|Vj| - 2|| D*f||co.

Step 4: the estimate. We apply Lemma 6.10 to each ¢ = D'F, with || = r, with A = A,
on stage j, the drift ¢ = 2V;VF, and the source formed by all other terms of (6.15). The
drift is bounded by Step 1, and it is Lipschitz in x since D?F is bounded. By the regularity
statement, 1, Vip, and the source are bounded and continuous on each piece. Taking the
maximum over /| = r, we find

N
@1, () < maxsupla™D'f| + [ {e10,,() + o}
ll=r x T

and by Gronwall’s inequality we have @, < (max|,_, sup|d?"D"f| + Ncg)e"1. For r =0
the second row is absent and c¢; = 0. This completes the induction.
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Table 6.1. The terms of (6.15), for |/| = r and @ = r 4 2|7|. The second column lists the derivatives
of F that each term contains, and the third says how they are controlled.

Term Derivatives of F Control
A DZDle, 2<V]-VF, VD'E,) the unknown D'F, operator of
Lemma 6.10
(V]'VD‘,F, VD''E,), |/| =1 D?F; derivatives of order r of F, Gronwall’s inequality
(weight @)
the same, |/| > 2 DIIH1F (weight < r 4 1); induction on r
derivatives of order r — |/| +1 < r
of F,
87/.,4]- :D2D'F,_y, vy #0 order r +2 of F,_,/, weight < @ induction on ||
(D"VE,, 3" V;D2VEm), orders |;1|+1, || +1<r+1of  induction on |y|
n+1ib=1 P,y//, P’YW with ")/H‘, |’)/m| < ")’|,
weights < @

The constant obtained for (v, r) involves the bounds for the pairs (7°,7°) listed in
Table 6.1, the bounds on 87/.4]' and BVIV]' for 7/ < v, and the terminal values. Following
the induction back, it depends only on ¢, N, b, hy, 7y, r, and the suprema of |87/(K]-B]-) ,
]87/(K]-m]~B]-)\, and |07’ D" f| over 9/ <  and 0 < |/| +2|9/| < @, as claimed. None of
them depends on p, since the sampled masses have the same values and (}, k)-derivatives
as m; at the sampling points. O

Proof of Proposition 6.3. Let p; be partitions with |p;| — 0, and let F* be the step flows with
the sampled masses. The proof has three steps: convergence of the values, convergence
of the derivatives, and the equations.

Step 1: values. By (H3), m; is uniformly continuous on [0,1] x U, and we have ¢; =
supy, ¥ f01|m?’ —mj|dt — 0. Then Lemma 6.2(a) and (b), applied at each (k) with

b
sup  |F —F| < = sup|Vyf|* hoA.e; — 0.
[0,N] xUyxRE 2

Step 2: derivatives. Fix (v,:) # (0,0). By Lemma 6.12, the functions 9?D'F" are
bounded uniformly in /, and so are their first derivatives in x and in (4, k), whose weights
are larger by one and by two, respectively. Their derivative in T is given on each piece by
(6.15), and it is also bounded uniformly in [, since it involves derivatives of weight at most
|t] +2|y| + 2. Since 0YD'F*! is also continuous in T, the family {07D'F"}, is uniformly
bounded and uniformly Lipschitz on [0, N] x Uy x R’. By the Arzela—Ascoli theorem and
a diagonal argument over the compact sets [0, N] x Uy x {|x| < R}, every subsequence has
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a further subsequence along which, for all (v, ¢) at once, d7D'F" converges uniformly on
compact sets to a continuous limit L, ,. We claim that L, , = d7D'F, so that the limits do
not depend on the subsequence and the whole sequence converges. Indeed, Loy = F by
Step 1. If ¢; — ¢ and d,¢; — ¥ uniformly on compact sets, where 9, is a derivative in /, in
k, or in a coordinate of x, then letting I — oo in ¢;(y + 17¢a) — @1 (y) = [ daqp1(y + 17'es) dyy’
shows that d,¢ = ; at boundary points of Uy, such as h = 0, we take 7 of the sign that
keeps y + e, in the domain. Induction on |y| + || proves the claim. This proves (iv), the
existence and continuity of all derivatives in (ii), and the bounds in (ii), which pass to
the limit. For the linear growth, note that |F(t,h,k,x) — F(7,h,k,0)| < sup|Vyf]|x|, that
|F(t,h,k,0) — f(h,k,0)| < Nsup|d-F| is bounded by (6.1) and the bounds on VF and
D?F, and that sup,,|f(h, k,0)| is finite, since f(-,,0) is continuous on the compact set .
The constant obtained depends on this supremum in addition to the derivative bounds.

Step 3: the equations. Part (i) is Lemma 6.2(d), whose hypothesis holds at each (1, k) €
Up by (H5). For (iii), on stage j and for j — 1 < T < 1y < j, the step flows satisfy

T
F'(t) = F¥' (1) + /T 1{A]- : D?F} +2(V]'VFP, VEY) + Y } (') dT,

where FJ/ = 97FP and where V}?l and YY are formed with the sampled masses. By (H3),

the (h, k)-derivatives of m}?’ converge pointwise to those of m;, and by (iv) the derivatives
of FP! converge pointwise. All terms are bounded, and by bounded convergence the same
identity holds for F, = d7F, with the masses m;. Since its integrand is continuous in 7/,
the function F, is continuously differentiable in T on [j — 1, j] and satisfies (6.13), which
is the equation obtained by applying 0”7 to (6.1). This proves (iii). O

6.5 Response to a change of the terminal function

We now compare a hierarchy with terminal function f and the same hierarchy with
terminal function f + V, for a bounded function V. The first-order change is the expec-
tation of V under the path law of the unperturbed hierarchy, and the error is quadratic
in || V||, with a constant that does not depend on the number of levels. For a hierarchy
with M levels, let X4, ..., %5 = 0 be the covariances and my, ..., mp; € [0,1] the masses,
listed from the root; the masses need not be ordered. For a function f of linear growth,

the partial values are ‘I’{/I = f and ‘Y{_l = ij,z]-‘Y]f forj = M,...,1, as in (4.13), and

we write Hf = ‘I’g . For zg € RY, we let E ¢ denote expectation for the Markov chain

20,21, - - -,Zm in which z; has law lCm‘ 5 f (zj_l, -) given z, ... ,zj—1- This is the path law
it

of Definition 4.14(c), started at zp and without the terminal draw of spins.
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Lemma 6.13 (Response of a hierarchy to its terminal function). Let f have linear growth,
and let V: R" — R be bounded and measurable. Then, for every zo € R?,

1
|H(f +V)(20) — Hf(z0) = BfV(zpm)| < §||V||§o-
The bound does not depend on the number M of levels or on the covariances.

The argument is the martingale argument that the proof of [77, Lemma 3.1] uses to
show that x < 1—u?, and the differentiation of a hierarchy behind Proposition 4.18,
namely [77, Lemma 2.2]; we apply them to the terminal function instead of the field.

Proof. For 0 < t < 1, let ‘{’5 = ‘I’f V be the partial values with terminal function
f +tV. Using the monotonicity and the translation identity of Lemma 4.2(a), we have
|‘I’; - ‘P?| < t]|V]|eo, and all integrals below are finite. Let ]E]t and Var§ denote the
expectation and the variance under the kernel Iij’Zj’\F}f (z,-) for a fixed starting point z.

We claim that ¢ — ‘I’]t._l (z) is twice continuously differentiable, with
WYl 4 (z) =EL[0,Y]], 7Y ,(2) = EL[0FY)] + m; Varl(3,¥)), (6.16)

where the expectation and the variance act on the function y — 8&’;(]/) or 8?‘{’;(}/)
Indeed, let Z; be random variables, twice differentiable in ¢ with |9; Z;| + |9? Z;| bounded
and Eel®| < oo, and let a(t) = m~1logEe™?! for some m € (0,1]. Differentiation under
the expectation gives a’ = E[9; Z; ¢"?!] /Ee"?t and

"o lE[E)%Zt €mZt] lE[(atZt)zeme] lE[atZt emZt] 2
T T Renz m( EemZt a ( [Eem2t ) )

For m = 0 and a(t) = EZ;, the same formulas hold without the variance term. We apply

this with Z; = ‘I"]t(z + 2]1./ 2g) and m = m;; the weights e"i?t /IEe™i?t are the densities of

the kernel K, 5 y:(z,-). Starting from oY%, = V and 92Y%, = 0, induction on M — j
T

shows that the derivatives are bounded and proves (6.16).

Now let z, ..., zp be the chain of the lemma for the terminal function f + tV, and
let M; = 8t‘I’;(zj). By the first identity in (6.16) and the Markov property, we have
Ef[M; | zg,...,zj—1] = M;_1. This implies that (M) is a martingale, with My = V(zu)
and Mo = o/H(f +tV)(z0). Iterating the second identity in (6.16) from 9?%%, = 0, we
obtain y

2
a%H(f + tV)(Z()) = Z m] ]Et(./\/l] - M]'_l) .
j=1
Since 0 < mj < 1 and the increments of a martingale are orthogonal,

0 < FH(f +1V)(z) < %]Ef(Mj —M; 1) =E'V(zm)? — (B'V(zm)) < V|3,
j=1
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Att =0, we have o H(f +tV)(z0) = Mo = EfV(zm). By Taylor’s formula with integral
remainder,

HUF+ V) (z0) — Hf(20) — By V(o) = [ (1= )FH(F+ 1) (ao)

which lies in [0, || V||, /2]. This completes the proof. O

We next apply Lemma 6.13 to the scalar hierarchy that integrates a block of n identical
coordinates over a time interval [0, .|, and pass to a general distribution function. For
a distribution function a, an integer n > 1, a time t, € (0,1], and f € C?(R), let HE o f
denote the value at z = 0 of the flow of Lemma 6.2(b) with / = 1, N = 1, B = 1,
A1 = t., mass m1(t) = a(t,7)/n, and terminal function f. If w, are step distribution
functions with follzxn —afdt — 0, then HY  f is the limit of the values at z = 0 of
the step flows with masses a,(t,T)/n. In the scalar time t = t,7, these step flows
solve —0;F = (b/2){0,.F + (ax(t)/n)(9.F)?} on each interval where &, is constant, with
F(t.,-) = f. For a general a, we do not assert that the limiting flow is differentiable in
time at the jumps of a. Recall the function ® = ®, and the diffusion Y of (4.6).

Corollary 6.14 (Response of the common part of a hierarchy). Let a be a distribution
function, let n > 1 be an integer, and let t, € (0,1]. Then Hf  (n®q(ts,-)) = nDy(0,0).
Moreover, let V € C>(R) with V, V', and V"' bounded, and suppose that ||V ||« < €. Then

2
’H?*,ﬂ(nq)“(t*' ) + V) - nq)a(ol 0) - IEV(Yt*)’ < 8—

In Section 7, we apply the corollary with n = 3, with ¢, the left endpoint of the window,
and with V the difference between the restriction of the local value to the diagonal and
3D, (t,,-), for which ¢ = Ch?k2. The initial segment of the hierarchy then contributes
EV(Y;,) + O(h**). Note that the law of Y;, does not depend on the perturbation.

Proof. Let ay, be step distribution functions with ¢, among their breakpoints and fol |y —
a|dt — O; for instance, let a,, be equal to a(t,;_1) on [t,;_1,t,,;), where the t, ; are the
points i27" together with t,. Let &, = ®,,, let Y" be the diffusion of «,, driven by the
same Brownian motion as Y, and let #,, denote the step flow with masses a,(,7)/n, that
is, the finite hierarchy whose levels are the intervals between consecutive breakpoints of
&y in [0, £y].

Step 1: the step hierarchies. By (4.3) and Lemma 4.2(d), the partial values of H,
with terminal function n®,(t,,-) are n®,(t,,,-), and in particular H, (n®,(t,-))(0) =
n®,(0,0). The level from t,; 1 to t,; has mass a,(t,;_1)/n and partial value n®,(t, ;, ).
Its kernel has the density exp{a,(t;i—1)(Pn(tni,y) — Pu(tyi—1,2))} with respect to
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N(z,b(t,; — tyi—1)). This is the kernel of the scalar recursion of &, on the same in-
terval. By Proposition 4.3(iii), the path law of this hierarchy, started at 0, is the law of
(Y? )t,;<t.- Then Lemma 6.13, with f = n®; (¢, -) and zo = 0, gives

N

| H (0D (te, -) + V) (0) — nd,(0,0) — V(Y| < = (6.17)

Step 2: the limit. By Proposition 4.3(i), |0:®,| < 1 and 0 < 9,;P, < 1, and the
same holds for ®,; hence the terminal functions below belong to CZ(]R), with gradients
bounded by n + ||V’||e. Using Lemma 6.2(a), we find that

|Hn(nPy (ty,-) + V) — Hn(nPy (b, ) + V)| < nsup|Py(ty, z) — Pu(ts, 2)],

which tends to zero by Proposition 4.3(ii). By Lemma 6.2(b), H,(n®,(t.,-) + V)(0) —

2 (n®y(ty, ) + V), since [y |ay(t,T) — a(t,T)|dT — 0. Also, Proposition 4.3(ii) implies
that ®,(0,0) — ®,(0,0). Finally, we write u, = 9,®, and u = 9,P,. Since |u,| < 1,
a <1,and |0;u| <1, we have

|an (B un(t,y") — a(t)ult,y)| < lan(t) —a(t)| + S;lp|un —ul+1y —yl,
Z
and the equations for Y" and Y give, for t < t,,
1 t
Y Y| < b/ oy — | dF' + b supluy — u] + b/ Y~ Yy|dt.
0 0

By Gronwall’s inequality and Proposition 4.3(ii), Y{! — Y}, almost surely, and EV(Y{') —
EV(Y:,) by bounded convergence. Taking n — oo in (6.17) proves the second claim. The
first claim follows in the same way from the identity H,(n®,(t.,-))(0) = nd,(0,0). O

Remark 6.15 (A common block acts on the diagonal). Let ¢ € RY, and suppose that stage
j of a stage datum has B; = ee'. Then the Gaussian increments of that stage are of the
form (e with a centered Gaussian variable {, and a point of the line {ze : z € R} stays
on it. It follows that, for F € Cz(lRe ), the flow of this stage with terminal function F,
evaluated at ze, is the scalar flow with B]- =1, the same A]- and mj, and terminal function
z — F(ze), evaluated at z. This holds for step flows by Lemma 4.2(e) and passes to the
limit by Lemma 6.2(b). In Section 7, the part of the hierarchy before the window has
B = ee’ with e = (1,1,1) and masses «/3, and its value is H‘;‘*ﬁ applied to the restriction
of the local value to the diagonal.



SECTION 7

A three-replica covariance perturbation

In this section, we construct a trial path for the pressure of three configurations whose
overlaps are prescribed near a level r € (0,4g), and we show that its trial value lies
below 3Py by an amount of third order in the width parameter of the perturbation. The
prescribed overlap matrix is D(r,q,9) of (4.16), with g — r and J small. There are two
main results. Proposition 7.13 expands the trial value to third order with an explicit
polynomial coefficient. Proposition 7.15 turns this expansion into a deficit of order p3,
uniformly over the matrices with p < g —r < dp and Ep < |6| < 2Ep. The deficit is used
in Section 8, in the proof of Lemma 8.7, and through it in the static estimate of Section 9.

We use the following earlier results. From Section 4, we use the integration steps
of Definition 4.1 and their properties (Lemma 4.2), the hierarchies, penalties and trial
values of Definitions 4.14 and 4.15 and (4.14), block factorization (Lemma 4.20), and the
matrix interpolation bound Proposition 4.19. From Section 5, we use the bounds on
spatial derivatives of Lemma 5.1 and the constant mg of Corollary 5.5. We also use the
regularity of « and ® on (0, g5) and the stationarity identities (5.15), both from Lemma 5.3.
From Section 6, we use the uniform estimates for short compositions of Gaussian flows
(Proposition 6.3), the identification of these flows with limits of hierarchies (Lemma 6.2),
and the response of a hierarchy to a small change of its terminal function (Lemma 6.13
and Corollary 6.14).

Relation to [77, Section 7]. The construction refines the narrow-annulus comparison
of OpenAl’s barrier paper [77, Section 7, Steps 1-8]. We keep three of its ingredients.
The first is the three-coordinate hierarchy in which the masses are divided by the sizes
of the common blocks [77, Section 4.2 and Section 7, Step 1, (7.7)]; OpenAl attributes
it to Talagrand’s three-replica construction [105, discussion after Proposition 4.4]. The
second is the perturbation that adds a Gaussian linear combination of field increments
to the field of x, subtracts it from the field of y, and leaves v unchanged [77, Section 7,
Step 2, (7.8)—(7.12)]. The third is the source of the loss: the identity ,Bz]Ex(r, Yr)z =1,
which follows from stationarity, together with the evolution of the susceptibility x along
the scalar diffusion [77, Section 7, Step 8, (7.31)]. In [77], the window has width o8
and the imbalance ¢ is of order p?°. The endpoint of the perturbed path differs from
the prescribed matrix, and the mismatch is paid through the term (8%/4)||D — Qn/||% of
Proposition 4.19 [77, (7.12)~(7.13)]. The resulting deficit is of order p*3 [77, (7.32)].

117
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Three parts of the present construction are new. First, the window has width parame-
ter h = (q —r)/ 9 for a fixed ratio 9. The Gaussian contrast has fixed weights and extends
past the time at which x and y separate, and a terminal correction of the covariance
removes the excess covariance in the antisymmetric direction e; — e, exactly. The path is
positive semidefinite at every stage, its endpoint is D(r, g,4), and no mismatch is paid
(Section 7.1). Second, we expand the trial value to third order in h. At second order
the first stationarity identity cancels the penalty, and at third order we use the second
stationarity identity to combine two coefficient polynomials into one (Sections 7.3 to 7.5).
The identities themselves are known; their sources are recalled in Section 5. Third, the
resulting polynomial gives a deficit of order p> on a band where g — r and || are both
comparable to p (Section 7.6).

Organization. Section 7.1 defines the perturbed path and its trial value and reduces
the trial value to a boundary perturbation V on the diagonal. Section 7.2 records the
derivative bounds for the local part of the path. In Section 7.3 we compute the Taylor coef-
ficients of V in the width parameter /s when the Parisi distribution function is replaced by
a constant on the window, using covariance matrices that are not positive semidefinite as
formal bookkeeping devices. In Section 7.4 we compute the contribution of the variation
of « on the window and prove the pointwise expansion Proposition 7.12. Section 7.5
proves Proposition 7.13, and Section 7.6 proves the uniform deficit Proposition 7.15.

Standing notation. Throughout this section, 8 > 1 is fixed and b = p%. We write a = ag,
O=, u=099, x= BECI) and w = 82613, and Y is the scalar diffusion of (4.7). Vectors of
R3 are written in bold, in the coordinate order (v,x,y). We write e = (1,1, 1)T, ey, ey, ey,
for the unit vectors,
Ly = (ex—ey)(ex—e,)T,

and z = (zy, 2y, zy) for a point of R3. A real number z denotes the point ze of the diagonal.
As in Section 4.4, U: U’ = ¥;; U;U}, and ||U||% = U : U. For a symmetric 3 x 3 matrix
B and a function F on R3, we write B : D’°F = Y.i1 Bi0;0;F and VF - BVF. We also set
cub(U) =Y, U3.

We fix a ratio ¢ € (0,1/2], a bound ko > 0 for the relative imbalance k below, and
a compact interval K C (0,4p) of left endpoints. With Ly as in (7.1) below, we set
Tmax = 2 + 4k%L19, and we fix h; € (0,1] such that

K" = [min K, max K + Tmaxh1] C (0,9p)-

By Lemma 5.3, « is infinitely differentiable on K’, the number a, = ming « is positive, «
is Lipschitz on K’ with constant Kz, and every derivative 0.9L® with i +j > 1 is bounded
on K’ x R. In this section, C denotes a constant that depends only on B, 9, ky and K (and
therefore on h; and K'); its value may change from line to line. We make no claim of
uniformity as @ | 0. The symbols of the construction are collected in Table 7.1.
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Symbol Meaning Defined in
0 ratio (q —r)/h, fixed in (0,1/2] (7.1)

qo, h, k left endpoint, width parameter, relative im- (7.1)

balance

r,q,d,0 qo+h, go+ (1 + O)h, Oh, hk (7.1)

wy, w1, Ly weights of the contrast and its variance (7.1)

Kj, 1, B]-, B](? lengths, block sizes and rates of the stages  Table 7.2
T, T 2+ 4k2L19 and qo + htr (7.3)

T,B,V,AIl trial value, local block, boundary perturba- Section 7.1
tion, change of the penalty

No, A1, Ay coefficient matrices at constant mass (7.20)
Cy, Cuw, Ny coefficient polynomials (7.26), (7.27), (7.15)
Py, cj, M cubic polynomial, its coefficients, scalar fac- Section 7.5

tor

Table 7.1. Notation of Section 7.

7.1 The perturbed covariance path

Parameters and stages

For gp € (0,1), h > 0 and k € R, we set

r=qo+h  g=qo+(1+90h  d=gq—r=0h  5=Hhk

1 1-9 o, , 9>—38+4
(Uo—m, C(Jl—m, Lﬁ—(ﬂo(3—l9)+w1—w
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(7.1)

Note that wy + w; = 1 and w; = (1 — ¥)wy. The number k is the imbalance relative to

the width. We define the vectors

1 0 1
o= |14+wok]|, ¢ =1—wek |, Cy = wik |,
1 — wok 1+ wok —w1k
0 0
= |1—wok ], cy = —wok |,
wok 1+ wok

the rates
Bl = C()Cg, B2 = ClCI, B3 = CUCZ/ B4 — CZ}C(T + CxCI + CyC]}-, B5 —1d — }ILZI
By =ee', B} = (ex+ey)(ex+ey), Bj=ewe,, Bj=B=1Id,

(7.2)



7 A three-replica covariance perturbation 7.1 The perturbed covariance path 120

and the lengths k1 =1,k = k3 = 9, x4 = 1 — ¢ and x5 = 4k*Ly. Note that B; = B]‘? for
j <4 when k = 0, and that x5 = 0 when k = 0. We also set

T =K| + K +Kq4 + %5 =2+ 4k2L19, T =gq0+ htr. (7.3)

The length x3 does not enter 71, because stages 2 and 3 below have the same scalar
interval; htr is the length of the window [qo, T].

The local window consists of the five stages of Table 7.2, listed from the root to the
terminal time; their Gaussian integrations are applied in the reverse order, from stage 5
to stage 1. Stage j has scalar interval I; = [qo + hoj, qo + h(0; + )], with offsets 0; = 0,
0o =03 =1,04 =1+ ¢ and 05 = 2, and its covariance increment over a scalar time df in
I; is Bj dt (before multiplication by b), integrated at mass a(t)/n;. Stages 2 and 3 have the
same scalar interval [r, g]; they are different blocks of the hierarchy, and stage 2 precedes
stage 3 along the path, so that the integration of stage 3 is applied first. In the baseline
window, the rates B; are replaced by B and everything else is unchanged; in particular,
the baseline has the same stage 5, of length x5, with the rate Id.

j stage scalar interval [; length x; mass rate
1 common [90,7] 1 a(t)/3 By
2 shared 7, 9] 0 a(t)/2  Bj
3 singleton, first part 7, 9] 0 a(t)  Bs
4 singleton, second part [9, 90 + 2h] 1-9¢ a(t) By
5 terminal correction [0 +2h,T] 4k?Lg a(t)  Bs

Table 7.2. The five stages of the local window. The length is the length of I; divided by &, and the
mass of stage j is a(t)/n; with block sizes n; =3, 1, =2, n3 =ng =ns = 1.

The perturbed path consists of an initial segment on [0, g9], on which the three coor-
dinates share every increment, with rate ee! and mass «(t)/3; the local window; and a
final segment on [T, 1] with rate Id and mass «(t). The baseline path is the same with the
baseline window. It is the path of Lemma 4.20(b), with the stages split at the scalar times
go, qo +2h and T.

The contrast. The rates have the following meaning. In this description we assume h > 0;
at h = 0 the window has length zero, and all its covariance increments vanish. Let g,
$2, §v, §x and gy, be independent centered Gaussian variables with variances bh, bdh, bh,
b(1—9)h and b(1 — 8)h. In the baseline window, these are the field increments: the three
coordinates share g1 on [gp, 7], the coordinates x and y share ¢, on [r,g], the coordinate v
receives g, on [r, go + 2h] (split between stages 3 and 4), and x and y receive g, and g, on
[9, 90 + 2h]. We define the contrast

1
E= E{wo(gl — 92— 8x—&y) +wigu}- (7.4)
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The perturbation adds J E to the field of x, subtracts it from the field of y, and leaves the
field of v unchanged. Collecting the coefficients of the five Gaussian variables, we find
that the perturbed field vector of the window is

€081 + €182 + Cu&o + Cx8x + €yQy-
This explains the rates By, ..., Bs. By independence,

Var B = %{w5(1+z9+2(1— )) +wi} =

Cov(E,g1+82+8x) =bwy(1—-8—(1-19))
Cov(E, g1+ 8gv) = b(wo +w1) = b,

0, (7.5)

and the same holds with g, in place of gx. These identities imply that the perturbation
changes the covariance of the window fields, divided by b, by

2L
h) Ly,

S(es(ex —ey)  + (ex —ey)e] ) + p

The first term changes the overlaps of v with x and with y by +6 and —4, respectively.
The second term is an excess covariance in the antisymmetric direction ey — e,. We have
0?Lg/h = hk*Ly = hxs/4. Stage 5 uses the rate Id — L, /4 instead of Id during a time hxs,
and it removes this excess exactly. We call stage 5 the terminal correction.

Lemma 7.1 (Identities of the window). For every k € R, the following hold.
(a) e-Bje=e- B‘?efor 1 <j <5; these numbers are 9, 4, 1, 3 and 3.
(b) ¥jxBj = LB} + k(eo(ex —e,)T + (ex —ey)e]). In particular, both sums have all
dzagonal entries equal to Tr.
(©) Y n;lijje Y u] K]B e = Tre.
(d) Let S be the permutation matrix that exchanges the coordinates x and y, and write B;(k) for
the dependence on k. Then SBj(k)S = B;(—k) and SB}S = B} for every j.

Proof. For (a), we have e-cp =3,e-¢c; =2,e- ¢y, =e-cy =e-¢, = 1and Lre =0, and
the same numbers for the baseline vectors e, ex + e, and e,. For (b), note that Yj<aK;B;
is the covariance of the perturbed window fields divided by b. The computation above
gives
h) kB =hY B +5(eo —ey)" + (ex —ey)el ) +hk’LyLy,
j<4 j<4

while hxsBs = hxsBs — hk*LsL,. Adding and dividing by h gives (b). The diagonal of the
baseline sum is x1 + x2 + x4 + k5 = 77 in the coordinates x, y and x1 + x3 + x4 + k5 = T
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in the coordinate v. For (c), we have Bie = 3¢y, Boe = 2¢1, Bze = ¢, Byje = ¢y + ¢x + ¢y
and Bse = e, so that

an_lijje =c+0c+c+ (1 — ﬂ)(cx + Cy) + Kse.
]

Its v entry is 2 + «s5. Its x entry is

(1 + C(J()k) + 19(1 — wok) + w1k + (1 — 1.9)(1 — Zwok) + K5
=2+x5 —|—k(w1 — (1 — 19)600) =TT,
and the y entry is the same with k replaced by —k. For the baseline we find e + ¢(e, +e;) +
ve, + (1 — ¥)e + xse = tre. Finally, (d) holds because Scy(k) = co(—k), Sc1(k) = ¢1(—k),
Scy(k) = co(—k), Sex(k) = ¢y(—k), Scy(k) = cx(—k) and SL,S = Lj. O

Part (b) says that the window shifts the overlaps of v with x and y by £ and changes
nothing else in the total covariance. Part (c) is the identity behind the cancellation of the
linear part of the terminal function in Sections 7.3 and 7.4.

Lemma 7.2 (Admissibility and endpoint). Let qo € K, 0 < h < hy and |k| < ko, and suppose
that 9Kgh < a.. Then every increment of the perturbed path is positive semidefinite, and its
masses are nondecreasing along the path. Its endpoint is

1 r4+06 r—9o
Ds=D(r,q,6)=|r+d 1 q . (7.6)

r—6 g 1
The same holds for the baseline path, whose endpoint is D(r,q,0).

Proof. The rates By, ..., By and the baseline rates are sums of matrices of the form cc'.

The matrix L, has the eigenvalue |ex — ey|> = 2 on e, — e, and the eigenvalue 0 on the
orthogonal complement, and Id — L,/4 has eigenvalues 1,1,1/2. This proves that the
increments are positive semidefinite.

The masses are nondecreasing within each stage because « is nondecreasing. At the
junctions, they are a(qo)/3 on both sides of qo, then a(r)/3 < a(r)/2, then a(q) /2 < «(r),
and they are continuous at the remaining junctions. The inequality a(q) < 2x(r) holds
because [go, T] C K/, so that

a(q) —a(r) < Kg(q—r) = 0Kgh < ax < ae(r).
All masses are at most 1.
For the endpoint, the baseline path ends at goee' + & Y K]'Bjo + (1 —T)Id. We have
hxy = h, hky = hxs = 0h and h(x4 + x5) +1 — T = 1 — g, and this endpoint equals
ree’ + Oh((ex+ey)(ex+ ey)T + evel) + (1 —¢)Id = D(r,4,0).

By Lemma 7.1(b), the endpoint of the perturbed path is D(r,q,0) + hk(e,(ex — e,)T +
(ex —ey)el) = Ds. O
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The trial value

Let A, = maxy <k, X xj|Bj|, where |B;| is the operator norm, and fix hy € (0, /1] such
that

In the rest of this section we assume that gy € K, 0 < h < hy and |k| < ko, so that
Lemma 7.2 applies. We now define the trial value and express it through the local
window.

For N > 1, let (QN), m(N)) be the admissible path obtained from the perturbed path
by dividing [0, go], each scalar interval I; and [T,1] into N intervals of equal length,
keeping the covariance increments, and giving each increment the mass of the path at
the left endpoint of its scalar interval. The proof of Lemma 7.2 shows that these masses
are nondecreasing, and the endpoint is Ds. We define

T(qo,h,k) = lim (¥(Q™),m™),0) - Z / m™ d[|QM|2). (7.8)
The expression in parentheses is the trial value TD5(Q(N ),m(N ),O) of Definition 4.15,
whose mismatch term ||Ds — Q||% vanishes because the endpoint is D;; by Lemma 7.3
below, T (g0, h, k) is a trial value for Dy in the sense of that definition. We write 7°(qo, h, k)
for the same limit for the baseline path.

To describe the limit, we use the flows of Section 6. The local block is the flow, in
the sense of Definition 6.1 and Lemma 6.2, of the stage datum with / = 3, N = 5,
matrices By, ..., Bs, durations hx, ..., hxs, and masses m;(T) = nj_llx(qo + h(o; + K]'T))
for T € [0,1]. Here T = 0 is the end of I; closest to the root of the hierarchy, and T = 1
the end closest to the terminal time. The flow F solves

bhx;
~0cF = 22 B D2F oyt~ j+ 1) VE-BVF} on (j-1j) xRS, j=1,..5

2
(7.9)
with F(5,2) = Yicfoy} P(T,2z:), and we set

B(qo,h,k,z) = F(0,z).

We define B° in the same way with the rates B;. For masses that are constant on the
pieces of a partition, the flow is the composition of the integration steps of Definition 4.1
(see (6.2)), that is, the value of a finite hierarchy; for the masses above it is the limit of
these values (Lemma 6.2(b)).

For the initial segment, let f: R — R have bounded derivatives of orders one and
two. We write H(f) = 1 ,f, in the notation of Corollary 6.14: this is the value at (0,0)
of the solution CDjf of

a(t)

b
—0if = (92205 + T(achj;)z) on[0,q0] xR, ®%(q0,) = f,
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in the sense of Lemma 6.2. It is the one-site recursion of three coordinates that share every
field increment on [0, 4], acting on a function of their common value (Remark 6.15), and it
is the operator H, of Section 8.4 on the interval [0, go]. By the first claim of Corollary 6.14,

H(3P(qo,-)) = 39(0,0). (7.10)

Finally, the penalties of the two paths are the limits II(qo, i, k) and II° of
[m™N) d||QN)||2, and we write ATT = IT — IT° and

V(qo, h, k,z) = B(q0,h,k, ze) — 3P (g0, z) (z € R). (7.11)
Lemma 7.3 (The trial value). The limit (7.8) exists, and the following hold.
(a) For every n > 2 such that Dy is feasible, we have ps3,,(Ds) < T (qo,h, k).
(b) T(qo,h,k) = H(B(qo, h,k,- e)) — %H(qo,h, k), and the same holds for the baseline path
with B® and T1°.
(c) B°(q0,h,k,ze) =3D(qo,z) forallz € R, I1I° =6 f01 ta(t) dt, and T°(qo, h, k) = 3Ps.
(d) We have

b
T (qo,h, k) — 3P = 7-[(3<I>(q0, O+ V) — ”H(BCI)(L]O, )) — ZAH. (7.12)
(e) Let @0 = 0 and Qj = Zigj «;B;, and define QJO in the same way with the rates B7. Then
2 thKj 1 ~ ~o o o
AlT=Y /o (g0 + h(0j + x;7)) [(Qj_l +x;TB;) : B; — (Qj_1 + x;TB]) : B]-} dr.

j=1
(7.13)

1

Proof. We first identify the values of the finite paths with step flows, then pass to the
limit, and then treat the baseline and the penalties.

Step 1: the finite paths as step flows. We consider the stage datum with seven stages:
the initial segment, with matrix ee', duration go and mass a(goT)/3; the five stages of the
window; and the final segment, with matrix Id, duration 1 — T and mass a(T + (1 — T)7).
Its terminal function is z +— Y;log(2 cosh z;). The masses of (QN), m(N)) are the sampled
masses of this datum for the partition of each stage into N pieces of equal length. By the
remark after (6.2), ‘F(Q(N ), mN ), 0) is the output at z = 0 of the corresponding step flow.

Step 2: the limit. The sampled masses converge in L! to the masses of the datum,
because these are nondecreasing functions. By Lemma 6.2(b), the step flows converge
uniformly to the flow of the seven-stage datum, and in particular the values converge. By
Lemma 6.2(c), applied twice, this flow is obtained by composing the flows of the three
parts. The final segment, with this terminal function, gives Y, ®(T,z;): its matrix is Id
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and the terminal function is a sum of functions of single coordinates; by Lemma 4.2(c),
its step flows are sums of scalar recursions (4.3), which converge to ® by the definition of
®, (Proposition 4.3(i)). This function belongs to C?, since |u| < 1and 0 < x <1, and to
C* by Lemma 5.1. The window then gives B, which belongs to C? by Lemma 6.2(d): its
terminal function has ||D?fljc < 1, and 2-3b||D?f||e Y hxj|Bj| < 6bho/A, < 1 by (7.7).
By Remark 6.15 the initial segment acts on z — B3(ze) as H. We conclude that the values
converge to H(B(-e)). The penalties converge as well. On the window, this is Lemma 6.7,
with Q, = goee'. On the initial and final segments, the penalties are Riemann-Stieltjes
sums Y_; m;(]|Qi]|2 — [|Qi—1/|%), in which m; is the value of a nondecreasing function at
the left endpoint of a piece and ||Q||% is a continuous, piecewise quadratic function of the
scalar time; they converge to the corresponding integrals. This shows that the limit (7.8)
exists, and it proves (b). The endpoints, values and penalties converge, and (a) follows
from the last sentence of Proposition 4.19.

Step 3: the baseline. Let ay be the step distribution function equal to « at the left
endpoints of the scalar partition. The baseline finite path is the path of Lemma 4.20(b) for
an, whose breakpoints contain r and g: the common increments are those on [0, 7|, the
xy-increments of stage 2 precede the v-increments of stage 3 (their masses are ordered by
Lemma 7.2), and the independent increments are those on [g,1]. Lemma 4.20(b) implies
that its trial value is 3Pg(ay) and that its penalty is 6 fol tan (t) dt. By Proposition 4.3(ii),

these converge to 3Pg(a) and 6 fol ta(t) dt, and Pg(a) = Pg by Theorems 4.4 and 4.5. The
proof of Lemma 4.20(b) also shows that the step flow of the baseline window, applied
to Y, ®u, (T, z;), equals 30y, (q0,z) at ze. By the last estimate of Lemma 6.2(a), by
Lemma 6.2(b), and by Proposition 4.3(ii), the left side converges to 5°(qo, 1, k, ze) and the
right side to 3®(qq, z). This proves (c), and (d) follows from (b), (c) and (7.10).

Step 4: the penalty. During stage j, at the fraction T € [0, 1] of its scalar interval, the
perturbed path is Q = gpee™ + h(@j_l + x;7B;). Then d||Q||2 = 2Q: dQ = 2hx;Q: B;dT,
and the mass is a(qo + h(0j + ;7)) /n;. The term 2hx;qoee” : B; = 2hi;q e - Bje is the same
for the baseline path, by Lemma 7.1(a). The initial segments of the two paths coincide.
On [T, 1], both paths have d||Q||2 = 2trQ dt, and tr Q(T) is the same for both paths,
because Y. kjB; and Y KjB;? have the same diagonal (Lemma 7.1(b)). Subtracting the two
penalties, we obtain (7.13). O

By Lemma 7.3(a), every upper bound for 7 (qo, h, k) is an upper bound for the con-
strained pressure p3 ,(D;). The rest of the section bounds 7 (qo, i, k) — 3Pg through (7.12).
In (7.12), the function V, the number AT, and the part of IT accumulated on [go, 1] depend
on « only through its restriction to [go, 1]. Changing a on [0, g¢) leaves them unchanged;
we use this in Section 8.
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7.2 Derivatives of the local block

We now apply the estimates of Section 6 to the local block. Let U = [0, h1] x [—ko, ko.
The stage datum of (7.9) satisfies the hypotheses (H1)—(H5) of Section 6, with ¢ = 3 and
N =5, for the following reasons.

* (H1): the matrices B; and B? do not depend on /, are polynomial in k, and are positive
semidefinite (Lemma 7.2). Some of them are singular.

* (H2): the durations are hx;(k), where x; > 0 is a polynomial in k. The coefficient
K5 = 4k?Ly of the terminal correction vanishes at k = 0.

* (H3): the masses m;(t, h,k) = n]._loc(qo + h(oj + xj(k)T)) take values in [0,1]. For
(h, k) € U, the argument of « lies in K’, on which « is infinitely differentiable, and all
derivatives of m; in (h, k) exist and are continuous.

e (H4): the terminal function is f(h,k,z) = Y; ®(q0 + htr(k),z;). By Lemma 5.1 and

L

Lemma 5.3(v), every derivative 9)"9/*Dj, f with (7y;, vk, 1) # (0,0,0) exists, is continu-
ous, and is bounded on U x R3.

(H5): since 0 < x < 1 and f is a sum of functions of single coordinates, we have
ID?fleo <1, and 2€bhoA.||D*fllee < 6bhoA« < 1 by (7.7).

The suprema that enter the constants of Proposition 6.3(ii) and Lemma 6.7 are bounded
uniformly in go € K, because they involve only the derivatives of « and ® on K. By
Remark 6.6, the conclusions are uniform in gg € K.

Lemma 7.4 (Derivatives of the local block). Let hy be as in (7.7). The following hold for
go € K, 0 < h < hy and |k| < ko, where derivatives in h at h = 0 are right derivatives. All
constants depend only on B, 8, ko, K and the orders of the derivatives.
(i) For all integers vy, vr,j > 0 with 4, + ¢ +j > 1, the derivatives azh8ZkD£B and
9"k DLB° exist, are continuous, and are bounded uniformly in z € R,
(ii) For all integers vy, Yk, j > 0, the derivative BZ’7azk8£V(q0,h, k,z) is bounded uniformly in
z. Moreover,
V(qo,h,0,-) =0, V(qo,h,—k,-) = V(qo, Ik, ),
and V(qo,0,k,-) = 9,V (40,0,k,-) = 0.
(iii) There exists C such that, for 0 < j < 3 and all z,

8LV (qo, h, k,z)| < CH?K2. (7.14)

(iv) The function A1 is smooth in (h, k), with bounded derivatives of every order, it is even in k,
it vanishes at k = 0, and |AT1| < Ch?k?.

We have || V||CZ, < Ch?k* = C4?, which is at most C6%/h for h < 1. Of the derivatives in

(i) and (ii), we use those with 7, <4, 7, < 2, and j < 3; they have weight j 4+ 2(y, + 7x) <
15 in the sense of Section 6.
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Proof. Part (i) is Proposition 6.3(ii), with constants uniform in qp € K by Remark 6.6. The
bounds include the right derivatives at 1 = 0 and the derivatives at k = 0, where the
terminal correction has zero duration (Remark 6.5). The value B itself has linear growth,
and (i) does not bound it.

For (ii), we first prove the identities. If k = 0, then B; = B]?’ for j < 4 and x5 = 0.
The perturbed and baseline windows coincide, and V = B°(-e) —3®(q0,-) = 0 by
Lemma 7.3(c). For the evenness, let S be as in Lemma 7.1(d). The durations and masses
are even in k, and the terminal function is invariant under S. If F solves (7.9) at k, then
(t,2z) — F(7,5Sz) solves it at —k, by Lemma 7.1(d), and it has bounded first and second
spatial derivatives. By the uniqueness in Proposition 6.3(i), B(qo, h, —k,z) = B(q0, h, k, Sz),
and S(ze) = ze.

At h = 0 all durations vanish. Let ¢(z) = Y; ®(qo,z;). Then B(q0,0,k,z) = ¢(z) by
Remark 6.4, which implies that V' (g, 0, k, -) = 0. By (6.5), in which the average mass of
stage j at h = 0 is a/n; with a = a(qo),

5

a
B(00,0.k,2) = Tr L 0r®(0, ) + 5 L { By: DP0(@) + - Volz) - BV o(a) |
i =

ay

The first term comes from the dependence of T on h. At z = ze, we have D?¢ = x(qo,z)Id
and V¢ = u(qo,z)e, and the sum equals x(qo,z) Y «;j tr B; + u(go,z)%a ) n]._lxje - Bje.
By Lemma 7.1(a) and (b), it does not change when B; is replaced by B]C-’. Since
B°(qo,h, k,ze) = 3P(qo,z) does not depend on h, we conclude that 9,V (qo,0,k,-) = 0.
The bounds in (ii) with 7y, + ¢ +j > 1 follow from (i), the formula for derivatives along
the diagonal in Remark 6.6, and Lemma 5.1, since V is the difference of B(- e) and the
function 3®(qy, -), which does not depend on (%, k). Finally, V itself is bounded, since
V(q0,0,k,-) = 0 and 9,V is bounded.

For (iii), let 0 < j < 3. Taylor’s formula and the identities V(q¢,0,k,-) =
0,V (q0,0,k,-) = 0 yield oLV (h) = foh(h — ') 020V (') dl'. The function 920.V (K, k)
vanishes at k = 0 and is even in k, which implies that [020.V (I, k)| < % sup|02020.V|.
Combining these bounds with (ii), we obtain (7.14).

For (iv), Lemma 6.7 with Q. = goee' shows that the penalties of the two windows
are smooth with bounded derivatives of every order, and their contributions on |0, qo]
and [T,1] cancel in AIT (Step 4 of the proof of Lemma 7.3). The penalty of each path is
invariant under Q — SQS, since ||SQS||r = ||Q||r; by Lemma 7.1(d), this proves that AIT
is even in k. At k = 0 the two windows coincide, and AIT = 0. Finally, AIT = h2®(h, k),
where @ is the sum in (7.13) without the factor /?; since ® is smooth, even in k and zero
at k = 0, we have |®| < Ck?. O
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Corollary 7.5 (Reduction to the boundary perturbation). For g0 € K, 0 < h < hy, and
k| < ko,

b
T (q0,h k) — 3Pg = BV (qo, h,k, Yao) = 7ATI(q0, 1K) + Ein,  [Ein| < Chik®.

Proof. By Lemma 7.4(ii), V, V/, and V" are bounded, and ||V |« < Ch?k? by (7.14). Using
Corollary 6.14 withn =3, t, = gp, and & = Ch?k?, we find that

C2htk*

’H(3<I>(q0, )+ V) = 30(0,0) — V(g0 bk, Yy)| < =
We have 3®(0,0) = H(3P(qo, -)) by (7.10), and inserting this bound into (7.12) completes
the proof. O

The expectation EV(qo, h, k, Yy,) is taken under the law of the scalar diffusion at the
tixed time g, which does not depend on / or k. This is why we expand at a fixed left
endpoint go rather than at a fixed center r.

We expand AIT explicitly. We write 2 = a(go) and insert a(qo + h(oj + x;T)) =
a+a'(qo)h(oj +x;T) + O(h?) in (7.13). Then the Taylor polynomial of degree three of AIT

in 1 is ah®>Ny(k) + tx’(qo)h3Nl(91) (k), where

2K ~
N (k 1 J/ (0 +17)"| (Qj-1 +x;7B)) : By — (Qf_y +7B;) : By | dT  (7.15)

fori € {0,1}, and Ny = N, lgo). The integrands are polynomials in 7, and we find

20302 + 60 +4) 4 16

248 4
k*, Ny (k) =

—k* - k4, (7.16)

B(1-8),5
9 243

(2 0)2 32— 9)¢

Ny (k) =

and Nl( /)Z(k) = 1082 — 7180)4 _ 218646 The polynomial N lg ) enters only through the
cancellation in Proposition 7.13, and we do not use its value.

7.3 Taylor coefficients at constant mass

By Lemma 7.4, the function & — V(qo, h,k,z) has four bounded derivatives, and it is
determined up to an error O(h*) by its Taylor polynomial of degree three. In this section
and the next we compute this polynomial. We write [X],, = 0} X|,—q/n! for the Taylor
coefficients of a function X of h at h = 0.
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The recursion for the coefficients

By Proposition 6.3(iii), the derivatives d} F solve the equations obtained by differentiating
(7.9) in h. Evaluating them at 1 = 0, we obtain a recursion for the Taylor coefficients
[F]n(T,z) of the flow. We write [m;];(T) = o) (q0) (0j + K]'T)l/(l! n;) for the Taylor coeffi-
cients of the masses. The right side of (7.9) contains the factor 1, and taking the coefficient
of h" we find, forn > Tand T € [j — 1,]],

[Flu(t) = [Flu() + 5 | {B;: D[Fluna(7')

+ Y I =) VIFE) BV I[Fl () dr,
I4+-p+p'=n—1

T

(7.17)
with [Fl]p = f(0,k,-) and [F],(5,z) = ;—’TZ Y. 07 ®(qo,z;). We call each use of the right
side of (7.9) in this recursion an insertion. By (5.19) and its consequences in the proof of
Lemma 5.3, 9/®(qo, -) is a polynomial in a(gp),...,&" 1 (go) and in the spatial deriva-
tives of ®(gp, -) of orders one to 2n. By induction on n, for every n > 1 the coefficient
[B],1(z) is a sum of products of spatial derivatives of positive order of ®(qo, -) at zy, zx, zy,
of total spatial order at most 2n, with coefficients that are polynomials in k and in
(qo),...,2" V(o). Each power ' of the expansion of a mass carries a factor a(!)(qq),
and each insertion of the right side of (7.9) carries a factor /; in particular, a”’(go) does
not occur for n < 3. The same holds for B° and for V.

We call the constant-mass part of [V], the value of this polynomial at a’(go) = a’(g0) =
0, with the other variables unchanged. It is the value of the recursion when every mass
m; is replaced by the constant a/n;, with a = a(g0), and when the time derivatives of ®
at go are computed from the Parisi equation with the constant profile 4. In this section
we compute the constant-mass part. The remaining part is computed in Section 7.4.

Formal Gaussian steps

With constant masses, each stage is a Gaussian integration step, and the three stages of
mass a combine into one step by Lemma 4.2(b). It is convenient to subtract the scalar
evolution of the terminal function from this step. The result is a step whose covariance is
not positive semidefinite, and we treat it as a formal object.

Let ¢ > 1, let X be a symmetric ¢ x ¢ matrix, let m € [0,1], and let f be a smooth
function on RY. We define fI¥! = f and, for n > 1,

f[n] _ %(Z : sz[nfl] Tm Z vf[P] .va[p']>, (7.18)
p+p'=n-1

and we write Tm,sZ f =Y f ] for the resulting formal power series in e. It is the
unique formal solution of 0.F = %(Z : D°F + mVF - ZVF) with F = f ate = 0. By
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induction, " is a sum of products of derivatives of f of positive order, of total order
2n, and it is a homogeneous polynomial of degree 7 in the entries of ¥. Formal series of
functions are composed by substitution: if the function in (7.18) is itself a formal power
series in ¢, we insert this series and collect the powers of e. The coefficient of each power
involves finitely many terms. The relation with the integration steps of Definition 4.1 is
the following.

Lemma 7.6 (Formal steps). Let m € [0,1], let X, % be symmetric ¢ x  matrices, and let f be
smooth with bounded derivatives of positive order.
(@) IfZ = 0, then € — T, csf (2) is infinitely differentiable on [0,1], and Ty, ex f (2) is its Taylor
series at e = 0.
(b) Tm,sZTm,SZ’f = Tm,e(2+2’)f'
(c) For ¢ > 0 such that m/c € [0,1], we have Tm/clgz(cf) =c Tm,st-
d) If = is diagonal with entries oy,...,00 and f(z) = Y;9i(z), then Ty sf(z) =
Zi Tm,wl-lpi(zi)'
(e) Forc,u € Rand ¢ € RY,

emu?

Tues(c+ue -z+f)(z) =ct+ue -z+ e X&' + (T f) (z +emuze’),

where the last term is expanded in powers of € by Taylor’s formula in the shift.

Proof. For (a), let ¥ = 0. By Lemma 6.9(b) and (c), the function F(¢,z) = Ty, e f(2)
is infinitely differentiable on [0,1] x R’ and solves o.F = %(L:D?F + mVF - VF).
Differentiating this equation n — 1 times in ¢ and setting ¢ = 0, we find by induction that
O"F(0,-) = n! flnl,

For (b), both sides are formal series whose coefficients are polynomials in the entries
of ¥ and ¥’ and in the derivatives of f. If ¥,¥’ > 0, then Lemma 4.2(b), part (a), and
the chain rule show that the two sides have the same coefficients. The set of pairs of
positive semidefinite matrices contains a nonempty open subset of the space of pairs of
symmetric matrices, and a polynomial that vanishes on a nonempty open set vanishes
identically. This proves (b). Parts (c) and (d) follow from (7.18) by induction on n: for
(c), the function (cf)!" computed with mass m/c equals c f"l computed with mass 1,
since the quadratic term acquires the factor (m/c)c? = mc; for (d), mixed derivatives of f
vanish and the recursion splits into one recursion for each coordinate. For (e), let £ > 0
and m > 0, and let X be a centered Gaussian vector with covariance €. Multiplying the
law of X by e X /[Ee"t e X ghifts its mean to emuXe’, and Ee“e X = eem* el Te'/2 g
obtain

smu2

Tnes(c+ue -z+f)(z) =c+ue -z+

e -Ze' + (Tyexf) (z + emuXe’). (7.19)
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For m = 0 this is immediate. Taking Taylor series in ¢ and arguing as in (b), we obtain (e)
for every symmetric X. O

The identity (7.19) is the Cameron—-Martin formula for a finite-dimensional Gaussian
shift, obtained by completing the square as in [107, Section A.3, (A.6)].

The coefficient matrices

We define

Ao = cocg, A1 =Bcie], Ao = cpeg + (1= 8)(cxef + cyc;) —21d — K’LgL,.
(7.20)
We have Ag = k1B1, A1 = KBy, and Ay = k3B3 + k4B4 + k5B5 — Trld. The matrices A
and A; are positive semidefinite, and A; is not: its (v,v) entry is —1. At k = 0 we have
Ao =ee’, A; = d(ex +e,)(ex +e,)T and Ay, = deye] — (1 + 9)Id, which are the same
expressions for the baseline rates. By Lemma 7.1(b) and (c),

diag(Ag+ A1+ A2) =0,  (3A0+ 3A1+ Ar)e=0. (7.21)
Moreover, e - Age =9, e- Aje =489, e- Ape = —3 — 209, and

0 14k 1—k
N+MAN+MN= |14k 0 149
1—-k 149 0

For ¢ = 1/2 we have wy = 2/3, w; = 1/3, L1/5 = 11/9, Ag = cocd with ¢g = (1,1 +
Z 11— 2—")-r and
3/ 3 7

k k
-1 3 —3
k 2k 2k _ 3 2k?
=3 5373 = /
_k 22 _% 2% 3
3 3 3 3 2
2k 2k
1 14 % 1-%
_ 2k 2k* |, 2k | 3 3 _ 2k
M+M=[1+5 F+5+; -5
2k 3 _ 2k 2k 2% , 3
-5 3-%5 S -3+3

Lemma 7.7 (Reduction to three formal steps). Let a = a(qo) and ¢(z) = Y_; (qo, z;). For
n < 3, the constant-mass part of [B], is the coefficient of h" in

A~ A~ A~

Tay3,ohng Tay2,bn0; Ta,bhn, @5 (7.22)

and the constant-mass part of [3°], is the coefficient of h" in the same expression at k = 0.
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Proof. With the constant mass a/n;, stage j maps F(j,+) to F(j —1,-) = a/nj,thijF(j/ ),
by (6.2). By Lemma 7.6(a) and the chain rule, the recursion (7.17) for this stage is
therefore the recursion of the formal step T, /nj, bhs;B;s with e = h. By Lemma 7.6(b),
the stages 3, 4, and 5, all of mass a, combine into Ta, bh(As+7p1d)- With the constant
profile a, the Parisi equation reads 9;® = —5(9,,® + a(3,®)?), and the Taylor series
Y. (htr)"of®(qo,-)/n! is the formal solution of this equation in the time htr, that is,
Ta —bhr; P(90,+). By Lemma 76(d) the terminal function is therefore T, —bhtld®- By
Lemma 7.6(b) again, T, yj,(A,+7;1d) Ta,_bhfﬂd Ta phA,, Which proves the first claim. The
second is the same computation with the baseline rates, whose coefficient matrices are
the values of Ay, A1, Ay atk = 0. O

The scalar evolution of the terminal function between qo and T appears in (7.22)
through the term —77lId in Aj. It accounts for the change of the curvature of the terminal
function between the times T and gg. This change is of order &, and it enters at order >
through the quadratic part of the terminal function; the term —7rld in A, retains this
contribution in the coefficients computed below.

Expansion at a centered point

We now expand compositions of three formal steps applied to a separable function whose
linear part vanishes. For symmetric matrices X9, %1, X we write X< j=20+ L and
Y 1=0.

Lemma 7.8 (Expansion at a centered point). Let X, 21, %, be symmetric 3 x 3 matrices with
diag(X<2) = 0, and let mg, my, my € (0,1]. Let p: R — R be smooth with (0) = ¢'(0) =0,
write x = ¢"(0) and w = ¢""(0), and set ¢(y) = Y; ¥ (y;). Let €(¢) be the value at'y = 0 of
Tmo,eZOTml,szl Tmz,ezzlp- Then [€]o = [€]; =0,

X2 2
(€2 = 7 Y mi(IZ<illF = IZ<i-l7), (7.23)
j=0
and 22
(€] = x°Q +35 Zm] (cub(Z<;) — cub(Z<j_1)), (7.24)

where, with Y1 = myXy + my1Xq and Y2 = m3%3 + mymy(T1p + ToXq) + mix3,

2 2 2
m m m
Q= 23+ 57 tr(155) 2 tr(22%,) + o >3
2
m
+ 5 tr(ZoYa) + % tr(Z3Y;) + ?0 try3.
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The sum in (7.23) is the squared-norm integral (4.14) of the path with increments
¥y, X1, X and masses g, mq, my. In its cross terms 2m; X<; 1 :%;, the mass is that of the
later increment.

Proof. We first determine which products of derivatives of { can occur. We then compute
the coefficients of the terms that are linear and quadratic in ¢, and finally the term that is
cubic in ¢. The computations in Steps 2 and 3 do not use the condition on the diagonal
of Y.<, which enters only at the end of each step.

Step 1: the possible terms. By the remark after (7.18), applied to each of the three steps,
[€],, is a sum of products of derivatives of positive order of ¢ at 0, of total order 21, with
coefficients that are polynomials in the entries of the ¥; and in the m;. Aty = 0, the
derivatives of order one vanish, because ¢’ (0) = 0, the mixed derivatives vanish, because

§ is separable, and 8/ ((0) = ¢(P)(0). We conclude that [¢]y = $(0) = 0 and
[€h=ax  [€h=cp®(0)+ax® (€ =cp'®(0) +csx9p™ (0) + cow® + 71,

where the coefficients c; are polynomials in the entries of Xy, %1,%, (with the masses
fixed). These coefficients depend on ¢ only through 1()(0) for 2 < p < 6, and we may
compute each of them with a convenient choice of .

In Step 2 we take 1 smooth with compact support, for instance the Taylor polynomial
of degree six of the given ¢ multiplied by a smooth function with compact support
that equals one near the origin. We also assume in Step 2 that Xy, 2,2, are positive
semidefinite. This is no loss of generality: the triples of positive semidefinite matrices
contain a nonempty open subset of the triples of symmetric matrices, and an identity
between polynomials in the entries that holds on this subset holds for all symmetric
triples. For a parameter 6 € [—1,1], Lemma 6.9(c), applied to the three steps in turn,
shows that the composition of the steps Ty, s, applied to 0¢ is infinitely differentiable
in (¢,0) € [0,1] x [-1,1]. By Lemma 7.6(a) and the chain rule, as in the proof of
Lemma 7.6(b), its Taylor coefficients in ¢ are those of the formal composition. We use
independent centered Gaussian vectors X, X, X with covariances €, €31, €2, and we
set §; = Xo + - - - + X, which has covariance X< ;.

Step 2: the terms linear and quadratic in . We replace by 0¢, so that ¢y, cp, ¢4 are
coefficients of 6 and c3, cs, ¢ are coefficients of 2. Let Uz = 6y and u = ijlgzj Uj1
for j = 2,1,0, so that Uy(0) is the value of the composition. At 6 = 0 all U; vanish.
Differentiating U; = m;l log IEje™ U1 in 6 at @ = 0, where [E; is the expectation over X;,
we obtain agu] = ]E]'aguj'_H and a(%u] = ]E]aguﬁ_l +m; Var]-(aguj+1). Let M] = ]E[II_J(SQ) |
Xo, - - -, Xj-1], so that Mg = E{(Sz) and M3 = §(S). These recursions imply that

2

- 1 m;
dpUo(0)],_, = EP(S2), Eaguo(o) l9—0 = 2 ?](IEMJZH - IEsz)
=0
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The first expression is Y ; (S, ;). Its Taylor coefficients in & are polynomials in the
diagonal entries (X<5);; without constant term. These polynomial identities hold for
all symmetric triples, and the coefficients vanish under the diagonal condition, which
proves that ¢; = ¢ = ¢4 = 0. For the second, we have M;,; = (H$)(S;), where H is
the heat average over the Gaussian vector Xj 1 + - - - + Xy, Wlth covariance &(X<» — Z<j).
We write § = -+ - + P + =6, with ¥, (y) = 9P (0)y?/p! and |p=6(y)| < Cly|”. All
the Gaussian vectors involved have covariances of order ¢. The part of M; 1 coming
from 1, with p < 6 is a polynomial in S; of the parity of p, and it is O(¢?/?) in every
L9; the part coming from ¢4 is O(¢’/2). A product of the parts coming from ¥p and
P has expectation O(elP+P)/2), with p = 7 for ¢, and this expectation vanishes if
p,p < 6 and p+ p' is odd. The terms of order ¢ and &> of IEM]%r1 come from the
three products that we now compute. Let () = eX.j, and let ' = e(X<> — X<;), so that
Qji + Q; = ¢(X<2);;- The Gaussian moments in the following three computations are
evaluated by the Wick-Isserlis pairing formula [61].

o For 1, we have M, 1 = %|S;]* + const and Var|S;|> = 2||)[|2. The means EM; do

not depend on j, and lEszH — IEM]2 = @(HZS]H% —||[£<j-1/%). This gives c3 and

proves (7.23).
e For 3, we have Hys(y;) = %(yl 3Q).y;). Using ES;S; = Q, ]ES?SZ = 30);Q);; and

IES?S? = 60?Z +90;;();Q);; for S = S;, we find

O (i + Q) (Qy + Q) }

My = wzz{ 4

(7.25)

Under the diagonal condition the second term vanishes, and EM 283 cub(Z<;).

Also My = 0, because 3 is odd. This gives cg.

]+1 -

* For the product of ¢, and ¢4, the means of the two parts of M; do not depend on j,
and by the Wick formula,

2 4
Cov(M), MY)) = ZQ (Qu +Qfy),
where M](z)l is the part of M; 1 coming from ,. Under the diagonal condition this

vanishes, and c5 = 0.

Step 3: the term cubic in ¢. It remains to compute c;, and we may take ¥(y) = xy>/2.
For positive semidefinite covariances and sufficiently small positive ¢, the logarithmic
determinant below is the Gaussian quadratic-exponential integral, obtained by diagonal-
izing and applying [107, (A.11)] in each coordinate. We derive its formal extension by
computing with the steps directly, for symmetric X, ¥1,%,. Let ¥ and H be symmetric,



7 A three-replica covariance perturbation 7.3 Taylor coefficients at constant mass 135

¢ € R, and m € (0,1]. For a quadratic function F = c(e) + 3y - H(¢)y, we have £: D’F =
tr(ZH(e)) and VF-EVF =y- H(e)LH(e)y. The equation 0cF = 3(Z: D*F + mVF-LVF)
with F = ¢+ Jy- Hy at ¢ = 0 reduces to ¢ = Ytr(ZH(e)) and H' = mH(e)ZH(e).
Differentiating, we find that the power series H(¢) = H(Id — emXH)~! and c(e) =
¢ — (2m)~'logdet(Id — em¥~H) solve these equations. By the uniqueness of the formal
solution,

=~ 1
T ex <c + %y . Hy) =c— o log det(Id — stH) + %y -H(Id — stH)’ly,

where the right side is expanded in powers of e. By the substitution rule for formal
series, the same holds when ¢ and H are themselves formal power series in ¢. Starting
from Hz = xId, the three steps produce the matrices H, = x(Id — emyx%;)~! and
Hy = Hy(Id — em;Z1Hp) ™1 = xId + ex?Y1 + €2x°Y2 + O(€?), and the value at y = 0 is

p 1

ZH ).

2
1
— Z 57 108 det(Id — em;Z; Z Z
j=0 "7 j=0p>1
Collecting the terms of order &3, we obtain x*>Q. For example, for j = 1 the terms with

2 2
p =1,2,and 3 contribute =2 tr(21X3), "2 tr(¥2%,) and " tr £, respectively. The terms
of order ¢ and €? are %tr X<, which vanishes under the diagonal condition, and (7.23).
This completes the proof. O

In Lemma 7.8 we take ¢ = h, ¥; = bA;j and (mo, my,my) = (a/3,a/2,a). With these
masses Y1 = a(Xp + 21/2) and Y, = a?(Z; + £1/2)?%. We define the trace polynomial

tr A3 N tr(A1A3) N tr(A3A;) Lo A3

k) =
Cx (k) 6 2 4 24 (7.26)
tr(Ao(A2+ 3A1)2)  tr(A3(Ar+3A1)) A3
+ + ,
2 6 54
the Wick polynomial

B cub(Ag)  cub(Ag+ A1) — cub(Ay)
Culk) = E{ 3 2 (7.27)

+ cub(Ag + A + Ag) — cub(Ag + Al)},
and
1 1
N (k) = §||A0||% + §(||A0 + A1llF = [[Aol3) + [[ A0 + A1+ Ag||F — || Ao + Aq |3

These are polynomials in k whose coefficients are rational functions of ¢, and they are
even in k by Lemma 7.1(d).
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Proposition 7.9 (The constant-mass part). Let a = a(qo), xo = x(q0,z), and wy = w(qo, z).
The constant-mass parts of [V]o, ..., [V]s are

0, 0, —=a Ny(k), a®b°x3 Cy (k) + ab>wi Cy(k),

respectively. Moreover, Cy(0) = Cy(0) = 0, and N§ = Nj.

Proof. Let ug = u(qo,z) and, for y € R3, write ¢(ze +y) = 3®(qo,z) + uge -y + ¥(y),
where §(y) = ¥; ¢ (y;) with ¢(y) = P(q0,z+y) — P(qo, z) — uoy- Then ¢(0) = ¢'(0) =0,
9" (0) = xo and "' (0) = wp. We use Lemma 7.6(e) for each of the three formal steps
in (7.22), from the inside out. Formal steps commute with translations, because their
coefficients do not depend on z, and the translations produced by the inner steps pass
through the outer ones. The total translation is hbaug(%Ao + %Al + Az)e, and the total
added constant is hbaube - (3A¢ + 1A1 + Az)e. Both vanish by (7.21), which implies
that the value of (7.22) at ze is 3®(qo, z) plus the value (k) at y = 0 of the three formal
steps applied to ¢. By (7.21), Lemma 7.8 applies to X; = bA;, and it gives [€]o = [€]; =0,

(€], = %aNg(k) and [€]3 = a?b?x3Cy (k) + ab>w3Cy (k). The same holds for the baseline,
with the values at k = 0. By Lemma 7.7, the constant-mass part of [V], is the difference
between these expressions and their values at k = 0.

At k = 0 these values vanish. Indeed, at k = 0 the composition (7.22) equals ¢ on the
diagonal, for every smooth function @y in place of ®(qy, -) in the definition of ¢. To see
this, note that A, = diag(—1, -1 —8¢,—1 —9) at k = 0, and by Lemma 7.6(d) the inner
step maps @ to Py(zy) + Px(zx) + Px(zy), With ¢, = Ty _pn®o and ¢, = Tu’_bh(prﬂ)cbo.
The covariance of the shared step is a multiple of (ey + e,)(ey + e,)T, and its recursion
(7.18) involves only derivatives in the direction e, + e,; on the set {zy = zy}, it is the
one-dimensional recursion with variance bh¢ and mass a/2 applied to 2¢,, which gives
ZTa,bhlggbx = ZTa,—bhq)O by Lemma 7.6(b) and (c). Similarly, the common step acts on
the diagonal as the one-dimensional step with variance bh and mass a/3 applied to
Py + 2Ta/,bh®0 = 3T, _on®Po, which gives 3®). The identity holds for every smooth
®y with bounded derivatives of positive order, so that the coefficients o and wp in
the expansion above can be prescribed arbitrarily. We conclude that N£(0) = C,(0) =
Cw(0) = 0. These values can also be checked directly from the matrices at k = 0. For
instance, [|Aol|2 =9, ||[Ao+ A1]2 =5+4(1+08)% and || Ag + A1 + Azl|2 = 4+ 2(1 + 9)?
at k = 0, which give N§(0) = 3+2(1+9)2—-2—-1-2(1+8)?2 = 0, and the same
computation with cubes in place of squares gives Cy(0) = 0. This proves the first claim.

It remains to show that N = Nj. Integrating in 7 in (7.15) with i = 0, we have

> 26 1 = > 1o N2
Y0 (@ e s Bydr = Y- (1Q1 — 1Q ).
]

j=1 1 j=1
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Hereng =ng =n5 =1, Q1 = Ag, Qs = Ag+ A and Qs = Ag + A1 + Ay + 771d. The
right side is N (k) with A, replaced by A, + 7rld, and the same holds for the baseline
rates. We have ||U + trld||%2 — ||U||2 = 27r tr U + 372 and tr(Ag + A1 + Ap) = 0 for both
paths. The replacement adds 372 to both expressions and does not change their difference.
We conclude that Ny(k) = Ni(k) — N§(0) = Ni(k). O

The coefficient table
Substituting the matrices (7.20) into (7.26) and (7.27) gives

k? K k®
C.(k) 200-1)(0*+2) 120°+60°+09+8 (39+4)(99* + 158 + 10)
* (9—2)2 3(9 —2) 27(8 — 2)6 (7.28)
(-1 -8+2) 3P +8*+09+4
Cu (k) (0 —2)2 2(9 —2)4 0

These are the coefficients of k?, k* and k®; the constant terms vanish by Proposition 7.9,
and the odd terms vanish because the polynomials are even. The identities can be
checked by hand from the explicit matrices, for instance by multiplying by (¢ — 2)¢ and
comparing the coefficients of 9’k/. For ¢ = 1/2, the individual traces and cubic sums are

trA; = —53k° — it — 2> -3,
tr(A1A3) = Gk + 5k — P + 4,

2 64 16 4074 _ 432 3
tI‘(AlAZ) = —mk - ﬁk — gk 2

tr AT = S6k® + 16k + 22 +- 1,
tr(Ao(Ag + 3A1)%) = S0k6 + B8kt 4 242 + 3,
tr(A§ (A2 + 3A1)) = —530Kk° — 484kt — 12k — 9,

tr AJ = 355Kk + Gk + 24Kk% + 27,

and
cub(Ag) = Bk +16k> +9,  cub(Ag+Ay) = Bkt + B2+ ¥,

cub(Ag + A1+ Ap) = 12k* + £.
Inserting these values into (7.26) and (7.27), we obtain
184 6952 7 41
Kt K® k) = —k*— —
3¢ Troesst s =gk g
We also checked (7.28), (7.29) and the values of Ny in (7.16) with computer algebra.

Cy(k) = —k* + Koo (9=1/2). (7.29)
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7.4 The varying profile

We now compute the part of the Taylor coefficients of V that involves a(gy) and «” (o).
We show that it is exactly the corresponding part of WAH. Together with Proposi-
tion 7.9, this gives the pointwise expansion of Proposition 7.12.

The linear part of the terminal function now has a coefficient that changes along the

window. We remove it with the following form of (7.19).

Lemma 7.10 (Affine shift along a flow). Let (Bj, Aj, m;)j<n be a stage datum as in Def-
inition 6.1, with continuous masses, let u € R and ¢ € RY, and let f € C® satisfy
20b||D?fl| oo YjAj|Bj| < 1. Let Fy and F be the flows with terminal functions f and ue' -z + f.
For v € (j —1,j), write A(T) = Aj, B(t') = Bj and m(t') = m;(t' — j+ 1), and set

N u’b N
s(7) = ub/ AmBe'dT/, c(t) = 7/ Ame’ - Be'dt'.
T T

Then F(t,z) = ue'-z+¢(t) + Ff(t,2+s(7)) for 0 < T < N.

Proof. Let F be the right side. By Lemma 6.2(d), Fy is of class C'? on each closed stage,
with bounded first and second spatial derivatives, and solves (6.1); the same properties
hold for F, since s and ¢ are continuous and continuously differentiable on each closed
stage. On a stage, with F and its derivatives evaluated at (7,z +s(7)),

~  ubAm

—0.F = 5 e’ - Be' — 9.:Ff 4 ubAm Be' - VF.

Since VF = ue’ + VF; and D2F = DzFf, we have

b?/\{B :D’F+mVF-BVF} = %A{B : D*Ff +mV Fy - BVFy}
bAm

+T< 2e’-Be'—|—2ue’-BV1-“f),

which equals —9.F. We have F(N) = F(N), and the terminal function u e’ - z + f has the
same Hessian as f. The uniqueness statement of Lemma 6.2(d) implies that F = F. [

At T = 0 and for constant masses, this is (7.19), applied to each step.

Lemma 7.11 (Contribution of the variation of «). Fix gy € K, k with |k| < ko, and z € R,
and write xo = x(qo,z). For n < 3, the difference between [V, and its constant-mass part

2,2
equals the difference between % [AI1],, and its constant-mass part. In other words, it vanishes
2,2
forn <2, and for n = 3 it equals %a’(qo)ngl)(k).
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Proof. The proof has four steps. We remove the linear part of the terminal function by
Lemma 7.10, we show that the resulting translations can be replaced by a common one,
we list the places where a/(go) and a”(qo) enter, and we compute the only term that
survives. Throughout, statements such as “X = O(h”)” mean that [X], = 0 for n < p,
and « is regarded as a smooth function on K’ whose derivatives at g are free variables,
as in the recursion (7.17).

Step 1: removal of the linear part. Let ug = u(qo, z), and write the terminal function as
YiP(T,z;) =upe-z+ Py(z). The function ¢, has bounded derivatives of every positive
order and || D%y« < 1. By (7.7), Lemma 7.10 applies to the stage datum of (7.9), with
e =e AtT =0, it gives

B(qo,h,k,z) :uoe‘z+c‘+g(z+s),
5 2 5
1 bu 1
:b —_— / B , _:—O J— / B y
s uo];:l “j( Ijtx) je c 2 L ﬂj( I’(x)e je

where B = Fy,(0,-) is the output of the flow with terminal function ¢, and where we

used that hx; fol mj = nj’l [, a. The same holds for the baseline with 3°, s° and ¢°. By
]

Lemma 7.1(a), ¢ = ¢°. Computing the vectors Bje and B;e as in the proof of Lemma 7.1(c),

we find

T
s° = se, 5= bug/ «, s —s° = buok{ (ex —ey),
90

¢ = wolo + (w1 — wo)J1 + (w1 — 2wp) )2,

where Jy = [ qro a1 = [Taand |, = [ ;’0+2h . Subtracting the two representations at ze
and using B°(ze) = 3P(qo, z), we obtain

V(qo,hk,z) = B((z +5)e + bugk{ (ex — e,)) — B°((z + s)e). (7.30)

Step 2: a common translation. If « were constant on the window, then { would
vanish, since wgy + ¢(wy — wp) + (1 — 8) (w1 — 2wp) = wy; — (1 — §)wy = 0. Since
a is Lipschitz on K/, we have |{| < Ch?, so that { = O(h?). Next, the function
Avy(h,z') = (ex —ey) - VB(Z'e) satisfies Ay, = O(h?) for every z/ € R. Indeed, at
h = 0 it equals 9;D(qo,z’) — 9;P(go,z") = 0. Its coefficient of order one is the difference
between the x and y components of the gradient of

_ b _ - -
[I/Jh} 1 + 5 ;Kj{B]' : DZIP() + %VI]JO . ij¢0}

at z'e, where 9 = Py|p—0 = @ —upe-z and [{y,]; is separable and symmetric in the
coordinates. At z'e, the gradient of B;: D?§y has entries (B;);jw(qo,2’), and the gradient
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of Vipo - BjVipo is 2x(qo,z')y Bje with v = u(qo,z") — uo. These differences vanish after
summation, by Lemma 7.1(b) and (c). This proves that Ay, = O(h?). Expanding B in
the shift buokl(ex — e,) = O(h?), we find that the first-order and second-order terms are
O(h*), so that

[Vl =[AB(z+s)], (n<3), AB()=B(e)—B(e).

For every z/, the function AB(z') is O(h?), with all its derivatives in z’: its coefficients
of order zero and one vanish by the computation in the proof of Lemma 7.4(ii), with ¢
replaced by 1. Since s = O(h), we obtain [V], = [AB(z) + s (AB)'(z)], for n < 3.

Step 3: where &/(g9) and a”(go) enter. In [AB(z) 4 5 (AB)'(2)]n, n < 3, these quantities
enter through s, through the terminal function ¥, and through the masses.

e The part of s that involves them is bug fqg((x(t) —a)dt = O(h?), and the part of
(AB)'(z) that involves them is O(h%) by the two items below. Since (AB)'(z) = O(h?)
and s = O(h), neither part contributes to [s (AB)'(z)], for n < 3.

e In ¢y, the time derivatives of @ at gy involve a’(gg) only from the second derivative
on, and the part of ¢, that involves a’(go) or a”(gg) is O(h?). It is separable and
symmetric in the coordinates. The first-order change of AB under a change 8¢ of the
terminal function of this kind is O(h?)é¢: its coefficients of order zero and one vanish
by the computation of Step 2, because D?6 is a multiple of Id and V¢ is a multiple
of e on the diagonal. This part contributes O(h?).

* A mass enters (7.17) only through the gradient term. Each insertion carries a factor £,
and the coefficient [m;]; of the mass carries the factor h! and the factor &) (gg). A term
that contains [m;]; with [ > 1 and only one insertion contains the factor Vi, - B;V{y,
at ze, because the stages without insertion act as the identity. Since Vijy(ze) = 0, we
have Vi, (ze) = O(h), so such a term is O(h3*!) and does not contribute for n < 3. A
term with [mj], and two insertions is O(h*). The only remaining terms that involve
a'(qgo) contain [mj]; and exactly two insertions, and they are of order h%; in them,
everything else is evaluated at & = 0: the terminal function is ¢y, the point is ze, and
the other insertion has the mass a/n,;.

We note that a”/(g9) does not enter [V], for n < 3.

Step 4: the two-insertion term. We use the variable T € [0,5] of (7.9), and we write
Y/(t) = bhx;B; and m(t) = mi(t —j+1) for T € (j —1,j). Two insertions at &» < 7y
correspond to an outer insertion at 7, and an inner insertion at 7;. Since Vip(ze) = 0
and D?iy(ze) = xold, the only term of (7.17) with two insertions that depends on the
masses is the heat term of the outer insertion acting on the gradient term of the inner
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one:

5 r5
% /0 /[ Z’(T2) : D2 <1’}1(2'(1) VII_JO . Z/(Tl)v¢o> (Ze) dndn
2
0

X 5 r5 , ,
2 /0/ m(t) (1) : 2 (1) dry do.
©

Here we used that D?(Vpy - &'V ) = 2D?*(yX' D%y at ze. The terms in which the outer
insertion is a gradient term contain the factor V{(ze) = 0, and the terms in which
both insertions are heat terms do not depend on the masses. Let ¥2°(7) = fOT Y/ be
the covariance accumulated from the outer end of the window. Then the right side
equals 28 [5m(7) /(1) : 22(1) dr = 2 [ m(t) || £2<(1)||2 dr, which is 42 times the
squared-norm integral of the window path ((6.6) with Q, = 0); this is (7.23) for a
continuous profile. By (7.13), its part linear in the coefficients [mm;];, for the perturbed

2,2
window minus the baseline window, is % times the part of [AIT]3 that involves a’(gp).

By (7.15), this part is & (qo)ngl)(k). Finally, the part of [AIT], that involves a/(gg) or
a” (qo) vanishes for n < 2, which completes the proof. O

Proposition 7.12 (Pointwise expansion of the boundary perturbation). For qg € K, 0 <
h < hgand |k| < ko, write a = a(q0), xo(z) = x(qo,z) and wy(z) = w(qo,z). Then
b*xo0(2)?
V /h/k/Z :—AH ,h,k
(90 ) 4 (90, 1, k) 731)
+ h3{a2b3X0(z)3CX(k) + ab3w0(z)2Cw(k)} +R(q0, 1k, z),

where |8£R(q0, hk,z)| < Ch*k? for j < 2 and all z.

The penalty AIT in (7.31) is the exact change of the mass-weighted squared-norm
integral of the path, with the Parisi distribution function a; it is not replaced by its Taylor

polynomial. By the expansion of AIT in Section 7.2, it contains the term a’(qo)*N 1(91) (k).
The function V itself depends on a’(go) at order 3. This dependence disappears only
after the expectation is taken in Proposition 7.13.

Proof. Let R be defined by (7.31). Using Proposition 7.9 and Lemma 7.11, together
with the expansion [AII], = aNy(k), [AIT]; = & (qo)ngl) (k) of Section 7.2, we find that
[R]n = 0 for n < 3, for every k and z. By Lemma 7.4(ii) and (iv), the functions 8Zh a,ZkafZR
are bounded for v, < 4, 7x <2 and j < 2; for the second and third terms of (7.31) this
follows from the bounds on x and w in Lemma 5.1. Moreover, R vanishes at k = 0 and
is even in k, because V, AIl, Cy and C; have these properties. Fix j < 2 and z. The

Taylor coefficients of 82"81;.72 of order at most three in / vanish, and Taylor’s formula
implies that |8,Zk8]ZR| < Ch* for 7y, < 2. Since LR and 9;d.R vanish at k = 0, we have
LR (k) = fok (k— k') 920LR (k') dK’, which implies that [oLR| < Ch*k>. O
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The identity [R], = 0 for n < 3 can also be checked by expanding the five stages of
the perturbed path directly, with the derivatives of ® at (go,z), the values a(q9), &’ (o),
2" (qo0), and k as variables; we did so with computer algebra for several rational values of
0.

7.5 The expansion of the trial value

We now take the expectation of (7.31) along the scalar diffusion. Here we use the two
stationarity identities. Let
M(t) = a(t)*B°Ex(t, Y1)?, (7.32)

which is positive on (0, g5) and infinitely differentiable there by Lemma 5.3. We define
the even polynomial

Py(k) = Cy (k) +2Cyw (k) = c2(8)k* + c4(8)k* + c(0)K°.

By (7.28), its coefficients are

20(8 —1 O—1)(39*+68+4
e (8) = (_ 2)’ ca(B) = ( )( = ),
(9 —2) 3(9—2) 7.33)
co(8) = (30 + 4) (992 + 158 + 10) '
o 27(8 —2)6 '
For & € (0,1) we have c; < 0, ¢4 < 0 and ¢4 > 0. For ¢ = 1/2, by (7.29),
2, 62, 6952 4
Py (k) = 9k 243k + 19683k' (7.34)

The polynomial —%kz 26423 k* + 169965823 k® is the sum of the trace polynomial (7.26) and twice

the Wick polynomial (7.27) at & = 1/2; by Proposition 7.13, it is the coefficient of M(go)h>
in the expansion of 7 (qo, 1, k) — 3Pg.

Proposition 7.13 (Local three-replica expansion). Let & € (0,1/2], ko > 0, and let K C
(0,9p) be a compact interval. There exist hg > 0 and C < oo, depending only on B, 9, ko and K,
such that for all qo € K, 0 < h < hg and |k| < ko, the trial value T (qo, h, k) of (7.8) is an upper
bound for p3 ,(D(r,q,0)) whenever this matrix is feasible, and

T (q0,h, k) — 3Pg — M(qo)°Py(k) | < Ch*k?, (7.35)

withr,q,06 as in (7.1). The same bound holds with M(qo) replaced by M(qo + h) = M(r).

The constants are uniform in the left endpoint g9 € K, in h < hg and in |k| < ko;
they are not uniform as ¢ | 0. In terms of d = 0h and 6 = hk, the remainder is
Ch*k? = C5%d? /8>
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Proof. Let hy be as in Lemma 7.4. The first claim is Lemma 7.3(a). Using Corollary 7.5
and Proposition 7.12, we obtain

b
T (q0,h, k) =35 = 7 (b Ex (o, Yg)* — 1) AII

+ h3{a2b3 Ex(q0, Yy,)Cy (k) + ab® Eaw(qo, Yq0)2cw(k)}
+ IE‘R + Sin/

with a = a(qo). Since qo € (0,4g), the stationarity identities (5.15) hold at t = qo: we
have bEx(q0,Yy,)? = 1 and Ew(qo, Yy,)*> = 2aEx(qo, Yy,)?. The first identity cancels
the penalty term exactly, and the second turns the braces into a*b*Ex (o, Yy,)? (Cy (k) +
2Cy(k)), so that the second term is M(qo)h>Py(k). Finally, |[ER| < Ch*k? by Proposi-
tion 7.12, and |Ein| < Ch*k* < Ck3h*k? by Corollary 7.5. This proves (7.35).

For the last claim, recall that M is continuously differentiable on K’. We have |M(go +
h) — M(qo)] < Ch and |Py(k)| < Ck? for |k| < ko, and replacing M(qo) by M(qo + h)
changes the left side of (7.35) by at most Ch*k?. O

7.6 A uniform cubic deficit on a band

We now express the expansion in the variables d = g —r and 6, and we bound the

trial value on a band where both are comparable to a small scale p. With h = d/¢ and
k = 05/d, we have —h3Py(k) = Gy(d, |6|), where

4 6

0 VL < I

Go(d, x) = g ¥ d—9cy 7 0 ¢ 73

and ¢; = ¢;(9). Note that —c,/9 =2(1—8)/(2 — 9)* > 0. For E > 0 we set

(d,x > 0), (7.36)

G(9,E) = —% — Oc4E? — PcgEL,  wy = —%2 +0c,(2E)%,  mo = —%2 — 36%4(2E)*,

so that Gy(p, Ep) = E2G(8, E)p®. Since ¢y < 0 < ¢, we have G(9,E) > .
Lemma 7.14 (Monotonicity on the band). Let ¢ € (0,1/2] and E > 0 satisfy

_# + Ocq(0) (2E)2 >0, _# _ 3193%(19) (2E)4 >0, (7.37)

that is, gy > 0 and pp > 0. Let 0 < ¢ < min{py, 2} and p > 0. Then the function
(d,x) — Gy(d, x) — ox?d is increasing in each variable on the band {d > p, Ep < x < 2Ep},
and its minimum over the band is E>(G(9, E) — 0)0°, attained at (p, Ep).

Proof. Differentiating (7.36), we obtain

W% voaG) svall)) %% %) -swa(l)|
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On the band, 0 < x/d < 2Ep/p = 2E. Since ¢4 < 0 < ¢, the first expression is at least
1 and the second is at least yp. Subtracting ox?d subtracts ¢ from both normalized
derivatives, and the partial derivatives of Gy — cx?d in d and x are at least (y; — 0)x? > 0
and 2(pp — 0)xd > 0. The band is the product [p, o) x [Ep,2Ep], and so the minimum
is attained at the corner (p, Ep), where the value is Gy(p, Ep) — 0E?p® = E*>(G(6,E) —
o). O

The lemma bounds Gy — ox?d below by its value at one corner of the band. It does
not say that G(&, E) multiplies x?d throughout the band.

Proposition 7.15 (A uniform cubic deficit). Let I C (0,4p) be a nonempty compact interval,
and let mg > 0 satisfy mg < inf,c; M(r), for instance the constant of Corollary 5.5 for an
interval Ig O 1. Let ¢ € (0,1/2] and E > 0 satisfy (7.37), and let 0 < ¢ < min{py, po }. There
exists dy > 0, depending only on B, I, 9, E and o, such that the following holds. Let 0 < p < d,
and let r € 1, d and J satisfy

p <d<dy, Ep < |4| < 2Ep.

Set h = d/®, g0 = r—hand k = 95/d. Then T = T (qo,h, k) is an upper bound for
p3n(D(r,r+d,6)) whenever this matrix is feasible, and

T <3Pg —mg{Gs(d, |d]) — 06°d} < 3Pg—mgE*(G(8,E) —0)p°.
In particular, if 0 < & < G(9,E) and 0 = min{7, p1, pta} /2, then
T <3Py —mgE*{G(8,E) — 0 }p°. (7.38)

The parameters are chosen in the order of Table 7.3, all before p, and before # in the
later sections. The deficit (7.38) is uniform over the band, but it is a bound by the value at
the corner of the band; at other points of the band the deficit mg{Gy(d, |6|) — 06?d} may
be much larger. A fixed d = dy does not make the remainder of (7.35) small compared
with 62d; it is the choice of dj in the proof that makes it so.

Proof. We first fix the constants, and then combine Proposition 7.13 with Lemma 7.14.

Step 1: constants. Let kg = 20FE and K = [% min [, max I|, a compact subinterval of
(0, q[;). Let hp and C be the constants of Proposition 7.13 for ¢, kg and K. By Lemma 5.3,
the function M is continuous and positive on the compact interval I, and we set

s s 0 . MIU'l?Z
M; = r?el?M(r) >0, dy = mm{l?ho, 5 min I, . }

These constants depend only on g, I, ¢, E and .
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Parameter =~ Chosen in terms of Purpose

I, mg fixed first centers; scalar factor M > mg on I

¢, E (7.37) geometry of the band

ko =20E,K 9O,E, I range of k and of gg

hy, C B, 8, ko, K Proposition 7.13

o (or 7) 1, y2 (and G(9,E)) slack in Lemma 7.14

do ho, C, M;, o, 1 h < hy, g0 € K, absorption of the remainder
1Y 0<p<d scale of the band

Table 7.3. Order of the choices in Proposition 7.15.

Step 2: the expansion. Let p,r,d,J be as in the statement. Then h = d/¢ < hy, qo =
r—h > minl — Jmin], so that qo € K, and |k| = 9|5|/d < 20Ep/p = ko. With these
parameters, go +h =1, go + (1 + 9)h = r +d and hk = 8. The endpoint of the path is
D(r,r+d,¢), and the first claim is Proposition 7.13. By (7.35) with M(r),

C
T <3Pg— M(r) Go(d, |6]) + pézdz.
Since d < dy and r € I, we have
C
@5%12 < M;06%d < M(r)oé*d.
By Lemma 7.14, the braces in the next display are at least E2(G(9,E) — o)p>, which is
positive because G(8, E) > pp > 0. Since M(r) > mg, we obtain

T <3Pg— M(r){Gs(d, |8]) — 06°d} < 3Pg —mp{Go(d,|6]) — 06%d},

and the lower bound on the braces gives the second inequality of the proposition. For
the last claim, o0 < 7/2 < 7. O

An explicit admissible choice. Let = 1/2 and E = 1/100. By (7.34), —c2/¢ = 4/9,
c4 = —62/243 and cg = 6952/19683. These values satisfy —1 < ¢4 < 0 < ¢ < 1, which
implies that
_ 4 24 2 _4 44 4
y1—9+2C4E >9 2E- > 0, ]12—9 6cgE >9 6E* > 0,
so (7.37) holds, and

1 4 31 869 4 E* 1
G(3F) =5+ 2mF ~ et "5 5 > 5
The exact values are p; = 269969/607500, pn, = 18224999131/41006250000 and
G(1/2,1/100) = 874825109131/1968300000000. This choice is used in Section 10. It
is compatible with every fixed B > 1: the constants of Proposition 7.13 depend on g, but

(7.37) does not.
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Scope of the local construction. Proposition 7.15 concerns only matrices with g —r < d.
For q — r > dp, Section 9 uses the quenched comparison with a fixed width of Lemma 9.5,
which does not require the regularity of a near q. The bound of Proposition 7.15 is a
bound on the quenched pressure. To bound the positive fractional moments for the
probability estimates, we use the separate interpolation of Section 8, which uses the trial
path of this section with the profile changed on [0, g¢); by the remark after Lemma 7.3,
this change does not affect V or AIL



SECTION 8

Fractional moments of constrained partition functions

In this section we bound positive fractional moments of the partition function of three
configurations with prescribed overlaps. The main result is Lemma 8.7. It states that, for
every overlap matrix D in the local band of Section 7, the normalized fractional moment
(ns) 'logEZ3,(D)* of order s = Sp is at most 3Pg — gp®, uniformly in #. In Section 9
we use this bound and Markov’s inequality to obtain a single disorder event on which
all these constrained partition functions are small. That event is the static input of the
dynamical argument in Sections 10 to 12.

We first explain why a fractional moment is needed. The cubic deficit of Section 7
bounds the quenched constrained pressure p3 (D) = n~'Elog Z3 (D) by 3Pg minus a
multiple of p3. Gaussian concentration turns a mean deficit of order p® into a probability
bound exp(—cnp®), and for p < n=7/30 the exponent np® < n=2/5 tends to zero. With a
bound of the same order on the moment of order s < p, we obtain instead the probability
bound exp(—cnsp?) = exp(—cnp*), and np* < n'/13. The proof has three ingredients.

1. Proposition 8.3 is a matrix interpolation bound for the moment of order s of a
constrained partition function. Its right side is the trial value of the quenched
comparison Proposition 4.19, which is [77, Proposition 2.3]. However, the comparison
path must have all its masses at least s, and the left side carries the correction
B%(%s/(4n) produced by the Gaussian completion of Lemma 3.1.

2. The three-replica path of Section 7 has masses «/3 near the origin, and a(t) — 0 as
t — 0. We replace a by the profile max{a,3s}. Its cost is O(s’) by the estimate of
Aronow and Lopatto recalled in Proposition 4.12, and Lemma 8.6 controls the effect
of this change on the local covariance perturbation, which starts at a time bounded
away from zero.

3. Lemma 8.7 combines these estimates with the uniform cubic deficit (7.38).

The fractional comparison and the local fractional bound are new relative to [77]. The
comparison adapts the quenched bound [77, Proposition 2.3], and the positive-moment
mechanism and the profile max{«,3s} come from [8]; see Remark 8.4.

Section 8.1 defines Gaussian hierarchies whose outermost integration has positive
mass and computes their variance derivatives. Section 8.2 proves Proposition 8.3. Sec-
tions 8.3 and 8.4 treat the profile max{«, 3s}, and Section 8.5 proves Lemma 8.7.

147



8 Fractional moments of constrained partition functions §8.1 148

Standing notation. Throughout this section and the next, p > 1 is fixed, and a = ap, Up,
8 ®, u, x, Y and T are as in Section 4. Recall that I'(t) =t for 0 < t < qp and that « is
smooth on [0,4g), by Corollary 4.8. We use the constrained partition functions Z,, (D)
and pressures py,(D) of Definition 4.16, the matrices D,(q) and D(r,q,6) of (4.16),
the integration steps T}, » of Definition 4.1, and the admissible paths and trial values
Tp(Q,m, A) of Definitions 4.14 and 4.15. For real ¢ x ¢ matrices U, U’, not necessarily
symmetric, U: U' = Y, y Uy U, , and ||[U||2 = U : U. For a feasible ¢ x ¢ matrix D and
0 < s <1, we define the normalized fractional moment

S 1 S
po)(D) = —logEZy,,(D)". (8.1)

By Jensen’s inequality, we have py,(D) < péiz(D), so an upper bound on pé;)l(D) is
stronger than the same upper bound on p; ,(D). Throughout, s € (0,1] denotes the order
of a fractional moment; in Section 8.3 it is also the parameter of the profile max{«,3s} of
Proposition 4.12.

8.1 Hierarchies with a positive outer mass

In the hierarchies of Proposition 4.18, the quenched randomness is integrated by an
ordinary expectation, which corresponds to mass zero. To control a fractional moment of
order s, we instead integrate it at mass s.

Definition 8.1 (Hierarchy with positive outer mass). Let S be a nonempty finite set, let
N>1,letse (0,1],and lets <mj <--- <my < 1. Let w,gi,...,gn be independent
standard Gaussian vectors in finite-dimensional spaces, and for x € S let U(x) =
U(x;w,g,...,gn) be affine in (w, g1, ..., gN). We set

Yy =log Z et Y11= i1og1E]-emf‘Ff (j=N,...,1), Y .= 1log Ee’to,
xeS mj 5
where [E; integrates g; and [E,, integrates w. Then ¥; is a function of (w,gy,...,g;),
and the number ¥Y_; is the value of the hierarchy. The path law is the law of
(w,g1,...,8N,%) under which w has density e*(Yo=¥-1) with respect to its Gaussian
law, given (w, g1, ..., g]-_l) the vector g/ has density e (¥ *TH), and given all Gaussian
variables the configuration x € S has the Gibbs law proportional to U™ For 0 <] <N,
lEl(z) is the expectation under the pair law of (x!,x?) sharing (w, gy, ..., g;), with condi-

tionally independent continuations. We set my = s, my4+1 = 1 and Am; = m; 1 — m; for
0<I<N.

Note that the recursion normalizes the densities, and that all integrals are finite
since Yy is Lipschitz in the Gaussian variables. As s — 0, the outermost step becomes
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Y_; = E,Yo, the quenched root of Proposition 4.18, where my = 0. The next lemma is
the analogue of Proposition 4.18, which is [77, Lemma 2.2]; the only change is that the
weights now sum to 1 —s.

Lemma 8.2 (Variance derivative). In the setting of Definition 8.1, suppose that a standard
Gaussian vector g, which is either g; for some 1 < j < N or a component of w (in which case
j = 0), enters U only through an additive term /v g - e(x), where e is a fixed vector-valued
function on S. Then, with all other parameters fixed, for v > 0,

oY, 1 N
50 = 2 (b — L am B e0d) (), 82)

where [E is the expectation under the path law. The weights Amy, ..., Amy are nonnegative and
sumto1l —s.

Proof. We follow the proof of [77, Lemma 2.2] and write it out, because the outermost level
is now integrated at positive mass. The proof has three steps: a recursion for Hessians in
an auxiliary deterministic field, the variance derivative at level j, and a telescoping sum.

Step 1: the Hessian recursion. For a deterministic vector y, let ¥;(y) be the values of
the hierarchy when y - e(x) is added to U(x). For 0 < I < N, we write ¢, = E[e(x) |
w,g1,--.,g] under the path law, and let H; be the Hessian of ¥; in y at y = 0. Note that
Vy¥n = éy and that Hy = Cov(e(x) | w,g1,...,8n), the covariance under the Gibbs law.
For 1 <[ < N, differentiating ¥; 1 = ml_l log IElemlTl once and twice, we obtain

VyYi.i=¢e-1, H_o1=E[H|wg,... g]+mCov(e|wgi, ... 8-1)

where for the first identity we used the tower property of conditional expectation. Taking
traces and expectations, we find

EtrHy = Elle(x)||* —Ellen||>,  EtrH_; = EtrH +m(E|e|* —Ele_1[*). (8.3)

Step 2: the derivative at level j. The vector g enters ¥; only through the shifty = /v g.
We use the heat equation d,Ef(,/vg) = 3EAf(,/vg), valid for smooth f of moderate
growth. Applying it to f = ¢"/?/ in the step that integrates level j, at mass m; (with
mgy = s for w), we obtain

1 _
av‘fj_l = E]E [trH]+m]||e]||2 | w,gl,...,gj_l},

which for j = 0 is to be read without conditioning. At the earlier levels, differentiating
m~1logEe™! in v gives the tilted expectation of d,¥; this holds at every level, including
the outermost one at mass s. Iterating, we conclude that

20,Y_1 = EtrH; + miE||g;||*. (8.4)
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Step 3: telescoping. Inserting (8.3) for [ = N, ...,j+ 1 into (8.4), we have

N
20,¥ 1 = Ele()|” — Ellen|* + Y mi(Elal® - Ele1|) + mElle]>
I=j+1

For j <1 < N, the coefficient of E||¢j||? is m; — m;,1 = —Am;, where we used my,1 = 1.
Two paths that share (w, g3, ...,8;) are conditionally independent, which implies that
E|gl|? = lEl(Z)e(xl) -e(x?). This proves (8.2). The weights are nonnegative because the
masses are ordered, and they sum to my;1 —mp =1 —s.

All differentiations under the integral sign are justified by dominated convergence.
Indeed, S and the number of levels are finite, the gradients of U in the Gaussian variables
are bounded, and the values grow at most linearly in these variables. O

In the quenched case my = 0, the term mlE||&||? is absent and the weights sum to
one; this is the only difference from [77, Lemma 2.2]. The same term appears in the
differentiation of a positive fractional moment of the one-replica partition function by
Aronow and Lopatto [8, Section 2.3, (2.10)=(2.11)], where it removes the prescribed mass
at zero from the integral against the variational measure.

8.2 The fractional matrix comparison

Proposition 8.3 (Fractional matrix comparison). Let n > 2, ¢ € {2,3} and s € (0,1], let D
be a feasible ¢ x ¢ matrix, let (Q,m) be an admissible path of £ x { matrices whose masses satisfy
my > s, and let A be a symmetric ¢ x { matrix. Then

B20%s
4n

2
< To(Qm A) = ¥(Qm,A) ~A: D+ E- (1D~ Quilt ~ [ malQl).
(8.5)
The same inequality holds for every trial value for D, in the sense of Definition 4.15, that is a limit
along admissible paths whose masses are all at least s.

Py (D) +

The right side of (8.5) is exactly the right side of the quenched comparison Proposi-
tion 4.19. Every trial bound for py,(D) obtained from a path whose masses are all at

least s also bounds pé?l(D) + B2%s / (4n).

Proof. We interpolate between the completed Hamiltonian and independent fields at the
n sites, as in the proof of [77, Proposition 2.3]. The difference is that the Hamiltonian
disorder is integrated at the outer mass s instead of by an ordinary expectation. The
proof has four steps: the covariances, the derivative of the interpolation, its endpoints,
and the effect of the completion.
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Step 1: covariances. Let ]y be a standard Gaussian variable independent of |, set G =
Jo/ V2, and let Hf = H, + G be the completed Hamiltonian of Lemma 3.1, so that
EHS (x)HS (y) = nR(x,y)?/2. For two tuples x = (x,...,x¢) and y in £, let R(x, y) be
the cross-overlap matrix with entries R(x%, y*); it need not be symmetric. Then

£ C (A : c (0 n,Bz nﬁz 2

E[p Y Hi(x") B Y Hi(y")] = 2 R(x',y" 2 = Z-|Rx )} (86)
a=1 a'=1 aa'=

The process B}, Hj;(x") is a linear form in the standard Gaussian vector w = ((J;j)i<j, Jo),

as required in Lemma 8.2. For the site fields, let 8jir 1 <j<N,1<i<n,beindependent

standard Gaussian vectors in R, let g = (8j,)i<n, and write x; = (x},..., xf) e {-1,1}¢

for the spins of x at site i. With AQ; = Q; — Q;_1, we have

E|Y BAQ g x: ) BAQ) %gji - wi| = B Y %] AQuyi = nf2AQj: R(x,y).  (87)
i=1 i=1 i=1

Step 2: the interpolation. For 0 <t < 1, consider the hierarchy of Definition 8.1 with
S=3%p={xeXl:R(x,x) =D}, the masses s < m; < - -- < my, the Gaussian vectors
w,g1,---,8N, and

\/_ﬁZHC +V1_ ZZ,BAQl/zgjz xz"‘sz)\xz

i=1j=1

Let O(t) be its value divided by n. The Hamiltonian enters at level 0 with variance
parameter t, and the site fields of level j enter with variance parameter 1 — ¢. For x € Xp
we have R(x,x) = D. Applying Lemma 8.2 to each of these Gaussian vectors and using
(8.6) and (8.7), we obtain, for 0 < t < 1,

n N
o/(t) = - ["E (i3 - I

—Zn,B (AQJ D— ZAmllE AQ;: )}

=

2
:%[HDHF 2Qn:D - ZAmﬂE "(IR|IE - ZQZIR)]r

I=0

where R = R(x!,x?) is the cross-overlap matrix of the terminal tuples of the two paths,
and in the last line we summed AQ; over j < I, using Qo = 0. For every matrix R we
have ||R||2 —2Q;: R = ||[R — Qi||2 — ||Qi||%. Since Am; > 0, this implies that

2 N 2
o'() < B (IDII? 20w D+ ), amilQilf) = P(Ip~Qulit - [malQl?). @9
=0
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Here we used that Amy = my — s > 0; this is where the condition m; > s enters. The
equality in (8.8) is the summation by parts

N N N N
lOnIIE = Y Aaml|QillE = Y mull QillF = Y mullQuallF = Y my(1Q)11F = 1Qj-1117),
1=0 I=1 =1 j=1

where we used my11 = 1 and Qg = 0; the right side is the penalty (4.14). The symmetry
of R was not used.

Step 3: the endpoints. Att = 1 the site fields do not appear, and ¥; x] Ax; = nA: D on
Zp. The integrations of gy, ..., g1 act on a function of w only and leave it unchanged,
and the outermost integration gives

14
O(1) = _logE(Z;, (D)) +A:D,  Z,(D) = » exp (B » H (7)),

At t = 0 the Hamiltonian does not appear. Replacing ¥p by Xf increases ¥y, and
the value increases with it, because every step of the recursion is monotone. For the
unconstrained sum, Yy is a sum over i < n of functions of the independent families
(8:)j<n, and each step m~'log [Ee” (") factorizes over such sums. The contribution of
each site is the one-site value ¥(Q, m, A) of Definition 4.14, and the outermost integration
at mass s acts on a constant. This shows that ©(0) < ¥(Q,m, A).

Step 4: the completion. By Lemma 3.1, part (d), Z7 (D) = ef'¢7, ,(D) and

pAs.
4n '

1 S S
—logE(Z;,(D))" = p)(D) +

indeed G ~ N(0,1/2) is independent of ], and EeP‘C = ¢5’F*(*/4 Combining Steps 2—4
with ©(1) < ©(0) + fol ©'(t) dt, we obtain (8.5). The function © is continuous on [0, 1]
and differentiable on (0, 1), since all Gaussian integrals are finite-dimensional and U; is
Lipschitz in the Gaussian variables. Singular increments AQ]- cause no difficulty, since
only AQ}/ 2 is used. Finally, the left side of (8.5) does not depend on the path, and the
inequality passes to limits along which the right side converges. O

Remark 8.4. Gaussian interpolation for the free energy is due to Guerra [59]. Constrained
comparisons for several coupled replicas go back to Talagrand [105], and the vector-spin
formulation is due to Panchenko [89]; see the discussion at the start of [77, Section 2].
The quenched arbitrary-endpoint bound used in this paper is Proposition 4.19. Positive
fractional moments of the SK partition function were studied by Talagrand [106]. For
tixed 0 < s < 1, the limiting normalized fractional moment is given by the one-level
case of the multiscale formula of Contucci and Mingione [43, Theorem 2.1], and by the
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constrained Parisi formula of Chen, Guionnet, Ko, Lacroix-A-Chez-Toine and Mourrat
[35, Theorem 2.1], in which the order of the moment is a lower bound on the mass at
zero. The condition m; > s in Proposition 8.3 is the finite-volume form of this constraint.
Quantitative finite-size versions for the one-replica partition function, with s depending
on 1, are due to Aronow and Lopatto [8, Section 2.3]. The replica-matrix version with a
free endpoint in Proposition 8.3 is a direct adaptation of these arguments and is not stated
in [77]. The completion correction %¢?s/(4n) is nonnegative, and below we discard it.

8.3 The profile max{«,3s}

For s > 0 we define as(t) = max{a(t),3s} for 0 < t < 1. The factor three ensures
that a block of three coordinates sharing a field, which is integrated at mass a;/3
(Lemma 4.20(b)), has mass at least s.

Lemma 8.5 (Cost of the profile). There exist sy € (0,1/3] and Cq < oo, depending only on B,
such that for every 0 < s < s the function «s is a distribution function and

1
0 < Pg(as) — Pg < Cqs”, as = a on [Cgs, 1], / las(t) — a(t)| dt < Cgs®. (8.9)
0

Proof. Let Ty, c1,s), C be the constants of Proposition 4.12, and let s) = min{s{, c1T./3}.
For 0 < s < s, part (ii) of Proposition 4.12 states that a is a distribution function
whose cost is at most Cs; this is [8, Lemma 7.2, (7.3)] for this particular profile, in the
tixed-temperature normalization of [8, Proposition 7.12]. Since 3s < ¢1T,, Remark 4.13
implies that #; = « on [3s/c1, 1] and that the L! distance is at most 9s2/¢;. The lemma
holds with Cq = max{C,3/c1,9/c1}. O

The cost bound concerns the explicit profile a;, and not only the infimum of Py over
profiles with mass at least 3s at the origin. We need this distinction below, because we
use the same profile in the comparison path for three replicas.

8.4 A change of profile before the local window

The local covariance perturbation of Section 7 starts at a time go > 0, and on [0, qo] the
three coordinates share their field, integrated at mass «/3. For s sufficiently small that
Cqs < qo, replacing « by a5 changes only this initial segment, by Lemma 8.5. We now
control the effect of that change on the perturbation.

Fix g0 € (0,1]. For a nondecreasing 7: [0,gq0] — [0,1] and a function F: R — R
with bounded continuous derivatives of orders one to three, let CIDg be the solution on
[0, 90] x R of

2
t
_atq)z = % (aZZqu =+ %(az@gy)/ q’g(%, ) =F, (810)
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and write H,(F) = ®}(0,0). For a step function 7, we interpret the equation as the
recursion CIDg(t, )= m,ﬁz(trt)CPZ(tz/ -) for t; <t < ty, on every interval [t1,t;) where
v = 3m. This is the recursion of three coordinates that share every field increment
on [0, go]: on the line spanned by (1,1,1), such an increment acts on a function of the
common value of the three fields (Lemma 4.2(e)). For general v, q>g is the limit along step
functions converging to v in L!([0, go]); the opening paragraph of the proof of Lemma 8.6,
using the bound of Step 2 there, shows that this limit exists and does not depend on the
approximating sequence. If 7 is the restriction to [0, go] of a distribution function, also
denoted 7y, then

Ho (3D, (q0,-)) = 3P,(0,0). (8.11)

For step functions this is Lemma 4.2(d) with k = 3, applied at each step as in the
proof of Lemma 4.20(b). The general case follows by approximation. Here we use
Proposition 4.3(ii) for ®., part (a) of the next lemma, and the bound | (F;) — H,(E)| <
||F1 — F2||eo, which holds by Lemma 4.2(a).

Lemma 8.6 (Response to a change of the initial profile). There exists C; < oo, depending
only on B, with the following property. Let «,7: [0,q0] — [0,1] be nondecreasing, and let
¢, V: R — R have bounded continuous derivatives of orders one to three, with

o'l <3, ¢ 0 <3, [[V']lw+ V"]l < 1.

Then:

(@) for F € {g, ¢+ V}, [Hq(F) = Hy(F)| < Celly = Ylla(jo,00))/
(b) the response of H to the terminal perturbation V changes by at most

M50+ V) = H5(9)] = [Ha(@+ V) = Ha(@)]| < GV lslly = 11 p0 - B12)

The quantity bounded in (8.12) is a mixed difference: it vanishes when V = 0 and
when 7 = 4. A bound on the full difference H5(¢ + V) — H (¢ + V) would be of order
|y — 7|1 without the factor ||V'||«. In the application, that full difference is accounted
for by the scalar cost (8.9). The proof adapts the scalar profile-stability argument of [62,
Section 2.4, Lemma 14]: subtract the two Parisi equations and represent the resulting
linear equation by a diffusion. Here we also compare terminal functions, retaining the
factor ||V'||« in the mixed difference; this refinement is proved below.

Proof. 1t suffices to prove (a) and (b) for step functions vy, 7, with constants independent
of the number of steps. Indeed, let y be general and let v, — 7 in L! be step functions.
The bound of Step 2 below, applied to the whole functions, shows that ®}(t,-) is a
Cauchy sequence in the supremum norm for each ¢. The limit exists, it does not depend
on the sequence, and the bounds pass to it. We take a common refinement, so that
and 7y are constant on the same intervals. On each such interval the solutions are smooth
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in z, with bounded derivatives of orders one to three, and solve (8.10) classically; at the
finitely many endpoints they are continuous in t.
We use the following maximum principle, which follows from the Feynman-Kac

2
representation [64, Theorem 5.7.6] for a diffusion with generator %azz + ad,, after an
exponential rescaling to make the killing rate nonnegative. Let a,c,s be bounded con-
tinuous functions on [t1, fz] X R, with a Lipschitz in z, and let f be bounded and solve

_atf == %zfzz + afz + Cf + S. Then

)
17 Yoo < el (50 o [Tl Vwdt) (<< ). (613)

Applying (8.13) on consecutive intervals, we see that it holds on [0, qo] for coefficients
that are continuous on each interval where 7y and 7 are constant.

The functions to which we apply (8.13) are bounded. Indeed, fix a step profile, and
let F be L-Lipschitz. Each integration step T;,;, maps L-Lipschitz functions to L-Lipschitz
functions, by Lemma 4.2(a), and for 0 < m < 1 it satisfies || Tyof — f|leo < logEelvll
for L-Lipschitz f, where ( is a standard Gaussian variable; the upper bound follows
from f(z+/0v{) — f(z) < L\/0|Z| and the monotonicity of m + m~!logEe™X, and the
lower bound from Jensen’s inequality. Summing over the finitely many steps, we find
that ®}(t,-) — F is bounded. The differences A and D — D of Steps 2 and 3 below are
bounded, and so are the derivatives to which we apply (8.13), by Step 1. The resulting
estimates do not depend on the number of steps.

Step 1: derivative bounds. We use the tilted-chain martingale argument of [77, proof
of Lemma 3.1], with terminal function F in place of log(2coshz). Let F € {9, ¢ + V}, so
that ||F'||c < 4 and ||F"||c < 4. We claim that

0.D}| < 4, 0.:@F] <20  on[0,q0] X R. (8.14)

For one step ¢ = Ty, ,f with m € [0,1], we have ¢/(z) = EVf'(z+ /v ) and ¢"(z) =
EYf"(z + /o) +mVar" (f'(z 4+ /v 7)), where EW and Var" refer to the law of the
standard Gaussian { tilted by ¢"f(3+v?%); this follows by differentiating under the integral.
Iterating over the steps, as in Step 1 of the proof of Lemma 8.2, we find that 9.9} (¢, z)
is the expectation of F’ at the final time under the tilted chain started from z at time
t, and that 9., P} (t,z) is the expectation of F” at the final time plus Y_; m;E Var(M; 1 |
steps 1,...,i), where M,; is the conditional expectation of the final value of F’' given the
first i steps. The masses m; = /3 lie in [0, 1], and the sum of the expected conditional
variances is at most the variance of the final value of F/, by orthogonality of martingale
increments. We conclude that —||F”||e < 0,,®) < ||F”||e + ||F’||%, which implies (8.14).
These bounds do not depend on the number of steps.
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Step 2: part (a). Let A = @) — CIJ;Z. Subtracting the two equations (8.10), we have
A(g0,-) = 0 and

2 2 2 _
s =P+ P .0 ra0l)a.+ By -7 (0.0])
Then (8.13) with ¢ = 0 and (8.14) imply that [|A(t,*)]|e < 8%2 [y — 7|, which proves
().

We also need the analogous bound for the first derivatives. Let A, = 9,A = GZCIDZ —
BZCDZ. Differentiating (8.10) in z and subtracting, we find A;(go, ) = 0 and

2 2 2 ~ 2 ~ ~
—0tA, 52 (Az)zz + /%Y 0:P} (Az): + "%Y 0:PF A, + %(7 —7) 9,9/ 9., P].

By (8.14), the coefficient of A, is bounded by 208%/3 and the last term by |fy v|. By
(8.13) and g9 < 1, we have

8082 - _
1820 Voo < DG by~ Aoy (0 <t < a0). (815)

Step 3: part (b). WS writf: ol = o7, P! = CI>;+V, PO = CIDZ ind P! = ¢Z+V’ and let
D =& —®% and D = &! — ®. The left side of (8.12) is |D(0,0) — D(0,0)|. Using

(®1)?2 — (99)? = (®] + ®Y)D,, we find that D solves the linear equation

2 2
D=5 vap,  a=Bl(@lral), D)=V,

and D solves the same equation with 7 = ﬁ 7Pl + ®Y). Differentiating in z, the function
D, solves —9;D, = %Z(Dz)zz +a(D,), + aZDz with D;(go,-) = V'. By (8.14), we have

a,| < g -40 < 7p?, and (8.13) implies that | D, (t, ) ||e < 7B || V! - Next, the difference
s p
D — D vanishes at g9 and solves

o~ 2 o~ o~
_(B-D) = %(D D) +3(D—D).+ (@—a)D..
By (8.13) with ¢ = 0, we have

~ 2 q0 .
D(0,0) = D(O,0)] < 7 V']l [ alt, ) —alt, )t

Finally, & — a = & (7 — )(®L + ®2) + £ (3! — @) + (0 — B?)). Using (8.14) for the
first term and (8.15) for the second, we fmd J N7 = allodt < Clly — YN 11(j0,q0) With C
depending only on B. This proves (8.12).
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8.5 The local fractional bound

We now combine Proposition 8.3, Lemma 8.5 and Lemma 8.6 with the cubic deficit of
Section 7. We first recall what we use from that section. Fix the ratio ¢ € (0,1/2] and
the amplitude E > 0 of Section 7.6, satisfying the two strict inequalities (7.37); in the
dynamical argument, ¢ = 1/2 and E = 1/100. Let G(¢,E) > 0 be the corner coefficient
of Section 7.6. Fix compact intervals J C int [ with I C (0,44), and let mg > 0 be a lower
bound on I for the scalar factor M(r) = a(r)?B°Ex(r, Y;)? of Proposition 7.13, as in (5.20).
For D = D(r,q,0) withd = g —r > 0, we use the parameters of (7.1), namely h = d /9,
go =r—hand k = 5/h. Let T (qo, h, k) be the trial value (7.8), let V.= V(q¢, h,k, -) be the
boundary perturbation (7.11), and let I'T = I1(qo, i, k) be the penalty of Lemma 7.3. We
use the following three facts.

(T1) By (7.8) and Lemma 7.3, T (go, h, k) is the limit of the trial values of admissible paths
(QMN), m(N)y with endpoint D and multiplier zero. On [0, go] these paths have the
increments ee' dt at the masses a/3, evaluated at the left endpoints of a partition; on
[90, 1] their masses are at least «(qo)/3; and all masses are nondecreasing. Moreover

T (qo,h, k) = Ho (30(q0,-) + V) — 52

where H, is the operator of Section 8.4 on [0, o] with v = a. The function V and the
penalty I1; = IT— 6 [ ta(t) dt of the path on [go, 1] depend on a only through its
restriction to [go, 1].

(T2) By the spatial regularity in Lemma 7.4, V has bounded continuous derivatives of
orders one to three. By (7.14), HVHcg < Cyh?k* = Cyé? for h < hy. We use only
the consequence ||V||C§ < Cyé%/h for h < min{hy,1}; no smallness of the third
derivative is needed.

(T3) By Proposition 7.15, applied to the interval J of centers (note that mg < inf s M),
for every ¢ € (0,G(8,E)) there exists dg > 0 such that 7 (qo, k) < 3Pg —
mgE*{G(8,E) — ¢}p, which is (7.38), for every 0 < p < dy and every feasible
D(r,q,6) withr € J, p < qg—r < dyand Ep < || < 2Ep; for these matrices also
h < hy. The window is [go, T] with T = qo + htr and 7 = 2 + 4k?Ly, by (7.3).
If |§| < 2Ed, then |k| < 20E, and the window has length T — g9 < Cyind with
Cwin = (2 +160%E?Ly) /9.

By (8.11), H«(3®(q0,-)) = 3P(0,0).

Now let y: [0,1] — [0,1] be nondecreasing, with v = a on [go, 1] and 7 < a(gp) on
0,q0]. We write T,(qo,h,k) for the limit of the trial values of the paths of (T1) with
the masses a/3 on [0, g9] replaced by the left-endpoint values of /3. These paths are
admissible, with the same endpoint, and on [g, 1] nothing changes. The penalty of the
segment [0, 4o] converges to [° ¥ d(9t?) = 6 [ t(¢) dt. By Lemma 8.6(a) and the bound
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|Hy(F1) — Hoy(F2)| < ||Fi — E2||co, the values converge as well, and with ¢ = 3®(go, ) we
find

2 2
Tl k) = oo+ v) = 6= [P iaeyar— o, 5.16)

For v = a, this is the identity of (T1). If y is a distribution function, then by (8.11) we
have

2 2
3Pu(0) = Halp) = - [Ma(tyae =2 [ auo) e 6.17)

Subtracting (8.16) and (8.17) for a from the same identities for 7, and using P,;(zx) = Pg,
we obtain

+ [Hy (@ +V) = Hy(9)] — [Halo+ V) — Halg)]. (8.18)
Lemma 8.7 (Local fractional bound). Let J C intIand I C (0,qp) be compact intervals, let
9, E, mg be as above, and let 0 < g < mﬁEZG(ﬂ, E). There exist dy, S, po > 0, depending only

on B, J, 1,9, Eand g, such that the following holds. For every 0 < p < po, every n > 2 and
every feasible D = D(r,q,6) with

reJ, p<q-r<dy,  Ep<| <2Ep,

the window [qo, T] of the local perturbation lies in I, and with s = Sp we have

% log EZ5,(D)° < 3Pg — gp°. (8.19)

The constants dy, S and py do not depend on n, on p, or on (7,4,9) in the stated
domain. The order in which they are chosen is recorded in Table 8.1.

Parameter Chosen in terms of Purpose

J, I, 9, E mg fixed first centers; geometry of Section 7
g<g mgE*G(9,E) two strict margins (8.20)

do ¢, J, LY E cubic deficit (T3); window inLh<1
S ¢, 9,9, E profile response at most (g’ — g)o°
00 all of the above a; admissible; V small; cost s°

n>2 arbitrary the bound is uniform in n

Table 8.1. Order of the choices in the proof of Lemma 8.7.

Proof. The proof has three steps. We first fix the constants. We then apply Proposition 8.3
to the comparison path with the profile #; on the common segment, and finally we
compare its trial value with 7 (go, h, k) by (8.18).



8 Fractional moments of constrained partition functions §85 159

Step 1: choice of constants. Fix ¢’ with
0<g<g <mgE*G(8,E). (8.20)

Let dy be the constant of (T3) for & = G(8, E) — g’/ (mgE?), decreased so that also do < 8
and (1/9 + Cyin)do < dist(J,R\ I). Then, for every 0 < p < dy and every D in the
domain of the lemma,

T (q0, 1, k) < 3Ps — &'p°, (8.21)

moreover h = d/® < 1, and the window [qo, T] C [r —d/8,r — d/0 + Cyind] lies in I,
so that g9 > a. with a, = minI > 0. Let Cy, sgp and C; be the constants of Lemmas 8.5
and 8.6, let C' = 3Cq and C” = C,CyCy, and choose S € (0,1/3] so small that

49E2C"S? < L(¢ —9). (8.22)
Finally choose pg € (0,dp] so small that
Soo <so,  CaSpo <a.,  89E*Cypp<1,  C'S°05<1i(¢—g).
Now fix 0 < p < po, n > 2 and D in the domain of the lemma, and set s = Sp.

Step 2: the fractional comparison. Since s < 5y and Cygs < a, < gg, Lemma 8.5 shows
that a; is a distribution function with as = « on [go, 1]. Moreover a5 < as(qo) = a(go) on
0, 90], and T, (qo, h, k) is defined. By its definition, it is the limit of the trial values of
admissible paths with endpoint D and multiplier zero, whose masses are left-endpoint
values of a5/3 on [0, qo] and are at least a(g¢)/3 on [go, 1]. All these masses are at least s,
because as > 3s and «(q9) = as(go) > 3s. By Proposition 8.3 with ¢ = 3 for these paths,
we obtain

s 982
pé/,l(D) + %S < Ta,(q0, 1, k). (8.23)

Step 3: comparison with 7 (qo, 1, k). We apply (8.18) with v = as. The first term on
its right side is at most 3Cgs® = C’s by (8.9). For the second, note that ¢ = 3®(qo, )
satisfies ||¢'[|oc < 3 and ||¢" || < 3, since |u| < 1 and 0 < x < 1 by Proposition 4.3(i),
and that ||V'[|e + |V |l < 2Cyd%/h < 89E?Cyp < 1 by (T2), since || < 2Ep and
h=d/9 > p/9. Lemma 8.6(b) on [0, g0, with ¥ = a5 and v = «, and (8.9) then bound
the mixed difference by C;||V'||co]|ts — &|| ;1 < C:Cy(6%/h)Cqs?. We have shown that the
change of profile costs at most
5252

T (g0, 1, k) — T (o, h, k) < C's> + C”T. (8.24)

Since |6| < 2Ep, h =d/® and d > p, we have

P2 962870

< 262 3
p 7 < 49E-“S°p
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Inserting (8.21) and (8.24) into (8.23), and discarding the nonnegative term 982%s/(4n), we
obtain
PSH(D) < 3Ps — ¢'p’ + C'S°p° + 48E2C"'S%p < 3P — g,

where in the last step we used (8.22) and C'S°p? < (¢’ — g). This is (8.19). O

Remark 8.8. The bound (8.19) is a deterministic statement about the Gaussian moments
EZs, (D). It holds for every n > 2 once p < po, and it requires no relation between p and
n. The separation qgp > a. > 0 between the local window and the origin is what makes
the change of profile harmless: since a5 = « on [go, 1], the local window, its terminal
correction and its penalty are identical for the two profiles. The scalar cost of order s°
is much smaller than needed; a cost of order s® would also suffice, after decreasing S.
Since ||V||C§ < Cyé? by (7.14), the response term is in fact of order §2s> < 4E%25%p*; we
used only the weaker bound Cy62/h, for which the small choice of S is needed. The local
bound concerns only g —r < dy. For ¢ —r > dy the construction of Section 7 is not used,
and Section 9 uses instead the quenched comparison of Lemma 9.5, whose deficit is a
multiple of 62, much larger than p°.



SECTION 9

A simultaneous estimate for overlap constraints

In this section we prove Lemma 9.7. For deterministic scales p, — 0 and 7, satisfying
the conditions (51)—(S5) below, it provides a disorder event A, of probability tending
to one on which three families of overlap configurations have small Gibbs probability
simultaneously: triples whose overlaps lie in a narrow band around a center 7, triples
violating a small-overlap constraint across a large overlap, and pairs whose absolute
overlap 4 = |R(x,y)| has |g —I'(g)| bounded away from zero. These estimates are the
static input of the dynamical argument: Section 10 uses them to choose families of
reference configurations (Lemma 10.2), and Sections 11 and 12 use them along trajectories
of the heat-bath dynamics. The conditions (51)—(S5) hold at the scales of Theorem 1.1,
and more generally under (10.10) and (10.11); see Remark 9.8.

The narrow triples split into two regimes. When the larger overlap g is close to the
center r, we use the local fractional bound Lemma 8.7, which rests on the cubic deficit
of Section 7. When g — r is bounded below, we use a quadratic pressure deficit, which
we derive in Lemma 9.5 from the three-replica comparison of [77, Section 7], with a fixed
width and a fixed tolerance. The pair bound and the fixed-scale bound are the pressure
estimates Propositions 4.23 and 4.24, which are [77, Lemma 4.3] and [77, (4.20)]. In all
these regimes the mechanisms are those of [77]; what changes are the scales at which the
pressure deficits are converted into probability bounds. The simultaneous event and its
probability estimate are new relative to [77]: they replace the conversion [77, Lemma 4.2],
whose finite-size error n1/24 is far too large at the scale p3.

Two levels of probability. We keep two kinds of error separate, and the later sections
depend on this distinction. The first is the disorder probability P(.A%), for which we
obtain the upper bound O(n~2/1%) at the scales of Theorem 1.1; it is paid once. The
second is the Gibbs probability of the forbidden configurations at a fixed disorder in A,
which for narrow triples is bounded above by C(n + 1)3(3_6”3/10 at the same scales. Only
errors of the second kind are multiplied by the number of reference configurations and
paths in Sections 10 to 12; see Table 9.1 and Remark 9.9.

Upper bound on the mean bias. The proof of Lemma 9.7 uses the mean bias A, g5 =
Pg — pu(B) only through the hypothesis (S1). The bound A, g < Cyn~7/10 of Theorem 4.11
gives the scale p, < n77/30 of Theorem 1.1. The variance bound of Theorem 4.10 is used
only for the lower bound (Al) on F, below, through Chebyshev’s inequality and the

161



9 A simultaneous estimate for overlap constraints §9.1 162

hypothesis (52).

Standing notation. We keep the notation of Section 8; in particular we do not abbreviate
[32. Triples are taken in the order (v, x,y), and for a triple we write

. R(v,x) + R(v,y) 5= R(v,x) — R(v,y) g=R(x,y)
’ 5 ’ 'Y),

2

so that its overlap matrix is the matrix D(r,q,9) of (4.16). We also write x; = x(¢,Y:).
Constants C, ¢ depend only on B and on the fixed parameters named in each statement;
they never depend on n, on the overlap parameters (7,4q,), or on the scales p,, 7.

9.1 Orientations, pairs and the fixed scale

Every overlap takes one of the n 4-1 values —1, —1+2/n,...,1, so there are at most n 4 1
feasible matrices D,(4) and at most (1 + 1)? feasible matrices D(r,q,5). Let O, be the
group of maps O: (x%),</ + (€,x°)),; of Remark 4.17, where @ is a permutation of
{1,...,¢} and € € {—1,1}; the group O3 has 48 elements. By Remark 4.17, Z; ,(OD) =
Z; (D) for every disorder and every orientation O. In addition, every O € Oy is a
bijection of X, that preserves the product measure (77/)®¢, because 7/ (—x) = 7/ (x). We
have

()®40B) = (7)®*(B) (BcC X!, 0€9). (9.1)

All statements below are proved for canonical orientations. A disorder bound for Z; , (D)
holds verbatim for Z, ,(OD), a Gibbs bound for a set B holds for OB, and a union over
all orientations of a triple costs at most a factor 48.

Lemma 9.1 (Pair constraints). For every n > 2 and every feasible Dy(§),

pan(Da@)) < 2P5 — 3 (171~ T(a))” 0.2

Moreover, there exist gy < 1 and cy > 0, depending only on B, such that g —T'(q) > cyay for
Jal < q < L

Proof. For § > 0, (9.2) is Proposition 4.23, valid for every n and every feasible pair
constraint; for § < 0 it follows from Z; ,(D2(3)) = Z»,(D2(|4])). By Proposition 4.3(iv),
T is continuous, and I'(1) = E tanh?(Y;) < 1 because #(1,z) = tanhz. Since g — I'(q) is
continuous and positive at 4 = 1, there exist g, and c,; as claimed. [

Lemma 9.2 (The fixed scale). For every b, € (0,1) there exist b(b.), Vg (bs), ciix(bs) > 0,
depending only on B and b, such that

pan(D(r,q,6)) < 3Pg— cgx(bs) 67 (9.3)
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for every n > 2 and every feasible D(r,q,6) with b, < q <1, |[r+ 6| < b(bs), |r — | < b(bx)
and |q —T(q)| < v (by). The same holds after decreasing b(bs) or vy (bs).

Proof. Let rg, dp, v, co be the constants of Proposition 4.24 for the cutoff b, and set b(b,) =
min{ry, 0o}, Viix(bx) = v and cgy(bs) = co. If |[r £ 5| < b(by), then |r| < b(b,) and
10| < b(by). For r > 0 the bound is Proposition 4.24. For r < 0, reversing v maps D(r, g, )
to D(—r,q, —J), and the two constrained partition functions are equal by Remark 4.17.
Decreasing b(b.) or vgy (b ) shrinks the set of matrices to which the bound is applied. [

Here we use only the pressure bound [77, (4.20)]. The fixed-scale probability estimate
[77, Lemma 4.1], obtained using the conversion of [77, Lemma 4.2], concerns overlap
imbalances of size n~1/1%0; below we derive the probability bound at overlap imbalances
of size 17,. No restriction r > |J| is needed, so the two small overlaps r + § may have
opposite signs.

9.2 Separated overlaps

We now treat triples D(r, q,6) with r in a compact subinterval of (0,4g) and g — r bounded
below. The argument is that of [77, Section 7, Steps 1-8], recalled in Proposition 4.25.
There it is carried out with the shrinking parameters & = p8; and § = p2; and a
restriction on the Parisi mass of [r — I, + h|. We need it with fixed parameters, so we
write the argument out in this form; Remark 4.26 lists the places where the scales enter.
The only change in the computation is that the oscillation of « near r is kept as an explicit
term instead of being bounded by pg;. We begin with the scalar estimate that produces
the deficit.

Lemma 9.3 (Decay of the mixed susceptibility). Let J C (0,qp) be a compact interval. There
exists ¢, > 0, depending only on B and J, such that for everyr € J andr < g <1,

FPElx] =1- B [ e Eldn] dt < 1- (g 1), 0.4

Proof. By Corollary 4.8, the hypotheses of Proposition 4.25 hold for every to € (0,45/3];
note that then 3ty < g5 < 1. The intervals (to/2,3ty) with ty € (0,95/3] cover (0,qg),
and finitely many of them cover the compact set 7. By part (ii) of Proposition 4.25,
which is [77, (7.31)], the bound (9.4) holds for r in each of these intervals, with a constant
depending on tj, and we take c, to be the smallest of these constants. O

The identity in (9.4) follows from the conditional evolution of x in Proposition 4.3(iv),
multiplied by x,, and from B*Ex2 = I''(r) = 1. The inequality comes from restricting the
scalar diffusion to an event of positive probability on which |Y;| stays bounded, where x
has a positive minimum; no lower bound on ) on the whole real line is used. The next
lemma is the fixed-parameter form of [77, (7.29)-(7.30)].
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Lemma 9.4 (Comparison with a triangular covariance perturbation of fixed width). Let
r,q € (0,1],h € (0,1] and § € (0,1/2] satisfy h < r and r + h < q, and set

2(1—-0)%+ 62 -

W= 7 ,  osc =a(r+h)—a(r—nh).

There exist C,C < oo, depending only on B, such that for every n > 2 and every feasible D(r,q,6)
with 8B2Wé% < 1,

pan(D(r,q,0)) < 3P+ 8*{ FWa(q) (g — T(q)) +2(1 — 0)8B%(r) (FExgx] — 1)

~ N ) ) 9.5)

+ Close, +82) | + C(6P R+ 5*72),
Proof. We perturb the base path of Lemma 4.20(b) for three replicas by a contrast of
fixed width h around r, keep the resulting endpoint mismatch of order 6%, and eval-
uate the change of the one-site value with Gaussian integration by parts. The proof
follows [77, Section 7, Steps 1-7] and has seven steps. Steps 1-6 are carried out for step
approximations of «, and Step 7 passes to the limit and applies (4.9).

Step 1: step data and the base path. Fix partitions of [0, 1] whose mesh tends to zero
and which contain r — ki, r, r + h and g. On each interval [t;_1,t;) of such a partition
let the step function take the value «(t;_1), and let it equal 1 at + = 1. These step
functions are distribution functions, they converge to a in L!([0,1]), they agree with
« at r and g, and on [r — h, 7 + h] they take values in [a(r — k), a(r + h)]. In Steps 1-6
we fix one of them and denote it, and the scalar objects built from it, again by «, ®,
u, x; its oscillation on [r — I, 7 + h| is at most osc,. The bounds |u| < 1,0 < x < 1
and |x(t,z) — x(t,2)| < C|z — 2’| of Proposition 4.3(i) hold uniformly over distribution
functions, and all constants below are independent of the partition.

Let (Q,m) be the base path of Lemma 4.20(b) for this step function. On [0, 7] the
three coordinates share every increment, at mass «/3. On [r, g] the coordinate v has its
own increments at mass &, and the coordinates x, y share increments at mass a/2. On
[9,1] the three coordinates have independent increments at mass a. By Lemma 4.20(b),
its endpoint is D(r,q,0) and its trial value for D(r, q,0) is 3Pg(«) [77, (7.7)]. Let z* and
zY be the raw coordinates of the cumulative fields of x and of v, sums of the Gaussian
increments, which agree on [0, r]. We write [Eq for the path law of the base path. Under
the Gaussian law of the increments, z* and z° are Brownian motions with variance 2
per unit time, observed at the partition points; under Ey, they are the paths Y* and Y?
of Lemma 4.20(d). Under Ey, each is a scalar diffusion for «, they coincide on [0, 7], and
conditionally on the common path through r their continuations are independent [77,
(4.6)].
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Step 2: the perturbation and its endpoint. We define the Gaussian linear combinations

Zx_zx_ _Zx__zx z - —Z _ _
Y, = (27 r—h) ; ( r+h r)’ leLr, Y=(1-0)Yy+0Yq,

which are [77, (7.8)] with h = h and 6 = . At every increment of the first two stages, we
add ¢ times its contribution to Y to the field of x and subtract it from the field of y; the field
of v is unchanged. Every modified increment is a linear image of the original Gaussian
increment, so it is positive semidefinite, increments remain independent, and the masses
are unchanged. At the end of the second stage the added fields are (0,0Y, —4Y). In units
of B2, the variance of Y is W, its covariance with the final field of v is (1 — ) +8 = 1, and
its covariance with the final fields of x and of y is (1 — ) — (1 — 0) = 0. Let W, W,, and
Wy be the corresponding accumulated quantities along the path, and let

0 W'U _WU
Li=| W, 2W, 0 , Ly = (ex —ey)(ex — ey)T.
-W, 0 =2W,

Then the perturbed covariance is Q = Q + L1 + 02W,L; along the path, and its endpoint
is Qn = D(r,q,6) + 6*WL, [77, (7.10), (7.12)]. Its diagonal is not equal to one, which the
arbitrary-endpoint comparison Proposition 4.19 allows; the mismatch cost is

2 ~ _
P ID(r,4,0) — Qull} = B4, 96)

Step 3: the penalty. Note that Qux = Quy and Qxx = Qyy along the base path, which
implies that Q: Ly = 0; also L : Ly = 0, ||L1]|3 = 4W? 4+ 8W2 and ||Ly % = 4. Expanding,
we have

Q12 — Q% = 62 (AW2 + 8W2 +2W, Q: Ly) + 45*W?2.

In the first two stages the base fields of x and y coincide and Q : L, = 0; in the last stage,
W. =W and Q: L, = 2(t — q). The last term has nonnegative increments, because W, is
nondecreasing. We conclude that the increase of the penalty is at least

2 1

([ mai - [malQip) = 22 (W [adi+1),  T= [ma(wi+am?)

(9.7)
The integral Z has three pieces. On [r — /1, 7|, the common increments carry mass a/3 and
W, = Wy grows from 0 to 1 — 6; this piece is [ § d(3W3). On the v-branch over [r, 7 + ],
the mass is « and W, grows from 1 — 6 to 1. On the shared branch of x,y over [r, 7 + h,
the mass is a/2 and Wy decreases from 1 — 6 to 0, and this piece is [ § d(2W2). After
cancelling the block-size factors, the three pieces are integrals of « against d(W?2), d(W2)

and d(W2), respectively. Their integrators are monotone, with total variations (1 — 8)?,
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20 — 02 and (1 — 0)?, each at most one, and on these pieces a differs from a(r) by at most
oscy. Replacing a by a(r) therefore changes their sum by at most 3 osc;:

‘z —a(r){(1— 02+ (20— ) — (1 é)z}‘ < 3oscy,

so that Z > a(r)(20 — 6?) — 30sc,. This is [77, (7.14)—(7.15)], with 3 osc, in place of the
error O(pp).

Step 4: the one-site value. Let ¥y and ¥ be the one-site values of the base and perturbed
paths. The last stage is the same for both, and integrating it leaves the sum of ®(g, -) over
the three fields. With z = z; the common field of x, y at the end of the second stage, the
two boundary functions differ by

Y =®(q,z+90Y) +P(q,z—8Y) —2P(q,2),
a function of the Gaussian increments of the first two stages. We claim that
¥ — ¥y < logEge". (9.8)

Indeed, both hierarchies integrate the same Gaussian increments at the same masses.
Let A; be the difference of their partial values after the increments beyond i have been
integrated, as a function of the increments through i, and let ; be the tilted kernel
of the base path at increment i. Taking the ratio of the two defining integrals, we
find Aj_; = m™1 log IC;e™Ai if increment i has mass m > 0, and A;_ = K;A; if m = 0.
Jensen’s inequality, together with the concavity of x — x™ for 0 < m < 1, implies that
A1 < log K;e® in both cases. If A; < logEg[eY | increments through i], then the tower
property gives the same inequality at i — 1. At the end of the second stage we have A =Y,
and induction proves (9.8). This is the kernel comparison [77, (4.11), (7.17)]; it uses no
inverse of the field transformation, and singular increments cause no difficulty.

Using convexity of ®(g, -), the bound x < 1 and the Lipschitz bound on x, we find by
the second-order Taylor formula with integral remainder that

0<Y <aY2, Y =0%xY?| <CIBYP,  xq=x(q.%) 9.9)

Under [, the diffusion representation gives Y = Y© + YB, where Y© is a centered
Gaussian variable of variance ¢ = B?W and |YB| < 282, since every drift is bounded
by B2, is integrated over an interval of length %, and is then divided by k. Since § <
1/2, we have ¢?> < 2B%/h, and the hypothesis 83°Ws? < 1 means 46%¢2 < % Using
Y2 < 2(YC)2 +88%, 6| < 1 and the Gaussian identities Ee"Y®)? = (1 —2ac?)~1/2 and
E(YC)%e1(Y9)? = 3¢4(1 — 2a¢?) 5/ with a = 262, we find

Fol|Y? < Ch32,  Eo[Y*"'] <Ch2
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Using eY <14+Y+ %Y‘zeY for Y > 0,log(1+2z) <z (9.8) and (9.9), we obtain
¥ — ¥ < 6°Eo[xqY?] + C(|6°h 32+ 5*172), (9.10)
which is [77, (7.19)].

Step 5: the triangular function on the first branch. It remains to estimate Eg[x,Y?]. Let
0=s0<s5 <+ <sp = (q be the partition points in [0, g]. Under the Gaussian law of
the increments, z* is a Brownian motion of variance ,82 per unit time at these points, and
under E its law through g has density e°* with respect to it, where

M-1

=) oc(sj)(CI)(strl,z;‘],H) — q)(sj,z;‘j))
j=0

[77, (7.21)]; the masses here are the scalar masses zx(sj), because the block factorization
of Lemma 4.20 cancels the division of the masses by the block sizes. Let p(t) =
(1 — |t — r|/h)+ be the triangular function supported on [r — ki, r + k], and let 9y denote
the derivative in the direction that shifts every coordinate z; by 1y(¢). Under the Gaussian
law, Cov(Yy,z¥) = B*o(t), Var(Yy) = 2B%/h and 9yYy = 2/h. Writing Eg for the
Gaussian expectation, finite-dimensional Gaussian integration by parts gives

2
Ec[Yof] = BEg[oof],  Eg[Yif] = %ch + BEg[d5f] (9.11)

for every smooth function f of the coordinates with moderate growth. Summing by parts
in 0, and using ¢o(0) = Po(g) = 0, we have

M-1
000y = ; (zx(sj,l) — oc(sj))tpo(sj) u(sj,z;‘],),
Mt

030, = Y (afsjo1) — oc(s]-))tpo(sj)zx(sj,zfj).

j=1

Only the points s; € (r — i, r + h) contribute. As the partition contains r —  and the step
function is nondecreasing, the sum of |a(sj_1) — a(s;)| over these points is at most osc;.
Together with || < 1 and 0 < x < 1, this implies that [9pd,| < osc, and |930,| < osc,
[77, (7.23)].

Since 1(q) = 0, we have dgx, = 0. Applying (9.11) to f = % x,, we obtain

2p2 2p2
]EO[XqY%] = %]onq + [34]]30 [)(q((aobx)z + B%Dx” = %Eo)(q + &1, |<€1| < 2,34 0SCy .
(9.12)
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With u, = u(r,z}) and xr = x(r,z}), we have dou, = Po(r)xr = Xr- Applying the first
identity in (9.11) to f = e x,u,, we find

Eo[xqYour] = B*Eolxgx:] + B Eolxqttr 900x] = FEo[xgxs] + &, |&] < B osc;.
(9.13)
These are [77, (7.24)—(7.25)]. The integrations by parts are legitimate for every fixed
partition, since the scalar values grow at most linearly, their derivatives are bounded, and
the density grows at most exponentially in the Gaussian variables.

Step 6: the ramp on the second branch. We condition on the whole path z* through
g. By the conditional independence in Step 1, the continuation of v after r is the scalar
diffusion started from z} at time 7, as in Proposition 4.3(v). Its law on [r,7 + h] has a
density e% of the same form as 0., over the partition points of [r,r + h]. Let 1(t) =
min{(t — )+ /h, 1} be the ramp, and 9; the corresponding derivative in the coordinates z?,
t > r. Under the conditional Gaussian law, Cov(Y1,z?) = B2y (t), Var(Y;) = B?/h and
01Y1 = 1/h. Summing by parts, 910, consists of the terminal term a(sjas)u(r + h, 2 )
and internal terms whose coefficients have total absolute value at most one, so [010,| < 2
and |9%0,| < 2. By the second identity of (9.11), in conditional form, we have Eq[Y? |
z¥] = B2/ h + B*Eo[(910,)? + 930, | 2¥], and since x, is a function of z* with 0 < x, <1,

2
Bolu¥il = L Boxy + 65, les] < 6pt (9.14)

For the mixed moment we need the conditional mean of Y;. The Brownian part of

z] i z¢ has conditional mean zero, and u (¢, Y/) is a martingale for the diffusion started

at time r, by Proposition 4.3(iv)-(v). Witha =71 | ;Ha a(t)dt,

EolY; | 2] = %Q/rm_la(t) Eo[u(t,Y?) | 2*] dt = fPau,

[77, (7.27)]. The variables Yy, x,; and u, are functions of z*. Combining the last display
with (9.13) and |a@ — a(r)| < osc,, we find

Eo[x4YoY1] = ,82& Eo[xqYou,| = ,34oc(r)IE0 (Xaxr] + Es &4 < 2[34 0SCy . (9.15)

Expanding Y2 = (1 —0)2Y2+2(1 —0)8Y,Y; + 62Y? and using (9.12), (9.14) and (9.15), we
have

Eo[x,Y?] < BPWEqx, +2(1 — 0)08*a(r)Eo[xqxr] + 6B* (0scr +62), (9.16)
where we used (1 —0)?-2B2/h + 0?p*/h = B*W. This is [77, (7.20)]. The triangular
function contributes errors of order osc,, while the error of order one from the ramp is
multiplied by §2.



9 A simultaneous estimate for overlap constraints 9.2 Separated overlaps 169

Step 7: assembly and the limit. By Proposition 4.19, applied to the perturbed path
with zero multiplier and endpoint Qy, the constrained pressure p3 (D) is at most the
trial value of the perturbed path. The base path has trial value 3Pg(a) for D(r,q,0).
Combining this with (9.6), (9.7), (9.10) and the lower bound on Z, we obtain

pan(D) < 3Pg(a) + 6°Eo[xqY?] + C(|6]3h~%/% + &*h2)

1
— B2s? (W/ a(t)dt + a(r)(20 — 6%) — 3oscr> + B2,
q
We insert (9.16) and note that

2(1 - 8)8* (1) Eo[xyx] — Ba(r) (26 — 62)
— 2(1 - 0)8B%(r) (FEolxyx,] — 1) — F2a(r)2

We discard the last term, which is nonpositive, and use ,82(5417\/2 < 45254ﬁ_2. With
C = 6B* + 32, this proves (9.5) for the step approximation, with 3Pg(a) in place of 3Py
and with Eox,; — fql a(t) dt in place of a(q)(q —I'(g)); this is [77, (7.29)]. The constants
do not depend on the partition.

We now keep n,7,q,5,h,0 fixed and let the mesh tend to zero. The left side does not
depend on the approximation. By the stability estimate Proposition 4.3(ii), the scalar
values and their first two spatial derivatives converge uniformly. Driving the diffusions
by the same Brownian motion, Gronwall’s inequality and the uniform Lipschitz bound on
the drifts show that the paths converge. The expectations [Egyx, and Eg[x,x,] converge to
Ex, and E[x,x;] for the scalar diffusion Y of the minimizer, | ql a and Pg(a) converge to
their values for the minimizer, the latter being Pg, and the values at  and g are unchanged.

Finally, by (4.9), we have Ey, — fql a(t)dt = a(q)(qg —T(g)). This proves (9.5). O

We take the limit in Step 7 at fixed & and 6; no approximation rate uniform in these
parameters is needed. Only the values of « at r + & enter; no regularity of a at the distant
overlap g is used, and g may be close to one. We now choose the parameters.

Lemma 9.5 (Separated overlaps). Let J C (0,qg) be a compact interval and dy > 0. There
exist Vsep, Osep, Csep > 0, depending only on B, J and dy, such that

P3n (D(V, 4, 5)) < 3P,B - Csep52 (9.17)

for every n > 2 and every feasible D(r,q,0) withr € J,r+do < q <1, |g —T(q)| < vsep and
|(5| < (Ssep-

Proof. We may assume dy < 1. Let 7 = minJ and ry = maxJ. By Corollary 4.8, «
is smooth on [0,¢g) and in particular Lipschitz, with some constant L,, on the compact
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interval J' = [r—/2,(r+ +4qp)/2] C (0,qp). Let cy be the constant of Lemma 9.3, set
cmix = B?a(r_)cy, which is positive by Corollary 4.8, and let C,C be the constants of
Lemma 9.4. We choose, in this order,

0 € (0,1/2] with C8 < Lcmindo;

h e (0,1] with i < min{}r_, 3(qs — r+), 2do} and 2CLyh < Leminddo;
Vsep > 0 with Zﬁzvsep < gemixddoh;

Ssep € (0,1] with 168262, < hand C(Jseph >/ + 62,17 %) < Leminddo.

sep — sep

Let D = D(r,q,5) be as in the lemma. Then h < rand g —r > dy > h,and W < 2/h
because § < 1/2. We have 882Ws? < 16826?/h < 1, and Lemma 9.4 applies. We bound
the terms in the braces of (9.5). Since a(q) < 1 and |g —T'(q)| < vsep, the first term
is at most 2f%veep/h. By Lemma 9.3, 2(1 —0) > 1, a(r) > a(r—) and g — r > dy, the
second term is at most —9ﬁ2a(r_)cxdo = —cmix@dg. Moreover osc, < 2L,h, because
[r—h,r+h] C J'. Altogether,

- CmixédO + 6[0‘(7 + }_l) - 06(7‘ - Fl) + 9_2] }
+C(|0PR732 + 5*12). (9.18)

2B8%v,
p3n(D) < 3P + 52{%

By the choices above, the first term in the braces, the terms 2CLyh and C82, and the last
term divided by 62 are each at most %cmixédo. This proves (9.17) with ceep = %cmixédo. O

We chose the constants in the order dy, then 0, then /, then Vsep, then Jsep. The condi-
tion || < dsep cannot be dropped: (9.17) is a statement about small overlap imbalances.
Decreasing vsep later only shrinks the domain of (9.17).

9.3 Families of constraints

We now fix the data of the simultaneous estimate. All of the following are chosen before
n — oo, in the order listed.

(F1) Compact intervals J C intI with I C (0,gg), and a nonempty finite set B C (0,1)
of large-overlap cutoffs. In the dynamical argument, 7 = Jg and I = Iy are the
intervals of (10.13), and B = {g., b1 }; the fixed-scale exceptional sets of Section 10
are then subsets of the set W,, defined below.

(F2) The band ratio ¢ and amplitude E of Section 8.5, the constant mg for I, a coefficient
0<g< mﬁEzG(ﬁ, E), and the constants dy, S, pg of Lemma 8.7 for 7, I, ¢, E and g.

(F3) The constants vsep, Jsep, Csep Of Lemma 9.5 for J and dy, and, for each b, € B, the
constants b(b.), vy (bs), crix(bs) of Lemma 9.2.
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(F4) The tolerance and the two deficits

— i 1 : 1.2
V= mln{vsep/ 5 Ctails gnel% 1/fix(b*) }/ Cfix = min Cﬁx(b ) Cpair = 3V,

*

with cg,; from Lemma 9.1.
(F5) The fraction s € (0,1) of the local deficit that is retained in the disorder event.
Let (p,) and (77,,) be deterministic positive sequences with p, — 0, and write ¢, = Epj,.

We define four deterministic families of feasible overlap matrices, the local family, the
separated-overlap family, the fixed-scale family, and the excluded pairs:

D¢ ={D(r,q,0) :r €T, pn < q—71 < do, &n < |5] < 2en},
Dy¥ ={D(r,q,6):r€ T, q—r>dy, |g—T(q)| v, en < |5| < 2¢,},
D= U {D(r,9,6) : g > b., [r£5] <b(bs), l[g—T(g)| <v, |8 = 3},
b,cB
DY = {Da(q) : |19 = T(la])| > v},

where only feasible matrices are included. There are at most (1 + 1)3 matrices in D¢ U
D; F, at most |B|(n 4 1)% in DX, and at most n + 1 in DP" . Since v < ¢y, the family
DP*" contains every feasible Dy(7) with |§| > gy1. For a family D of ¢ x ¢ matrices, we
write {R € D} for the set of /-tuples whose overlap matrix lies in D. The corresponding
sets of configurations are the narrow triples, the fixed-scale triples and the excluded pairs,

Nu={(v,x,y) € Y ireJ, q—1>p0n &0 <0 < 2e,},
Wy = | {(v,x,y) € £} : R(x,y) > bs, [R(v,x)|,|R(v,y)| < b(b.),
b.eB
[R(v,x) — R(v,y)| > 21},
Pa={R e DE™} = {(x,y) € Z2: [|[R(x,y)| = T(IR(x,y)])| > v},

with r,J, g the coordinates of the triple.

Lemma 9.6 (Covering). If (v,x,y) € Ny, then (x,y) € Py or the overlap matrix of (v,x,y)
lies in DI° U Dy, P If (v,x,y) € W,, then (x,y) € Py or the overlap matrix of (v,x,vy) lies in
Dix,

Proof. Let (v,x,y) € Ny. Then g = R(x,y) > r+p, > 0, since r € J C (0,1). If
| —T(q)| > v, then (x,y) € P,. Otherwise D(r, q,6) lies in D¢ if g — r < dy and in D;;*
if g —r > dy. Next let (v,x,y) € W, for the cutoff b, € B. Then g = R(x,y) > b, > 0,
|r £ 6| < b(by) and |5] > 7,, so either (x,y) € Py, or D(r,q,6) € Dix, O

By Lemma 9.6, every narrow triple is covered by the local regime, the regime of
separated overlaps, or the pair regime. The local regime uses the cubic deficit of Section 7
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through Lemma 8.7; the other two use the quadratic deficits of Lemmas 9.1 and 9.5.
No fractional moment bound at a distant overlap g is needed, and the construction of
Section 7 is used only for g — r < dp.

9.4 The simultaneous event

The conversion of constrained-pressure bounds to Gibbs probabilities is treated in [77,
Lemma 4.2], where the logarithm of the Gibbs probability is concentrated about its mean.
Here we bound the constrained numerators and the full partition-function denominator
separately. For the local numerators we use the positive fractional-moment mechanism
of [8, Section 2.3], through Lemma 8.7. This controls their deviations at the required
shrinking scale. The simultaneous event below combines this with a variance bound
for the denominator and retains separate disorder and conditional Gibbs errors at the
shrinking scales.
We impose the following conditions on the scales. Recall that A, 5 = Pg — pu(B).

Anpg g

lim su < ==, S1
n7/15
lim P =0, (S2)
n—eo 1<0P
4
lim —Pn — o, (S3)
n—00 log n
4
lim 27— o, (S4)
n—oo logn
p3
lim —’; =0. (S5)
n—oo 171’1

Condition (S1) says that the mean bias is absorbed by the retained part of the cubic deficit,
with a strict constant margin. Given the variance bound Var F,;, < Con’/15 of Theorem 4.10,
(S2) makes the Chebyshev bound for the denominator tend to zero. Conditions (S3) and
(54) make the numerator bounds summable over polynomially many constraints, and
(55) makes the loss in the denominator negligible against the fixed-scale deficit. By (S1),
we may fix a9 and ¢y with

A
limsup —f < ag < co < 23, (9.19)

n—oo  Pn 3

for instance ¢y = %(ao + 2¢/3).
We define A, as the set of disorders | for which all of the following hold:

(A1) F, > n(Pg — copy);
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(A2) n~'log Z3,(D) < 3P — xgps for every D € Dloc yD;F;
(A3) n~1log Z3,(D) < 3Pg — Scgxia for every D € DEX;
(A4) n~1log Zp,(D) < 2Pg — cpair for every D € phaIr,
The event A, is measurable, since all constrained partition functions are finite sums of
continuous functions of the disorder.

Lemma 9.7 (Simultaneous static event). Fix the data (F1)—(F5), and let (p,), (11n) satisfy
(S1)—(S5). There exist C,c > 0 and ng, depending only on B, on the data (F1)—(F5) and on the
sequences, such that for all n > ny,

7/15

2,6
n=Pn

P(AS) < Copr 4+ C(n +1)3 (e7h 4+ &) 4 C(n 4 1)e™", (9:20)

and the right side tends to zero. Moreover, for all n > ng and every disorder | € A,

()3 ({R € DI UDSF}) < C(n + 1)3€—cnpf’,’ (7)23(N,) < Cn + 1)3e—cnpi’
(A3 ({R € DY) < Cn+1)% ", (7))*3(W,) < C(n+1)% ",
(Y*2(P,) < C(n+1)e "
(9.21)

The same bounds hold for the images of these sets under every element of O3, respectively O, and
the set of triples (v, x,y) with (x,y) € Py has (71))®3-probability (7))®2(P,,).

Proof. We bound the probability that each of (A1l)-(A4) fails, take a union bound over
the deterministic families, and then divide the bounds on the numerators by the bound
on the denominator, on A,. Let ny be so large that, for n > nj, we have App < uopfl,
VarF, < Con’/15, p, < min{pg, 1}, 2e, < Gsep, 28pn < 3csepE?, 12c0p3 < cpixny? and
8cop> < Cpair- This is possible by (9.19), Theorem 4.10, p,, — 0 and (S5).

Step 1: the denominator. Since EF, = n(Pg — A, g) > n(Pg — agpp;), the failure of (A1)
implies F, — EF, < —n(co — ag)p3. By Chebyshev’s inequality,

Cvl’l7/15

IP(Fy < n(Pg — cop;)) < (co — a0)2n208"

Step 2: local numerators. Let D € D¢ and s = Sp,,. By Markov’s inequality applied to
Z3,(D)* and by (8.19),

P (1" log Z3,4(D) > 3P — 3g03) < BZ3 ,(D)* e CFs—7801) < o= (12955 nps,

This is the only place where a fractional moment enters. A Gaussian concentration bound
at a mean deficit of order p> would give the exponent 105, which is R22/5 at the scale
On = Rn~7/3Y and tends to zero.
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Step 3: the other numerators. By Remark 4.22, log Z,, (D) is Lipschitz in (J;;);<; with
constant f¢/(n —1)/2. By the Gaussian concentration inequality (4.19) of Proposi-
tion 4.21, for every t > 0,

nt? nt?
IP(log Zy (D) —Elog Zy,(D) > nt) < 2exp<—m> < 2exp<—m>. (9.22)

For D € D), we have ¢, < |0] < 2e; < dsep, and Lemma 9.5 implies that p3 ,(D) <
3P — csepEzp%. Since »gp> < %csepEzp%, the threshold in (A2) exceeds the mean p3, (D)
by at least JceepE2p2. For D € DX, we see from Lemma 9.2 and |6| > 1, that p3,(D) <
3P — cﬁxn,%, and the threshold in (A3) exceeds the mean by at least %Cﬁxﬂ%. For D € DR,
we have py,(D) < 2Pg — %1/2 = 2Pg — Cpair by Lemma 9.1, and the threshold in (A4)
exceeds the mean by at least %cpair. Applying (9.22) with ¢ = 3,3,2 and these values of ¢,
we obtain, for a single matrix of the respective family, the failure probabilities

ze_cgepE4np%/(36‘B2), Ze_cﬁxnﬂé/(36ﬁ2)’ 2eicf)airn/(l6.52).

Step 4: the union bound. Recall that the families are deterministic and that their sizes
were bounded in Section 9.3. Summing the bounds of Steps 1-3 over them, we have

Co n'/B 3( ,—(1—3)gSnp4 —c2, E*npt /(36B%)
(oo — oyt gy, + (n (7175 4 2 ko 2080 )

P(A;) <
+ 2|%|(7’1 _'_ 1)36_('%)(7”73/(36,52) + 2(7’1 + 1)eiclz)airn/(l6132),

which is (9.20). The first term tends to zero by (S2), and the others by (S3) and (54), since
(n+ 1)36_“9% = exp{3log(n + 1) — cnpt}, and similarly for 7,.

Step 5: Gibbs probabilities on A,. Fix | € A,. By (A1), Z}, > exp{¢n(Pg — cop3)}. The
ratio Zy ,(D)/Z!, is the Gibbs probability of {R = D}. For D € D¢ U D;F, (A2) gives

Z3/n (D)
Z;

< o nlrg-3a0)p},

and the coefficient »¢ — 3¢ is positive by (9.19). For D € DX and D € Dgair, (A3), (A4)
and the choice of ng give, respectively,

Z34,(D)

M < e—”(cpair/2—2COP131) < e_cpair”/4

< e Meaxlln/2=3c0pn) < p=Ccaxii/4 o <
n

n

Summing over the families gives the first three bounds of (9.21), with ¢ = min{s»g —
3c0, 1Cfixs §Cpair} and C = [B]. An event that depends only on (x,y) has the same
probability under (7/)®? as under (71/)®2, which is the last assertion of the lemma. By
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Lemma 9.6, N, is contained in the union of {R € D!°° UD;*} and the set of triples with
(x,y) € Py, so
(7‘[])@3(Nn) < (n+ 1)3e*n(%g—360)0§1 + (n+ 1)efcpairn/4,

and similarly (77/)*3(W,) < |B|(n + 1)3eCoxn/4 4 (1 + 1)~ /4, We may assume
1n < 1, since otherwise D,fqix and W, are empty. As also p, < 1, the term e Cpair’/4 jg gt
most e %air™/4 and at most e Pa™i/4 We obtain the last two bounds of (9.21) with

C = |B| + 1. The statements for the images under O3 and O; follow from (9.1). O

Estimate Bound Kind Theorem 1.1

(A1), denominator n’/15 / (n%08) disorder n=2/15

(A2), local numerators (n+ 1)367”1‘)% disorder gmen'’?

(A2), separated overlaps (n + 1)3e—Cneh disorder gmen’/?

(A3), fixed-scale numerators (1 + 1)3e =" disorder e—en'’?

(A4), pair numerators (n+1)e " disorder e "

narrow triples (n+ 1)367”1‘)% Gibbs, on A, e—en’!

fixed-scale triples (n+1)3% i Gibbs, on A, g—en!'*!

excluded pairs (n+1)e~" Gibbs, on A, e "

Table 9.1. The error terms of Lemma 9.7, up to constant factors, at the scales p, = Rn~7/39 and
#n = n~5/2! of Theorem 1.1. The first five rows bound the disorder probability IP(.AS,); they are
paid once. The last three rows are Gibbs probabilities at a fixed disorder in .A,; only these are
multiplied by counts in Sections 10 to 12. The last column omits polynomial factors.

Remark 9.8 (The scales of the barrier theorem). Fix the data (F1)—(F5), and write C, for
the constant of the upper bound on the mean bias that is used.

(a) By Theorem 4.11,0 < A, g < Cpn~7/19 for n > 2. We choose

~7/30 3G

pn = Rn en = Epy, M = n—o/21 Sn = SPn, R > e (9.23)
Then A, 5/p3 < Cp/R3 < 5g/3, which is (S1). Moreover n”/1%/(n%p§) = R~6n=2/13,
npt = R*nl/15, nyt = n'/2! and p3 /52 = R3n=4/210, which proves (52)~(S5). The
Gibbs probabilities decay on the scales np> = R3#%/10 and ny2 = n1/21,

(b) More generally, let p, = Rn~" and 7, = n~¢, where the scale exponents A and ¢
satisfy (10.10). Suppose the mean-bias bound (10.11) and R® > 3C,/(»g). Then
Nng/ 03 < Cy/R® < 3xg/3 for large n, which is (S1). We have (S2) because
n’/15/(n?0p8) = R~6n7/15-2461 and 6\ < 3/2 < 23/15. We have (S3) and (S4)
because 1 —4A > 0 and 1 — 4¢ > 0, and (S5) holds because p3 /52 = R31%¢~3}, Part

(a) is the case (A, &) = (7/30,5/21), with Theorem 4.11 as the bound (10.11).
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The dynamical argument needs in addition the conditions (11.1): #,/p, — E’ for a fixed
E' €[0,E/10], and n~! = o(ey). In part (b) we have E' = 0, since 11,,/e, = (ER)"'n*~¢
and A < ¢ in part (a), this ratio is (ER) " 'n=1/210, Also 1/(ne,) = (ER)"'n*~1 — 0.
The conditions (S1)—(S3) do not involve #,. For 17, = p,, /1000, as in Section 12.7, where
E' = 1/1000 = E/10 because E = 1/100, conditions (S4) and (S5) follow from (S3)
and p, — 0, since nyjt = 1072np% and p3/n2 = 10°0,. The variance input n’/1> of
Theorem 4.10 and the profile cost s> of Lemma 8.5 do not depend on the choice of the
scales, and s /p3 = S°R?n~2. Within this argument the exponent A is limited both by
one third of the exponent in the upper bound on the mean bias and by 1/4, the latter
through (S3).

Remark 9.9 (How the estimate is used). The later sections use Lemma 9.7 in the following
form. If a bad event at a fixed disorder is a union of at most K;, events, each contained in
one of the sets of (9.21), in one of their images under O3, or in a lift of P, or of one of its
images to more configurations, then its probability under the joint law of the disorder
and the Gibbs samples is at most

P(A5) + Kn sup { (7)) P (Noy) + (7)) 2 (Wa) + (7)) *2(Pu) }
JeA,

up to a fixed factor for the orientations. The count K;; multiplies only the Gibbs probabili-
ties. For example, with K, = eCln and L, = An”/30 we have Ky(n+ 1)3(3_‘3123”3/10 — 0 for
every fixed A and C. No such count may be applied to the disorder probability IP(.AY),
for which this section gives only the bound O(n2/15) at the scales of Remark 9.8(a). In
Section 10, A, is intersected with the disorder event of Lemma 10.1; the intersection has
probability tending to one by a union bound, and no independence between the two
events is needed.



PART III

Dynamics: proof of the lower bound



SECTION 10

Overlap neighborhoods and reference configurations

This section collects the probabilistic input of the dynamical argument in Sections 11
and 12. It has three parts. In Section 10.1, we prove Lemma 10.1, the overlap-
neighborhood mass bound. It states that outside an event of vanishing disorder proba-
bility, for every set S C ¥, every x € S outside a set of Gibbs mass less than ¢~ P1l7 has
the property that the configurations z € S with |R(x,z)| > g, carry Gibbs mass at least
e~ Dsln; here Dy > 0 is arbitrary, and D3 depends only on B and D;. This is the argument
of [77, Proposition 6.1], carried out at every diverging sublinear scale L,. In Section 10.2,
we fix the parameters of the dynamical argument and the order in which they are chosen
(Table 10.1). We then define the set B, of exceptional triples as an explicit union and
deduce from Lemma 9.7 that 7%3(13,,) is small on one disorder event (Lemma 10.2). In
Section 10.3, we combine these two inputs. At each disorder in an event of probability
tending to one, we fix one family of Gibbs reference configurations and one set V of small
Gibbs mass such that the four properties used in Section 11 hold along every path that
avoids V (Lemma 10.4).

The section uses Lemma 9.7 and the pressure estimate (9.3) from Section 9, the
scalar constant of (5.20) from Section 5, the band of (7.37) from Section 7, and the
imported results Propositions 4.21, 4.27, and 4.28. Lemma 10.4 is the only point at
which the static estimates of Part II enter the induction of Section 11; its bound on 77(V)
enters the stationary sign test of Section 12. Although Theorem 1.1 uses only the scale
exponent 7/30, we state the construction for general exponents, because this shows which
conditions on the scales each step uses (see Table 12.2).

Throughout this section, B > 1 is fixed, and we write © = 7). For a vector J =
(]_ij)lgi<j§n of real numbers, we write H,i and Z,]1 for the Hamiltonian and the partition
function in which J is replaced by J. For k > 1 and a set i C £k, 7®k(1{) is the probability,
at fixed disorder, that k independent samples from 7t form a k-tuple in U; we also write
m®2(|R| > q) for m*2({(x,y) : |[R(x,y)| > q}). The Gibbs measure is invariant under the
spin flip x — —x, because Hj(—x) = HJ(x), and 7®* is invariant under independently
reversing whole replicas and under permutations of the replicas. All constants depend
on B and on the fixed parameters listed in Table 10.1, and never on n or on the disorder.

178
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10.1 Overlap neighborhoods at sublinear scales

The bound below was proved in [77, Proposition 6.1] at the scale L,, = n1/10000 ysed there;

this is Proposition 4.29. Its proof uses the scale only through the conditions L, — oo
and L, = o(n). Our time scale is different, and the constants of the bound enter the
construction of Section 10.3. For these reasons we state the extension and write out the
proof. The ingredients are those of [77]: the upper tail of the energy of a Gibbs sample
(Proposition 4.27, whose proof in [77, Lemma 5.1] uses the Brascamp-Lieb inequality
[30] in the form of [77, Lemma 2.1]), the disorder rotation estimate (Proposition 4.28;
[77, Lemma 5.2]), Gaussian concentration for Lipschitz functions (Proposition 4.21; [77,
Lemma 2.1]), and the Paley-Zygmund inequality.

Lemma 10.1 (Overlap-neighborhood mass bound at sublinear scales). There exists q. =
g«(B) € (0,1) with the following property. Let (L,) be a deterministic sequence of positive
numbers with L, — coand L,,/n — 0, and let D1 > 0. Then there exist D3 > 0 and Dy > 0,
depending only on B and Dy, and disorder events Cy,, (D) such that P(C,(D1)¢) < 3e~Paln for
all sufficiently large n, and such that on C, (D),

n({xeS:m({z€S:|R(x,z)| > q.}) <e Pelnl) <e Pl for every S C %, (10.1)

Both masses in (10.1) are masses under 7t itself, not under 7t conditioned on S. The
inner mass is the probability that a single Gibbs sample lands in the overlap neighborhood
{z € S:|R(x,z)| > g+} of x in S; in Section 10.3 it is the success probability of one
reference sample. The overlap ¢, is chosen before D; and before the sequence (L,), and
D3 and Dy do not depend on the sequence either. Since L, — oo, the lemma implies that
P(C,(D1)) — 1. The event C,(D;) and the threshold beyond which the estimates below
hold depend on (L,); the lemma does not provide one event valid for all sequences at
once. For L, = nl/ 10000 T.emma 10.1 contains Proposition 4.29.

Proof. The proof has three steps. In the first, we show that outside an event of vanishing
probability, every set of Gibbs mass at least e~ Piln contains a fraction at least e~ P2Ln of
pairs with overlap at least g, in absolute value. The idea, from [77, Section 6], is that if a
set has few such pairs, then a second moment computation shows that a small rotation
of the disorder increases the partition function restricted to this set by nearly its full
Gaussian factor. In the second step, we show that this gain outweighs the loss caused
by shrinking the original disorder, which the upper energy tail controls, and that the
rotation estimate makes the resulting increase of log Z) unlikely. In the third step, we
apply the pair bound to the set of exceptional targets itself.

Constants. By Proposition 4.27, there exist e; € (0,8/2) and cg > 0 such that the event

En = {m({x: Hl(x) > ney}) < e “E"}
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satisfies P(&f;) < e “E" for all sufficiently large n. We define

_B_pa
g0_4 2/

which is positive because e; < B/2. We fix g, € (0,1) with B2g. < go/8. These choices
depend only on B. Given D; > 0, we fix constants A, Dy, and D3 such that

8(D;+1 2A
A>%, Dy>"5~+1,  D3y>Di+D, (10.2)
0

They depend only on B and D;. Now let (L,) be as in the statement, write L = L,, and

let
AL,
w = wn — .
n

Then w, — 0 and nw, = AL, — co. We have 0 < w < 1/2 for all sufficiently large n; we
assume this from now on.

Step 1: pairs with large overlap in every large set. Let V), be the event that some S C %,
satisfies
n(S)>e Pt and  m(-| S)®?(|R| > g.) < e P2k, (10.3)

This event is measurable, since it is a finite union of events, each defined by finitely many
continuous functions of the disorder. Off V,,, we have

(- | S)®2(|R| > g«) > e P2k for every S C %, with 7r(S) > e DPiL, (10.4)

We will show that P(V,) — 0.
Fix | € £, NV, and a set S satisfying (10.3). We first remove the configurations of
high energy from S. Let
S'=Sn{x: Hi(x) < ne}.

For large 1, we have e =" < ¢~DP1k /2 < 71(S) /2, because DL = o(n). This implies that

7(S') > 7(S) — m({x : Hj(x) > ner}) > 7(S)/2.

Restricting the pairs to S’ x S’ and dividing by 71(S’)? instead of 77(S)?, we find
7(-1§)°2R > 0.) < (ZE0) r(- | )R 2 g.) < 4oL (105)
- — \n(5) -

Let | = (ﬁj)1§i<j§n be a standard Gaussian vector independent of |, and define

W= Y m(x| §)ePVEHW, - T+ Vel

xes’
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We write IP; and [Ej for probability and expectation over J with J fixed. Recall from (3.3)

that IEH,Z(x)HZ(y) = (nR(x,y)?> —1)/2. Using EeX = eEX*/2 for a centered Gaussian
variable X, we find
E;W?

) 2
e bl n(y | 8 exp B (nR(x, )2 1)}

We split the last sum according to whether |R(x,y)| < g«. On the first part, the exponent

is at most ) )
o — B nwqs
—

On the second part, the exponent is at most f?nw /2 = B>AL/2, and we use (10.5). Since
D, > B2A/2 + 1, this gives

IETWZ < 0O 4 4o(BPA/2-Dy)L 0 | gL < 9,0
(IET—W)Z <e +4e <e +4e < z€
once L > log 4. The Paley-Zygmund inequality P(W > EW/2) > (EW)?/(4EW?), valid
for every nonnegative random variable W with finite second moment, then implies that

-0

P (W > EjW/2) > ——. (10.6)

Next, we raise this probability to 1/2 at the cost of a lower threshold. Let f(]) = log W.
Differentiating the finite sum defining W, we have

a]l] W\/7 Y m(x|S) (BVH) (x ) x;xj.

xes’

The right side is fv/w/n times an average of the numbers x;x; € {—1,1}, so each
coordinate of Vf is at most fv/w/n in absolute value. Summing over the n(n —1)/2
coordinates, we find |Vf|> < f2w(n —1)/2 = 0; in particular, f is oy-Lipschitz. Let
f= [E;f. By the second bound in (4.19) (Proposition 4.21), we have E;exp{6(f — )} <

"W /2 for every 0 € R. The exponential Markov inequality then implies the two one-
sided bounds

Pif—F2a)<e ™, Pf-f<-a)<e R (220, (107)

Note that W > E;W/2 if and only if f > log(IE;W/2). If log(E;W/2) > f, then (10.6)
and the first bound in (10.7) with a = log(IE;W/ 2) f give

O py(r > og(E /) < exp{ - (VA TPy

7

2
ZCTW



10 Owerlap neighborhoods and reference configurations §10.1 182

so that f > log(IE;W/2) — ow+/2(® +log8). This lower bound for f also holds if
log(]ETW/ 2) < f. The second bound in (10.7) with a = oyy+/21og?2 then implies that

IPT<f > log(]ETW/Z) —ow1/2(0® +1log8) — UW\/ZlogZ) > %

We estimate the loss in the threshold using O'%V < B*nw/2, Vu+v < /u++/v, and
V10g8 + y/log2 = (1+/3),/log2 < 3:

ow V20 + oy (\/2log 8+ /2log2) <

B*nw
V2

Recalling that log(IE;W/2) = B*w(n —1)/4 —log2, we conclude that, with conditional
probability at least 1/2,

T 3BV nw.

2 _
log W > W — Bnwq, — 3By/nw — log 2. (10.8)

The constants in (10.8), and the threshold for n beyond which it holds, do not depend on
JorS.

Step 2: comparison with the rotation estimate. By the linearity of HJ in ], we have
H,]Z/ = V1—wH)+ \/5H£ Because 1 — v/1 — w > 0 and H), < ne; on S', we have

J/ .
% = n(exp{—ﬁ(l —V1- w)H,i + ,B\/EH,”> > 71(8') e PU-VI-wner py

ForO0<w <1, wehavel -1 -w=w/(1+V1-w) < w/(2-w) < w/2+w?/2;
the last inequality is equivalent to w(1 — w) > 0. We take logarithms and insert 7r(S’) >
e~ P1L/2,(10.8), and BPw(n —1)/4 > B*nw/4 — B*/8. Recalling that nw = AL, we obtain,
with conditional probability at least 1/2,

, 2
log Z, —log Zy, > nw(’% — % - ﬁzq*> — DyL — Erry, = [(g0 — B*q«)A — D1]L — Erry,
where - )

Err, = ﬁelz# +38VAL+ o + 21052

By the choices of g, and A, we have 2g. < go/8 and D; < goA/8 — 1, so that

7 1 3
(30 — B*q«)A — D1 > g80A — 280A = Jg0A.

Since L — oo and L/n — 0, we have Err, = o(L); this is where the two conditions on the
scale are used together. We have Err, < goAL/4 for large n, and then

IPT<log Zl,/ —log 7l > goé\L) > % for every | € £, N V. (10.9)
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The threshold for n depends only on B, D1, and the sequence (Ly).

Since the event in (10.9) does not involve S, we need no measurable choice of S as a
function of | (in [77, Section 6], the first violating set in a fixed order of the subsets is
chosen; either way works). By Fubini’s theorem, the left side of (10.9) is a measurable
function of . Integrating it over ], we obtain

1 : oAL
SP(ENV,) < P, ;(log z] —log Z), > gT)

The right side is a probability under the joint law of (], ]), which is the setting of
Proposition 4.28. Since 0 < w < 1/2, the last bound of Proposition 4.28, with t = w and
u = goAL/2 = gonw/2, bounds it by exp{—u?/(28?nw)} = exp{—g3AL/(86%)}. We
conclude that

ZAL
P(V,) < P(ES) +P(E, N V) < e CEN —|—2exp{—g§ﬁ2 } 0.

This bound holds simultaneously for all subsets, without a union bound over them.

Step 3: from pairs to targets. Let C,(D1) = V5, fix ] € Cy(D;) and S C %, and let Us be
the set of x € S with 7({z € S : |R(x,2)| > q.}) < e"P3L. Suppose that 1(Us) > e 1L
Since Us C S, every x € Us satisfies 7({y € Us : |[R(x,y)| > g+}) < e~ P3L. This implies
that
(- | Us)®*(IR| > q.) = % Y, m(x)({y € Us: [R(x,y)| = q:})
N(US) xelg
_ e DL _ D

m(Us) ~ '
where in the last step we used D3 > D; + D,. Then U satisfies (10.3), which contradicts
J & Vu. We conclude that 7t(Us) < e~ Pil for every S, which is (10.1). Finally, for all

sufficiently large n, the last display of Step 2 and L < n give

2 2
SoAL < 3p—DsL R 8o
852 } < 3e , Dy = mm{cE, & }
The constant D4 depends only on 8 and D;. This completes the proof. O

P(Cu(D1)¢) =P(Vy) < e E" +2exp{—

For D > 0, we write c(D) for the constant D3 given by Lemma 10.1 with D; = D. It
depends only on B and D.
10.2 Parameters and exceptional triples

Exponents

We fix exponents A and ¢ of the scales such that

1
0<A<i< 7 2¢ < 37, (10.10)
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and we assume the following upper bound on the mean bias A, 53 = Pg — pu(pB): there
exists C;, < oo such that

0 < Pg—pn(B) < Cpn A for all sufficiently large n. (10.11)

For Theorem 1.1, we take A = 7/30 and ¢ = 5/21, and (10.11) is Theorem 4.11, with
exponent 7/10 = 3A. Then (10.10) holds because 7/30 < 5/21 < 1/4 and 2¢ = 10/21 <
7/10 = 3A. The barrier exponent is one third of the exponent of the mean-bias input.
Table 10.2 lists the powers of n that appear in this section and in Sections 11 and 12; the
error terms of the static estimates are tabulated in Section 9.

The fixed parameters

Let g. = g.(B) be the overlap of Lemma 10.1. Recall from Lemma 9.2 that for each
fixed large-overlap cutoff b, € (0,1), there exists a small-overlap cutoff b(b.) > 0,
depending only on B and b, such that the three-replica pressure deficit (9.3) holds for
all feasible overlap matrices D(r,q,6) with g > by, |r + 8| < b(b.), |r — | < b(b«), and
|9 —T(q)| < vgx(bs). We fix signed-overlap cutoffs by and b, with

0< bl < 1/ b] < b(q*)/ 0< bZ < bll bz < Q(bl)/

and then ty > 0 with
4t < min{q., by, b7/2}, 3ty < gp. (10.12)

In Section 11, the thresholds lie in [fy, 2fy], and the cells that we define below use the
cutoff 3ty. We use the first condition in (10.12) to keep these values below g, and by, with
room for the error terms of Section 11. It also gives 3ty < b%/2, which we use there to
bound the number of deleted references. The second condition ensures that the intervals
Jp and Iz chosen next lie inside (0, g5), where I'(t) = t by (4.10). We fix compact intervals
Jp and Ig such that

b, 2to) CintJs,  Jp Cintlg, I C (to/2,3t). (10.13)

The centers of all three-replica constraints met in Section 11 lie in Jg. The local comparison
of Sections 8 and 9 is applied only at centers in Jg, with its local cutoff chosen so small that
all its windows lie in Ig. Let mg > 0 be the lower bound of (5.20) for a(r)*f°Ex(r,Y;)?
on Ig; it is positive because Ig is a compact subset of (0, 7).

We fix the band of the local comparison of Section 7 at ¢ = 1/2 and E = 1/100. Here ¢
is the ratio (g —r)/h of that comparison and Ep, < || < 2Ep, is its range of imbalances.
At these values (7.37) holds and G(¢,E) > 1/3. We fix the pressure coefficient g, a
fraction s € (0,1), and the scale constant R > 0 with

0 < g < mgE*G(8,E), (10.14)
3G,
»xg’

R® > (10.15)
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where Cj, is the constant of (10.11). Here g is the coefficient of p3 in the local fractional
gap (8.19), and s is the fraction of this gap that is kept in the probability bounds of
Section 9. The scales are

OPn = Rn~*, en = Epy, Hn = n=¢, (10.16)

which are the scales of Remark 9.8. With these choices, the data of the simultaneous
estimate in Section 9.3 are the intervals | g C int g, the large-overlap cutoffs g, and by, the
band (9, E), the coefficient g, and the fraction . The remaining constants of the static
estimates (the local cutoff, the tolerance v of the pair exclusions, the pressure deficits
of the separated-overlap, fixed-scale, and pair regimes, the coefficient of the fractional
tilt, and the denominator margin (9.19)) are fixed in Sections 8 and 9 with positive slack.
They depend only on § and on the parameters above, and not on #.
Finally, we fix integers

H=1[2/b?], B>H-+2 (10.17)

Here H bounds the number of references deleted at the start of a block in Section 11, and
B is the number of levels in a block; B is chosen in Section 12. After B, the constants cs, Cs
of the schedule (10.24) below are fixed, and then the coefficient A > 0 of the logarithmic
time scale

L, = An’

is chosen in Section 12, with A = Aﬁ for Theorem 1.1; the time horizon is ef. The
sequence L, tends to infinity and is o(n), because 0 < A < 1; in particular, Lemma 10.1
applies to it.

We note that the quantities that depend on 7 are the scales p;, €,,, and #,, of (10.16),
the logarithmic time scale L;, the number N, of levels (fixed in Section 11), the list sizes
K of (10.24), and the total number N of list entries. We never let a fixed parameter vary
with n, and the threshold 7 for the total variation distance does not enter until the last
step of Section 12.

Exceptional triples

The overlap constraints that we use in Section 11 are of two kinds. The first kind states
that when x and v have a large overlap, their small overlaps with a third configuration
v are nearly equal. For a large-overlap cutoff b, € (0,1) and a small-overlap cutoff
b’ € (0,1), we define

By(b., V') = {(v,x,9) € ) : R(x,0) > b, |R(v,x)| <V, |[R(v,7)| <V,
IR(v,x) — R(v,0)| > 21, }.

This is the set excluded in [77, Lemma 4.1], with the tolerance 2n~1/1% there replaced by
217, We bound its Gibbs probability at this tolerance in Section 9 through the pressure

(10.18)
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Table 10.1. The fixed parameters of the dynamical argument, in the order in which they are
chosen. Every entry is fixed before n — oo; each depends only on B and on the entries above it.

Parameter Choice Reference

g right end of supp g = [0, 9] Theorem 4.7

q« overlap of the overlap-neighborhood mass Lemma 10.1
bound

by, by b1 <b(q«), b2 <b(by),0<by <b; <1 9.3)

to 4ty < min{q., by, b3/2}, 3ty < qp (10.12)

Jg, I compact intervals around [to, 2fo] (10.13)

mg lower bound for the scalar coefficient on I (5.20)

9, E 9 =1/2,E=1/100 (7.37)

g 0 < g < mgE>G(9,E) (10.14)

» O0<x<l1 Section 9

Cp constant of the mean-bias input; for Theo- (10.11)
rem 1.1, that of Theorem 4.11

R R3 > 3C, /(%) (10.15)

static constants local cutoff, v, deficits, fractional tilt, denom- Sections 8 and 9
inator margin

H H=1[2/b7] (10.17)

threshold constants widths and spacing of the threshold inter- Section 11
vals

B integer, B > H + 2, block length Section 12

cs, Cs schedule of list sizes, 0 < s < B (10.24)

A coefficient of L,, = An” Section 12

estimate (9.3), and not through [77, Lemma 4.1]. A triple (v, x,0) ¢ By(bs,b’) such that
R(x,0) > by, |R(v,x)| <V, and |R(v,0)| < U’ satisfies |R(v,x) — R(v,7)| < 21,.
The second kind concerns overlaps near a level r in the compact interval Jg. For
(v,x,0) € L3, we write
R(v,x) + R(v,7)

= 5 =
r 5 ’

5 , g = R(x,0), (10.19)

so that the Gram matrix of (v, x,?) is the matrix D(r, g, ) of Section 9, with off-diagonal
entries 7 + 6, r — J, and g. Let V;, be the set of triples with

rejp  en<|0| <2,  q=r+pn

A triple outside N, with r € Jp and g, < 10| < 2e, satisfies R(x,0) < r+ p,: if the
overlaps of v with x and with v lie near a common level r and differ by an amount of
order ¢,, then the overlap of x and v cannot exceed r by p,,. The set \;, corresponds to
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Table 10.2. Powers of 1 at the scales (10.16) and the logarithmic time scale L, = An*, for general
exponents and for Theorem 1.1.

Quantity ~ General Theorem 1.1  Role

Pg—pu(B) O(n=3%) O(n=7/10) mean-bias input

Pn Rn=* Rn=7/30 overlap gap

e n-¢ n=5/21 fixed-scale tolerance
Ly, Ant A ﬁn7/ 30 logarithmic time scale
np R3pn1—32 R33/10 narrow triples

nn> ni-2 nltl/21 fixed-scale triples

no3 /Ly (R3/A)n'=*  (R3/Ag)n/1®  (10.22)
ny3/Ly nl=2%-A7A nf/210/ A, (10.22)
i/ Pn n*~¢/R n-1/210/R Section 11

the set excluded in [77, Lemma 7.1]. There, the gap is p = n~1/100%0  the imbalance is of
order p?, and the centers are restricted by the condition up([r — 08,7+ 0%]) < p* on the
Parisi measure. Here the gap p, and the imbalance ¢, = Ep; are of the same order, and
there is no condition on the Parisi measure, because the local comparison of Section 8 is
uniform over centers in Jg. The exceptional set is

Bn - Nn U Bn(ﬂ*; bl) U Bn(blr bZ)- (10-20)

It is a deterministic subset of £, and it is not closed under permutations or spin flips of
the coordinates. In the dynamical argument, we evaluate B, on triples in several orders
and orientations; since 7% is invariant under these operations, each of them costs only a
tixed factor in Lemma 10.4.

The Gibbs probability of B, is controlled in Section 9, where different parts of it are
handled by different estimates. The set NV, is the set of narrow triples of Section 9.3 for
the interval of centers Jg. By Lemma 9.6, a narrow triple either has its pair (x, ) excluded
by the pair deficit (9.2), or its Gram matrix lies in the local family, for which we use
the positive fractional moment (8.19), or in the separated-overlap family, for which we
use the stronger pressure deficit (9.17) and ordinary Gaussian concentration. The sets
B(q+,b1) and By, (b1, by) are contained in the set W, of fixed-scale triples of Section 9.3,
which is controlled by (9.3) and the pair deficit. We need no fractional moment bound at
a distant overlap 4.

Lemma 10.2 (One disorder event for the exceptional triples). Let (p,) and (1,) be deter-
ministic positive sequences with p, — 0 that satisfy (S1)~(S5), and let €, = Epy,. Let B, be the
set (10.20) defined with these sequences, and let A, be the disorder event of Lemma 9.7 for these
sequences and for the data of Section 9.3 fixed in Table 10.1 (in particular the intervals Jg and Ig
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and the large-overlap cutoffs q. and by). Then P(A,) — 1, and there exist constants C,c > 0
such that, for all sufficiently large n and every | € Ay,

3(By) < qu, gn = C(n+1)° (e_C”pi e 4 e ). (10.21)

Proof. By Lemma 9.7, we have IP(A5) — 0. Moreover, for large n and every | € A,
(9.21) bounds the Gibbs probability of the set V;; of narrow triples of Section 9.3 by C(n +
1)3e=<"f:, and that of the set W, of fixed-scale triples of Section 9.3 by C(n + 1)3e—cni,
It remains to compare B, with these two sets, where our triples (v, x, 7) are the triples
(v,x,y) of Section 9. The set N, in (10.20) is the set of narrow triples for the interval
of centers Jg. Let (v,x,0) € By(bs,b') with (b, b') = (g4,b1) or (bs,b") = (by,b2). Then
R(x,7) > by, |R(v,x)| <V < b(by), |R(v,0)| <V <b(bs), and |R(v,x) — R(v,0)| > 2#.
Since b, is one of the cutoffs g, and by, the triple satisfies the conditions that define W,,.
This shows that B, (g4, b1) U B, (b1, b2) € W,. Summing the two bounds of the previous
paragraph, we obtain 7%3(B,) < C(n + 1)3(8_':”‘)% + 6_0”775), which implies (10.21). O

We apply Lemma 10.2 with the scales (10.16). Since A > 0, we have p,, = Rn=" = 0.
These scales also satisfy (S1)-(S5), as in Remark 9.8(b). Indeed, by (10.11) and (10.15),
we have An,‘B /pﬁ < Cb/R3 < 2g/3 for large n, which is (S1). Further, n7/15/(n2p2) =
R~%1%4=23/15 tends to zero because 61 < 3/2 < 23/15; the quantities npt = R*n!=*" and
niyy = n'~% grow faster than logn because A, & < 1/4; and p3 /572 = R31% 3" tends to
zero because 2¢ < 3A. From now on, B, A;, and g, denote the objects of Lemma 10.2 at
the scales (10.16). In Section 12.7, the lemma is applied with 77, = p,, /1000 instead.

Remark 10.3 (Two kinds of error). In the proof of Theorem 1.1, we use two kinds of
small quantities, and we never mix them. The bound (9.20) on the disorder probability
IP(.AY,) includes a polynomial term from Chebyshev’s inequality, and therefore it does not
remain small after multiplication by a factor e“F. For A = 7/30 and ¢ = 5/21, the terms

_CR4n1/15 and e_cnl/

4 4, . . 21
e~ “"n and e~ “"In in it, which are e , also decay more slowly than

e Cln = o= CAN"™ ;. every fixed C > 0. We remove this disorder probability, together
with the probabilities of the complements of the events of Lemma 10.1, once, before
counting reference configurations or path positions. The conditional Gibbs bound g, in
(10.21), in contrast, holds for every | € A,, and it absorbs every factor ¢CLn. Table 10.2
shows that the exponents np3, ny2, and n exceed L, by a power of n. We verify in the

proof of Lemma 10.4 that

lim e“Lng, =0 for every fixed C > 0. (10.22)

n—oo

In Lemma 10.4, only g, is multiplied by the number of reference configurations. The
deterministic set B, contains every exceptional triple that can arise for the allowed
thresholds and paths, and (10.21) bounds its mass under 7®3 by g,. We impose no
condition on the disorder that depends on the thresholds of Section 11.
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10.3 Fixed families of reference configurations

The induction of Section 11 selects references from lists of independent Gibbs samples,
organized in blocks of B consecutive levels. This is the construction of [77, Section 8.3].
The selection cell at a level is determined by the references chosen at the preceding levels
of the same block. The list sizes are chosen recursively over the B positions of a block, so
that the depth of the recursion is the fixed number B even though the number of levels
tends to infinity. In [77, Section 8.3], the required properties of the lists are proved with
probability tending to one jointly over the disorder, the lists, and the path. The proof there
uses union bounds over path positions and over triples, and the bounds for the triples are
averaged over the disorder. At our scales, the averaged bound available from Lemma 9.7
contains the disorder failure probability of Remark 10.3, and this term does not remain
small after multiplication by the number ¢©(L7) of reference configurations. We therefore
tix the disorder first, in the event of Lemma 10.2, and use only the conditional bound
(10.21). At such a disorder, we fix one realization of the lists, together with a set V of
exceptional targets, before any path is considered.

Lists, cells, and list sizes

Let Niey = Niey(n) > 1 be the number of levels; it is fixed in Section 11. Level j €
{0,..., Niey — 1} belongs to block |j/B| and has position s(j) = j — B|j/B] in its block.
The list at level j is an ordered tuple

K. -
— s(j)
‘F.]' — (yj,ll <o ryj,Ks(j)) S Zn ’

whose coordinates we call the entries of j; the sizes K; are defined in (10.24) below. We
write
]-"jlL = {oy:0 € {-1,1}, y an entry of F;}

for the signed list. The family of reference configurations is F = (Fy,..., ]-"Nlev,l), and
N =} i<n,, Ks(j) is its total number of entries.

For a level j, let 7; be the set of tuples T = (u;)iez, where T is a set of levels of the
block of j that precede j, and u; is an entry of F; for each i € Z. The cell of T is

St = {x € Z, : |R(u,x)| < 3ty for every entry u of T}. (10.23)

The empty tuple has cell Sp = ¥, and it is the only element of 7; when s(j) = 0. Spin
flips of the entries do not change the cells. The references selected in Section 11 at the
levels of a block that precede j, after removing their signs, form a tuple in 7;, and the
cells used there are among the cells Sr.
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The list sizes are chosen by the following schedule over positions s = 0,...,B — 1.
Recall that ¢(D) denotes the constant D3 of Lemma 10.1 for D; = D. We set Cy = 0 and,
recursively,

¢ =c(Cs+5), Co1=Cstes+2, K= [elsTDn], (10.24)

We have C; = Y o/ s(cs +2). The constants c¢; and Cs depend only on f and s, and only Kj
depends on n and A. For D > 0, let C,(D) be the event of Lemma 10.1 for the sequence
(Ly). On Cy(D), (10.1) reads

n({xeS:n({y €S:|R(x,y)| > g.}) <e Py <Pl forevery S C %,

(10.25)
Only B of these events are needed. We define the disorder event
B-1
Gn = AnN () Cu(Cs +5). (10.26)
s=0

It is measurable, and IP(G,) — 1 by Lemmas 10.1 and 10.2, since it is the intersection of a
tixed number of events whose probabilities tend to one.

The family

Lemma 10.4 (Fixed families of reference configurations). Let B > 1 be a fixed integer, let
(Ly) be a deterministic sequence with L, — oo and L,/n — 0, and let K5 and G, be given by
(10.24) and (10.26). Let Niey = Niey(1) > 1 be integers with Ny, < eln, and assume that g,

satisfies (10.22). Then, for all sufficiently large n and every | € Gy, there exist lists F; € Zfs(j),
0 <j < Ny, and a set V C X, with
(V) < 3e~4n, (10.27)

such that the following four properties hold.
(i) Overlap neighborhoods in every cell of the current block. For every level j, every
T € T;, and every x € St \ V, there exists an entry y of F; with y € St and |R(x,y)| > g
(ii) Comparison across the overlap gq.. For every x € £, \ 'V, all levels i # j, and all v € .7-?
and v € ,7-"]-jE with
R(x9)2q., [Rox)|<b, [R@3)|<b,

we have |R(v,x) — R(v,0)| < 2#,.
(iii) Comparison across the overlap b; for triples of entries. For all pairwise distinct levels i,
a,and j,and allv € FF,y € fii, and v € ]—"].i with
R(y,0)[ = b1, [R(o,y)[ <by,  [R(0,0)] < by,

we have |R(v,y) —oR(v,0)| < 2n,, where o € {—1,1} is the sign of R(y, ). In particular,
|[R(2,y)| = [R(2,9)|] < 2.
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(iv) No exceptional narrow triple. For every x € X, \ 'V, all levels i # j, and all v € J-"ijE
and U € ]-"].i, we have (v,x,0) & Ny. That is, if the coordinates (10.19) of (v, x,0) satisfy
r € Jgand e, < |6] < 2ey, then R(x,0) <7+ pp.

IfL, = Ant for a fixed A > 0, with A and ¢ as in (10.10), then L, — oo, L,/n — 0, and
(10.22) holds.

The threshold for n depends on B, on the parameters of Table 10.1, and on the
sequences (Ly) and (Njey), but not on J. In Sections 11 and 12, the lemma is applied with

L, = An”* and the number of levels fixed there, which is at most a constant times n*.

Proof. We adapt the independent-list construction of [77, Section 8.3] by estimating excep-
tional Gibbs mass at each fixed disorder in G, before considering any path. The proof is
an expectation argument over independent samples of the lists. We bound the expected
Gibbs mass of the targets missed by the lists, that is, of the configurations x such that,
at some level j, some cell St containing x contains no entry y of F; with |R(x,y)| > g..
We also bound the probability that three list entries form an exceptional triple, and the
expected Gibbs mass of the configurations that form an exceptional triple with two list
entries. We then choose a realization at which the sum of the Gibbs mass of the union of
these two sets and the indicator of that event is at most its mean.

Step 1: random lists. Fix n and | € G,, and write L = L,. We let the entries Yiks
0<j< Ny, 1<k< KS(]-), be independent random configurations with law 7, defined
on an auxiliary probability space with probability IP  and expectation E . The disorder
is fixed throughout, and the space =} of realizations is finite.

Step 2: targets missed by the lists. For alevel jand T € 7}, let U; 1 be the set of x € St
such that no entry y of F; satisfies y € St and |R(x,y)| > g+, and let V1 = |J; Urer, Uj1-
Fix j, let s = s(j), and condition on the lists at the levels of the block of j that precede j.
This fixes 7; and the cells St, and leaves the K; entries of F; independent with law 7t. For
T € 7jand x € S, letar(x) = w({y € St : |[R(x,y)| > q+}). Then

Er[7(Ujr) | earlier lists] = ) 7(x)(1 —aT(x))KS.

XeST

We split the sum according to whether ar(x) < e~%L. Recall that | € C,(Cs + 5) and
¢s = ¢(Cs +5). By (10.25) with S = S, the first group has Gibbs mass less than e~ (Gs+3)L,
For the second group, (1 — ar(x))& < exp{—ar(x)Ks} < exp{—e Slels+tDLY = e

The number of tuples is

T < K/+1 < e(Cs/+2)L :eCSL
T <](Ke+1) < ,

s'<s s'<s
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where we used Ky + 1 < (v DL 4 2 < ples+2)L valid once el > 3. Summing over T € 7;
and taking expectations, we obtain

]E]:T[( § uﬂ) < eCsL<e—(Cs+5)L +e—eL> < 2¢79L
TeT;

where the last inequality holds once e& > (C; + 5)L for every s < B. Summing over the
Njey < el levels, we find
Erm(Vy) <2e 4L, (10.28)

Step 3: exceptional triples. Let cma = maX,.p 5. Using Njey < el and K; < e(&H+2)L we
find N < e“NE with Cy = cmax + 3.

Let O be the event that there exist entries y;, y2, and y3 of lists at three distinct
levels, and signs 01,02,03 € {—1,1}, such that (o1y1, 022, 03y3) € By. Fix a choice of
three entries, specified by their levels and indices, and of signs. The three entries are
independent with law 7, because they belong to distinct levels, and 7 is invariant under
spin flips. The triple therefore has law 773, and it lies in 3, with probability at most gy,
by (10.21). There are at most N> ordered choices of three entries and 8 choices of signs,
which gives

H)]:(O) < 8N3qn.

The configurations themselves need not be distinct; only their sampling indices are.

Let V; be the set of x € %, for which there exist entries y and v’ of lists at two distinct
levels, signs o,0’, 0" € {—1,1}, and an ordering of oy, ¢’y’, and ¢’ x as a triple, such that
this triple lies in B,,. Let x be a configuration with law 7, independent of the lists. For
a fixed ordered pair of entries at distinct levels, fixed signs, and a fixed ordering, the
resulting triple has law 773, and it lies in B, with probability at most g,,. There are at
most N? ordered pairs of entries, 8 choices of signs, and 6 orderings, and a union bound
yields

Ez 1(V2) = Prg,(x € V2) < 48N2qg,.

Step 4: choice of one realization. Let V = V; U V,. Combining (10.28) with the two
bounds of Step 3, we conclude that

Ex[lo + (V)] < 2e* + (8N? + 48N?)g, < 2¢ *F + 565N, < 3¢,

where the last inequality holds for all sufficiently large n by (10.22) with C = 3Cx +4. On
the finite probability space of Step 1, some realization of the lists satisfies 1 + 71(V) <
Er[1lp + (V)] < 3e *t. We fix it. Then 7(V) < 3e~*F, which is (10.27), and the
realization does not belong to O, since 1p € {0,1} and 3e~*F < 1.
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Step 5: the four properties. Property (i) holds because V O V;. For (ii), let x, v, and
U be as there. The triple (v, x,7) is one of the orderings in the definition of V,, with
o’ = 1. Since x ¢ V,, it does not lie in B, 2 By, (g«, b1). By the definition (10.18) and the
hypotheses of (ii), this means that |R(v, x) — R(v,?)| < 27,. The same argument with
N, C By, proves (iv). For (iii), let v, y, 7, and ¢ be as there. Then R(y,00) = |R(y,?)| > by,
|IR(v,y)| < by, and |R(v,00)| < bp. Since the realization does not belong to O, the
triple (v,y,00) of signed entries from three distinct levels does not lie in B, (b1, by).
This implies that |R(v,y) — cR(v,?)| < 21,, and the last claim of (iii) follows from
IR(o,y)| = [R(v,9)|| < [R(v,y) — oR(v,)].

Step 6: the time scale L, = An’. If L, = An* with 0 < A < 1, then L, — oo and
L,/n — 0. For a fixed C > 0, we have

4

A R3,1-37 A o128 A_
€CLHQn — C’(n + 1)3 (eCAn cRn 4+ oCAn"—cn 4+ CAn cn)

with C’ the constant of (10.21). By (10.10), we have 1 —3A > Aand 1 —2¢ > 1/2 > A.
Hence there exists A’ > 0 such that each of the three exponents is at most —n" for all

large n, and (n + 1)36_11)\/ — 0. This proves (10.22) and completes the proof. O

The proof gives slightly more than (ii)—(iv). For every x ¢ V, no ordering of x or
—x with two signed entries from distinct levels lies in B, and no ordering of three
signed entries from distinct levels lies in B,. Properties (ii)—(iv) are the instances of these
statements used in Section 11.

Remark 10.5 (The same family for every path avoiding V). The family F and the set V
of Lemma 10.4 depend only on ], and properties (i)—(iv) are deterministic statements
about F, V, and configurations outside V. No path enters their construction. We may
therefore apply them along any finite sequence xy, ..., X, in X, \ V and for any choice of
the thresholds of Section 11: properties (i), (ii), and (iv) hold at every x;, simultaneously
for all k, all levels, and all entries, and (iii) holds for all entries. This is the form in which
we use the lemma in the induction of Section 11.

The order of choices matters for the stationary sign test of Section 12. There, we bound
the probability that the stationary discrete heat-bath chain visits V' at one of the indices
0,...,mby (m+1)m(V), using only that its law is 7 at each fixed integer index. This
union bound requires that V is fixed before the chain is run. Note also that a reference
selected along a path depends on the path and need not have law 7; for this reason we
state (ii)—(iv) for all entries of all lists, and not only for selected references. Finally, we
choose the family separately at each | € G, and assert no measurable dependence on J.
None is needed, because the quantities that we integrate over the disorder in Section 12
do not depend on the family: they are the Gibbs masses of initial states whose transition
law is close to 7 in total variation.



SECTION 11

Stable overlap constraints along a trajectory

This section contains the deterministic part of the dynamical argument. We fix the
disorder, the families of reference configurations constructed in Section 10, an array of
thresholds, and a sequence of configurations with small overlap increments that avoids
the exceptional set V' of Section 10. From these data, an explicit algorithm (Definition 11.2)
selects one reference at each level and finds one crossing time at each level, searching
backward from the previous crossing. The main result is Proposition 11.10: if the overlap
of the sequence with its first reference becomes nonpositive, then every crossing exists,
and the errors in all overlap constraints stay of order ¢,. Corollary 11.11 extracts the
consequence used in Section 12: at one common time, the overlap of the sequence with
the first reference of every block lies within a fixed multiple of ¢, of the corresponding
threshold. In Section 12, the thresholds are made random, and we show by a counting
bound that this cannot happen before the time in Theorem 1.1.

We use the four properties of the families of reference configurations proved in
Lemma 10.4, which we recall as (P1)—(P4) in Section 11.1, and elementary geometry of
overlaps. No probability is used in this section.

The construction is that of [77, Sections 8.3 and 8.4]. There, references are selected
from fixed lists of Gibbs samples inside cells determined by the earlier references of the
current block. The cells are reset to the whole space at the start of each block, references
with a large overlap with the new reference are deleted, and each crossing time is found
by a backward search from the previous one. It is also proved in [77, Section 8.4] that
the deleted references form a final segment, with at most H elements, of the retained
references ordered by level, and that older blocks are protected by the complete block
that precedes each reset; we give these arguments in Lemma 11.6. What is new is the
form of the induction hypothesis. In [77, (8.19)—(8.20)], after j levels, the overlaps of every
retained reference with the current target and with the later references are controlled
within 6je, where ¢ = p? is the scale of the narrow overlap constraints there. These
errors accumulate over the levels, and the final count of [77, (8.29)] requires Nje¢ to be
much smaller than p for Nj, levels. Here we compare each retained reference with the
next retained reference. This comparison changes only when a deletion removes the next
retained reference, which happens at most once for each reference. The error of every
constraint stays bounded by a fixed multiple of ¢ at every level (Definition 11.4). The
argument uses that the first two levels of every block are never deleted, which follows

194
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from the same protection argument. As a result, ¢, = Ep, with a fixed E > 0 is allowed.

11.1 Standing assumptions and the threshold geometry

Throughout this section and Section 12, B > 1 is fixed, n is large, and the disorder |
is fixed; we write 1 = 7/. We use the parameters of Section 10, which are listed in
Table 10.1. The overlap g, € (0,1) is that of the overlap-neighborhood mass bound,
Lemma 10.1. The signed-overlap cutoffs 0 < b, < b; < 1 and the level ¢y > 0 satisfy
(10.12), and in particular

4ty < min{g,, by, b3 /2}.

This implies that 3ty < b% /2 < by, since by < 1. The compact interval Jg of (10.13)
contains [y, 2ty] in its interior. The integer H = [2/ bﬂ is that of (10.17), and B > H + 2
is a fixed integer, the number of levels in a block; it is chosen in Section 12. The scales of
(10.16) are

P =pn= Rn‘A, e =¢, = Epy, Nn = n_g,

where R > 0 and E = 1/100 are fixed, and the exponents satisfy 0 < A < ¢ < 1/4 by
(10.10). Theorem 1.1 uses A =7/30 and ¢ = 5/21. In Section 12.7 we use #,, = p, /1000
in place of 77, = n=¢ with & > A; this is why the hypotheses below allow a positive limit
of #,/pn. We suppress n from p, and ¢,, and we abbreviate

g - 217?’1/

which is the tolerance of the overlap comparisons in Lemma 10.4. For the deterministic
induction in this section, the asymptotic scale assumptions needed are ¢ = Ep and

o—o0, In_p, Lo, (11.1)
p np
where E’ € [0, E/10] is fixed. For Theorem 1.1, these hold with E’ = 0 because 0 < A < ¢
and A < 1; at A = 7/30 and ¢ = 5/21, we have 1,/pn = n~1/210 /R In Section 12.7,
they hold with E’ = E/10 = 1/1000. The counting estimate in Section 12 also retains
pn = Rn~*; the additional static scale conditions for Section 12.7 are checked there.

Reference families. The levels are the integers 0 < i < Nj,,, where Njo, = MB and M is
defined in (11.3) below. As in Section 10.3, level i belongs to the block ¢(i) = |i/B]; we
say that it is the first level of its block if i = B¢(i). A family of reference configurations
consists of an ordered list F; of configurations for each level i, whose coordinates are
called the entries of F;, together with a set V C X,,. We call a configuration oy, where
y is an entry of F; and ¢ € {—1,1}, a signed entry of level i; the set of signed entries of
level i is F;=. For a finite tuple T of configurations, the cell St is the set of x € &, with
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|R(y, x)| < 3ty for every y in T, as in (10.23), and St = %, for the empty tuple. Reversing
the sign of an element of T does not change Srt.

By Lemma 10.4, applied with the logarithmic time scale L, = An? of Section 12 and
with Niey < el for all sufficiently large n and every disorder in the event G, of (10.26),
there exists a family with 77(V) < 3e~%L» and with the following four properties. They
are consequences of properties (i)—(iv) of Lemma 10.4, as we explain after the list.

(P1) Overlap neighborhoods in every cell. Let j be a level, let T be a tuple consisting of one
signed entry of each earlier level of the block of j, and let x € St \ V. Then there
exists an entry y of F; with y € St and |[R(x,y)| > ..

(P2) Comparison across the overlap q«. Let x ¢ V, and let v and v be signed entries
of two distinct levels. If R(x,?) > q., |R(v,x)| < by, and |R(v,0)| < by, then
IR(v,x) — R(0,0)] < .

(P3) Comparison across the overlap by. Let v, y, and v be signed entries of three distinct levels.
If [R(y,3)| > by, [R(0, )| < bz, and [R(0,0)| < by, then ||R(v, )| — |R(0,9)]| < ¢.

(P4) No narrow triples. Let x ¢ V, and let v and v be signed entries of two distinct levels.
Let r = (R(v,x) + R(v,7))/2 and 6 = (R(v,x) — R(v,9))/2. Then it is not the case
that

r € Jg, e < |9] < 2, R(7,x) > r+p;

that is, the triple (v, x,7) does not belong to the set N, of narrow triples defined
after (10.19).

Property (P1) is the case of property (i) in which the tuple has one entry at each earlier
level of the block of j; here we used that the cell of a tuple of signed entries equals the
cell of the corresponding tuple of entries. Properties (P2) and (P4) are properties (ii)
and (iv), and (P3) is the last assertion of property (iii). Properties (P2) and (P3) say that,
across a large overlap between x and v (or between y and v), a small overlap with v is
transferred from one configuration to the other with error at most . The family and
V do not depend on any path or threshold, and the four properties are deterministic
statements about them (see Remark 10.5).

Paths. We call a finite sequence x, ..., x;; in X, a path if
IR(y, xk11) — R(y, x¢)| <2/n forally € X, and 0 < k < m. (11.2)

We say that a path avoids V if x; € V for 0 < k < m. If x; .1 and x; differ in at most one
coordinate, then (11.2) holds; in particular, every trajectory of the discrete heat-bath chain
is a path.

Thresholds. We set

t . . .
M= LﬁJ, Niew = MB, ;= [to+3ip, to+ (3i +1)0] (0 <i < Niey). (11.3)
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For all sufficiently large 1, we have M > 1. Each interval I; has length p and lies in [tg, 2fo],
since to + (3(Njey — 1) +1)p < to+3MBp < 2ty. We call a vector r = (ro,..., "N, —1)
such that r; € I; for every i a threshold array. For every threshold array and all levels
i < a, we have

ro—1i> (3(a—i)—1)p > 2p. (11.4)
Radii and margins. We define
2 2
l/J():g-i-E, ¢1:28+2§+E,

, , (11.5)
Yo=o+2e =24+, Yi=9p1+2e=de+20+—, Tra=T1+{

In the induction, ¢y and 11 bound the error, relative to the threshold, of the overlap of a
retained reference with its next retained reference; ¥y and ¥; bound the corresponding
error for the overlap with the current target; and ¥, bounds it for the overlaps between
retained references. We use the following inequalities:

<2,

S|

<eg, 2tg + ¥y < min{3t0, bz}, 2t0+ %1 < qx,
(11.6)

7
2¥, 4+ < 2p, 5€+3€+E§P,
and the closed neighborhood of [ty, 2to] of radius 3¢ + 2 + 3/ is contained in .

Lemma 11.1 (The margins hold for large n). Assume (11.1). There exists ng, depending only
on the fixed parameters q., ba, to, Jg, R, E, E', and the sequences (py,) and (1), such that (11.6)
and the inclusion of the neighborhood in ] hold for all n > ny.

Proof. By (11.5), we have

% oF 2¥, 4+ ¢ 77 4

7
:8E—|—?—|— 5¢+30+7/n

— 8E + 14F/, — 5E + 6E/,

hp
where we used (11.1) and ¢ = Ep. Since E/ < E/10 and E = 1/100, the three limits are
at most E/5 < 2E, 9.4E < 2, and 5.6E < 1, respectively. The inequalities in the second
line of (11.6) hold for large 1, and so do { < 2e and 1/n < e. The radii ¥, and ¥ tend
to zero, while 2ty < 3ty, 2tg < by, and 2ty < g« by (10.12). This gives the remaining two
inequalities. Finally, the compact set [to, 2to] lies in the interior of Jg and has positive
distance from its complement, while the radius 3¢ + 2{ + 3/n tends to zero. O

We record three consequences of (11.6) that are used repeatedly. First, we have
¥, < ¥, < to, and every overlap within ¥, of a threshold r; € [t, 2] is positive and has
absolute value less than 2ty + ¥, < 3ty. Second, such an overlap has absolute value less
than by < by, because 2ty + ¥, < by. Third, every threshold is smaller than 4., because
ri < 2ty < qx-
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11.2 The selection and crossing algorithm

We now define the references and the crossing times. The algorithm is that of [77,
Section 8.4], including its conventions on failure, with zero-based levels.

Definition 11.2 (Selection and crossing algorithm). Fix a family of reference configura-
tions, a path xo, ..., x;, and a threshold array r.

(i) Level 0. If some entry y of Fy satisfies |R(y, xo)| > g+, let y be the first such entry
and set vg = oy, where ¢ is the sign of R(y, xg), so that R(vg, x9) > g«. If the set
{0 <k <m:R(vy,xx) < ro} is also nonempty, let kg be its smallest element and set
Ry = {0}, level 0 then succeeds. If no entry qualifies, let vy be the first entry of Fo;
level 0 then fails, as it does when vy is selected but the set defining kg is empty.

(ii) Level j > 1, when levels 0, ..., j — 1 have succeeded. Write k= kj,l, let T; be the tuple
(v;) over the levels I < j of the block of j (empty if j is the first level of its block), and
write S; = ST]..

(a) Selection. If some entry y of F; satisfies y € S; and |R(y, xz)| > q., let y be
the first such entry and set v; = oy, where ¢ is the sign of R(y, xz), so that
R(vj, Xg) > g«. Otherwise let v; be the first entry of Fj; level j then fails.

(b) Deletion. The conflicts at level j are the elements of D; = {i € R;_1 : |[R(v;,v;)| >
b1}, and we set R; = (R;_1 \ Dj) U {j}. The elements of R;_; \ D; are called
compatible.

(c) Crossing. If the set {0 < k < k: R(vj, xp) < rj} is nonempty, let k; be its largest
element; level j then succeeds. Otherwise level j fails, and v; is kept as the
reference of level ;.

(iii) After a failure. If some level fails, the algorithm stops, and for every later level i we
let v; be the first entry of F;, without a change of sign.

We say that the algorithm succeeds through level j if levels 0, .. ., j all succeed. We write
v(xp) for the reference vy of level 0.

The reference v(xg) depends only on xo and Fo. The set R, is the set of retained levels
after level j, and the references v; with i € R; are the retained references. We order R;
increasingly; its largest element is j, the level of the newest reference. The crossing time
at level 0 is the first time k with R(vp, xx) < rp, and the crossing time at level j > 1 is the
last time k < k;_ with R(vj, x;) < rj; in particular kg > k1 > - - -. These crossing times
are not stopping times of the path, and nothing below requires them to be.

The convention in (ii)(c), that a selected reference whose crossing fails is kept, matters
for the following lemma. If v; were replaced by a default after its crossing failed, it would
depend on its own threshold ;.
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Lemma 11.3 (References depend only on earlier thresholds). Fix the family and the path.
For every level i, the reference v; is a function of (ro,...,r;_1) alone, with finitely many values,
each taken on a Borel set; the reference vy = v(xg) does not depend on r.

Proof. Let ok; be the indicator that the algorithm succeeds through level j. We show
by induction on j that v; is a finite-valued Borel function of (r, .. .,r]',l), that okj is a
Borel function of (ry,...,7;), and that k; and R, restricted to {ok; = 1}, are finite-valued
Borel functions of (rg,...,r;). For j = 0, the selection uses only xo and Fo, and vy is
constant. If no entry qualifies, then okg = 0 identically. Otherwise vy is fixed, and the
event {okg = 1,ko = k} is described by the finitely many inequalities R (v, x;) > o for
I < k and R(vo, x¢) < ro; on it, Rg = {0}. For j > 1, on {ok;_; = 0} the reference
vj is the fixed default and ok; = 0. On {ok]-_l = 1}, the cell S, the target Xk _ys and
therefore the selection, depend only on vy, ..., Vi1 and kj_l, which are Borel functions of
(ro0,...,rj—1) there by the induction hypothesis. The threshold r; enters only through the
crossing, which does not change v;, and for fixed earlier data the event {ok; = 1,k; = k}
is described by finitely many inequalities between r; and the overlaps R(vj,x;). On
{okj = 1}, the set R; is determined by R;_; and vy, ..., ;. O

Next retained references. Suppose that the algorithm succeeds through level j — 1 and
that the selection at level j succeeds, so that R; is defined (for j = 0, suppose that level 0
succeeds). For i € R;\ {j}, the index of the next retained reference of i after level j is

a;(i) = min{a € R;:a > i},

the next retained reference of i is v, (;), and we write ci(i) = R(v,',vaj(i)). We say that
the next retained reference of i is unchanged if 4;(i) = i + 1, and replaced otherwise. In
Definition 11.4 below, the overlap c;(i) is the center around which the overlaps of v; with
the configurations of the path are controlled.

Definition 11.4 (The invariant after level j). Suppose that the algorithm succeeds through
level j. The invariant I(j) consists of the following five statements.

(a) Blocks. Every level of the block of j that is at most j belongs to R;. For every block £ <
£(j), the set of levels of block ¢ that belong to R; is {¢(B,¢(B+1,...,{B+ B —d—1}
forsome 0 < d < H.

(b) The newest reference. We have
R(vj, xy;) € [rj —2/n, 1j]. (11.7)

(c) Centers. For every i € R;\ {j}, we have |c;(i) —r;| < 4o if the next retained reference
of i is unchanged. Otherwise |c;(i) — ;| < ¥1, and a;(i) = B(£(i) + 1) is the first
level of the block that follows the block of i.



11 Stable overlap constraints along a trajectory 11.3  One level of the algorithm 200

(d) Windows. For every i € R;\ {j}, we have
[R(vi, xx,) — ¢j(i)] < 2e. (11.8)
(e) Pairs. For alli < ain R;, we have
|R(v,vq) — 11| < ¥a. (11.9)

Statement (a) implies that 0 € R;: level 0 is the first level of block 0, and since
B — H > 2, the first two levels of every earlier block ¢ < £(j) are retained. Combining (c)
and (d), we find that every i € R; \ {j} satisfies

Yo if the next retained reference of i is unchanged,

Y, if it is replaced.

11.3 One level of the algorithm

The following five lemmas carry out one step of the induction. They share these hypothe-
ses, which we call (H;): the inequalities (11.6) and the inclusion of the neighborhood in
Jp hold; the family satisfies (P1)-(P4); the path xo, ..., x;; avoids V; r is a threshold array;
1 < j < Njey; the algorithm succeeds through level j — 1; and I(j — 1) holds. We write
k= kj_1 for the previous crossing time and call x; the target of level j. Statements (a), (c),
and (e) of I(j) concern only the set R; and the references; in the lemmas below we use
them as soon as R; is defined, before the crossing at level j is known to exist.

Lemma 11.5 (Selection and transfer). Assume (H;).

(a) For every i € R;_1, we have |R(v;, xz) — r;| < Y1. More precisely, the error is at most 2/n
ifi =j—1,and less than Yy if i < j — 1 and the next retained reference of i after level j — 1
is unchanged.

(b) The selection at level j succeeds, and R(vj, x;) > qx.

(c) For every compatible i € R; 1, we have

IR(v;,0)) = R(vi, xp)| < ¢, |R(v;,0)) —7i| < ¥a. (11.11)

Proof. Part (a) is (11.7) at level j — 1 for i = j — 1, and (11.10) at level j — 1 otherwise; note
that2/n < ¥y < ¥;.

For part (b), if the tuple T; is nonempty, then j is not the first level of its block, the
block of j is the block of j — 1, and every level [ in T; belongs to R; 1 by I(j — 1)(a).
Using part (a) and (11.6), we find |R(v;, x3)| < r; + ¥ < 2fg+ ¥ < 3ty for every such I.
Therefore x; € S;. Since also x; ¢ V, property (P1), applied with the tuple Tj, gives an
entry y of 7; withy € S; and |R(y, x)| > g, and the selection succeeds.
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For part (c), let i € R;_; be compatible, which means that |R(v;,v;)| < b;y. By part (a)
and (11.6), we have |R(v;, x;)| < 2to +¥; < by. Further, R(xg, vj) > g by part (b), and v;
and v; are signed entries of the distinct levels i < j. Property (P2), applied with x = xz,
v = v;, and U = vj, implies the first inequality in (11.11). The second follows from the
tirst and part (a), since { + Y1 = Y. O

Lemma 11.6 (Deletion and protection of initial segments). Assume (H;).
(a) The set D; of conflicts is a final segment of R _1: if i < a belong to R; 1 and i € Dj, then
ac D]
(b) We have |D;j| < 2/b3 < H.
(c) If j is not the first level of its block, then D; = @.
(d) If j is the first level of its block, then D; consists of the last d levels of the block £(j) — 1, for
some 0 < d < H. In particular, the first B— H > 2 levels of the block ¢(j) — 1 belong to
R, and no level of a block £ < £(j) — 1 is deleted.

As a consequence, I(j)(a) holds.

Proof. The final-segment, conflict-count, and block-protection arguments are those of
[77, Section 8.4, “Conflicts occupy a bounded final segment”], applied here with the
bounds of I(j — 1). For part (a), suppose to the contrary that i < a belong to R;_1, that
i € Dj (that is, [R(v;,v;)| > by), and that a is compatible. By (11.9) at level j — 1, we have
|R(v,vq) — 1i] < Y2, and by (11.11), we have |R(v,,v;) — 14| < ¥2. By the consequences
of (11.6) recorded after Lemma 11.1, both overlaps are positive and have absolute value
less than b,. Since v,, v;, and v; are signed entries of the three distinct levels g, i, and j,
property (P3), applied with v = v,, y = v;, and v = v}, gives |R(v,,v;)| — |R(vq,v;)| < ¢.
On the other hand, using (11.4) and (11.6), we have

|R(vq,0j)| — |R(va,v;)| = R(va,0j) — R(v;,0a) > (ra — ¥2) — (ri +¥2) > 20 —2¥2 > ¢,

which is a contradiction.

For part (b), we may assume that d = |D;| > 1. For i € Dj, let g; be the sign of
R(v;,v;), and consider the unit vectors e = v;/+/n and e; = 0;v;//n in R". Then (e; e) =
|R(v;,vj)| > by, and for distinct 7,i’ € Dj, (11.9) at level j — 1 and the consequences of
(11.6) recorded after Lemma 11.1 give |(e;, e;)| = |R(v;,v#)| < 3tg. By the Cauchy-
Schwarz inequality,

de% < < Z ei,e>2 < HZD e
i€D;

ZGDj

2
=d+ ) (ejes) <d+3tod(d—1).
i

Dividing by d, we obtain d(b? — 3t) < 1 — 3t(. Since 3ty < b?/2, this implies

1-—3t 2
3t < — < H,

d< <
b% — 3ty b%
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where the middle inequality is equivalent to 3to(2 — b3) < b3.

For part (c), the level j — 1 belongs to the block of j. Then v;_; is an element of T}, and
since v; € S;, we have |R(v;_1,v;)| < 3ty < by. In other words, the largest element j — 1
of R;_1 is compatible, and the final segment D; is empty by part (a).

For part (d), let j = ¢B with £ > 1. The level j — 1 is the last level of block ¢ — 1, which
is the block of j — 1. By I(j — 1)(a), all B levels of block ¢ — 1 belong to R;_1, and they
are its B largest elements. By parts (a) and (b), D; is a final segment of R; 1 with fewer
than H < B elements. It therefore consists of the last d = |D;| < H levels of block £ — 1.

Finally, we verify I(j)(a). If j is not the first level of its block, nothing is deleted by
part (c),and R; =R; 1 U {j}; statement (a) at level j — 1 gives statement (a) at level j. If
j is the first level of its block, the block of j meets R; in {j}, the retained levels of block
£(j) — 1 form an initial segment of length B — d with d < H by part (d), and the earlier
blocks are unchanged. O

Part (d) is the protection of initial segments: once the reset at the first level of block
¢ +1 has occurred, the retained levels of block ¢ form an initial segment of length at least
B — H > 2 that is never changed afterward. Indeed, a later deletion removes only levels
of the block immediately preceding the current reset, and that block is complete when
the reset occurs. This is proved by induction along the run of the algorithm, using only

I(j—1).

Lemma 11.7 (Next retained references after a deletion). Assume (H;), so that R; is defined
by Lemma 11.5(b).
(a) Let i € Ri\{j} withi # j—1. If a;(i) # aj_1(i), then j is the first level of its block,
Dj # @, i is the largest element of R;_1 \ D; and lies in block £(j) — 1, aj_1(i) = i+1,
and a;(i) = j.
(b) For every i € R\ {j}, the bounds of 1(j)(c) hold, and |R(v;, xz) — c;(i)| < 2e.
(c) The statement 1(j)(e) holds.

Proof. For part (a), note that 7 is not the largest element j — 1 of R;_, and that a; (i) is
defined. Since R; is obtained from R; 1 by removing D; and adding j, which exceeds
every element of R;_1, the next retained reference of i changes only if a;_1(i) € D;. Then
D; # @, and by Lemma 11.6(c), j is the first level of its block. Since D; is a final segment
of R; 1 by Lemma 11.6(a), every element of R; 1 larger than i lies in D;. This means that
i is the largest element of R;_; \ D;j and that a;(i) = j. By Lemma 11.6(d), the first B — H
levels of block ¢(j) — 1 survive, and i lies in this block. Since this block was complete in
Ri-1, wehavea; (i) =i+1.

For part (b), there are three cases. Case 1: i # j— 1 and a;j(i) = a;_1(i). Then
cj(i) = cj_1(i), the next retained reference of i is unchanged after level j if and only if
it is unchanged after level j — 1, and the claims are I(j — 1)(c) and (d). Case 2: i = j — 1.
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Then a;(i) = j = i + 1, and the next retained reference of i is unchanged. Using (11.11)
and (11.7) at level j — 1, we find

G() ~R@oxp| <& o) —rl <0+ 2 =gy,

and |R(v;, xz) —¢;(i)| < ¢ < 2eby (11.6). Case 3: i # j— 1 and a;(i) # a;j_1(i). By part (a),
a;j_1(i) = i+1and a;(i) = j = B({(i) + 1), which is the first level of the block that follows
the block of i. Since i + 1 € D;, we have j # i + 1, and the next retained reference of i is
replaced. Before the deletion, we have [c;_1 (i) — ;| < ¢ and |R(v;, xg) — ¢j—1(i)| < 2e by
I(j — 1)(c) and (d). By (11.11), |¢;(i) — R(v;, x¢)| < {. Combining these three bounds, we
obtain

|Cj(i) — il < T+ 2e+ 1y = P,

and |R(UZ', x,-{) — C](l)| < < 2e.

For part (c), a pair i < a of elements of R; with 4 < j is a pair of elements of
Rj-1, and (11.9) at level j — 1 applies. If a = j, then i is compatible, and (11.11) gives
|R(UZ', U]) - I’i‘ < ‘Pz. O

The next lemma treats the backward search for the crossing at level j. Its main point
is that the windows of all old references are preserved simultaneously. To show this, we
take the largest index at which some window fails, for all references together. At that
index every window is still almost preserved, and in particular so is the window of the
next retained reference of the failing reference. This gives the lower bound on the overlap
q in part (b) of the lemma.

Lemma 11.8 (The backward search). Assume (H;). Let k = k; if the set defining k; in
Definition 11.2(ii)(c) is nonempty, and k = 0 otherwise.
(a) For every k with k < k < k, we have R(v]-,xk) > rj— 2/n. If the crossing exists, then
k] < k.
(b) Suppose that |R(v;, xi) — cj(i)| > 2¢ for some k € [k k] and some i € R;\ {j}. Let k be
the largest such index, let i be such that the inequality holds at k, write a = a]'(i), and set

R(vi, xx) — ¢;(i)
> ,

R(v;, x;) +ci(i
r = (1 kz) ](), o=

q = R(vg, xy).
Then
3 7
e < |0] <2, |1”—7‘i’§3€+2€+5, q—r22p—58—3§—52p, (11.12)

so that (v, Xy, v,) is a narrow triple in the sense of (P4).
(c) For every k with k < k < k and every i € R;\ {j}, we have |R(v;, x¢) — cj(i)| < 2e.
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Proof. For part (a), suppose first that the crossing exists. By the definition of k; as a largest
element, we have R(v]-, Xi) > rj for kj < k < k. By Lemma 11.5(b), we have R(v]-, Xg) >
q= > rj, which implies that k; < k. Then (11.2) gives R(vj, x¢,) = R(vj, xy;41) —2/n >
rj —2/n. If the crossing does not exist, then R(vj, Xi) > rj for every 0 < k < k.

For part (b), the windows hold at k = k by Lemma 11.7(b). This implies that k < k
and k + 1 € [k, k]. By the maximality of k, every window holds strictly at k + 1, and (11.2)
gives

IR(or, xi) — ()] < 26 + % for every i € R; \ {j}. (11.13)

For the chosen i, this means that 2¢ < 2|§| < 2e +2/n, and (11.6) implies that ¢ < || <
e+1/n < 2e. We have |r —r;| < |[cj(i) — ;| + 6], and the bounds on the centers in I(j)(c),
which hold by Lemma 11.7(b), give

r—r,| < Yot+e+1l/n=e+{+3/n ifa=i+1,
l Y1 +e+1/n=3e+20+3/n otherwise.

We now bound g from below, distinguishing three cases. Case 1: a = j. By part (a),
q=R(vj,x¢) >r;—2/n. Case2: a < jand a = i+ 1. Thena € R;\ {j}. Using (11.13) for
i’ = aand |cj(a) — 14| < ¢y, we find

2 4

2
q>Cj(ﬂ)—2€—EZra—lP1—2€—E:7’a—4€—2€—E-

Case 3: a < jand a # i+ 1. By I(j)(c), a is the first level of a block. The level a + 1
belongs to the same block and satisfies 4 +1 < j. If this block is the block of j, then
a+1 € R; by I(j)(a); otherwise a + 1 € R; because the retained initial segment of the
block has length at least B — H > 2. The next retained reference of a is then unchanged,
and |cj(a) — 74| < ¢o. By (11.13) for i’ = a, we have
2 4

q>ra—1p0—2e—z —ru—Ze—g—E.
In Case 2 we use the first bound on |r — r;|, and in Cases 1 and 3 the second. In all three
cases, we obtain

7 7
q—rZra—ri—Ss—?)@—Z22,0—55—3@—52;),

where we used (11.4) and the last inequality in (11.6). This proves (11.12). Further,
ri € [to,2tp], and the bound on |r — r;| together with the inclusion of the neighborhood of
[to, 2to] in Jg implies that r € Jg. Finally, R(v;, x¢) = r + 6, R(v;,vq) = cj(i) = r — 6, and
R(vq,x;) = g > r + p, which are the conditions in (P4) for the triple (v;, xg, v4).

For part (c), suppose that the conclusion fails. Then part (b) produces a narrow triple
(v, Xk, va) in which x ¢ V, because the path avoids V, and v; and v, are signed entries
of the distinct levels i < a. This contradicts (P4). O
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Lemma 11.9 (The crossing exists). Assume (H;). Then the crossing at level j exists, the
algorithm succeeds through level j, and (11.7) holds at level j.

Proof. Suppose that the set defining k; is empty, so that k = 0 in Lemma 11.8. The level 0
belongs to R; by Lemma 11.6, and 0 # j. By Lemma 11.8(c) at k = 0 and by I(j)(c),

R(vg, x0) < ¢j(0) +2e <rg+1py +2e =rg+ Y1 < 2tg+ Y1 < g4,

where the last inequality is (11.6). Recall that the selection of vy at level 0 gives R(vg, xg) >
q+- This contradiction shows that the crossing exists. By Lemma 11.8(a), R(vj, xy,) =
rj—2/n, and R(vj, xx;) < rj by the definition of k;. O

11.4 The induction

Proposition 11.10 (Overlap constraints along a path). Assume that (11.6) and the inclusion
of the neighborhood in Jg hold, and that the family of reference configurations satisfies (P1)—(P4).
Let xq,...,xy be a path that avoids V, let ¥ be a threshold array, and run the algorithm of
Definition 11.2. If

R(v(x0), xm) <0,

then the algorithm succeeds through level Nie, — 1, and 1(j) holds for every 0 < j < Nigy.
Moreover, the next retained reference of every reference is replaced at most once: if i € R;\ {j}
and aj(i) #i+1, theni € Ry and aj(i) = a;(i) for every j with j < j' < Niey.

Proof. We first treat level 0. Since xo & V, property (P1), applied with j = 0 and the
empty tuple, gives an entry y of Fy with |R(y, x9)| > g+. Then vy = v(x) is selected,
and R(vg,x9) > g« > ro. Since R(vg, xm) < 0 < rp, the set defining ko is nonempty,
and kg > 1. The minimality of ko gives R(vo, x¢,—1) > 7o, and (11.2) then implies that
R(vo, xx,) € [ro —2/n,19). Level 0 succeeds, and I(0) holds: R = {0}, statement (b) was
just shown, and statements (c)—(e) are empty.

Suppose that 1 < j < Ny, that the algorithm succeeds through level j — 1, and that
I(j — 1) holds; these are the hypotheses (H;). By Lemma 11.5(b), the selection at level j
succeeds, and by Lemma 11.9, so does the crossing, with (11.7) at level j. Statement I(j)(a)
holds by Lemma 11.6, statements (c) and (e) hold by Lemma 11.7, and statement (d) is
Lemma 11.8(c) at k = k;, which lies in [k, k] with k = k;. This completes the induction.

For the last assertion, let a = a;(i) # i + 1. By I(j)(c), a = B({(i) + 1) is the first level
of the block that follows the block of 7, and a < j since a € R;. Letj’ > j. If j" is not
the first level of its block, no deletion occurs at level j’ by Lemma 11.6(c). Otherwise j’
and a are distinct first levels of blocks with j/ > a, so that ¢(j') —1 > ¢(a) > ((i). By
Lemma 11.6(d), a deletion at level j’ can remove only levels of the block £(j') — 1 other
than its first B — H levels. It follows that i is never deleted, and a, which is the first level
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of its block, is never deleted either. The levels strictly between i and 2 do not belong to
R, and they never belong to a later set R, since the levels added after level j are larger
than j. We conclude that a; (i) = a for every j' > j. O

The windows of the replaced references are needed inside the induction, because the
corresponding references carry constraints through later backward searches; for the count
in Section 12, only the first level of each block is used.

Corollary 11.11 (A common time with M narrow windows). Under the hypotheses of
Proposition 11.10, let k. = ky;,,—1. Then 0 < ks < m and

|R(vyp, xx,) — reg] < Yo for every £ € {0,1,...,M —1}.

Proof. Let j = Njey —1 = MB — 1, the last level of block M —1. Let { < M —1. If
¢ < M —1, then by I(j)(a) the retained levels of block ¢ form an initial segment of length
at least B— H > 2, so that /B and /B + 1 belong to R;. If ¢/ = M — 1, then all levels of
block M — 1 belong to R, and /B +1 < j since B > 2. In both cases /B € R, \ {j} and
a;j({B) = B +1; that is, the next retained reference of /B is unchanged. By statements (c)
and (d) of I(j), we conclude that |R(vyp, xx,) — 1¢p| < Po + 2e = ¥o. O



SECTION 12

Proof of the barrier theorem

In this section, we prove Theorem 1.1 and Corollary 1.2, and, in Section 12.7, the quanti-
tative and almost-sure forms of Theorem 12.6. We first make the thresholds of Section 11
random and show, using Corollary 11.11, that a path avoiding V keeps a positive overlap
with its first reference during the first T, = [n%e"] update attempts (Proposition 12.2
and Lemma 12.3). This conclusion is deterministic: it holds for every path that avoids V,
and the thresholds are only a device in its proof. Combining it with stationarity, spin-flip
symmetry, and a Poisson clock, we obtain bounds on the Gibbs mass of the initial states
from which the dynamics is close to equilibrium (Proposition 12.5). Integration over the
disorder event of Section 10 then proves Theorem 1.1.

The main inputs are Lemma 11.3, Corollary 11.11, the families of reference configura-
tions of Section 10 with the bound 7(V) < 3e~4L (see (10.27)), and the properties of the
heat-bath dynamics in Lemma 3.2. The probability of the disorder event of Section 10
enters only once, in the last step of the proof of Theorem 1.1. The quantities that are
multiplied by the number of time indices are the Gibbs mass 71(V') and probabilities in
an auxiliary space of thresholds, both at a fixed disorder.

The argument follows [77, Sections 8.1 and 8.5]. The product bound for predictable
thresholds is the elimination argument following [77, (8.28)]. The reduction of total
variation to a sign passage, with the half-space {y : R(v,y) < 0} of Gibbs mass at least
1/2 and a Poisson clock, is [77, (8.1)—(8.3)], together with the remark on discrete time at
the end of [77, Section 8.5]. There are three changes. First, the windows of Corollary 11.11
have radius of order € and sit at deterministic positions. We therefore count only the M
windows at the first levels of the blocks, in place of the union over subsets of size Nj, /B
in [77, (8.29)]. Second, the static estimates of Section 9 are uniform over the compact
interval Jg, and we need no random event restricting the thresholds, such as [77, (8.12)].
As a result, the sign obstruction holds for every path avoiding V, and not only with high
probability. Third, the budget T, of update attempts has logarithm L 4+ O(logn), in place
of 2L, and every fixed T < 1/2 is allowed, in place of T = 1/4.

We keep the notation and the standing assumptions of Section 11.1. Recall that
p = Rn*, e = Ep with E = 1/100, { = 27,, the integers M and Ni,, = MB and the
intervals I; are given by (11.3), and the radius Yo = 2¢e + { + 2/n is given by (11.5).

207
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12.1 Predictable thresholds

Fix the disorder, a family of reference configurations, and a path xo,...,x;;. On the
product Ip X -+ - X Iy, 1, let P be the product of the uniform probability measures
on the intervals. Under P™, the coordinates 0,--+,7N,,—1 Of a threshold array are
independent and r; is uniform on [;. This is an auxiliary probability space; it is not
related to the randomness of the dynamics. By Lemma 11.3, for every fixed time k < m
the overlap

Zi(k) = R(UZ', xk)

of the reference of level i with x; is a Borel function of (ry,...,r;_1). The next lemma is
the elimination argument of [77, Section 8.5].

Lemma 12.1 (Windows with predictable centers). Let Iy, ..., I5y_; be intervals of length
h > 0, and let rg,...,ry_q be independent random variables with r; uniform on I;. Let D C
{0,...,N — 1}, and for i € D let a; > 0 and let z; be a Borel function of (rg,...,1i_1) (a
constant if i = 0). Then

2a;

P{|z; — r;| < a; foreveryi e D} < Hﬂ.
o h

ieD

Proof. We argue by induction on the number of elements of D; the case D = @ is trivial.

Let i, be the largest element of D, let W be the event {|z; —r;| < a; foreveryi € D\ {i.}},

and let 77 be the o-algebra generated by r,...,7;,_;. Then W and z;, are /#-measurable,

and r;,_is independent of 7. It follows that

Hzi* - ai*’zi* + ai*] m Il* < 2{21*
h - h’

P{|z;, —ri,| < aj,

#y =

where | - | denotes length. Multiplying by 1y and taking expectations, we obtain

2111‘*

P(WnN{lz;, —r;,| <a;,}) <

and the induction hypothesis applied to D \ {i.} completes the proof. O

The order of integration matters: the largest index is removed first, because the later
centers may depend on the earlier thresholds. In the lemma, we condition only on earlier
thresholds. We do not condition on the event that the algorithm succeeds, nor on the sets
R]- of retained levels, which depend on all thresholds. A bound 2a;/h larger than one is
allowed.
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12.2 A deterministic sign obstruction

We define
= — =4F+ =24+ — 12.1
r)/n npl ( )

which is the ratio of the length of a window of radius ¥y to the length p of a threshold
interval. By (11.1), we have v, — 4(E + E’) < 11/250, and 7, — 4E = 1/25 when E' = 0.
For integers m > 0 we set

Cn(m) = (m +1)yM. (12.2)

Proposition 12.2 (Sign obstruction for paths avoiding V). Assume that (11.6) and the
inclusion of the neighborhood in Jg hold, and that the family of reference configurations satisfies
(P1)—(P4). Let m > 0 be an integer with C,(m) < 1. Then

R(v(xo),xm) >0  forevery path xy, ..., Xy that avoids V. (12.3)

Proof. Fix a path xo, ..., x, that avoids V, and suppose that R(v(xp), x) < 0. Run the
algorithm of Definition 11.2 with an arbitrary threshold array r. Recall that the reference
v(xp) of level 0 does not depend on r. The hypothesis of Proposition 11.10 therefore holds
for every threshold array. By Corollary 11.11, every threshold array belongs to the union
over 0 < k < m of the events

Wi = {r: |zpp(k) — r¢p| < ¥ forevery £ € {0,..., M —1}},

where z;(k) = R(v;, x¢) and v; = v;(ry,...,ri_1) is the reference of level i produced by the
algorithm. By Lemma 11.3, each zg(k) is a Borel function of (ry,...,7/5_1). Applying
Lemma 12.1 under P™, with h = p, D=4{0,B,...,(M—1)B}, and a; = ¥, we obtain
Pthr (W) < yM. Summing over k, we find

m
1= 1Pfhf<U wk> < (m+1)M = Cp(m) <1,
k=0

which is a contradiction. O]

The events Wy use deterministic positions and deterministic radii. Their union con-
tains the event produced by the algorithm, but we do not assert that the algorithm
produces any particular configuration of retained references, and we do not condition
on such an assertion. The proof also uses no property of the crossing times other than
those established in Section 11; in particular, no distributional statement about the path
at a crossing time is involved.
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12.3 The choice of the coefficient

The count C,(m) is small when log(m + 1) is smaller than Mlog(1/v,). Since v, —
4(E+E') < 1and M is of order n*, this allows log m of order n*. Fix a coefficient A with

_ tolog(1/(4E +4E'))

A 12.4

0< 3BR ; (12.4)

when E’ = 0, as in the proof of Theorem 1.1, the right side is tolog25/(3BR). We set
L=L,=An",  T,=[n%"]. (12.5)

Here L, is the logarithmic time scale and el is the time horizon. The integer T, is
a budget of update attempts: the continuous-time dynamics makes on average nel
attempts up to time e', and T, exceeds this number by a factor n.

Lemma 12.3 (The count for paths of exponential length). Assume (11.1), and let A satisfy
(12.4). There exists ng, depending only on A, to, B, R, E, E’, and the sequences (p,) and (1,),
such that C,(m) < 1 for every n > ng and every integer 0 < m < n3el. In particular, this holds
forevery 0 < m < Tp,.

Proof. By (12.4), there exists ¢/ € (4E +4E’,1) with A < tylog(1/v")/(3BR); we fix such
a 7. Since v, — 4E + 4E’, we have 7, < 9/ for all sufficiently large n. By (11.3), we
have M > to/(3Bp) — 1 = ton* /(3BR) — 1. Since C,,(m) is increasing in m, it suffices to
consider the largest integer m with m < n3el, for which m + 1 < 2n3e". We find

tonA 1

< A_ (02 —

log C,(m) <log2+3logn+ An <3BR 1> log’)/,
_ _(tolog(1/7) A 1
= ( 3BR A)n -|—310gn—|—log2+logryl.

The coefficient of n! is negative and A > 0, so the right side tends to —oco. Finally,
T, < n?el +1 < n3el because n > 2. O

We make no attempt to optimize the admissible coefficient in (12.4); only its positivity
matters for Theorem 1.1.

12.4 Stationarity, the clocks, and total variation

The following lemma turns a sign obstruction for paths into a bound on the Gibbs mass
of the initial states from which the dynamics is close to equilibrium. It abstracts the
sign-passage reduction of [77, Section 8.1, (8.1)—(8.3)]. It is stated for a general kernel
and uses only stationarity at deterministic times, spin-flip symmetry, and the Poisson
representation of the continuous-time semigroup; for the latter representation, see [68,
Section 20.1, (20.5)—(20.6)].
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Lemma 12.4 (From a sign obstruction to total variation). Let Q be a Markov kernel on ¥,
with stationary law 7, and assume that w(—x) = 7(x) for every x € L,. Let v: X, — %,
be a map, let V. C %, and let m > 0 be an integer. Assume that every sequence Xy, ..., Xk
with k < m, with Q(x,-1,%,) > 0 for 1 < a <k, and with x, ¢ V for 0 < a < k, satisfies
R(v(xg), xx) > 0. Then for every T € [0,1/2) and every integer 0 < k < m,

1Ok (k+1)m(V)
Moreover, for every t > 0, the kernel Py = e"(Q~1) satisfies
nlx: Py, ) — mtlly < T} < (m+1)7(V) + PN > m} (12.7)

1/2—71
where N has the Poisson law with mean nt.

Proof. For x € £,, let Gy = {y € X, : R(v(x),y) < 0}. The map y — —y preserves 7
and exchanges the sets {y : R(v(x),y) < 0} and {y : R(v(x),y) > 0}. These two sets
therefore have the same Gibbs mass, and
2(Gy) = 1+ m{y: R(v(x),y) =0} > 1
2 2
Let v, be a probability measure on %, for each x. If ||vy — 7|ty < T, then vy (Gy) >
(Gy) — T > 1/2 — 7. Multiplying by 7(x) and summing over x, we obtain

(5 - 7) 7l o= mllry < 7} < () (G, (12.8)

The half-space Gy is determined by the initial state x alone. The bound (12.8) is a
statement about the law of the dynamics started at a fixed state, averaged over that state
afterward.

Let (X;),>0 be the Markov chain with kernel Q and Xy ~ 7, and set gy =
Y, m(x)QF(x, Gy) = P{R(v(Xp), Xx) < 0}. Almost surely, Q(X,_1,X,;) > 0 for every
a > 1. For k < m, the hypothesis then implies that {R(v(Xy), Xx) < 0} C {X, €
V for some 0 < a < k}, up to a null set. Since 7Q = 7, the law of X, is 7 for every
deterministic 4, and by a union bound we have

k
G <Y P{X,eV}=(k+1)n(V) (0<k<m). (12.9)
a=0

Together with (12.8) for v, = Q(x,-), this proves (12.6). The matrices ntQ and ntl
commute, which gives P; = Y;~oP{N = k}QF and

Y m(x)Pi(x,Gx) = Y P{N =k} g < (m+ 1)m(V) + P{N > m},

x k>0
where we used (12.9) for k < m and gx < 1 for k > m. With (12.8) for vy = P(x, -), this
proves (12.7). O]
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The union bound (12.9) uses stationarity only at the deterministic times 0, ..., k, and
it does not use independence along the chain. The set V and the map v are fixed before
the chain is run.

We now apply Lemma 12.4 to the heat-bath kernel at a fixed disorder. Recall the time
scale L and the budget T;, of (12.5).

Proposition 12.5 (Gibbs mass of initial states close to equilibrium). Assume (11.1), let A
satisfy (12.4), and let L = An™ and T,, = [n2el]. There exists ng, depending only on the fixed
parameters, such that the following holds for every n > ng. Let | be a disorder for which there
exists a family of reference configurations with properties (P1)—(P4) and with 7t/ (V) < 3e~4L,
Then for every T € [0,1/2),

- 3(Tu+1)e L +1/n

J J L
o/ {x:d (x,e") <1} < o , (12.10)
4L
 {x:dh (x, [eb]) < T} < 3(711”/4; 1_)€T (12.11)

Proof. Let ng be so large that the conclusions of Lemma 11.1 and Lemma 12.3 hold for
n > ng, and fix a family as in the statement. We apply Lemma 12.4 with Q = K/, the
Gibbs measure © = 7/, the map v(x) of Definition 11.2, the set V of the family, and
m = T,. The kernel K/ preserves 7/ by Lemma 3.2(a), and 7/ (—x) = 7/(x) because
Hy(—x) = Hy(x). If KJ(x,_1,%,) > 0, then x, and x, 1 differ in at most one coordinate
by (3.11). Every sequence in the hypothesis of Lemma 12.4 is a path in the sense of (11.2).
For k < T,,, we have C,(k) < 1 by Lemma 12.3, and Proposition 12.2, applied to the path
Xo, . .-, Xg, implies that R(v(xp), xx) > 0 when the path avoids V. We have verified the
hypothesis of Lemma 12.4.

In continuous time, we have Pt] = ent(K/=1) by (3.12), and we take t = el. Then N has
mean ne’, and Markov’s inequality gives

L L
P{N > T,} < % < % = % (12.12)

Inserting (12.12) and 7/(V) < 3e#F into (12.7), we obtain (12.10). In discrete time,
k = |el] < T,, and by (12.6) we have

(LeLJ +1)3e~ 4L
1/2—7 !

which implies (12.11). O

d{x:d (x]e]) <7} <

disc

For every fixed A > 0, the right sides of (12.10) and (12.11) tend to zero. Indeed,
T, + 1 < n%eL + 2, and we have

3(T, + 1)e 4L < 3n2e 34" 4 ge—44r" __, 0, (12.13)
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12.5 The parameters and the exponents

We first list the parameters of the proof of Theorem 1.1 in the order in which they are
chosen. All of them are fixed before n — co and before the threshold 7.

Step Parameter Condition and reference

1 the parameters of Table 10.1 up to H: g, 4,  Section 10.2; C;, from
b1, by, to, Jg, Ig, mp, 8, E, g, ¢, Cp, R, the Theorem 4.11
constants of the static estimates, and H

2 the threshold geometry: intervals of length p,, (11.3)
and spacing 3p,

3  the block length B any integer B > H + 2, (10.17)

4 the constants cs, Cs of the list sizes (10.24)

5  the coefficient Ag 0 < Ag < tglog25/(3BR),
(12.4)

6  foreach n: py, €n, 1, Lu = Agn”/*, M, Niey,  (10.16), (11.3), (10.24), (12.5)
the list sizes K, and T,
7  the threshold T € (0,1/2) enters only through
1/(1/2 1)

Table 12.1. The parameters in the proof of Theorem 1.1, in the order in which they are chosen.
Each parameter of Steps 1-5 depends only on B and on the parameters chosen before it.

We use the exponents A = 7/30 and § = 5/21. Table 12.2 lists every condition on the
exponents used in the proof, with its value at these exponents; the corresponding powers
of n are listed in Table 10.2.

The conditions of Table 12.2 also explain why the argument gives no exponent of
1/4 or more. For an exponent a of the mean-bias bound and an exponent A < a/3 with
A < 1/4, all rows hold if ¢ is chosen strictly between A and min{1/4,3A/2}, which is
the condition (10.10); the choice ¢ = 5/21 works for A = 7/30. At A = 1/4, the third row
fails, since then np} = R* does not tend to infinity.

12.6 Proof of Theorem 1.1

Section 11 and Sections 12.2 to 12.4 were written for a general exponent A. They use the
deterministic assumptions stated there and the scale conditions (11.1), with p,, = Rn—",
Section 10 is written for exponents satisfying (10.10) and an upper bound (10.11) on
the mean bias, and the static estimate Lemma 9.7 is stated for all scales satisfying
the conditions (S1)—(S5). In the proof below, the mean-bias input is the bound 0 <
P/; —n~YEF, < Cbn_7/ 10 of Theorem 4.11; the variance bound of Theorem 4.10 enters
through Section 9, and the trial bound of Proposition 4.12 through Section 8.
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Condition (where it is used) Value at A =7/30
3A < a, where Cn~% bounds the mean bias (denominator a="7/10=3A
margin, Section 9)

7/15 =2+ 6A < 0 (Chebyshev bound for the denominator) —-2/15

1 —4A > 0 (local and separated-overlap numerators, e~y 1/15

1 —4¢ > 0 (fixed-cutoff numerators, 6_5”73) 1/21

3A —2Z > 0 (so that o3 = 0(12)) 47/210

1 —3A > A (conditional narrow mass e=CnPn against L) 3/10 >7/30
1 —2¢ > A (conditional fixed-cutoff mass against eCln) 11/21 > 7/30
A < 1 (overlap-neighborhood bound needs L, = o(n); yes
1/(np,) — 0)

¢ — A >0 (so that 7, = 0(pn), Section 11) 1/210

Table 12.2. The conditions on the exponents, with ¢ = 5/21. The entries in the last column are the
values of the left sides at A = 7/30; for instance, the probability that the denominator bound fails
is O(n7/15-2+61) = O(n=2/15), and the probability that the bound for a single local numerator
fails is at most e="" "' = ¢=""" In the first row, the mean-bias bound of Theorem 4.11 has
a = 3A, and the strict margin in (51) comes from the choice of R in (10.15).

Proof of Theorem 1.1. Fix B > 1. We take the exponents A = 7/30 and ¢ = 5/21 in (10.10),
and the mean-bias input (10.11) is the bound of Theorem 4.11, with constant C;,. We fix
the parameters of Steps 1-4 of Table 12.1 as in Sections 10.2 and 10.3, with R® > 3C;/ (3g)
as in (10.15) and with an integer B > H + 2 (for instance B = H + 2). Then we fix Ag as
in Step 5, which is (12.4) with A = Ap and E' =0, and we set L,, = A5n7/ 30, The scales
are p, = Rn=7/30 ¢, = Ep,, and 17, = n—>5/21, They satisfy (11.1) with E' = 0, since py,,
Wl pPn = n~1/210 /R "and 1/(npn) = n=23/30 /R tend to zero.

We have Njo, < to/(30,) = ton’/30/(3R) < el for all sufficiently large n. By Re-
mark 9.8(a), the scales satisfy (S1)—(S5), so that Lemma 9.7 and therefore Lemma 10.2
apply at these scales. Since L, = Aﬁn}‘, the last assertion of Lemma 10.4 shows that
L, — oo, Ly/n — 0, and (10.22) holds. By Lemma 10.4, applied with the time scale L,,
there exist measurable disorder events G, with IP;(G,) — 1 such that, for all sufficiently
large n and every | € G, there exists a family of reference configurations with Nje,
levels, with properties (i)-(iv) of that lemma, and with 7/ (V) < 3e~4Ln; as explained in
Section 11.1, it has properties (P1)—(P4). The family may depend on | in an arbitrary way;
it is not required to be a measurable function of J. Fix T € (0,1/2). By Proposition 12.5,
for all sufficiently large n and every | € G,

3(Ty +1)e 4 +1/n

fu(]) =l {x:d (x,el") <7} < /3T



12 Proof of the barrier theorem 12.7  Quantitative and almost-sure forms 215

We write e, for the right side. The left side does not involve the family. By Section 3.4, f;
is a Borel function of J, and 0 < f,, < 1. By (3.16),

7/30

P xor {8 (X0, e ) < T} = Ejfu(]) < en +Py(G5).

Here e, — 0 by (12.13), and P;(G;;) — 0. This proves (1.2). The same argument with
(12.11) in place of (12.10) proves (1.3).

The coefficient A p was chosen in Step 5, before 7, and the same coefficient serves both
clocks. The threshold 7 enters only through the factor 1/(1/2 — t), which affects the rate
of convergence and not the coefficient. O

The proof uses the two kinds of exceptional events of Sections 9 and 10 differently,
as in Remark 10.3. The disorder probability IP;(Gy,) is used once, additively, in the last
display. It includes terms that decay only polynomially or as eI, and it is never
multiplied by a number of references, levels, or time indices. At a fixed disorder in G,
the Gibbs mass 7/ (V) is multiplied by the T, + 1 time indices in (12.9), and the threshold
probabilities are multiplied by the T;, 4 1 indices in the proof of Proposition 12.2; both
products are small.

Proof of Corollary 1.2. Fix B > 1, x € (0,7/30), and T € (0,1/2), and let Ap be the
coefficient of Theorem 1.1. Since ¥ < 7/30, we have n* < A 5117/ 30 for all sufficiently large
n. By Lemma 3.2(d), the functions ¢ — d/(x,t) and k — d,

disc(x’ k) are nonincreasing, and
therefore, for all such n,

{x:dl(x, ") > 7} € {xidl(x,e") > 7},

and likewise in discrete time, with | | < LeAﬁ”mOJ. By (3.16), the realized-start proba-
bilities are monotone in the same way, and Theorem 1.1 proves the corollary. O

12.7 Quantitative and almost-sure forms

The proof of Theorem 1.1 gives more than the convergence of the realized-start proba-
bilities. In this section, we record four strengthenings. First, the disorder event can be
chosen with a complement of stretched-exponentially small probability. Second, on this
event there exists a set of initial states of Gibbs mass exponentially close to one from
which the distance from equilibrium has a lower bound tending to 1/2 up to the time
horizon el. Third, the same holds for the Metropolis dynamics and for other single-site
dynamics with bounded rates. Fourth, the relaxation time is at least of the order of the
time horizon, up to a factor n”/30. A consequence is the almost-sure form of the barrier
along the full sequence of system sizes.



12 Proof of the barrier theorem 12.7  Quantitative and almost-sure forms 216

Three changes in the argument are needed. First, the lower bound on F, in the
event of Lemma 9.7 is obtained from the small-deviation inequality of Paouris and
Valettas for convex functions of Gaussian vectors [90, Theorem 2.1 and Remark 2.4(3)],
in place of Chebyshev’s inequality. Second, the tolerance 7, is a fixed small multiple
of p,, so that the probability bounds for the fixed-scale constraints decay on the same
scale np; as the others. Third, the sign test of Lemma 12.4 is applied to each initial
state separately, and the clock tail is bounded by a Chernoff bound instead of Markov’s
inequality. The relaxation-time bound uses in addition that the first reference takes few
values. Theorem 1.1 remains the main result; the coefficient in Theorem 12.6 below is
subject to a slightly smaller bound than in (12.4) with E’ = 0, because of the second
change.

Single-site dynamics. Fix the disorder. For x € ¥, and 1 < i < n, we write x(0) = xb—xi

for the configuration obtained by reversing the ith spin. For Crate > 1, we let v (Crate) be
the set of generators of the form

n .
Lf(x) =Y a(x)(fxD) = f(x),  f:Za—R, (12.14)

i=1
with rates c;(x) € [0, Crate], for which 7/ is stationary, that is, ¥, 77/ (x)Lf(x) = 0 for
every f. We call £ reversible if 77/ (x)c;(x) = 7/ (x)c;(x®) for all x and i. By (3.10), the
heat-bath generator n(K/ — I) has the form (12.14) with ¢;(x) = p;(—x; | x) < 1, and it is
reversible by Lemma 3.2(a). The Metropolis kernel is

n

KL, (x, ) = %min{l,eﬁ(H"(x(i))_H"(x))}, KL (x,x) =1— Y KL, (x,x),
i=1

and Kl{/[(x, y) = 0 otherwise. In one step, a uniformly chosen spin is reversed
with the displayed acceptance probability. = The identity 7/ (x)Ki/[(x,x("))

(nZ,)~! min{eﬁH"(x),eﬁH"(X<i>)}, whose right side is symmetric in x and x(), shows
that KI]\,I is reversible with respect to 77/. Its continuous-time generator n(K{vI —I) has
the form (12.14) with ¢;(x) < 1. Heat-bath and Metropolis dynamics belong to £/(1).
For a reversible £, the spectral gap gap(L£) is the infimum of —(f, Lf),; over f with

7/ (f) = 0 and 71/ (f?) = 1, where (f,¢).; = ¥, 7 (x) f(x)g(x), and the relaxation time
is 1/ gap(L), with the convention 1/0 = +oo.

Theorem 12.6 (Quantitative and almost-sure forms). Fix p > 1. There exist A >0, ¢ > 0,
C < oo, and Borel sets G; of disorders, such that the following statements hold with L, = An”/3,

(a) For every n > 2, we have P;((G};)°) < Ce—cn'/®
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(b) There exists ng such that, for every n > ngy and every | € G,;, there exists a set S C X, with
ml(S) >1— Ce="""* such that every x € S satisfies

. 1 7730 .
inf d](x,t) >_ —Ce "7, min dé.
0<t<eln 2 0<k<eln 15

7/30

(x,k) > =—=Ce """,

N~

and the same two inequalities hold for the Metropolis dynamics, that is, with (KI{/I)k in place
of (K)* and e (Ku=D) iy place of P/.
(c) For every Crate > 1 there exists nq such that, for every n > ny, every | € G, and ever
Y Y Y n Y
L € & (Crate), there exists a set Sy C X, with 1/ (Sz) > 1 — Ce="" such that

7/30

1
e (x, ) — 7! || py > 5~ Ce " for every x € Sy and 0 < t < el

(d) For every Crate > 1, the threshold ni = n1(B, Crate) in part (c) can be chosen so that, for

every n > ny, every | € G,;, and every reversible L € v (Crate), the relaxation time satisfies
1 eAn7/30

> .
gap(L) — Cn7/30

In particular, this holds for the heat-bath and Metropolis generators n(K/ — I) and n(Kl{/[ -
I).

(e) Let (], be random disorders defined on one probability space, where J") has the law of
the disorder of size n and the dependence between different sizes is arbitrary. Then, almost
surely, ] € G for all sufficiently large n. In particular, for every fixed T € (0,1/2),
almost surely,

n](n){x : d](n)(x, eAn7/30) > T} 1 7T]<n){x : d}(n) 7/30

disc (x’ LeAn

>t} —1,

and the same holds for the Metropolis dynamics.
The constants A, ¢, C, and ng depend only on B; the threshold ny depends in addition on Crate.

Part (b) contains the conclusions of Theorem 1.1, with the coefficient A of Theorem 12.6
in place of Ag. It gives in addition the size of the exceptional sets, the uniformity over all
earlier times, and a lower bound tending to 1/2 on the distance. The threshold 1/2 itself
is not reached: the argument uses only that the half-space {y : R(v,y) < 0} has Gibbs
mass at least 1/2. In part (e), no independence between different system sizes is needed,
because the first Borel-Cantelli lemma uses only the marginal laws.

The following table lists how the earlier statements enter the proof.

Lemma 12.7 (A disorder event with stretched-exponential failure). Fix § > 1 and let
A =7/30. Fix the parameters of Steps 1—4 of Table 12.1, with Cy the constant of Theorem 4.11,

and set

on = Rn~*, en = Epn, i = 18%’ Ly = An’
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Statement Use in the proof of Theorem 12.6

Section 11; Lemma 12.1; used as stated; they assume (11.1), which holds with

Proposition 12.2 E' =1/1000

Lemma 12.3 used as stated, with E’ = 1/1000, so that (12.4) reads
A < tylog(250/11)/(3BR); it covers every m < nelr

Lemma 9.7 statement used as stated, at 1, = p,,/1000; its

hypotheses are verified in Lemma 12.7
Step 1 of the proof of Lemma 9.7  replaced by the Paouris—Valettas inequality in

(Chebyshev) Lemma 12.7

Lemma 10.1 used as stated, including its bound on P(C, (D;))

Lemma 10.2 used as stated, at 77, = p, /1000, in Step 4 of the proof
of Lemma 12.7

Lemma 10.4 used as stated, with g, supplied by that Step 4; (10.22)
is verified there

Lemma 12.4, Proposition 12.5, replaced by Lemma 12.8 and the Chernoff bound

(12.12) (12.17)

new Lemma 12.9 (relaxation time)

Table 12.3. The earlier statements in the proof of Theorem 12.6.

for a fixed A > 0. Let A, be the event of Lemma 9.7 at these scales, with the data of Section 10,
and let G = Ay N (Ns<p Cn(Cs + 5) be the event (10.26) at these scales. Then the following hold.

(i) There exist C,c > 0 such that P;((G;;)¢) < Ce=" " for all sufficiently large n.

(ii) For all sufficiently large n and every | € G, there exists a family of reference configurations
with Niey levels, with properties (P1)—(P4), and with 7w/ (V) < 3e~4bn,

Proof. Since A > 0, we have p, = Rn= — 0. We also verify the conditions (51)—(S5)
of Lemma 9.7. For (S1), we have An,ﬁ/p% < Cy/R® < 3xg/3, by Theorem 4.11 and
(10.15). Next, n”/15/(n2p8) = R~0n7/15-2+6A — R=6;=2/15 which is (S2). We have
npp = Rin! =4 = R4n!/15 and ny}t = 10712R*n!/15, which gives (S3) and (S4). Finally,
02 /12 = 10%0, — 0, which is (S5). Therefore Lemma 9.7 applies at these scales.

Step 1: the numerators. Steps 2—4 of the proof of Lemma 9.7 bound the probability that
one of the events (A2)—(A4) fails by

1, 1—4A

Cn+1)>3 (e_cnpé + e‘cnﬂﬁ) +C(n+1e ™ <Cle ™" 7,

for all large 1, where we used ny; = 10~ ?np} and np? = R*n'~*}, and absorbed the
polynomial factors by decreasing the constant in the exponent.

Step 2: the denominator. The function F, = logZ, of the standard Gaussian vector
J=( ]ij)z’<j is convex. Indeed, its Hessian is ,3211_1 times the covariance matrix of the
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vector (x;xj)i<; under 7/, which is positive semidefinite. It is Lipschitz by Remark 4.22,
so it is square integrable. By Theorem 4.10, (7,% = VarF, < C0n7/ 15 for large n, with C,
the variance constant there. We write a9 < cg for the static denominator margins in (9.19).
For all sufficiently large n, App < agpﬁ, so failure of (Al) implies F, — EF,, < —u;,, where
uy = (co — ao)np%. If 0, = 0, this event is empty. Otherwise, let t, = u, /0. Then

(co — ao)R3 ,23/30-31
7

t

AV

and the exponent 23/30 — 3A = 1/15 is positive, so that t, > 2 for large n. By [90,
Theorem 2.1 and Remark 2.4(3), (2.4)], a convex square-integrable function f of a standard
Gaussian vector Z satisfies

1P<f(Z) —Ef(2) < —t,/Varf(Z)) < %exp(—lo%(t—l)Z) (t>1). (12.15)

Applying (12.15) with t = t, and using (t, — 1) > 2 /4, we obtain

1 t? 1 m(co — ag)?R®
—cpp3)) < = ) <o _ Tt{Co — o 23/15-6A
P(Fs < (s —cop)) < zexp(~50) < 5o 409C, )
Since 23/15 — 6A = 2/15 is larger than 1 — 4A = 1/15, this is at most e~ for large n.
Only the full partition function enters here. For the constrained numerators, the upper
tail is needed, and the bounds of Step 1 remain those of Lemma 9.7.

Step 3: the overlap-neighborhood events. Fix D; > 0. By Lemma 10.1, there exists
D4 > 0, depending only on 8 and Dy, such that, for all sufficiently large n,

H)(C"(Dl)c) < 367D4L" — 3€*D4An)‘.

Since A = 7/30 is larger than 1 —4A = 1/15, this is at most e~ for large n. There
are B such events in the definition of G;;, with D; = C; +5 for 0 < s < B. Combining
Steps 1-3, we obtain part (i).

Step 4: the families. The present sequences satisfy p, — 0 and (S1)—(S5), as we checked
at the start of the proof. By Lemma 10.2, for all large n and every | € A,, we have
(7)®3(B,) < g, with g, = C(n + 1)3(e=cm0n 4 e~ 4 e~ where B, is defined by
(10.20) with the present #,,. Since np3 = R312'73* and n2 = 107°R?1'~2} ,and 1 — 3\ =
3/10 and 1 — 2A = 8/15 are larger than A = 7/30, we have eCL”qn — 0 for every fixed C,
which is (10.22). Moreover L, — oo, L,/n — 0, and N, < ton)‘/(BR) < el for large n.
Lemma 10.4 therefore provides, for all large n and every | € G;;, a family with properties
(i)—(iv) of that lemma and 77/ (V) < 3e~#!n. As in Section 11.1, these imply (P1)—~(P4), with
¢ = 2#n,. This proves part (ii). O
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The next lemma refines Lemma 12.4: it bounds the distance from equilibrium for each
initial state separately, in terms of the probability that the chain started there visits V.

Lemma 12.8 (The sign test for each initial state). Let Q, 7T, v, V, and m satisfy the hypotheses
of Lemma 12.4. Let (X;)s>0 be the Markov chain with kernel Q, write Py for its law when
Xo = x, and set

p(x) =P{X, € V for some 0 < a < m}, Gy ={y: R(v(x),y) < 0}.

Then the following hold.
(@ Yy t(x)p(x) < (m+1)(V), and hence t{x : $(x) > u} < (m+1)rt(V)/u for every
u>0.
(b) For every x and every 0 < k < m, we have Q*(x, Gy) < ¢(x) and ||Q*(x,-) — 7|ty >
1/2 — ¢(x).

(c) For every x, every qu > 0, and every t > 0, let N have the Poisson law with mean qyt. Then

@D (x, ) — vy > 5~ ¢(x) ~ P{N > m),
Zn )etet Q=1 (x G,) < (m+1)7r(V)+]P{N > m}.

Proof. For part (a), we have Y, 7(x)¢p(x) = P{X, € V for some a < m}, where P is
the law of the chain with Xy ~ 7r. Since 7Q = 7, the law of X, under P is v for every
deterministic 2, and a union bound over 0 < a < m gives the first assertion, as in (12.9).
The second assertion is Markov’s inequality. For part (b), almost surely under IP, we have
Q(X,-1,X,) > 0 for every a > 1. By the hypothesis of Lemma 12.4, on the event that
Xo, ..., Xy avoid V we have R(v(x), Xi) > 0, that is, X & Gy. It follows that Qk(x, Gy) <
P,{X, € V for some a < k} < ¢(x). As in the proof of Lemma 12.4, spin-flip symmetry
gives 71(Gy) > 1/2, and therefore ||Q*(x, ) — 7t|jtv > 7(Gy) — Q%(x, Gy) > 1/2 — ¢(x).
For part (c), the matrices q,tQ and gyt commute, so efut(Q=1) — Y0 P{N = k}QF. By
part (b),

et QD (x,Gy) < Y P{N = k}¢(x) + P{N > m} < ¢(x) + P{N > m},

k<m

which gives the first inequality as in part (b). Multiplying by 7(x), summing over x, and
using part (a), we obtain the second. O

The next lemma combines the standard continuous-time L? spectral-gap contraction
[68, Lemma 20.5] with a partition of the initial states according to their chosen reference.
This grouping gives a bound in terms of the number of references.
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Lemma 12.9 (Relaxation time and a sign test with few references). Let L be a generator on
X, that is reversible with respect to a probability measure 7 with 7w(—x) = 7t(x), and let gap (L)
be its spectral gap. Let v: ¥, — %, take at most N, values, and let Gy = {y : R(v(x),y) < 0}.
Ift > 0and

7

NI~

w =Y m(x)e(x,Gx) <
then gap(L)t < (log Ny)/2 —log(1 — 2w).

Proof. For f with 7(f) = 0, the function f; = ¢! f also has mean zero, since 7 is stationary,
and the derivative of (f;, fi)r in t is 2(f;, Lfi)x < —2gap(L){ft, ft) =, by the definition of
the spectral gap. Gronwall’s inequality gives ||e'“ f|| 2 S e gap(L)t|| £ 12()-

For each value 7 of v, let Uy = {x : v(x) = 0} and Hy = {y : R(7,y) < 0}. The sets Uz
partition X;;, and Gy = Hy for x € Uy. As in the proof of Lemma 12.4, spin-flip symmetry
gives 7t(Hy) > 1/2, and therefore

Y. m(Uy)r(H) > % Y (Tu, e 15 ) x = Yo rt(x)ef (x, Gy) = w.

[ X

Since ¢'“1 = 1 and 7 is stationary, (1y7,e“ 1) — r(U)w(U') = (1y — m(U), e (1 —
(U')))x for all sets U, U’ C %,,. Using the Cauchy-Schwarz inequality, the contraction
just proved, 1y — w(U) |2, = m(U)(L — (L)) < (W), and |1 — (U)o <
1/2 for U = Uz and U’ = Hy, we find

1 e—gap(L)t e~ 8ap(L)t
S TwWs ;(”(Ua)ﬂ(Ha) — (1, e 1)) < T;\/n(%) < T\/ﬁv.

In the last step, we used the Cauchy-Schwarz inequality and } 5 7t(Uy) = 1. Rearranging
gives the claim. O

The bound depends on the number N, of values of v, not on the size of X,. If v took
all 2" values, the lemma would only give gap(L) t < Cn. The first reference takes at most
eCLn values, and this gives the factor n’/30 rather than n, in Theorem 12.6(d).

Proof of Theorem 12.6. Fix p > 1 and let A = 7/30. We fix the parameters of Steps
1-4 of Table 12.1 as in Sections 10.2 and 10.3, with C, the constant of Theorem 4.11,
with R3 > 3Cy/(5g), and with an integer B > H + 2. We set E/ = 1/1000 = E/10,
n = p» /1000, and fix A with

tolog(250/11)
3BR ’

which is (12.4) with E’ = 1/1000, since 4(E + E’) = 11/250. Let L, = An*, let G be the
event of Lemma 12.7, and let m, = [n3el" |, a budget of update attempts. Throughout, n
is large enough that the conclusions of Lemmas 11.1, 12.3, and 12.7 hold; this fixes ny.

0<AKL
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Part (a). By Lemma 12.7(i) and 1 —4A = 1/15, the bound holds for n > ng, and we
enlarge C so that Ce—cn'/® >1for2 <n < ny.

The obstruction. Fix n > ny and | € G;;, and fix a family as in Lemma 12.7(ii). The
scales satisfy (11.1) with E’ = 1/1000. By Lemma 11.1, the margins (11.6) hold, and by
Lemma 12.3, C,(m) < 1 for every m < m,. By Proposition 12.2, every path xo, ..., X
with m < m, that avoids V satisfies R(v(xg), x) > 0.

Parts (b) and (c). We use the uniformization of a bounded-rate generator into a discrete
kernel and a Poisson clock [68, Section 20.1]. Let £ € £/(Crate) and set Qy = I +
L/ (Craten). Its off-diagonal entries are Qg (x,x")) = ¢;(x)/(Cratenn) > 0, its diagonal
entries are 1 — Y ¢;(x)/(Crae?) > 0, and Qr(x,y) = 0 unless y = x or y = x{) for
some i. We see that Q is a Markov kernel, 7/ is stationary for it, every sequence with
Qr(Xa_1,X;) > 0is a path in the sense of (11.2), and ef£ = ¢Crae(Qc—1)_ For the heat-bath
and Metropolis generators with Crate = 1, we have Qp = Kl and Q, = K{W respectively.
Since 7t/(—x) = 7/(x), the obstruction shows that the hypotheses of Lemma 12.4 hold
for Q = Qp, m = 7/, the map v, the set V of the family, and m = m,. Let ¢, be the
function ¢ of Lemma 12.8 for this kernel, and let

Sp={x:¢p(x) <e M}
Since m, + 1 < 2n3eln and 7/ (V) < 3e41n, by Lemma 12.8(a), we have
7 (8%) < ebln(my + 1)/ (V) < 6nle2Ln, (12.16)

For x € Sy and 0 < k < el" < m,, by Lemma 12.8(b), we have ||QX.(x,-) — /||ty >
1/2 — e~Ln. For continuous time, the bound at t = 0 is immediate. Let 0 < ¢ < el and
let N have the Poisson law with mean yp = Craent < Cratennel. For every integer j > up,
Markov’s inequality applied to zN with z = j/up > 1, together with EzN = e#?(2~1)  gives
P{N > j} <z Jetrz=1) = e=1® (epp/j)). With j = m, 4+ 1 > n3el», this implies

< e ln (12.17)

L
e Cratette ”)m*“ B (eCrate>m*+1 < o= (matD)

]P{N>m*}§( - (=3

n3eln
once 12 > €>Crate.- By Lemma 12.8(c) with gy = Cratent, every x € S, satisfies e (x,-) —
ol ||ry > 1/2 —2eLn for 0 < t < eln, Taking 17 > ng so large that also n% > 02Cpate and
12n3e=2n < e~In for n > ny, we obtain part (c) with ¢ = A and C = 2. For part (b),
we apply this with Crate = 1 to the heat-bath and Metropolis generators, for which Q,
is K/ and K}, and take S = S,/ ;) N Sk, —1) By (1216), 7/ (5¢) < 12n%72hn < o7l
and the four distance bounds hold on S, with |el" | discrete steps and 1/2 — 2¢~ ! as the
lower bound. Enlarging n to the value of n; for Crate = 1 completes part (b).
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Part (d). Let £ € &/ (Crate) be reversible, and let t = ebn, By Lemma 12.8(c) with
qu = Cratet, by (12.17), and by 7t/ (V) < 3e~4Ln,

w = Zn] et (x, Gy) < 6nle 3 4 oln <

I

for n > ny, after enlarging the threshold n; of part (c) by an amount depending only
on B and Crae. Write ¢ = ¢(5) > 0 for the first list-size constant in (10.24). The map v
takes values among the signed entries of the list Fo, which has Ky = [e(¢*1)n] entries by
(10.24); hence it takes at most N, = 2Ky < 4e(c*Ln values, where ¢ depends only on 8.
By Lemma 12.9,

gap(L)elr < log(4e©VLln) £log2 < (€+2)L,

N~

for n > ny, after enlarging 17 once more by an amount depending only on B. If gap(L) =
0, the conclusion of part (d) is immediate by the convention 1/0 = +co. Otherwise
we may divide by the positive gap, and we obtain 1/ gap(L) > eln/((c+2)L,) =
A" /((+2)An?), which is part (d) after enlarging C. The enlarged n; also serves in
part (c).

Part (e). By part (a), ¥, P(J ¢ G <y, C < oo. By the first Borel-Cantelli

lemma, which uses only the marginal laws of the J("), almost surely J") € G for all large
A

e_Cn1/15
n. On this event, part (b) gives, for all large n, a set of Gibbs mass at least 1 — Ce™"

on which @/ (x,eA™") and délsc( leA"" |) are at least 1/2 — Ce="", which exceeds T for
large n, and likewise for the Metropolis dynamics. This completes the proof. O



PART IV

The upper bound



SECTION 13

Primitive disorder, the scalar process beyond
the support, and the parameters

Throughout Part IV, we fix § > 1. This section sets the notation for that Part. We
identify the primitive Gaussian disorder with the completed model of Section 3, record
the Gaussian matrix estimates used in Sections 14, 18, and 19, and give the exponent
parameters. We then continue the scalar diffusion of Section 4 beyond the support of
the Parisi measure. The scalar profiles and the one-row law defined below are used
throughout the construction of the proposal and its analysis. We follow the scalar
construction of [85, Sections 2-3].

The notation in Table 13.1 is local to this Part. All other notation retains the meaning
fixed in Sections 3 and 4. In particular, IP denotes probability, Pg is the limiting pressure,
and all exponents are written in sans serif.

13.1 Primitive disorder and the completed Hamiltonian

Let 7, be standard Gaussian measure on R"*". For g € R"*" and x € %, define

%_gT c 1 T
W(g) =578 HY(x)=-xTW(9)x,
V2 2 (13.1)

Fé(g) =log ) ePHz () 7g(x) = BHS () —F(g)

XEX,

The dictionary to Section 3.2 is

Sijt&ji . . j &8
]ij(g) = % (i<j) ]fi(g) = Siir A,-]-(g) = % (i <)
We note that the variables J;; and Jj; are independent standard Gaussians. The anti-
symmetric coordinates A;; are independent N(0,1/2) variables, independent of W(g).
Expanding the quadratic form, we find
1 1
HCx :H](g)x +G , G = —trW = —
¢(¥) = Hy (x) + G(g) (8) (&)= 7

2
Thus F°(g) = F;, and Lemma 3.1(b) implies that 77, = &), We write G, = Wy, for the
GOE law with off-diagonal variance 1/n and diagonal variance 2/#, and Unif,(x) =27"
for the uniform law on X;,.

Y 8ii ~ N(0,1/2).

225
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Table 13.1. Notation local to Part IV. The right column records the meanings used here and any
earlier meanings that they replace.

Symbols Meaning in this Part

U, m Scalar potential and its first derivative in variance time; these
replace @, pr g after the time change.

Y, M Scalar diffusion and its Wiener driver in variance time; Y
replaces the overlap-time diffusion of Section 4.

B,D Reflected Wiener pair; B replaces the driver denoted B in
overlap time.

0,€n Smoothing variance n~° and cut-balance threshold n~¢.

h, hj Mesh lengths; fields involving the completed matrix are written
(W(g)x)::

0,0 Deterministic reflection coefficients, replacing the overlap scale
p and the resampled spin symbol o.

0 Rotation angle, or an exponential-moment parameter in the
separate concentration arguments.

p,r.ej Scalar profiles, with ey, bj, s;, w; their mesh quantities; the
subscripted probabilities pll keep their meaning.

Rv, Ry, Ry, Rp Inverse-profile bound, mesh residual, enlargement radius, and
reference law, respectively; R(x,y) remains the overlap.

H,Hy, Ex Query cross-moment matrix, its population value, and its error;
Hamiltonians carry their superscripts or subscripts.

H, Maximum absolute spin energy in Section 15, and a Bernstein
scale in Section 16.

e, g " Unlinked source and replay laws.

ASC, AP Linked source and replay laws.

Qv, Qf, vy Output law, fine output law, and one-row law.

L Spin likelihood in Sections 14 and 15; L = Up, ,,(E4) in
Sections 16 and 17.

Wivt, Wo, Wh Weighted error size, ambient GOE matrix, and 2-Wasserstein
distance; W(g) is the completed matrix.

Cu, Hu, Wy, Bad Events and spin sets defined where they are used; H, denotes

the pressure event.
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For the dynamics, let P{ = Pt] ¢), The rate of a spin flip is

7@ .. _ 7o (X )
pi (=i x) = Tte(x) + 7 (xb—%1)

(13.2)

The generator is £1(8), with rate one per site as in (3.12). For a cut S C %, its Dirichlet
flow is
0(S,5) =) Z e (x —x; | x)1{x""% ¢ S}. (13.3)
X€Si=
The diagonal of W(g) adds the same constant to all spin energies, so it cancels from the
Gibbs measure and the dynamics. We compare proposals with the joint law

IL,(dg, x) = ya(dg)mg(x). (13.4)

Its (J(g),x)-marginal is IP; x ./ from Definition 3.3. In the transition law, the spin
sampled from 71, is held fixed.

The relative entropy is KL(p||v) = [log(du/ dv) du when y < v, where the integral
takes values in the extended nonnegative reals, and +oo otherwise. In finite sums,
0log0 = 0, and a positive numerator over zero contributes +-oco. We use the asymptotic
conventions of Section 3.5. In every eventual bound, we first fix § > 1 and all exponents,
then choose finite constants and 7, and then assert the bound for every integer n > ny.
Constants Cg,cg > 0 may change between inequalities. They depend only on § and,
when an exponent is absorbed, on the displayed fixed exponents; they are independent
of n, the selected cut, and the rotation angle. The bounds are for each fixed temperature
and saving w < 1/4.

Conventions. Spaces of continuous paths carry the Borel sigma algebra of the uniform
topology, products carry the product sigma algebras, and Wiener measures are supported
on paths starting at zero. A bridge of duration /# > 0 has the law Brj, obtained from Wiener
measure by b(t) — b(t) — (t/h)b(h). These spaces are standard Borel. We complete
filtrations when constructing stochastic integrals and then choose Borel versions on the
original spaces. All refinements defining integrals are taken at fixed 7, fixed horizon, and
tixed query mesh, before n — oco. Versions are identified outside fixed-n null sets. For
the terminal spin likelihood L defined in (14.6), the bound L < 2" is used only to transfer
fixed-n null sets and integral versions. All probability estimates are proved under the
law to which they apply.

13.2 Gaussian orthogonal ensemble facts

We record the Gaussian facts needed for the adaptive construction of the matrix in
Lemma 14.1 and for the exceptional events of the disorder in Sections 18 and 19. The
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successive conditioning on orthogonal queries is the Gaussian-revelation method used in
[25, Sections 2-3] and in the proposal of [85, Section 4.1].

Lemma 13.1 (Gaussian conditioning). Let W ~ G,,. Its law is invariant under orthogonal
conjugation. In an orthonormal basis, the entries on and above the diagonal are independent,
with variances 2/n on the diagonal and 1/n off the diagonal. After revealing its columns in
a fixed subspace, the compression to the orthogonal complement is an independent GOE block
with the original variance normalization 1/n. The same conditional assertion holds for successive
orthogonal unit query directions chosen measurably from the previously revealed columns and
independent initial data.

Proof. For deterministic vectors u, v,u’, v/, the covariance is
1
E[(u"Wo)(u'TWv')] = - [(u-u")(v-0") 4+ (u-0")(v-u')].

This follows by expanding (13.1). Since W is Gaussian, this covariance implies that its law
is invariant under orthogonal conjugation and that its entries on and above the diagonal
are independent in any fixed orthonormal basis. In particular, the unrevealed block
is independent of the columns already read. Conditional on the past, the next query
direction is fixed in the remaining subspace. In a basis starting with this direction, its
diagonal entry is N(0,2/n), its remaining column entries are independent N(0,1/n), and
the smaller block is independent of both. By induction, the assertion holds for adaptive
queries, including conditioning on independent initial data. O

Lemma 13.2 (Operator norm). For every n > 2,

Yuig : IW(g)llop > 12} < 2e7". (13.5)

Proof. We use the sphere-net argument of [113, Corollary 4.2.13 and Exercise 4.4.3(b)].
Let V be a 1/4 net of the Euclidean unit sphere with || < 9", obtained by comparing
the volumes of disjoint balls. For a symmetric matrix, approximating a unit vector at
which the absolute value of the quadratic form is maximal by a point of the net, we have
[Wllop < 2maxyep |u' Wu/|. For every fixed unit u, the quadratic form u"Wu is centered
Gaussian with variance 2/n. Using the Gaussian tail and a union bound, we find that

Yl [|W|lop > 12} < 29"~ = 21089901 < 2pn,

Lemma 13.3 (Pressure tail). Fix p > 1and 0 < zp < 1/2. There exists cg > 0 such that

17221’)

n{F°(g) > nPg+n'"2} < e %" 7T =o(1). (13.6)
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Proof. Differentiating with respect to the primitive entries, we have
2
n
o5, F(9) = = Yomlory, |VF()IP < B
By Theorem 4.4 and Lemma 3.1(c), E, ,F° = EF, < nPg. Then (13.6) follows from

Gaussian concentration [112], with the Lipschitz constant given by the gradient bound.
O

13.3 The exponent parameters

Fix w € (0,1/4) and define
S 1/4 —w
Y20
We use the exponents in (13.8) throughout this Part. The strict inequalities between them

are verified in Section 19.5, where we also give the instance w = 1/5. The letters r and w
denote exponents, whereas r(t) is a scalar profile and 7, is Gaussian measure.

€ (0,1/80). (13.7)

Exponent Value Exponent Value
a 1/2 b 1/2 —14e,,
f 1/2 z 1/4 — 8¢,
ke 1/2 —2¢, w 1/8 —3e,
D 1/4 —&w kb 1/4 — 98w (13.8)
ug 1/4 — 2¢,, Sh 1/4 — 5ey,
d €w/2 Sseq 1/4 — 4e,,
e 1/4 — 3¢y r 1/4 —15¢e,/2
UE 1/4 —39¢,/4 q 1/4 —10¢,,
zp 3/10 8rot 3/5

13.4 The scalar Parisi process and its continuation

We use Theorems 4.4, 4.5, and 4.7, Proposition 4.3, and Corollary 4.8 and the scalar
evolution identities of Section 5. Let ug be the unique minimizing Parisi measure and let
qp € (0,1) be its maximal support point. In variance time v = p*t, define

v =g 2(0) =ag(v/p?),  Uvy) = Pu,(v/B%y) (0<v<p?)

Then o,U + U, /2 + &Uﬁ /2 = 0, with terminal value log(2 coshy) at 8. We continue the
potential and the distribution function by

U(v,y) = log(2coshy) + (B> —v)/2, a(v) =1 (v>0,). (13.9)
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This agrees with the original solution on [v,, 2] and satisfies the same equation for all
later times. Let m = U, and x = Uy,. Up to B2, these are u,xﬁ(v/ﬁz,y) and Xaﬁ(v/ﬁz,y),
and for v > v, they are tanhy and sech? y. We write b(v,y) = &(v)m(v,y) before v, and
b = m afterward. The value of the distribution function at a time atom does not affect its
time integrals.

On canonical Wiener space with driver M, let

t
Y = M; +/0 b(v,Yy)do, my = m(t,Yt), xt = x(t,Yr). (13.10)

Here and below, the time argument of Y is variance time. Up to 2, the dictionary to (4.6)
is YIV=Y,, g and My = BB, . Since the drift is bounded and spatially 1-Lipschitz,

(4
there exists a unique continuous, measurable, causal Picard solution. We have

my=0, |m(ty)| <1, 0<x(ty) <1—m(ty)* <1 (13.11)

The potential and x are even in y, and m and b are odd. These bounds follow from
Proposition 4.3 and the step-recursion bound in [85, Section 3]. For the latter bound,
we note that one Gaussian step at mass A € [0,1] satisfies (Tf) = E,f" and (Tf)" =
E,f" + A Var, (f'), where E, is the normalized tilted expectation. If 0 < f” <1 — (f)?,
then (Tf)"” < 1— ((Tf)")?. By induction from log(2 cosh y) and scalar stability, we obtain
the inequality for x. Since x > 0 by Proposition 4.3(i), this implies that |m| < 1. On the
continuation, the formulas are explicit.

Proposition 13.4 (Scalar foundation). Under the Wiener law in (13.10), m; is a bounded
martingale in the whole Y-past. Define

2
p(t) =Ex, () =Exd,  s(t) = B2,
1 —mj (13.12)

o) = By/r(t),  a(t) = /1 —p(t)2.

All expectations are under the unlinked, zero-seed scalar Wiener law. For 0 < s < t, we have

t t
E(m; — mg)? = / r(v) do, /0 r(v)do = Em? <1, (13.13)
r=p7% p=1 0=0 (t<wv.), 0<r(t)<p2 p(t)><r(t), (13.14)

r is nonincreasing, |r'| < 2r, p is nonincreasing, |p’| < p almost everywhere.
(13.15)

After vy, we have p = 1 — Em?, » = p, and p’ = —r. The functions p and o are continuous
and of bounded variation on every compact interval. Define

e(V) = B /0 Cihpmdy v = % /O Y ()2t . (13.16)
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For'V > v,,
2

j(V) —log2+ Pg— Be(V) = %p(V)Z, E,,F° < nPs. (13.17)

For a fresh solution started at Ys =y, we also have

t
E[Yim(t, 1)) — ym(s,y) = [ Blx(o, %) + m(o, Yo)b(o, Vo) do.  (1318)
S
This holds separately before and after v.., and its integrand is identically one after v..

Proof. We begin with the martingale and profile identities, which follow from the scalar
inputs. Then we identify the pressure normalization in the entropy—energy identity and
prove the restart formula.

By Proposition 4.3(iv), with v = B¢, the process m is a bounded martingale before ..
The explicit continuation has the same property by 1td’s formula. The variance identity
(13.13) follows from the scalar evolution in Proposition 4.3(iv) and the continuation. By
Corollary 4.8, Em? = v/B? on [0,v,]. Continuity implies that r(v) = B2 on that closed
interval. Using Jensen’s inequality and (13.11), we find that p> < r < p.

For 0 < v < v,, the identity (4.9) and I'(v/f?) = v/B? imply

p(v) =1-— /max(q,v/ﬁz) np(dq). (13.19)

Differentiating this Lipschitz integral almost everywhere, we obtain p’ = —&/p?* = —ar.
This also follows directly from Proposition 4.3(iv). After v,, we have x; =1 — mf, so that
p=1—FEm? » = p,and p’ = —r. In both intervals, |p’| < p because r < p. By the
post-support estimate in [85, Lemma 3], 7 is nonincreasing and —2r < v’ < 0; before v,
it is constant. This proves (13.14) and (13.15). Since r is continuous and monotone, the
functions p and ¢ are continuous and have bounded variation.

In variance time, Theorems 4.4 and 4.5 identify

1 (P
P =U(0,0)~ 55 /O vi(v) do.

This is the counting-measure normalization used in [85, Lemma 4]. The identity there
reads log2 — j(V) 4 pe(V) = Pg — p*p(V)?/4, which is (13.17); the endpoint V = v, fol-
lows by continuity. The pressure inequality follows from Theorem 4.4 and Lemma 3.1(c).

For the restart identity, the scalar evolution of Proposition 4.3(v), after the time change,
gives zero drift for m(v,Y,). By the product rule [64, Theorem 3.3.6], the drift of Y,m(v, V)
is x(v,Yy) +m(v, Yy)b(v,Yy,). We use localization and the bounded spatial derivatives of
Section 5 to justify the product rule under step approximation. The stochastic integrand
is Yox(v,Yy) + m(v,Yy,), which is square integrable on every finite interval because b is
bounded. The drift is bounded by two, so we may take expectations and pass to the limit.
This proves (13.18). On the continuation, its integrand is sech? Y, + tanh? » = 1. O
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Lemma 13.5 (Cross moments and an integral representation). For 0 < s <t < H, a
bounded measurable test A of the Brownian past through s, and deterministic f € L?([s, t]),

lE[AmH /St f(v)dMU] / F(0)E[Axo] d (13.20)

Moreover, my — m; = f: Xo dM,, with the integral constructed by predictable left sums in L2
under the original Wiener law. These assertions hold across v.

Proof. We begin with the tested identity for Brownian increments, which we prove using
the restart formula. We then pass to deterministic L?> weights and identify the integral by
its second moment.

First let A be a bounded Borel test of Y|g . The restart law is the product of its Y-past
law with a fresh Wiener driver, followed by Picard restart. Multiplying (13.18) by A and
integrating against this product law, we have

E[A(Yym; — Yoms)] = /tlE[A()(U + myby)] do, by = b(v,Yy).

For unbounded endpoint observables, we clip the y factor of ym(t,y) at [—L, L] and take
L — co. The conditional first moments are dominated by |Y;| + /t —s +t — s, which is
integrable since [E|Y;| < /s +s. The drift x + mb is bounded by two, so Fubini’s theorem
applies to the signed time integral. If the interval crosses v, we split there and retain the
original past test on the second interval. By continuity, the split produces no endpoint
term.

The martingale identity extends to integrable past tests by clipping, with domination
by twice their absolute value. In particular, E[AY;(m; —ms)] = 0, and for each v € [s, t],
E[Ab,m;] = E[Ab,m,). Substituting My — Ms = Y; — Ys — fst b, dv, we obtain

lE[Amt(Mt — MS)] = /St ]E[AXU] do. (1321)

After completion, the sigma algebras of the Brownian past and of the field past agree:
the Picard solution is causal, and M, = Y, — fo v, Yy) dv recovers the driver causally.
The recovery map into continuous paths is Borel by bounded joint measurability and
rational evaluations. Thus (13.21) holds for Brownian-past tests. Projecting mpy to an
intermediate time and using linearity, we obtain (13.20) for step functions f. By Brownian
isometry and Cauchy-Schwarz, we may pass to L? weights: the two errors are at most
| Al = foll2 and [ AllovE=5]f = folla

For a refining deterministic partition s = vg < --- < v, = t, let Z = ¥ xv,(Mo,,, —
My,). Predictable Gaussian isometry yields EZ? — f v) dv. Using (13.21) on each cell
with past test ),,, and projecting m; to that cell’s endpomt we also have E[(m; —m;)Z;] —
) St r(v) dv. In these limits, we used that x is continuous along the paths and xy < 1. By
(13.13), E| Z; — (m; — mg)|?> — 0, which proves the representation. O
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On a pair (M, M) of independent Wiener processes, we define
B:/de+/Ud]\7I, D:/adM—/de. (13.22)

For a deterministic continuous function f of bounded variation, the integral is the
path function I¢(b)(t) = f(t)b(t) — f(O,t] b(v)df(v) on paths starting at zero. By step

approximation and Gaussian isometry, it agrees with the L? integral. The reflection
oo
g—p
product Wiener law and has the causal inverse

matrix ( is symmetric and orthogonal at each time. It follows that (B, D) has the

M:/de—l-/chD, M:/adB—/pdD.

These identities hold for the laws of the full pairs of paths and for the inverse maps.
For step weights, the reflection squares to the identity on every independent Gaussian
increment. Passing to uniform limits of paths, with integration by parts for functions of
bounded variation, we find that the identities hold for p and ¢. Taking a countable inter-
section over rational times, we identify the continuous versions. The future increments
of (B, D) are independent of the pasts of both original drivers, since the approximating
deterministic integrals use only fresh increments of (M, M).
Let VW denote Wiener measure. For a terminal sign x, we define the one-row law by

vy(dx, dM, dM) = (1 + xmy)(Unif; @W @ W)(dx, dM, dM). (13.23)

Averaging over the spin for each pair of paths, we see that this law is normalized and
that the law of the entire pair of paths is unchanged. By martingale projection, we
conclude that E,,, [x | M[o,t}zM[o,t]] = my for t < V. We also use vy for its image on the
history (x,Y, B, D) under the Picard solution map and (13.22). For 0 <s < t < V and
deterministic f € L?([s,t]), by Lemma 13.5 and the independence of the second original

driver, we have

By |+ [ f0)d8| = [ f@pIp() o
B | [ f0)dD,| = [ f@)e(wp(o) do.

The tested conditional form of the first identity holds with any bounded test A of both
pasts at s, with right side i) St f(©)p(v)E[A)o] dv. For the M term, we first integrate
the independent M past; for the M term, we first integrate its centered fresh future.
Unbounded Brownian tests are handled by clipping in L?. Under vy, the path marginal
remains Wiener, but adjoining the terminal sign to the filtration need not preserve the
Brownian property. The filtrations used later are recorded in Section 14.2.

(13.24)
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Lemma 13.6 (Terminal and inverse-profile bounds). There exist constants depending only on
B such that, forall t > 0,

e~ t/2 e~ t/2
it WEem
Ry = ( min r(t)) o < C/geV/Z\/H—V-

0<t<V

p(t) < Cg
(13.25)

In particular, p(V)* < Cge™".
Proof. By [85, Lemma 3, proof], the post-support transition kernel is

coshz
coshy’

Ki(y,z) = e " 2i(z —y)

where ¢; is the centered Gaussian density of variance t. It integrates to one, and direct
differentiation gives the generator 9d,,/2 + tanh(z)d,. Since the drift is bounded and
Lipschitz, uniqueness of the solution of the Picard equation identifies its law. Let A, be
the endpoint law at v,. For k > 1/2, we have

Ext ., = e_t/z//\*( dy) sechy/(pt(z — ) sech® 1 zdz.

For k = 1 and t > 1, the bounds ¢; < (27t#)~'/2 and [ sechzdz = 7 imply the upper
bound. For k = 2, let C;3 < oo be such that A*([—C}’g, C;S]) > 0, and restrict the inner
integral to |z| < 1. For t > 1 and |y| < C},, we have

e—(cgﬂ)z /2

zZ—1Y) 2 ———,

pz=y) 2 —

which implies the lower bound. On 0 < t < 1, (13.15) implies that r(v. +t) > [3_26_2t.
The finite initial interval is absorbed into the constants, which depend only on the fixed
temperature. The inverse bound follows from the monotonicity of r. O



SECTION 14

The Gaussian-query proposal on a growing mesh

In this section, we construct the proposal used in Sections 15, 17, and 18. We first prove
the Gaussian assembly and reconstruction identities in Lemma 14.1. We then identify
the law of the complete histories of the rows and prove the quadrature estimate in
Lemma 14.3. Throughout, we use the scalar inputs of Section 13.4.

We follow the Gaussian-conditioning construction of [85, Section 4]. Successive
Gaussian revelations along orthogonalized directions occur in the iterative construction
of Bolthausen [25, Sections 2-3]. Montanari used related increments guided by the Parisi
process in an incremental algorithm for approximate message passing [75, Sections 2
and 3.1]. Here the durations of the cells grow with time, and the source and replay
constructions retain all the auxiliary coordinates needed for the row identities.

14.1 Growing schedule and source law

For T > 0, let Ct = C([0, T],R). We use the path-space conventions of Section 13. We
write Bry, for the law of a Brownian bridge of duration & > 0, which is the image of
Wiener measure under b(u) +— b(u) — (u/h)b(h). Fix n, h > 0, and an integer N < n. We
define

to =0, h; = he'i’*, ti1 =t +h, V = tni1. (14.1)

Cell zero is auxiliary. Query j € {1,..., N} uses
m;(ti) —m;(ti—
S _/ 7;,1': z(]) z(]l)’
] 1
/]+1

Here m;(t) = m(t,Y;(t)). The scalar reference b; should not be confused with the drift
b(v,y) of the scalar equation. We use the normalized inner product and norm

(14.2)
U.

(u,v) = nuTo, ||uH2 (u, u).

src

We define the unlinked source law pj
following coordinates:

as the independent product of the laws of the

235
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o 1 Wiener paths D; through V and auxiliary Wiener paths BY of duration hj;

* bridges brj/i ~ Brhj forl<j<Nand1<i<umu

* independent e;, v; ~ N(0,I,) and dj ~ N(0,2/n) for1 <j<N;

e a full primitive g° ~ <, with ambient matrix Wy = W(g?), and a spin x ~ Unif;,.
Unused bridges may be retained as independent ancillary coordinates; the estimates
below do not depend on them. We write ()5 for this product space. When we use
primitive disorder, we adjoin the antisymmetric variable specified below, independently
of the other inputs.

On the auxiliary cell, B; = BY. For j > 1, we append cell j by

u
Bi(t]' +u) = Bi(t]') T —=¢j; —i—br]-,i(u), 0<u< h] (14.3)

Vi

Almost surely, and simultaneously for all the cells and rows used here, a bridge is
unchanged when we subtract the line through its two endpoints. We define M; =
[ pdB; + [ odD; and solve the scalar equation of Section 13.4 in each coordinate. Since
the weights in these integrals are deterministic and of bounded variation, the integrals
have the causal path interpretation given there. In particular, we can evaluate the targets
in (14.2) before we append (14.3).

Applying the Gram-Schmidt procedure to the 7; in chronological order, we obtain
directions u; such that |[u;]| = 1; when a residual vanishes, the choice of direction
is deterministic and measurable. More precisely, let E have rows that are Euclidean
orthonormal and span the remaining subspace. If E7; # 0, we normalize E7;; otherwise,
we normalize the first nonzero column of E in the fixed coordinate order. Let g be the
resulting vector, which has Euclidean norm one; the query direction is then u; = VnETq.
We complete g to an orthonormal basis by a fixed measurable rule, rotate E by this basis,
and retain all but its first row as the next remaining frame. We do this also when a
residual vanishes. We define

1 T
LI] = Egulul , P]' =1- U]', f] = P]-e]-.
5

The assembled matrix and the completion vectors are defined by

z

1
W=
n¢
]
C] = U]e] —+ P]'?)j.

1

1N

T T T

uif! + ful )+ =Y duu! + PyWoPy,
(wif; + fiu;) n}; it (14.4)

Note that the scalar recursion uses none of d;, v;, Wy, or x.
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Lemma 14.1 (Gaussian assembly, completion, and path reconstruction). Under uj™, con-
ditional on all initial data (D, B%,br), the joint law of (W, (C;);) is G ® N(0, I,)*N. This law
does not depend on the initial data. The fixed-matrix replay endpoint

e, = PiWu; + U;C; (14.5)

equals e; on the source realization. The reconstructed (B;, D;) have the product of n independent
Wiener-pair laws through V.

Proof. We first prove the conditional Gaussian law by induction on the remaining queries.
We then expand the assembled matrix to identify the replay endpoints. Finally, we
compute the covariance of each appended path to show that the reconstructed pairs have
the Wiener law.

Conditional Gaussian law. For a fixed remaining frame, the column has Gaussian
coordinates, consisting of a diagonal N(0,2/n) entry and independent off-diagonal
N(0,1/n) entries. The projection Pje; gives the off-diagonal column: when we multiply a
Euclidean unit direction by /7 to obtain u;, this cancels the 1//n scale of the column.
Conditional on the previously read ¢’s and the initial data, the next frame is fixed.

We decompose the fresh e;,v; along U, P;. Since the projections are orthogonal,
the four Gaussian components are independent. It follows that Uje; + Pjv; is standard
Gaussian and independent of Pje; and d;. By backward induction over the remaining
queries, we find that the unrevealed block is a GOE compression on the remaining
subspace, with the same 1/n normalization of the variance. It is independent of the
part already read and of the later completion outputs. The base case is given by the
independent ambient matrix Wy. Using orthogonal invariance as in Section 13.2, we
assemble each column with this block. This proves the assertion on the joint law, including
all later C;, and that this law does not depend on the initial data.

Replay endpoints. Expanding (14.4), we find P;Wu; = Pje;. Indeed, the earlier terms lie
in the range of U;, and the later terms and the final compression annihilate u;. We also
have U;C; = Ujej, so (14.5) equals ¢;. By induction, we conclude that every replay target
and frame agrees pointwise with the source, as does every initial segment of the scalar
paths.

Pair paths. On one cell, (/v/h)e + br(u) is a centered continuous Gaussian path, and
its covariance at u, v is

% + min(u,v) — % = min(u, v).

So the path has the Wiener law on this cell. Concatenating independently over the
deterministic cells, we obtain jointly Gaussian evaluations at any finite set of times, with
covariance min(s, t), including across cells. Since evaluations at rational times determine



14 The Gaussian-query proposal on a growing mesh §14.2 238

a Borel law on continuous paths, this identifies the law of the concatenation. The resulting
pairs are independent across rows, and the B paths are independent of the D paths. Since
(14.3) preserves every earlier initial segment, we find by induction that the concatenation
is the reconstructed terminal state. The assertions also hold when unused bridges are
retained. O

14.2 Spin laws, histories, and filtrations

Definition 14.2 (The two spin laws and the replay space). On the source, we define

n
L=]]0+xmi(V)), A" = Lyug* (14.6)
i=1

The unlinked replay law ygep is the product of G;, independent C;~N (0, I,), all initial
BY paths and bridges, the n independent D paths, and Unif,. Its paths are calculated
by (14.5) and (14.3). We define A™P = LreP;tBEP using the terminal fields in replay. We
write Q)™P for this product space, with the independent antisymmetric variable adjoined
when using primitive disorder. The output law Qy is the (g, x) marginal of A™P on this
primitive lift.

For each fixed choice of all inputs except the spin, we have 27" ), L = 1. This
implies that both linked laws are probability measures, and that linking does not change
the marginals obtained by forgetting the spin, including the marginal of the Gaussian
matrix. Conditional on the paths, the terminal spins are independent with masses
(14 x;m;(V))/2. Equivalently, we may draw the spins using independent uniform [0, 1]
thresholds, with the same integrals in either realization.

Let QY = {-1,1} x C%} be the canonical Borel space of histories of (x,Y, B, D)
for one row through V. We continue to write vy for the one-row law of Section 13.4
mapped into this space by the reflected pair and the Picard solution. From (Q¢")" and
independent ancillary coordinates, we reconstruct the source as follows. We restrict B to
cell zero and recover, for j > 1,

Bi(tj+1) — Bi(t))

) _
\/}Tf (14.7)
i)

— Bi(t;) — %(Bi(tjﬂ) — Bi(t;))-

1
6]',1' =
brj,,-(u) = Bi(t] +

The ancillary coordinates are d i1 V), go, the antisymmetric variable A used in the final lift,
and the unused bridges; they are independent, with law
‘uanc — N(O,2/1’l)®N ® N(O, In)®N R Y ® ,Y?lnti

®n 14.8
© @ B (148)
j¢{1,..,.N}
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The last factor is omitted if unused bridges are not retained, and 2" is specified below.
We write A for the ancillary product space. Since Wy = W(g"), we retain the whole
primitive matrix ¢°, including its unused antisymmetric coordinates.

The endpoints and bridges in (14.7) are independent, since their evaluations at any
finite set of times are jointly Gaussian with zero cross covariance. We have therefore
identified the product law on the source space. Using the causal inverse of the reflected
pair in Section 13.4, we identify the innovation and the scalar field in this reconstruction.
All these maps are Borel under the conventions of Section 13. Indeed, evaluations
at finitely many times, restrictions of paths, integration against weights of bounded
variation, and the Picard solution map are Borel, and the frame rule uses finitely many
measurable zero tests and normalizations.

The fixed-matrix experiment and its independent coordinate-path law are those of [85,
Section 4.1]. The source and replay maps below retain the full histories and completion
variables on the growing mesh, making their equality of laws explicit. We record the
laws in the following diagram, in which every arrow except the density arrow denotes an
equality of laws under a measurable pushforward. The same top arrows, applied before
linking, identify the unlinked laws. The map F retains the initial data and D and replaces
the source noises by (W, C) from (14.4).

((QI"/OW)TZ x A, V%n ® yanc) Rec (erc’ Asrc) L (Qrep’ Arep)

(Qrep, Rp = EppF)  AR0ZRED L (yrep prep) (14.9)
Hgx) Lgx)
(R™" x ,,, v, ® Unify,) Qv.

Here Rec is the reconstruction just described, using (14.7) and the reflected pair. Along the
density arrow, we change measure on the same replay space; Ep and Rp are constructed
in Section 15.1. In particular, the top row implies the identity for the complete histories

((xi, i, Bi, Di)iy) AP = vip" (14.10)

To check the linked identities, let v, be the canonical history law before the one-row
link. By the factorization into endpoints and bridges and the inverse of the reflection, we
have

Rec. (1)) @ p™°) = it
On a supporting set of full measure, the recomputed field agrees with the given Y. For
every bounded Borel test function f on the source space, we have

/f(Rec(w,a)) ﬁ(l +x;m(V,Y;(V))) d((v))*" @ p*) (w, a)

i=1

= / fLdpg*.
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This gives the law on the source space in the top row, with every ancillary coordinate
retained. Repeating this calculation of densities and maps for F, and using the pointwise
replay identity in Lemma 14.1, we obtain the pushforward identity for the linked replay
law. The matrix and completion vectors are computed from these rows and ancillary
variables; they need not be independent of the rows.

For the primitive ¢ in (14.9), we retain the antisymmetric Gaussian variable A, inde-
pendently of all the other inputs. Its entries A;;, i < j, are independent N(0,1/2), with
A]'z' = _Aij and Aii = 0. We define

g=Vvn/2W+ A.

Then g ~ v, and W(g) = W, as in Section 13.1. Since replay reads only W, this gives the
proposal with primitive input. The proposal and the target have the same conditional law
of A given (W, x). Their joint relative entropy on primitive matrices equals their relative
entropy on physical matrices. We use this lift whenever we condition on g.

Filtrations. Whether a Brownian assertion may be used depends on the law and on
the information revealed at time zero. The following table records the distinctions
needed in the later proofs. In the last row, &;(v) = x;x(v, Y;(v))/ (1 4+ x;m(v,Y;(v))), as in
Section 15.1.
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Law and filtration Brownian or independence assertion ~ Use
Scalar Wiener pair, with the (M, M) and its deterministic Scalar martingales,
spin-free pair past orthogonal transform (B, D) are brackets, and path
Wiener pairs. estimates.
Unlinked row, with an (B, D) remains a Wiener pair in the Signed integrals and
independent uniform sign filtration including this sign. tixed-sign It6 identities.
revealed initially
Linked row vy, with the The entire path marginal is Posterior moments,
sign revealed initially unchanged; B, D need not be path-only estimates,
Brownian in the filtration including  and the previously
the sign. defined signed
integrals.
Product of complete linked = The complete rows are independent  Independent-row
rows and independent before conditioning on W. concentration estimates.
ancillary variables
Unlinked replay, with D is Brownian and independent of Construction and
(W, C, BY,br, x) revealed the static inputs. No Brownian normalization of Rp.
initially property for B is asserted in this
filtration.
Linked source natural The compensated vectors B — [ p¢dv The mean information
filtration, including x, and D — [ 0¢ dv are Brownian. identity by
excluding the final matrix bounded-integrand
and unused matrix noises Girsanov.

Once the terminal sign or the assembled matrix is revealed, a Brownian assertion must
be verified separately in the resulting filtration. We transport all scalar expectations at
tixed V and all Gram tails below by (14.10). We use the bound L < 2" only for null sets
at fixed n or for integral versions, as in Section 13.

14.3 Population entries

These are the martingale and posterior-projection identities used in [85, Section 4, proof
of Proposition 5]; we record their form for the unequal neighboring cell durations. For
a single linked row, let ¢; = (B(tj41) — B(t]-))/\/h? and 7 = (7;)]1\;1, e = (ej)]-zil. By
Lemma 13.5, the identities for the reflected pair in Section 13.4, and posterior projection,
we have

ETTT = Iy, Eee' = Iy, E7Tx =s, [Eex = b,

14.11
Hy = ]ET@T, (HO)ij =0 (i <j). ( )
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Indeed, disjoint martingale increments are orthogonal. The identity E7;x = s; follows
from the variance identity in Proposition 13.4, and the reflected cross moment gives
Ee;jx = b;. For i < j, 7; is measurable before the fresh B cell defining ¢;, so the path-only
moment is zero. We retain the entire lower block Hy. By Bessel’s inequality in the L?
space for one row, we have

Isll Ib]l, |1Holl <1,  0<e=sb<1. (14.12)

The row means vanish by zero-field symmetry. Note that these calculations do not use
independence of the entries within a row.

Lemma 14.3 (Adjacent-cell quadrature and stopping). If maxj<y h; < 1/8, then
ey —e(V)] < Cgh. (14.13)
Forh =n"2and L > 0, define
NL+1=min{j:t; > Llogn}, VL = Ny 41-
If a > L/4, then eventually

N +1 < 8n?, Llogn <V, < Llogn +n—2+/4
max h; < natL/4, (14.14)
j<N_L+1 -
There are N\ + 1 cells and exactly N matrix queries. If additionally a < 1, then eventually
NL+1>2and N < n.

Proof. We compare the normalization from the preceding cell with 7 on the next cell. Using
the relative variation bounds of Proposition 13.4, we obtain an integrable quadrature
error. For the stopping estimate, we sum the decrements of e ~'/%.
For v € [tj,tj11] and u € [t;_1,tj], the relative variation bounds, monotonicity, and
hi/hj 1 = eli-1/4 imply that
S .
1—hi/8 < ——— <1+4h; (14.15)
hjr(v)
For the upper bound, we have r(v) > (1 — 4hj)r(u) and (1 — 4hj)’1/2 < 1+ 4h; for
h; < 1/8. For the lower bound, we use r(u) > r(v) and e hi1/8 > 1 h;/8. Tt follows

that
% — \/@ < 4hj\/@-
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With g.(v) = Br(v)p(v), we obtain
v
lep —e(V)| < h+ 4h/ e?/4g,(v) do. (14.16)
0

The first term /& bounds the contribution of the omitted auxiliary cell. The integral is
bounded uniformly in V. Indeed, on the finite interval before the endpoint of the support,
we have g, < B, and after it, using r < p and Lemma 13.6, we find that the integrand
decays exponentially. This proves (14.13), with, for example,

Cg=1 +4,B/0 e *p(v)r(v) dv < .

For h]- <1, we have 1 — e /4 > hj/8, and hence
e i/t ot /4 > h/8.

Summing up to the first reaching time gives (N + 1)h < 8. Every left endpoint that
is used lies below L logn, which proves the bounds on the number of cells and on the
overshoot in (14.14). The reaching index exists because t; > jh. Since Llogn > 0, it is
at least one. If additionally a < 1, it is eventually at least two, because t; =n" — 0 <
Llogn and a > L/4 > 0. Further, (14.14) implies that

N <N +1<8w®<n oncen'™@>S8.

In every fine or coarse use, the fine-energy conditions in Proposition 15.5 supply 0 <
ki <1—a,soa < 1;in particular, a = 1/2 in the exponent table and the range family
of Sections 13.3 and 19.5. We never use L = 0. All scalar references are evaluated at V|,
including its overshoot. The estimate needs neither an extra cell nor a quadrature error
bounded by the maximal duration of a cell. O

We use the same sequence (14.1) for both L = b and L = f, where 0 < b < f, and the
two replays use identical chronological inputs through Vj,. By induction on the queries,
every scalar initial segment through V}, is the same in the two replays. The auxiliary cells
agree. If the scalar paths agree through the preceding cell, then the targets agree, the
same remaining frame and matrix give the same (14.5), and the same bridge appends the
same next cell. This argument covers the deterministic fallback as well. At query j, the
number of remaining queries is N|_ — j; this does not change the chronological schedule.
The terminal spins drawn at the fine horizon are never fed back into the continuation.



SECTION 15

Forward entropy at the fine horizon

The goal of this section is to prove Proposition 15.5, which bounds the relative entropy of
the fine proposal with respect to IT,,. We use the source and replay laws of Definition 14.2,
the scalar identities of Proposition 13.4 and Lemma 13.5, and the quadrature estimate of
Lemma 14.3. We use this bound at the two ends of the connecting sequence in Section 18.
For the reference measure and the comparison of likelihoods, we follow [85, Section 4,
Proposition 5]. We then estimate the expected energy directly, including the outcomes on
which the query uses the deterministic fallback.

Throughout this section, V = fx is the terminal time of a proposal with N < n
queries. We write m;(t) = m(t,Y;(t)) and x;(t) = x(t, Y;(t)). Expectations with subscript
A refer to the linked source or replay law, according to the space of the integrand; these
laws agree on the complete row histories and on the output by Section 14.2.

15.1 The reference measure

On the unlinked replay space, we regard (W, C, BY, br, x) as static. The D; are independent
Brownian motions, independent of these static data. The replay field at time ¢ is a Borel
function of these static data and Dy : each next query reads the field only at the left
endpoint of its new cell. We define

i) = oAl <2 (15)

The coefficient o(¢)¢;(t) is continuous and predictable in this replay filtration. It vanishes
before v,; afterward it is o'(¢) (x; — m;(t)). Under py", let

|4
My =Y | etz aDie),

(Ap) = Z/OV o(H)2;(H)2 dt < 4nV, (15.2)

ED = e///D_<///D>/2, RD = ED“ngep.

We define .#/p as the L? limit of the vector of predictable sums at the left endpoints of
dyadic partitions. This definition, and not the normalization alone, is what identifies it

244
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with the sum of the row integrals below. We choose versions according to the conventions
of Section 13.

Lemma 15.1 (The reference measure and the row integrals). The measure Rp is a probability
measure, preserves the complete static marginal, and has output marginal v, ® Unif, on (g, x).
For one unlinked row, let {(t) = xx¢/ (1 + xmy) and

1%

M = /0 (HE(t) dD(8),
1%

(g™ = [ o(t7e(m?at

The integral denotes its unlinked L? left-sum version; we use the same Borel version under the
equivalent linked row law. Moreover,
dATeP
= L/Ep, 1" =log(L/Ep) =Y Iy,
dR, & Z l (15.3)

IV _ log(l + me) %row <j/row>,

Here Iy ; is Iy evaluated on row i. The row histories are independent with law vy of Section 13.4,
so the summands are independent with common law (Iy).vy. Finally,

Eprep ) = nj(V). (15.4)

Proof. We first normalize the exponential conditional on the static data. We then transport
its defining left sums to the source row space and compute the mean in the source natural
filtration.

Normalization. This is the conditional stochastic-exponential normalization used in
[85, Section 4, proof of Proposition 5]; the bounded-integrand change of measure is
Girsanov’s theorem [64, Theorem 3.5.1]. Fix the static data and a deterministic grid
for the left sums. The last increment of D is Gaussian and independent of the earlier
ones, and integrating it out shows that its factor in the exponential, together with the
compensator, has conditional mean one. Iterating over the increments, we find that the
exponential of the left sums has mean one. Since the predictable coefficients are bounded
and continuous, their left approximants converge in L?(dt dug " ). By isometry, the sums
then converge to the integral defining .#p. The exponentials are uniformly integrable,
because the same Gaussian identity at twice the coefficient bounds their second moments
by e**V. Testing against a bounded function of the complete static data before taking the
limit, we conclude that the limiting exponential has conditional mean one given these
data. This proves that Rp is normalized and that it preserves the complete static marginal,
including the output marginal.
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With the Borel versions fixed above, and after a modification on a null set, Ep
is positive and finite everywhere. Since L > 0, multiplying the densities gives
RD . (L/ED) = ],[gep . L = Arep.

Identification of the row integrals. To identify the integral, we use the diagram of laws
and the history identity in Section 14.2 for the unlinked laws. At every finite dyadic level,
the pullback of the vector sum on the replay space equals the sum of the corresponding
functions of the row histories (x,Y, B, D). On the unlinked row space, D is a Brownian
motion in the filtration generated by the two original drivers and by the independent
uniform sign, which is revealed at time zero. The coefficient ¢¢; from (15.1) is bounded
and predictable, so the same sums converge in L? to its integral. The law identity and
the Cauchy-Schwarz inequality for finite sums imply that the sum of the row limits
converges in L? on the replay space. By uniqueness of the limit, .#p is the sum of the
row integrals. By Fubini’s theorem in the time variable, the brackets split in the same way.
This proves (15.3) almost everywhere under the unlinked law. The linked and unlinked
laws are equivalent, which implies that the identity also holds almost everywhere under
the linked law. Here the transported variables are the complete histories, and the versions
are fixed at the given n, V.

The mean. To compute the mean, we work in the natural filtration of the unlinked source,
Fi=o(x,(B;, Di)[O,t] : i < n), which does not contain W, dj, and Wp. By Lemma 13.5, we
have dm; = x;(pdB; + 0 dD;). Using Itd’s formula, localized where 1+ x;m; > 1/1 and
then letting I — oo, we find

\% 1%
logL:Z/O éi(deiJradDi)—%Z/o &2 dt.

The localization can be removed because |{;| < 2 and the denominator is strictly positive
on every finite continuous sample path. The integral against D is the pullback identified
above, so

1% 1%
1™ = o¢;idB; — 1 022 dt. (15.5)
L) ),

The process Ly = [T;(1 + x;m;(t)) is the positive bounded martingale that defines the
terminal link, with Ly = 1. The expectation in Novikov’s condition is at most ¢*'V. By
Girsanov’s theorem for bounded integrands [64, Theorem 3.5.1], under A the processes

B?:Bi—/o'pgidt, D{\:Di—/o'agidt

form a Brownian vector in this natural filtration. It follows from (15.5) that

v
; 0
1
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Given the past of the spin-free pair at time ¢, the linked spin probabilities are (1 + xm;)/2,
and therefore
DL, (S

02 (T+am)? 1—-md

The spin-free paths keep their original law. Since the integrands are bounded, we may ex-
change the expectation and the time integral. Using the definition of j in Proposition 13.4,
we obtain (15.4).

Integrability. All signed quantities used here are integrable under the indicated laws.
By isometry, we have .#p € L?(y,"); also (.#p) < 4nV. For fixed n, the bound L < 2"
transfers this L2 integrability to A. Also, logL € L?(A), since t(logt)? is bounded on
0 < t < 2 and all other spin factors average to one. After compensation in (15.5), we obtain
the bound E (I(M)2 < 81V 4 81n2V2. The calculation with conditional exponentials above
also proves the case of Girsanov’s theorem with bounded integrands, by exponential
tilting of finitely many Gaussian steps and passage to the limit in L2. Throughout, the
filtration does not contain the final matrix. O

Lemma 15.2 (Forward relative entropy). For the output Qv of Definition 14.2,
KL(Qv|I1y) < nj(V) —nlog2+ E,, F* — BEAHg(x). (15.6)

Proof. We use the lifted-reference and entropy-contraction argument of [85, Section 4,
proof of Proposition 5]. On the replay space, we define dP = 2P~ @) qRr. TIts
total mass is one, since Rp projects to 7, ® Unif,; its output law is I1,. Further,

1og5 = 1" —nlog2 + F*(g) — PH(x).

Averaging pointwise over the spins, we see that the matrix marginal of the linked law is
the GOE law. In particular, with H, (W) = maxy |x' Wx/2|,

n? n?(n+1)

“E 2 _ 2 VPt .
1 Ea. Wi 1 (15.7)
Also |F¢| < nlog2+ |B|H«. These bounds and Lemma 15.1 justify the finite KL calculation.
The data processing inequality for the output map [28, Chapter 4, Exercise 4.10] and
(15.4) imply (15.6). O

EpH? <

15.2 Fine energy

We now estimate the expected energy, one query at a time. The decomposition into
queried columns, diagonal innovations and an unrevealed GOE block is the energy
decomposition in [85, Section 4, proof of Proposition 5]. The conditional expectation
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calculation below also controls the fallback outcomes and the unequal cell durations. Let
Fr S be the natural filtration of the spin-free pair of drivers in the source, through time
t;. Under the linked law, the marginal law of these paths is unchanged. The conditional
laws of the future rows and of the signs factor across coordinates, because the unlinked
rows factor, their pasts factor, and the link is a product. We obtain their conditional
densities by integrating the terminal link of each row over its independent future. In

particular, the pairs (e;;, x;) are conditionally independent across i and satisfy

h h
Ele;,; | ]'—gat 1=0, Elx| ]:pat ] = m(t)),

The last identity is the cross-moment identity of Section 13.4 tested against functions of
the past. Here we condition on the past of the original drivers, not on W. The Picard map
with fresh future drivers gives a Borel version of ¢; that depends only on the past of its
own row, in accordance with the conventions on versions in Section 13. If hj,l, hj <1/8,

then the relative variation estimates of Proposition 13.4 and the growth of the schedule
imply that

j+l

(15.8)

P, = ]E[e]-,ixi ’ ‘Fgaths = ) ‘ J—_-paths] do.

0< o <By/hjr(t) <2Bsj, Eg=b, p=n') ¢ (15.9)

The factor two accounts for the different durations of the previous and current cells.

In this section, we write ¢; = ||P;_17;|| for the residual norm. Whether the query is
normalized or uses the fallback, we have (uj, m(t;)) = sjoj, because m(t;) = ¥, <;s; 7 and
each 7; belongs to the span of the first I queries. Also Pjm(t;) = 0.

Lemma 15.3 (Exact one-query conditional identity). With c; = (u;, x),
]E[C]'<x, P]€]> ’ J—_-paths]

1 (15.10)
:SijEZ iiPi T2 Zu]z Diipim; (t )

Proof. We expand (n~ 'Y uix;)(n~' ¥ xxPye;). Since the row pairs are conditionally
independent and xi2 = 1, the mixed third moment is

E[xixxe; | past] = 1)—jpimy + 1j—gmipy — 21— ym;1p;.

For i = k it is zero by Gaussian centering. For i # k, it follows from independence,
also when [ differs from both indices. The first contraction contains Pjm(t;) = 0, and
the second contains (uj, m(t;)) = s;0;. In more detail, given the past of a row, a fresh
seed for the row consists of the current B bridge, the future B path after that cell, the
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future D increments, and a terminal uniform threshold. It is independent of the standard
Gaussian endpoint ¢;;; these seeds and endpoints are independent across coordinates.
Since the Picard solution is causal, the terminal sign is a Borel function of its own
endpoint and seed. These conditional product laws justify the third-moment calculation
above. All terms are integrable, since the signs are bounded and Gaussian first moments
are finite. O

Lemma 15.4 (Expected energy at the fine horizon). For V = ty41, max h]- <1/8,

EAH%EX) > (V) —Cp |h+ +1a : V) + VN LW +22VRV : (15.11)

Proof. We first estimate the expectation in Lemma 15.3, including the residual norm and
the projection diagonals. We then sum over the queries and use the quadrature estimate
of Lemma 14.3.

The residual norm. Since }; |u;;| < n, the correction in (15.10) is at most 4Bs;/n in
absolute value. Removing the projection diagonals from its first term costs at most

2ps7joj/n, and Eg; < 4/E||Tj||*> = 1. For this calculation, we write Q = [|7j[?, ¥ =

VX>1+(X—1)/2—(X—-1)%/2. (15.12)

Indeed, the remainder in the tangent-line identity for the square root is (v/X — 1)2/2 <
(X —1)2/2. Since the row pairs (1;, 7;;) are independent and identically distributed, we
have

E[$(Q—1)] = n~" Cov(y;, T73) > —2ps;/n. (15.13)
Here we used that 1E7;21 =1land y; > 0.
Let h— = hj_;. Conditional on the past of the original pair up to time ¢; i, the

coordinates of the new vector 7; are independent, centered martingale increments, with
conditional second moment at most i_/ 5]2 and fourth moment at most 3h2 / s;-l. The
bound on the fourth moment follows from Itd’s formula, applied to the fourth power
of an increment with coefficient x < 1, and the bound on the second moment. The
rank-(j — 1) projection U;_; is measurable at this time. Expanding its quadratic form
using conditional centering and independence, we obtain

jh_ 372+ )i

EY? <
ns2’ - n2s%

] J

EY < (15.14)

For the unconditional fourth moment, we use the elementary bound EZ} < 144E(Z)%
for a martingale starting at zero. Indeed, by It6’s formula, we have

EZt < 6(Esup [Z|*)/2(E(2)7)'2.
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Doob’s fourth-moment inequality then implies the stated bound with constant 144. Since
(Am) < h_ and its expectation is 5]2, we have

ET;: <144h_/s7,  E(Q—1)* < 144h_/(ns}). (15.15)
All conditional statements here refer only to the pasts of the original drivers.

Summation of the query energies. We multiply (15.12) by sj > 0 and use (15.9),
(15.13)—(15.15), and (X —1)?> < 2(Q — 1)? + 2Y?. Inserting the result into (15.10), we

obtain ' ) '
(G+1)si+sj+ (j+1)h-

n

(2 +j)h2_}.

IE[C]'<X, P]€]>] Z S]b] — C,B [
(15.16)
+
2.2
n’s;
This derivation also covers a vanishing residual, ¢; = 0. When summing over the queries,
we use 25]2- <1 ¥s; < VN, 5]2 >h_/Ry,and Y h_ < V.
Expanding the assembled matrix of Section 14.1, we have, on every outcome of the
source, (
HE(x)
8 _ _
T - Eqry +Z, Eqry - ch<xz Pjej>;
) ) J (15.17)
_ 2 T
Z = 5 ]ZC]d] + %(PNX) Wo(PNx).

Under the linked law, the unused variables d;, Wy are independent of the complete
scalar paths and the spins, because the link does not depend on them. Thus E[Z |
complete scalar paths and spins| = 0. The required integrability follows from the Gaus-
sian moments of these variables and (15.7). Summing (15.16) and using Lemma 14.3
proves (15.11). ]
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Proposition 15.5 (Forward entropy at the fine horizon). Let h = n™2, V = Vf as in
Lemma 14.3, with

a>f/4, a+f/2<1, 0<k<min(af,1—a). (15.18)
For the primitive fine output Qr,
KL(QF||T1,) < Cgn' X, (15.19)
The disorder and spin marginals of Qr are 7y, and Unif,, respectively.

Proof. Combining the entropy—energy identity of Proposition 13.4, proved in [85,
Lemma 4], with (15.6) and (15.11), we find

KL(QF||ITy) < Cg|nh+ne™V + (N+1)(1+ V) + VN

15.20
N (N +1)2VRy ( )

n

Here we also used E,, F¢ < nPg and p(V)? < Cge". By Lemmas 13.6 and 14.3, the
powers of the five terms, up to fixed logarithmic factors, are 1 —a, 1 —f, a, a/2, and
2a+f/2 — 1. The inequality a 4 f/2 < 1 implies that the last power is smaller than
a. Since the inequalities in (15.18) are strict, they absorb the constants and logarithmic
factors. For the affine family of Section 19.5, these powers are 1/2,1/2,1/2,1/4,1/4,
and the claimed bound is Cﬁnl/ 2+2_ The energy estimate holds without restriction to a
Gram event, including every outcome on which a query uses the fallback. The disorder
marginal follows from averaging over the spins. The spin marginal is Unif,, because the
linked scalar rows are independent and, by symmetry, Emy = 0 in each row. O



SECTION 16

Concentration on the growing mesh

In this section, we prove the concentration estimates used in Section 17. We use the
population identities of Section 14.3 and the product law of the linked rows from Def-
inition 14.2. Lemma 16.1 controls the two blocks of the empirical matrix. Lemma 16.6
controls the weighted errors that enter the energy expansion in Lemma 17.2.

Throughout, V =V, and N = N,,. All probability bounds are under the linked row
law, averaged over the disorder. The equality of laws in Section 14.2 transports them to
the source and replay experiments. Estimates involving only the paths are proved under
the original law of the Brownian paths, which is also their linked marginal. Stochastic
integrals use the spin-free filtration described there.

16.1 Errors and dyadic depth

We first define the errors used in both concentration estimates. For vectors in R”, we
write (1,0), = n~ 'YL uv;. Let 7; and e; be the query vectors of Section 14, and define

A =(TuTpn), 4= (Tpx)n),  v= (e x)n), H=({Tiejn),

(16.1)
EA:AT—I, Eq:q—s, EU:U—b, EH:H—H().

Here v is an empirical vector. We use || - || for the Euclidean norm of a vector and the
operator norm of a matrix. Let D, = 1+ [log, N| be the dyadic depth. We work in
the case N > 1, which holds eventually; when there are no queries, the empty matrix
formulas are interpreted accordingly.

Lemma 16.1 (Fixed Gram stability). For n > 1and 1 < N < n, let R = Ry > 1 and
D, =1+ [log, N7. For a linked row Z = (T e, x), define £, = n='y; 2,21 and & = EZZ".
Then

P{|E E 16D2)"11 < 292N+ _ " : 16.2
{IBAIV 1Bl > (16D%) 71} < 2028 exp { o o (16.2)

The blocks E o and Ep are coordinate compressions of fln — 2.

Proof. We bound the fourth moment of a row projection using its second moment and
its sub-Gaussian tail. We then use a net to control the empirical covariance matrix,

252
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following the empirical-Gram argument of [85, Section 4, proof of Proposition 5]. The
variance-sensitive estimates below keep the dependence on R needed on the growing
mesh.

Let a = (at,a.,ay) be a deterministic unit vector, and write F = a'Z. By the mar-
tingale representation, the normalized 7 projections have sub-Gaussian proxy R times
the squared coefficient norm. The e projections are Gaussian, and x is a centered sign.
By Holder’s inequality with exponents three, which allows dependence within a row,
we have that F has proxy at most 3R. By the population identities in Section 14.3 and
(u+v+w)? < 3(u?+ 0> + w?), we also have that EF? < 3.

Let Y = F/v/3 and Z' = F/+/3R. These have proxies R and 1, respectively, and
EY? < 1. We split E(YZ)? at (Z')? = Q = 16log(2 + R). The lower part is at most Q.
For the upper part, we have

EY* <16R?*,  E[(Z) 1y zpqy] <267 92(Q%+4Q +38).

By Cauchy-Schwarz, the upper part is at most 4v/2R(Q + 3)/(R +2)* < 2. Hence
E(YZ')? < 20log(2 + R) and EF* < 180Rlog(2 + R). Integrating the Gaussian tail, we
also have ||[F?||y, < 18R, where the Orlicz norm is defined below. This implies that
X = F? — EF? has variance at most M? = 180Rlog(2 + R) and Orlicz norm at most
S =36R.

Let H = 4Slog(2+ S). We split the Ith moment at H. The lower part is at most
M?H!~2, and the upper part is at most

2H' (24 8)~* +211(28) (2 + 5) 2.

For M, S > 1, the two upper terms are bounded by 8 H'~2 and 8I!H'~2, respectively. Their
sum with the lower part is at most 13/!M?H!~2. Expanding the centered exponential
series, we find
ox . _ 26M?6*

— 2(1-Hle|)
Multiplying the moment generating functions of the rows, with § = t/(26M? + Ht) and
both signs, we obtain the two-sided tail 2¢~"*/[226M*+HD] for the empirical mean. The
variance parameter is 4680R log(2 + R), and the scale is

144R log(2 + 36R) < 720Rlog(2 + R).

At tolerance ey/2, where ey = (16D?)~! < 1, the rate is at least ne3/[40320R log(2 + R)].

A deterministic 1/4 net of the unit sphere in dimension 2N + 1 has size at most
92N+1 The operator norm of a symmetric matrix is at most twice the largest absolute
value of its quadratic form on this net [113, Corollary 4.2.13 and Exercise 4.4.3(b)]. Since
40320 - 256 < 2%*, we obtain (16.2) from the union bound over the net. Here we used
that the rows have the product law of Definition 14.2, and that coordinate inclusions and
projections have norm one. [

log Ee
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16.2 Weighted dyadic concentration

We next prove the weighted estimate. Four elementary estimates will control products,
stochastic integrals with random brackets, weighted squares, and empirical means. We
use them in Lemma 16.6, first for each dyadic node and then for the sum over the tree.
The dyadic triangular decomposition is used in [85, Section 4, proof of Proposition 5].
Here the node estimates retain their durations before they are summed.

We write SG(sz) for the centered bound EefX < e$0%/2 for every real 0, and let

X|lp, = inf{s > 0 : EelX!/s < 2},
H L1

The latter is a norm, so its triangle inequality holds also for dependent random variables;
see [113, Section 2.7.1].

Lemma 16.2 (Products of sub-Gaussian variables). Let R > 1 and u,s > 0. If EY2<u?Y
is SG(Ru?), and Z is SG(s?), then

E(YZ)?* < 20u?s®log(2 + R),

(16.3)
IYZ||g, < 10usVR,  ||[YZ —EYZ|y, < 20usVR.

The variables Y and Z may be dependent.

Proof. The sub-exponential product estimate is standard [113, Lemma 2.7.7]. We addi-
tionally retain the second moment of Y in the variance estimate. If us = 0, the assertions
are immediate. Otherwise, we normalize to u = s = 1. By a union bound, we have that
P(|YZ| > t) < 4et/ (2VR), Integrating this tail yields the two Orlicz bounds. To bound
the second moment, we split at Z2 = Q = 16log(2 + R). The lower part is at most QEY?.
For the upper part, we use Cauchy-Schwarz, and the Gaussian tails give

EY* <16R?*,  E[Z*15.0] <2e792(Q% +4Q +38).

The upper part is at most 4v/2R(Q +3)/(R +2)* < 2 for R > 1. In the last inequality, we
used Q +3 < 9(R+2) and R/(R +2)3 < 1/27. We note that the bound on the second
moment uses both the second moment of Y and the two tails. This proves (16.3). O

Lemma 16.3 (A tail bound from the bracket). Let M be a continuous local martingale starting
at zero, and suppose that ||[(M)v ||y, < A. Then, for t,u > 0,

P(|My| > t) < P((M)y > u) +2¢/@),

N (16.4)
||MV||1P1 < 5V2A.

Proof. We stop at bracket level # and use the exponential supermartingale with parameters
t/u and —t/u, the stopped stochastic-exponential argument of [64, Section 3.5]. On
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{<A7I>V < u}, we have the first inequality. For the second, we take u = t\/A/2 so that the
resulting tail is bounded by 4e~*/ V24, Integrating it, we find that ||My ||y, < 5v2A. If
A = 0, the martingale is zero and the claim is immediate. ]

Lemma 16.4 (Weighted squares). Suppose that each Y is SG(s?), where s > 0, and that p; =0
and ) ;pj < 1. Then

¥ piY?
]Eexp{ ’ 62]2 ] } <2 (16.5)

The variables Y; may be dependent.

Proof. We use the sub-Gaussian-square estimate [113, Lemma 2.7.6] and Jensen'’s inequal-
ity, keeping the constants explicit. For a single Yj, we integrate its Gaussian tail and
bound the expectation by 1 + 2 ffo t=3dt = 2. By Jensen’s inequality, with the unused
weight assigned to zero, we obtain (16.5). O

Lemma 16.5 (Variance-sensitive Bernstein bound). Suppose that EX = 0, EX2 < M?,
P(|X| > t) <2e7*/5, and M,S > 1. Let H = 4S1og(2 + S). Then, for integers | > 2,

E|X|' < 131I!M*H' 2. (16.6)
If Xy,..., X, are independent copies of X, then

26 M?262

ey H!

log EefX <
16.7

1
]P(‘_zi X; >17> 2exp{ 2026 M2 Hiy)}' n>0

Proof. This is the Bernstein inequality in the form of [28, Theorem 2.10 and Corollary 2.11];
we include the calculation to record the constants needed here. In passing from the tail
to the factorial moments, we keep the variance.

Splitting the /th moment at H and integrating the upper tail, we have

E|X|' < M?H'72 +2H' (24 8)* +211(25) (2 + 5) 2 < 13! M?H' 2.

The boundary term is at most 8H'2, and the last term is at most 8/!H'~2; here we
used H > 2S5 and log(2 + S) < (24 S)/2. Expanding the exponential series, which is
absolutely convergent, and using centering, we conclude that the first inequality in (16.7)
holds. For the empirical mean, we use independence to multiply the moment generating
functions. Taking 0 = 1/(26M? + Hr), with both signs, gives the second inequality. [

Lemma 16.6 (Duration-normalized weighted concentration). Let mg = 2/°°& N1 and D, =
1+ log, mog. Pad the errors and s, b by zeros, and A1 by an identity, to dimension mg. Dummy
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coordinates have duration zero. Let D be the complete dyadic tree on {1,...,mgy}, and let Pj
denote coordinate projection onto 1. Define
dr= )Y, his, Ugw = tn,
j€IN[1,N]

Nuw(X)? = ZD IXPrwl?, L =Upy,(Ea),
Ie

(16.8)

where Upy /, keeps the strict upper triangle and half its diagonal, and let
Wae = [ Eql® + [ Eoll® + N (L)? + Ne(LT)?
+Ny(L)? + No(En)? + NG (E)?.

The duration dy is that of the previous posterior cells; the query endpoint e; has denominator , / h;
from the next cell. Let R = Ry > 1, B, = max(1, Be'/?), and

(g =log(2+R), M?=25B2D?(g,
S. =20B.D.VR, v=26M?, H, = 4S.1log(2 +S.). (169)

1/4

For every n,N > 1, every deterministic grid with used cells at most one and hj/h; 1 < e'’*, and

every y > 0, under the linked row product law,
P {w > 2171/2 4 5D, U } < 2(10mg — 3)5™0 L (16.10)
wt n «Udur (> Mo exp 2t Hop) J .
With this failure bound, the following estimates hold simultaneously:
E || Eoll <27,
£ IE0] <2 T e
ILPis|, [ILT Prs|, | LPtb, [|ExPis|, [|EfPis|| < 27+/dp - (I € D).

Zero-duration nodes have zero error and are omitted when dividing by \/d;. On the growing grid
withh =n"23,V =V, and a > b/4, there exists a fixed finite C such that

1—max{2w,w+b/4}
P{ Wyt > C/;n_"" logC n} < 2exp C/;na _ Bt c , (16.12)
log™n
canl—b/2
P{|[Ea] V | Exll > (16D) 7'} < 2exp {cﬁna - ’jT} . (16.13)

Constants are independent of deterministic row directions, tree nodes, the selected cut, and the
rotation angle. The finite row estimate allows all N; its transport to the n-spin proposal uses
N < n, which holds eventually on the parameter family since a < 1.

Proof. We first estimate projections of a single row. We decompose each triangular
projection by dyadic depth and separate its half diagonal. After dividing each interval
projection by /d], we use Lemma 16.5 and a sphere net. Summing the resulting squared
bounds over the tree gives (16.10).



16 Concentration on the growing mesh 16.2 Weighted dyadic concentration 257

Row projections and the durations. For a deterministic «, the population identities and
martingale representation in Section 14.3 imply that

E(a'T)? = [laf?,

16.14
a'T is SG(R||a|?),  aTeis SG(||a|?). o9

Indeed, aT7 is the integral with integrand ajxt/s;j on previous cell j; its bracket is
bounded by R|a||?. For u; = wjsj with |w;| < B., we have

t.
2= YuTi=Yw [ xdMyis SG(BA), [l (16.15)

j€l jer i
The bracket bound is deterministic. This implies that the same estimate holds condi-
tionally before its supporting future cells. Further, | Prs||? < dj, so sTPe is SG(d;). The
weights b; satisfy

b; | hj
/ / ] ] 1/8

Here we used the monotonicity of r and p < 1. Note that the previous and next durations
enter this calculation separately.

The strict triangular part. Fix a deterministic unit direction « in the padded dimension
and one node I. At a dyadic depth, let (A, B) range over the pairs of disjoint left and
right children of its parents. The projections of the strict upper triangle at this level and
of its transpose are, respectively,

Ny =Y YaZpny, Ya=) T,

(A,B) JEA
N_ = Z ZAﬂIYB/ YB = thﬂ;
(A,B) jEB

The first is the predictable integral with multiplier Y w;x; on future cells j € BN 1. The
second has multiplier Zsnja;x:/s; on future cells j € B. The future supports at one depth
are disjoint. By conditional centering before each future support, the block products are
orthogonal, although their past and future factors need not be independent. The isometry
for N, and Lemma 16.2 for each product in N_ give

EN? < B2d; Y ||Paa|® < B2d;,  EN?2 < 20B2d;lg. (16.17)
A

Their brackets satisfy

(Ny) <Bidr) Yi,  (N-) < RY|IPpal[*Z5;. (16.18)
A B
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Using Lemma 16.4 with weights ||P4a||? and || Pga||?, respectively, we bound the Orlicz
norms of both brackets by 6B2Rd;. Lemma 16.3 then implies that the Orlicz norms of
both projections are at most 18B,+/Rd]. There are D, — 1 depths, and we sum the bounds
over them. By the triangle inequalities in L? and in the Orlicz norm, this costs at most a
factor equal to the number of depths.

The half diagonal. In either orientation, the half diagonal is

Qr= %;;((Am]>2 — 2y = N; + Dy, (16.19)

where

W
NI:Z ] ]/ mt mt )deMﬁ,
jel

"‘wa
D; = / Xt dt — s Amj = My — Mg,
'EI j-

Both terms have mean zero, and Dy is a centered random drift. By isometry,
EN; < B} ) athj 1 < Bid.
jel
LetS; = SUP(r 4] |m¢ — my;_,|. By the maximal inequality for the exponential martingale,
we have IP(S; > u) < e~/ (2hi1) o ||S]2||¢1 < 6h;_1. The bracket of N is bounded by

B2R sz]zS]z, whose Orlicz norm is at most 6B2Rd;. By Lemma 16.3, we have || Nj||y, <

18B.«+/Rd]. For q; = ftjjq x? dt, we have

i
lgj — 32 < llgjll2 < /t B Jrnde <\ Jn s,
.

where we used )(4 < )(2. It follows that

ID1ll2 < 3B.\/di,  |Di| < 3Buv/Rdy,
EQ? < §B2d;,  [Qilly, < 20B.\/Rd,.
These estimates keep track of the unequal durations of the cells. In particular, the

variance bound involves d; without a power of R, which would be lost if each duration
were replaced by the maximal one.

(16.20)

The remaining projections and normalization. The two projections of the full cross
blocks are the centered products ("7 )(s"Pje) and (aTe)(s"P; 7). By (16.14)—(16.16)
and Lemma 16.2, their variances are at most 204/, and their Orlicz norms are at most
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20+/Rd]. Here the centering subtracts the block Hy. The two projections without intervals,
a7 (Tx —s) and a' (ex — b), have variance at most one and Orlicz norm at most 10v/R,
since multiplication by the terminal sign preserves squares and absolute values.
Combining (16.17)—(16.20), we find that each of the five interval projections, after
division by /dj, and each of the two projections without intervals is centered and
satisfies
EX* <M, X[y, < S (16.21)

For a single row, the five vectors indexed by an interval are

Upy )o(TTT = 1)Pss, Upy )o(TTT = 1)"Pys, Upy )o(TTT = 1)Pib,
(Te" —Hy)Pis,  (eT' — H])Pss.

To pad these vectors, we extend their errors by zero on the dummy coordinates. The
identity matrix in their row formulas acts on the first N coordinates.

We have M,, S, > 1in (16.21), even for arbitrarily small d;. Lemma 16.5 therefore
applies after the division by /dj, although its hypotheses need not hold before this
normalization.

Nets and the growing grid. Fix a deterministic 1/2 net of the unit sphere of size at most
5™0. For every vector z, we have ||z|| < 2max |az|, where the maximum is over this net
[113, Corollary 4.2.13 and Exercise 4.4.2]. There are 2 + 5(2my — 1) = 10my — 3 vectors
to control. Using (16.7) and the union bound, we conclude that (16.11) holds. At every
depth, the durations partition ty, so } ; d; = DsUgqy,. Summing the squared errors before
normalization, we obtain

ngt < 4772(2 + 5D udur)/

which proves (16.10). The union bound is over (10my — 3)5™0 events, and the nets are in
dimension m,.

For the stopped growing grid, Lemma 14.3 implies that N < 8n?, D, = O(logn),
and Ugy, < V = O(logn). By Lemma 13.6, we have R < Cgn®/?(logn)!/2. Then M? is
bounded by a fixed power of logn, and H, < C[;nb/4 log® n. Taking 7 = n~" in (16.10)
and using x/(u +v) > (1/2)min(x/u,x/v) yields (16.12). To prove (16.13), we use
Lemma 16.1 for the compressions E4, Ef. Its rate is n/R divided by a fixed power of
log n, which gives the separate loss b/2. By the equality of row laws in Section 14.2, all
these bounds also hold under the linked source and replay laws. O



SECTION 17

The joint cancellation and coarse domination

The goal of this section is to prove Proposition 17.8, which bounds the restricted coarse
output kernel by an unnormalized Gibbs weight. We use the Gram and weighted
concentration estimates of Lemmas 16.1 and 16.6. The deterministic energy expansion
and the joint information—energy identity proved below give the accuracy needed for
this bound. The resulting kernel estimate is used in Section 18 to control the connecting
sequence. This sharpens the likelihood comparison of [85, Section 4, Proposition 5,
equation (6)], used for the coarse proposals in [85, Section 6, proof of Proposition 7].
Unless stated otherwise, V = V}, and N = N, > 1. Throughout, we use the source and
replay laws of Definition 14.2, and the empirical Gram quantities A1, q,v, H,Ex, Eg, Ev, El
of Section 16. Here v is an empirical vector, distinct from the scalar time. We recall that Hy
is strictly lower triangular, ||s||, [|b]|, ||[Ho|| < 1, and e, = sTb. Matrix norms are operator
norms, and norms of coefficient vectors in RN are Euclidean. For the query vectors in

R", we write (u,0), = n"'u'v.

17.1 Dyadic algebra and the row telescope

We first record the deterministic estimates used in the energy expansion. Let my =
2[log; N1 and D, = 1+log,mpg. As in Lemma 16.6, errors and coefficient vectors are
padded by zeros to dimension g, and the Gram matrix is padded by an identity block.
For the complete dyadic tree D and its coordinate projections P;, we use

Now(X)? = ZD IXPrwl?, L =Upy,(Ea),
Ie

where Up, ,, keeps the strict upper triangle and half of the diagonal, and Up keeps the
full upper triangle. The weighted error Wy, is defined in Lemma 16.6. In this section
L denotes this triangular matrix. The dyadic decomposition of triangular truncations
and the analysis of the Cholesky factor by half-diagonal truncation already appear in the
proof of [85, Section 4, Proposition 5]. Here we retain the weighted projections to obtain
a quadratic remainder.

260
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Lemma 17.1 (Deterministic dyadic estimates). For matrices X,Y and vectors a, b, w of the
appropriate dimensions,

a7 Upy o (XTY)b], [T Up(XTY)b| < 2N, (X)NG(Y),
Now(Upy /5(XTY)) < 2D || X [N (Y),
Nuw(Upy /o (XTY)T) < 2D.|Y[| N, (X), (17.1)

Neo(X) < VD: [ X[ [|w],
1Up1 (X, 1Up(X) | < Du[|X]].

Suppose ||[Ea|| V ||Exl| < eo = (16D2)~1. Let C be the upper triangular positive-diagonal
Cholesky factor of I + E 4, and define U = C — I, B=C~ T, and ¢ = B(s + E;). Then

U=L-Up,,U'lU), (17.2)

Ul <2D.eo,  |B| <2, 2D.[U[| <1/2,  Di||Em| <1. (17.3)
Further, No(U) < 2N4(L) for w = s,b, |UTs|| < 2Wiy, and, with u = ¢ — s,

u= B(E; - u's), |u]| < 6Wyt,

17.4
u—E;+LTs =Up, ,(U'U)Ts — U 174

Proof. We decompose the strict upper triangle into dyadic rectangles, and then use the
Cholesky equation to control the nonlinear term of the Cholesky factor. Each rectangle in
the scalar estimates contributes (XPy,_.a, YPIrightb>. Cauchy-Schwarz over rectangles and
then over singletons gives the factor two in (17.1).

For the vector estimate, fix an input interval I. The external output P-;XTYPw is
orthogonal to the internal output and has squared norm at most || X||?||Y Pjw||?>. At each
internal depth, the outputs of the left children have disjoint supports. Cauchy-Schwarz
over depths implies that the squared norm of the internal output is at most D.|| X||? times
the sum of the squared norms of the right descendants and the singletons. When we
sum over I, each descendant is counted at most D, times. The resulting factor 1 + 2D§ in
squared norm is at most (2D, )2. Reversing left and right proves the transpose estimate.
Partitioning at each depth gives the generic bound for N, (X). Since the rectangle
supports at one depth are disjoint, we also have the truncation bound.

The Cholesky equation E4 = U + UT + UTU implies (17.2). Along [ +tE4, 0 <t <1,
the Cholesky factor is continuous, as follows from the finite recursion that defines it by
positive square roots. Writing x(t) for the norm of this factor minus I, we have

x(t) < Dyeg + Dyx(t)?, x(0) = 0.

At x = 2D, the right side is strictly smaller than x, since 4D?¢y = 1/4. By continuity,
we have (17.3). Applying the first vector estimate in (17.1) to (17.2) and absorbing the
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nonlinear term, we obtain Ny, (U) < 2Ny (L) for w = s, b. The transpose estimate at the
root implies that ||U"s|| < 2Wiy. Since C'c = s + E,, we obtain both identities in (17.4),
and ||u|| < 2(Wit + 2Wiyt) = 6Wiyt. O

Lemma 17.2 (Weighted energy and discarded Gaussian variances). If [|[E4|| V ||Eg|l <
(16D2) ™1, the queried energy is

Eqry =c'(b+ Ey) — ¢ Up(B(Ho + Ep))c,

17.5
C'C=1I1+E4 B=C', c¢=B(s+E), 17.5)
where C is upper triangular with positive diagonal. Define
((E) = Ejb—s" Upy 5(Ea)b+5s"Ey —s' Up(Ep)s. (17.6)
Then
lc—s|| < 6Wiwt,  |Eqry —en— £(E)| < 200D, W3, (17.7)

Conditionally on the complete scalar paths and signs, the two unused energy terms in the source
reconstruction are independent centered Gaussians with variances

L (=2

— : 17.
2n % ek 2n (178)
If |lc —s|| < Tand ty > vs, their sum Z satisfies
; Cp 2 2
Var(Z | paths, signs) < ” {h+t°+p(tn)°}. (17.9)

These conditional assertions are taken before imposing any event that inspects the unused Gaussian
variables.

Proof. We first expand the queried energy using Lemma 17.1, and then compute the two
conditional Gaussian variances. Since the target Gram matrix is positive definite, no
query uses the deterministic fallback. We write 7! = (7y,...,7n) and U = (uy, ..., uy)
for the n x N matrices with these columns, so that n 'Y TY = Iy. The Gram-Schmidt
factorization is 7! = YC, with CTC = A7. Then U = T<'C~! and ¢ = Bg. The (i, )
entry of BH is (u;, ¢;),. Subtracting the first j query projections of e; in the energy gives
(17.5), with truncation after multiplication. Since B is lower triangular and Hj is strictly
lower triangular,

Up(BHp) = 0. (17.10)

Indeed, a nonzero summand in an entry of the upper triangle would require k < i <j < k.
Thus the population block cancels. If we pad the errors, Hy, and all vectors by zeros, and
the Gram matrix by an identity block, then by uniqueness the Cholesky factor becomes
C @ I. The padding preserves the norms, products, truncations, and energy.
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Let u = ¢ — s as in Lemma 17.1. The remainder of c¢' (b + E,) after its linear terms is
sTUpy o (UTU)b — (Ub)Tu + u' E,.

By (17.1), its absolute value is at most 26W2,. For the Ey term, we first replace c by s on
both sides. The three resulting errors are bounded by

2VDi||ulNs(E),  2VDullullNa(Efy),  DallEnll[Jul®

Their sum is at most (24+/D + 36)W2,. Finally, let Fy = B — I. Since Ff] = —B"U and
|Fol| < 2||U]|, Lemma 17.1 implies that

Ne(E]) € 7Wywi,  Ne(Ep) < 7Wayt.

By the scalar estimate, we have |cT Up(FyEg)c| < 98W2,. Adding the bounds, we find
that the total is
(160 + 24+/D,)W2, < 200D, W2,,

which proves (17.7).

In the source reconstruction of Section 14.1, the variables d; ~ N(0,2/n) and Wy are
independent of all complete scalar paths and terminal signs. Neither the scalar update
nor the terminal link reads them. The two terms of Z in the energy decomposition of
Lemma 15.4 have the conditional variances in (17.8). On the scalar event in the statement,
we have ||c|| < 1 by orthonormality, and

Z:c;l < maxc]2 < 2maxs]2~ +27% < Cgh +27%
i J J
]

Here we used that 5]2 < hj_lr(tj_l) < C/;h, which follows from the exponential tail
envelope and the growing durations. Also, ||s||* = fOtN r=1—p(tn) for tn > vy, s0
1= lel® < p(tn) +21.

Adding (17.8) proves (17.9). Since the unused primitives are independent of the complete
scalar paths, these laws hold conditionally on the paths and terminal signs. O

The linear statistic (17.6) can be written as an average over the scalar rows.
Lemma 17.3 (Row telescope). Let Ay = xm; — m%/Z and w; = bj/sj, and define
N 1

N
Oy = 21 wi(Ay, — Ag_y) + Z; 5j(x — my;)ej — Sep. (17.11)
= j=

Then ;
1
ep+U(E) =~ Y Cui  Euwln=en (17.12)
i=1
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Proof. Expanding the triangles and using };<;s;7; = my, gives the first identity. To check
the constant, we note that the empirical expression is the row average of

xbTT +xs'e—s" Upy ,(TT )b
— s Up(Te")s —e,/2.

The first and third terms combine into ) ; w;AA;, and the other pair gives the second sum
in (17.11). The population expectation of Up, ,,(77 ") is I/2, while that of Up(Te') is
zero. Since Ex7 = s and Exe = b, the expectation is e, + e, —e;,/2 —e;,/2 = ej,. This
verifies (17.12), including the term —e;, /2. m

17.2 The joint information—energy cancellation

We next compare the row telescope with the continuous scalar energy. The It6 identities
below and the information integral of Lemma 15.1 imply an identity at the terminal
time. We estimate its terminal fluctuation and its mesh residual separately. The scalar
entropy—energy balance is [85, Lemma 4], and the auxiliary-reference likelihood is from
[85, Section 4, proof of Proposition 5]. The joint terminal identity below compares the
fluctuations of these quantities on the same row history. Its terminal correction and the
growing-mesh residual are derived here.

Lemma 17.4 (Itd formula for the time-dependent field). On every finite horizon, under the
original scalar Wiener law,

1
dU(t,Y;) = my dM; + Ea(t)mf dt,  dm; = x;dM;. (17.13)

The identities hold across CDF atoms and the support endpoint. They continue to hold after
adjoining an independent initial sign, and their fixed-horizon almost-sure identities transfer to the
linked row law.

Proof. By Proposition 4.3 and the scalar estimates of Section 5, the Parisi solution used
in Proposition 13.4 is continuous in time with its spatial derivatives, smooth in space
on compact rectangles, and absolutely continuous in time there. Its time derivative is
—(Uyy + &Uﬁ) /2 almost everywhere, and its spatial derivative satisfies the differentiated
equation.

To justify 1t0’s formula directly, we stop Y on leaving [— A, A], extend the time fields
slightly at the endpoints, and mollify in time. The fields and spatial derivatives converge
uniformly on compact subrectangles. The time derivatives converge at Lebesgue-almost-
every time, uniformly on compact spatial sets: the CDF has only countably many dis-
continuities, and the other factors are continuous. The derivatives are bounded on the
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stopped rectangle. The classical It6 formula [64, Theorem 3.3.6] holds for the mollifica-
tions, and we pass to the limit using dominated convergence for the drift integrals and
the isometry for the stochastic integrals. The drift for U is am?/2, and the drift for m is
—(myy +2amy)/2 + &my + my, /2 = 0. Passing to an almost-sure subsequence and then
using rational times and continuous versions, we obtain the identities at all times. As
A — oo, every continuous path on a finite horizon is eventually unstopped. Since m, x, &
are bounded, the integrands displayed above satisfy the required integrability conditions.
There is no integral against da, so the atoms produce no jump term. By uniqueness, the
second identity agrees with Lemma 13.5. Since the terminal link is positive and bounded,
these identities hold under the linked law, with the integrals still defined in the original
Brownian filtration. O

Lemma 17.5 (Joint information—energy terminal cancellation). For a deterministic finite
V > vy, define
A,} = Xms — m%/Z,

Zy = ﬁ/ov p(t)dA; + /OV \/7(t)(x — my) dB, (17.14)

leo =2y —e(V)/2.
All stochastic integrals here and in the following lemma are first defined under the unlinked

Brownian pair law with an independent initial uniform sign, using the measurable left-sum
versions of Section 15.1. Then, under vy,

Iy — Bloo = log2 — Pg — (x —my)2 (17.15)

The centered terminal fluctuation

2

14
1y = BB (= ) = ()

satisfies | Ty| < 28%p(V) and

4 1% 2

var,, (v) = PPV pap(v) —3r(v) — p(vy)
< B*p(V)°.

The identity (17.15) holds at the endpoint V > v,.

(17.16)

Proof. We first match the information and energy at the support endpoint, and then
extend the identity beyond support and compute the terminal variance. Before support,
we have p = 1 and ¢ = 0, so the query driver B equals M. By (17.13), ?p’ = —a, and
Ayp =Yy =0, we have

d{p*pA+xY —U(t,Y)} = p*pdA+ (x —m)dB = BdZ.
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Indeed, the extra drift is &(—A + xm — m?/2) = 0. Integrating up to v, yields
BZy, = B*p«As + xY, — U(vs, Yy) 4+ U(0,0).
At the support endpoint,
my = tanh Y, ,sz* = ,62 — Vs, U(vs,y) = log(2coshy) + (,32 —04)/2.

Since I,, = log(1+ xm,), log(1 + xtanhy) = xy — logcoshy, and A + (x —m)?/2 =1/2,
we obtain )
Iy, — BZy, = log2 — U(0,0) + E/SQp*(x — my)>. (17.17)

After support, x = 1 — m? and ¢ = x — m. By the information integral of Lemma 15.1, we
have

d(I — Bz) = —B*pdA — %,Bzr(x —m)?dt

= d{3p’p(x —m)*},
where we used p’ = —r. This extends (17.17) to every V > v,.

With the time change of Proposition 13.4, the normalization of the pressure in (4.5)

reads )

Py = U(0,0) — 21?/0 t(t) dt.

This implies the identity

Be(V) + %ﬁzp(V)z —2{U(0,0)~ P}, V>u. (17.18)

To check it, note that the left side is constant after support. At support it equals fov* p+
B%p? /2. Using integration by parts and p’ = —&/?, we find that

Ux Uk
/ p=0.pi+ /5‘2/ ta(t) dt.
0 0

The remaining expression is

4_05 B B>
v*p*+ﬁ2p§/2:52ﬁ2 =B 2/0 tdt,

which proves (17.18). Substituting (. = Zy — e(V)/2 proves (17.15).
Given the terminal path, the sign has mean my. Averaging over this sign, we find that
E[(x — my)? | path] =1 —m3,
E[(x —my)* | path] = (1 —m3)(1 +3m2)).
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For V > v,, their expectations are p(V') and 4p(V) — 3r(V). This proves (17.16), including
the centering. At a fixed finite such V, the variance is positive: the conditional sign
variance of (x —my)? is 4m?2,(1 — m?,), which is positive with positive probability since
the scalar diffusion is nondegenerate. Thus the centered row as a whole cannot have
variance O(h) uniformly at fixed V as h — 0.

The restriction to the terminal endpoint is necessary. If the identity extended to times
before support, then I; — BZ; — B?p(t)(x — m;)?/2 would be constant. The coefficient of
dB in its differential is {; — (x — m;). At time zero, xo = p(0) = 1/B, which implies that
this coefficient is x(1/p — 1) # 0 and has positive bracket on a short interval. It is the
matching at v, in (17.17) that makes the terminal identity possible. O

Lemma 17.6 (Growing-mesh residual MGF). On the growing mesh of Section 14.1, suppose
0 < h <1, all used cells are at most one, and V = tn11 > vs. Define

Ry =Zy — (Cn+en/2).
There exist Cg,c5 >0, independent of h, N, V, such that

log Ey, e/ Ri—ERW) < C0?h,  10] < cp/h,

3 (17.19)
ERy = 7(e(V) —en).
For every n > 1 and 0 < < 1, independent identically distributed linked rows obey
pdt Y (Rp; — ERy)| > 17 3 < 2e~c"1° /M (17.20)
" - h,i h = . .

Proof. We decompose the residual into four terms, estimate their centered MGFs, and
then compute the mean of the residual. Both omitted endpoint cells are retained in the
decomposition.

The residual decomposition. On previous cells [t;_1,t;), 1 < j < N, let C(t) = Bp(t) —
wj; on the final cell let C(t) = Bp(t). On current cells [t tj11), j > 1, let G(t) =

r(t) —s;/ \/h\j,' on the auxiliary cell zero, let G(t) = /7(t). We write m|; = my; on cell
j, including my = 0, and define

1% 1%
M:/ chM+/ GdB,
0 0
1% 1%
N:—/ medM—/ Gm),| dB,
0 0

1 vV : tit1
0= _E/o Cx2dt, L= /t r(t)(my — mt].) dB;.

j
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Then N
Ry=xM+N+Q-) 4. (17.21)
j=0

This follows from dA = (x —m)xdM — x>dt/2 and

S

Vr(x —my) — —=(x — my))
Vh
= G(t)(x — mt].) — \/F(mt — m,g].).

The initial Brownian cell and the final posterior increment, which is not queried, are two
distinct omissions, and both occur in (17.21). The current cell of the last query remains
included in ey,.

Uniform bounds on the growing mesh. By the continuation kernel of Lemma 13.6, we
have the envelope p(t),r(t) < Cﬁe_t/ 2 for all t > 0, after increasing Cg. In particular,
Jo”e"/*(p+r) dt < co. For this mesh, we have

(N+1)h <8, m.axhj@ [r(t;)) < 1/Cgh,

(17.22)
Zh r < 8C’3h

Indeed, e ti/4 _ g tin1/4 > h/8 for h]- <1, and hjze*tf/z = h2. These two facts also bound
the number of queries.

The logarithmic profile bounds of Proposition 13.4, with h]- / hj—l — elj-1/ 4 imply, for
t in previous cell j and u in current cell j, respectively,

log

'Z/U

By <>' < (33/8)0;
’

hi 1/8 < log ——— < (15/8)h;
hr( )

(17.23)

For the first bound, we compare the integrand p+/r throughout the current cell to its
value on the previous cell and use , /h;/hj_1 = et-1/8 Each logarithm varies by at most

the elapsed time. For the second, we compare the average of r on the previous cell to
r(u) and use the same duration ratio. These comparisons imply that

| (B)] < C/ath( ) te [tj 14),
(17.24)
t | < C‘Bh A/ T ]Jrl ] > 1.
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Indeed, the inequality |e* — 1| < el|x| for |x| < L proves this with L = 33/8 and 15/8.
On a previous cell, h]- < e/4pet’4 and on a current cell, hj < het’*. These bounds imply

[car<can,  [Grar<cu, QI <o (17.25)

In detail, the integral of C? over the interior cells is bounded by Cﬁh2 [e2p(t)2dt =
O,;(hz) and the final cell contributes at most Cghye™ v < Cgh. For G?, the aux1hary cell
zero contributes O/g(h) ; elsewhere we use h]z < h]- < het’* and integrate et’4r. To bound

Q, we integrate |C|, using & [ ¢//*p and the bound hnp(ty) < Cgh on the final cell. All
constants are uniform in the horizon. Since |x|, [m|,[m ;)| < 1 and |p| < 1, both path
martingales M, N have deterministic bracket at most Cgh.

The lag integrals. For cell j of length 7, we condition only on the past .Fpat of the
original spin-free Brownian pair. The increment m; — m;; has bracket at most h We stop

it at its first crossing of | /uh;. The outer lag integral, stopped at this time, has bracket at

most uh]2 r(t;), since r is nonincreasing. By the stopped exponential-martingale argument
[64, Section 3 5] and a union bound, we have, for u > 0,

/ th —
]P{L?ﬂ > l/l]’l] T’(t]') |Fga } < 4e u/2’

(17.26)
th
E[Z | f}ja ] =0.
Integrating this tail and expanding the centered series, we obtain
: th 3202h3r(t; _
E[e™ | FI™"] < e ) < [k Jr(4)] (17.27)

Indeed, for every integer I > 2, the conditional /th absolute moment is at most
4112k, /r(t;)]". Beyond the linear term, which vanishes, the series of the conditional

MGEF is at most 1692h]2r(tj)/(1 — 2|6]hjy/7r(t;)). Iterating over cells and using (17.22),

we find that the centered log MGF is bounded by Cyg6%h on [6] < cg/h for };.%j. The
iteration uses only the conditional bounds and needs no independence between cells.

The isometry also gives the variance identity IE.ZJ.2 (1/2)([; ]’ 1 1)2. The tail and MGF

estimates above are conditional on the past of the original pair; this variance identity is
unconditional.

The centered MGF and the mean. Linking does not change the law of the paths. In
particular, A has its usual sub-Gaussian bound under vy. Multiplying M by x preserves
its absolute tail, but the product need not be a martingale. We use the standard centering
principle for sub-Gaussian variables [113, Lemma 2.6.8], verifying an MGF constant by
symmetrization. To obtain a centered MGF without a prefactor, let X’ be an independent
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copy of X = xM. By Jensen’s inequality, Ee?X~EX) < Eef(X=X) If X has tail 20~/ (20),
the symmetric difference has tail 4¢=/(89) and even moments at most 4(8v)'1!. Since
(21)! > (I')?, its series is at most 468007 _ 3 < 3200 This applies with v = Cgh. By
Hoeftding’s lemma [28, Lemma 2.2], we have a centered log MGF bounded by Cﬁezhz for
Q, using (17.25). We combine these bounds and (17.27) in (17.21) by Holder’s inequality
with four factors. Since the number of factors is fixed, this proves the MGF bound in
(17.19).
For the mean, we have, on every deterministic grid, the identities

14 14
/0 Cr=e(V)—ey,, /0 Gpp =e(V) —ey,. (17.28)

The first uses the previous-cell value 5]2-, and the second the current-cell value \/Ejbj.

By Lemma 13.5 and posterior averaging, E[xM] = [Cr+ [ Gpp, EN = E%; = 0,
and EQ = —(1/2) [ Cr. We conclude that ER;, = 3(e(V) — ¢;)/2. The same integrals
of the coefficients show that |e(V) —e,| < Cgh, in agreement with Lemma 14.3. For
independent identically distributed rows, the centered MGFs multiply. The exponential
Markov inequality with 6 = c#/h, for a sufficiently small fixed ¢ > 0, proves (17.20) for
all0 <7y <1

Integral versions and replay. At fixed finite V and fixed query cells, we refine within
each cell by dyadic left sums, retaining its endpoints. For the lag sums, the isometry and
E(m; — m,)? < t — u bound the squared error by 8Vw\/;(€’)2 + Ve’ — 0, where w  is
the modulus of continuity of /7 on this fixed horizon. The integrals with deterministic
weights and the likelihood integral against D are identified with limits of left sums in the
same way. Passing to an almost-sure subsequence and using Fatou’s lemma, we obtain
the same MGF bound for the limit as for the finite sums. With bounded test functions of
the past, we obtain the conditional version of Fatou’s lemma in the same way.

The query driveris B = [pdM+ [ odM, with the independent orthogonal driver
of Section 13.4. We retain both terms. Freezing p, ¢ at the endpoints of the refinement
produces a squared error at most 4 [[(ps — p)? + (0o — 0)?] dt — 0. Before support, we
use dm = x dM. We do not split a cell that crosses the support endpoint, since splitting
it and restarting its lag baseline would omit a term. The identity of the full histories in
Definition 14.2 and the uniqueness of these sums identify the replay versions, including
the reference of Lemma 15.1. For fixed #n, the linking transfers null sets. The MGF and
tail estimates follow from the unchanged path law and sign symmetrization, without a
factor 2". The conditioning in (17.26) and (17.27) never involves the terminal sign, the
final matrix, the futures of the other rows, or any crossing event. O
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17.3 Coarse domination

We combine the terminal cancellation and the residual estimate to bound the information
minus the queried energy. The weighted remainder and the unused Gaussian energy
then give the bound on the restricted kernel in Proposition 17.8.

Lemma 17.7 (Concentration of the row I — B(j). For V > v,, we have the exact identity

Iy — Bz = log2— Py — PPV BPV) (o
B 4 2 (17.29)
+ BRy, + E(eh —e(V)).
Its mean is
; Bp ( )?
j(V) — Bey = log2 — Ps + == + Be(V) — ey), (17.30)

and its centered random part is Ty + B(R, — ERy,), wzth variance at most Cg{p(V)> + h}. In
particular, for V.=V, h = n"2,z < min(a, b/2), and all sufficiently large n,

P {% ;(IW — BTni) > log2 — Py + cﬁn—Z} < e T, (17.31)
Proof. By (17.14) and the definition of R;, we have {;, = (o — Ry + (e(V) —¢p,)/2. In-
serting this into (17.15) yields (17.29). Using (17.19) and E(x — my)? = p(V), we obtain
(17.30). This also agrees with the information mean of Lemma 15.1 and with (17.12).
Combining the centered decomposition with (17.16) and (17.19), we conclude that the
variance has the stated bound; this does not require the two terms to be independent.
The terminal correction is deterministically at most 28%p(V) = Oﬁ(n_b/ 2) = o(n?).
Its mean and the deterministic mesh error Og (/) fit within the same accuracy. By (17.20)
with 7 = n™%, absorbing the fixed coefficient B into its constants, we obtain (17.31). The
terminal variance remains O(p(V)3). Bernstein’s inequality for bounded variables [28,
Theorem 2.10 and Corollary 2.11] would give it the rate nmin(7%/p(V)3,7/p(V)); here
we use only its deterministic amplitude. O]

Proposition 17.8 (Intrinsic coarse domination). Suppose the fine conditions of Proposition 15.5
hold and, in addition,

a>b/4, 0 < kp <z <min(a, b/2,2w),
max{2w,w + b/4,b/2,2z — a,2z — 2w, 2z — b} < s, (17.32)
a<1l-— Sh-

Let pa™ be the independent product law of the spin-free replay inputs (D, B, br, (C;);) from
Definition 14.2, and let U be independent and uniform on [0,1]". Only the inputs through Vi, are
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read here; unused coordinates extending the experiment to the fine horizon may be retained. We
write mlga( Vb) for the resulting replay terminal magnetizations and define

1+m§'“(vb)} .

XB(g,a,U)Z-:zl{uig B

There exists a Borel replay event Ep such that, eventually,

175b

P e au(Ep) < e (17.33)

The event includes | A7 — I|| < 3/4. Its restricted output kernel satisfies, for y,-almost every g,
simultaneously for all x € ¥,

ood aux
g5 (8,x) = / Ly L {xy(gatr)=x} Ay (@) dU

(17.34)
< e—npﬁ+n1*kb PHE ()

The event Ep contains no pressure event, and (17.33) is an annealed failure bound.

Proof. We intersect the weighted and Gram events with bounds on the unused Gaussian
energy and the row residual. The row identity gives a likelihood bound on this event,
which we then disintegrate over the disorder.

The energy errors. AtV =V}, we take the simultaneous weighted event of Lemma 16.6
at 7 = n~" and the fixed Gram event ||[E4|| V || Eg|| < (16D?)~1. On their intersection, by
Lemmas 16.6 and 17.2, we have

lc—s|| <= Cpn™™ logC n,

17.35)
|[Eqry —ep — £(E)| < Cﬁn_zw log© n. (

The failure probabilities of the two events have the respective raw rates
pl-max{2wwib/4} / nolylogn and n'~P/2/ polylogn, less the cost Cpgn® of the net.
By the strict inequalities in (17.32), these rates eventually dominate both the cost of the
net and any fixed multiple of n'~%.

For the discarded energy, we use its conditional law before restricting it by its own
tail. The endpoint of the last previous cell satisfies t5 = blogn +0(1), since V}, — ty =
hn = o(1). Thus p(ty)? < Cﬁn_b. On the event in (17.35), we see from (17.9) that its
conditional variance is at most

Cﬁn_l{n_a +n"1log" n +nP}.

The conditional probability that |Z| > n~* is at most

C nl—max{22—3,2z—2w,22—b}
2exp{ —-F . (17.36)
log® n
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If the conditional variance is zero, this probability is zero. Integrating over the event on
paths and signs in (17.35) gives the same bound for the probability of its intersection
with this failure. Here we used the sum of the two unused Gaussian terms, with the
conditional variance computed above. The coarser bound 1/(2n) would not give the
required rate at these exponents.

The replay event. We intersect the preceding events with |Z| < n~* and

1
” Z(Rh,i —ERy)

1

<n -

The latter fails with probability at most 2e P 7 by (17.20), with loss 2z — a. All these
events are replay events: the Gram blocks and scalar histories are replay functions, the
residual uses the integral versions of Lemma 15.1, and Z = Hg(x) /n — Eqry. We use the
Borel versions fixed by the conventions of Section 13. The identity between the source and
replay laws in Definition 14.2 transports their probabilities. The sum of the finitely many
" because each raw exponent exceeds
1 — sp, and the exponent of the net by a strict margin. We denote the resulting event by
Eg.
On Ep, (17.12), (17.29), and the mean in (17.19) imply that

failure probabilities is eventually at most e~

1
EI(H) —log2 — SHg(x) < —Pg+Cp{p(Vp) + p(Vo)® +h
+n 4+ n M logtn}

< _Pﬁ -I-ﬂ_kb

eventually. Here the terminal correction has amplitude Og(p(V1)) = Oﬁ(n’b/ 2), the
deterministic mean of R;, is Og(h), and the weighted remainder is controlled by (17.35).
Since k, < z < min(a,b/2,2w), all constants and logarithms are absorbed. The terminal
variance (17.16) is controlled here by its deterministic amplitude.

Disintegration. On this replay space, A = e’ <n)RD and (g, x)«Rp = 7vn ® Unif,. For every
Borel set A of primitive matrices and each spin,

A(EB, g€ A, x) < /A e—npﬁ+n1*kb+ﬁH§(X) ’)’n( dg).
The factor 2" from the logarithmic inequality cancels the factor 27" of the reference
law of the spin. Realizing the linked spin by terminal thresholds does not change the
restricted law. Disintegration over the disorder, whose marginal is unchanged, gives
(17.34). Since the spin space is finite, there exists one common measurable null set for all
spins. We redefine the restricted kernel to be zero there. This does not affect its later use,
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since the nondegenerate Gaussian regressions used later are absolutely continuous with
respect to 7,. This proves the bound on the subprobability kernel and, separately, the
annealed failure estimate. In the coupled experiment of Section 18.3, the auxiliary inputs
are independent, and this will justify applying the proposition after the outer target is
adjoined. O



SECTION 18

Smoothing, coverage, and the connecting sequence

The goal of this section is to prove Proposition 18.9, which excludes balanced cuts with
small stationary flow on the event |[W(g)|lop < 12. We use the fine entropy estimate of
Proposition 15.5 to obtain coverage of both sides of a cut, and the coarse domination
estimate of Proposition 17.8 to construct a sequence that avoids its enlarged boundary.
These are the smoothing and connecting sequence arguments of [85, Sections 5-6, Propo-
sitions 6-7], with the estimates at the fine and coarse horizons established in Sections 15
and 17. In Section 19, the witness estimate and Lemma 13.2 will imply Theorem 1.3.

Throughout, we fix B > 1 and the exponent parameters before taking n — oo, as in
Section 13.3. We retain the primitive disorder, completed Hamiltonian, and joint law 11,
of Section 13.1, and the source and replay constructions of Section 14.

18.1 Smoothing and coverage

We first record the transport inequality for disorder conditioned on a spin. Under I1,,
the spin marginal is Unif,: this follows from the gauge transformation g;; — x;x;¢;; and
summation over spins. Conditional on x, primitive disorder has density

px(g) = 2"(2m) "2 exp{— | gll3/2 + BHS(x) — F(g)}. (18.1)

Since F* is a log-sum-exp of linear functions and Hg(x) is linear in g, we have that the
negative logarithm of p, is 1-strongly convex. We write W, for the quadratic Wasserstein
distance for the Euclidean norm on the primitive matrix space, that is, the Frobenius
norm.

Lemma 18.1. For every x € X, and every probability measure 1 on the primitive matrix space,

Wa (17, px)* < 2KL (7 || px).- (18.2)

Proof. This is the transport inequality for measures with a strongly convex potential;
see [24, Corollary 3.10] and its use in [85, Section 5]. We recall the finite-dimensional
argument. For a smooth positive density 7, let T be the optimal transport map from py to
1, which is the gradient of a convex function by the convex-gradient transport theorem

275
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of Brenier [32] in the full Euclidean generality of [73, Main Theorem], and let Vy be the
negative logarithm of p,. By the change-of-variables formula, we have

KL(yllpx) = [ (Va(T(g)) = Vi(g) — logdet DT(g)) px(g) d

By strong convexity and —logdet DT > tr(I — DT), we have

Linllps) = 5 [ 17(8) — glpe(e) ds.

In the last step, we used integration by parts to cancel the linear terms. For a general
measure with finite entropy, we obtain the inequality by smooth truncation and regular-
ization, followed by lower semicontinuity. If the entropy is infinite, there is nothing to
prove. O

For every L-Lipschitz linear function f and every t € R, the variational formula for
relative entropy [28, Corollary 4.14] and Lemma 18.1 imply that

Ep, exp{t(f —Ep.f)} < e1/2. (18.3)

Indeed, E,f — E, f < LW,(77, px), and maximizing |t|Lv/2K — K over K > 0 proves
(18.3).

Let § = n~P, and write the fine output as Qr(dg, x) = v,(dg)qr(g, x). We take the
version of gr given by the replay integral, with the conventions of Section 13.1, and define

=/qF(\/1—5g+\/gz,x) Yn(dz). (18.4)

For every g, we have that v5™ is a probability measure on the spins.

Lemma 18.2. Let gy, go be independent with law v, and set gpase = /1 — 0 gx + /6 go. Then

2(n—1 B
Eq, ¢. KL(7tg, %5 + 6 KL(QF||I1,). (18.5)

|| gbase) -
In particular, if ug < min(D, k¢ — D), the outer event

Cn = { (g &) 1 KL(7g, [lvgn ) < n'™"e} (18.6)
has complementary probability at most Cg(n"e~P 4 nUe~k+D) = o(1).

Proof. We first compare the joint laws after smoothing, conditioning on the spin. We
then compare the Gibbs laws at the target and its smoothing base. This is the reverse
comparison of [85, Section 5, Proposition 6]; we use Gaussian integration by parts for the
second comparison.



18 Smoothing, coverage, and the connecting sequence §18.1 277

We disintegrate I, and Qr over the spin, whose marginal is uniform under both
laws. For each spin, by (18.2), we can couple the conditional laws of the disorder
with squared cost at most twice their forward relative entropy. Under the channel
g +— V1 —058¢+ /6 Z, the relative entropy between the Gaussian output laws at two
inputs is (1 —8)||g — ¢'||%/(25) in either direction. By convexity of relative entropy,
applied to the coupled mixture and averaged over the common spin, we have

KLIT™M|QF) < 6 KL(QF|[TTy). (18.7)

This comparison for Gaussian convolutions also appears in [70, Lemma 11]. Both
smoothed measures have disorder marginal ,. By Gaussian reversibility, we iden-
tify the conditional spin law of Q" with (18.4), and we denote that of IT;™ by 77,. Under
the joint law of (g4, Spase), €xpanding the logarithms of the probabilities on the finite spin
space gives the entropy chain rule [28, Chapter 4], in the form used in [85, Section 5,
proof of Proposition 6]:

EKL(7tg, [|vgy.,) = EKL(7g, [|7g,,.)

(18.8)
+ IE KL(ngbase

|| gbase)

Using the same decomposition with any alternative kernel at gp,s., we find that the first
term is at most EKL(7tg, [[71g,..). When intermediate expressions may be infinite, we
justify these identities by finite approximations, or by the variational formula for relative
entropy and monotone approximation. By Proposition 15.5 and the following calculation,
the upper bounds are finite.

Since g, and gpase have the same marginal law, the expected difference of log partition
functions vanishes. Using the independence of g., we obtain

EKL(7tg, [|7Tgp,s.) = B(1 — V1 =6 Eg*zng* x)Hy (x)
< 3B (n—1)(1 = V1—36) < 3p*(n—1)3.

(18.9)

For the middle inequality, Gaussian integration by parts gives the off-diagonal contri-
bution (B/n) ¥;<;(1— (xlx]> _); the spin-independent diagonal has mean zero. Since
the derivatives that occur here are bounded spin moments and Gaussian first moments
are finite, the integrations are justified. Combining (18.7)-(18.9) proves (18.5). The final
assertion follows from Proposition 15.5 and Markov’s inequality. O

Igemma 18.3. On Cy, every spin has positive vg?  probability, and, simultaneously for every
g z“1’1/

Mo (S) >en=n"9 = 1™ (S)>exp{—n(n' "t +1log2)}. (18.10)

&base
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If e +d < ug, two independent draws from vy cross every ey-balanced cut with probability at
least
@, = exp{—2nd(n!7VE +1og2)} > e 2 (18.11)

eventually.

Proof. This is the two-point entropy-contraction argument of [85, Section 5, Proposition 6];
the partition bound is [28, Theorem 4.20]. Finite relative entropy and the strict positivity
of 7¢, (x) imply that v (x) > 0 for every spin. We pass to the partition {S,5},
which does not increase relative entropy. If a = 7 (S) and b = vg (S), the binary
relative entropy is at least alog(1/b) — log 2, since binary entropy is at most log2. We
have proved (18.10). Applying it to both sides of a balanced cut and multiplying the
independent probabilities gives (18.11); the strict power gap also absorbs the log 2 term.
The implication holds for every set once the outer pair is fixed, including a cut selected

from this pair. O

18.2 The witness event and the enlarged boundary

We now select a balanced cut with small flow, whenever one exists, and bound the
Gibbs mass of its enlarged boundary. The selection and the comparison of boundary
weights follow [85, Section 6, Proposition 7]. Here the enlargement cost is controlled by
concentration of sums of local fields over small sets of sites under the conditional disorder
law. We derive this sparse-field estimate below from Lemma 18.1 and its linear-function
MGEF consequence; the transport input is [24, Corollary 3.10].

For € > 0 and ¢ > 0, we define the witness event

Wiale, ¢) = {8 [IW(Q)llop <12,

(18.12)
IS CXy:e <me(S) <1—€, Qg(S,5°) < ¢}

Fix an ordering of the subsets of ¥;;, and let S, be the first cut satisfying these conditions.
The cut S; depends only on g, and any fixed order works for the argument. The mass
and flow of each cut are continuous finite sums in g, so this selection is measurable, as in
the conventions of Section 13.1. The selected sets defined below are empty off the witness
event.

Let

€, = n—d’ P = e—nlfq, R, = I‘nl—r-|, A}f11d — pl-ur

We write dy(x,y) = #{i € [n] : x; # yi} = ||x —y||3/4 for the Hamming distance
between x,y € ¥, and dy(x, A) = min,c 4 dy(x,y), with dy(x, &) = +o00. We write 9S
for the vertex boundary that contains both endpoints of every edge across the cut, and
define 0gS = {x : dy(x,0S) < R}. Let Vg be the family of differences of the indicator
vectors of two subsets of [n] with at most R elements each. Then v; € {—1,0,1} and
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|loll1 = ||v||3 < 2R. The family contains both signs of every indicator of at most R sites,
and
VRl < [(R+1)(n+1)R]2 (18.13)

Define
Badr a(g) = {x :dv € Vg, Zvi(W(g)x)i > A},

The excluded set is
gn(g) = aRnSg U Baan,Agd (g) on Wn(en/ (Pn); (18.14)

and is empty off that event. It contains the enlarged boundary of the selected cut and the
spins with large sums of local fields.

Lemma 18.4. Suppose that
O<g<up<r<l, 2up —r < q, q<1/2. (18.15)

Then, eventually,
1-q

E, g(Ea(g)) < 72" (18.16)

Proof. We first bound the annealed mass of Badr 4 by conditioning on the spin. We then
compare Gibbs weights along a short path from an enlarged boundary vertex to the
boundary.

Fix a spin x. Recall that, under the joint law II,, the conditional density of the
disorder given this spin is (18.1). For fixed v, the linear functional f,(g) = Y_; v;(W(g)x);
has coefficients a;; = (v;x; + v]-xi)/\/%, SO

a3 = [[ol5 + (L vixi)?/n < 2||v]|3 < 4R.

By integration by parts under (18.1), we have |E, f;| < 2B|v|i < 4BR. Indeed, the
derivative of BHg(x) — F°(g) in the (i, ) entry is B(x;x; — (yiy;)g) / V2n, whose absolute
value is at most 28/+/2n. The density has Gaussian tails up to a linear exponential factor;

by truncation, this justifies the integration by parts, including its boundary terms. Using
(18.3) and a union bound over Vg, we find that, for A > 48R,

E., g (Badg 4(g)) < [(R+1)(n+1)X?exp{—(A —4BR)*/(8R)}. (18.17)

When R = R, and A = Afl9, the inequality ug < r implies that A > 88R eventually. We
also have that the logarithm of (18.13) is 0(A?/R). Then (18.17) implies the upper bound
exp(—cgn! ") eventually. By (18.15), the power of  in this exponent is strictly larger
than 1 —q.

Next, fix a witness matrix and its selected cut. On [[W(g)[lop < 12, we find by
polarization that the change in energy when one spin is flipped is at most 241/n. Then
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every flip rate is at least (1/2)e~2*/v". By reversibility, the flow in each direction across
the selected cut is at most ¢,. We conclude that its two-sided boundary has Gibbs mass
at most 4¢,e2*PV" If x ¢ Badg (g) and dp(x,y) < R, expansion about x gives

|Hg(y) — Hg(x)| <2A +24R. (18.18)

To see this, let I be the set of flipped sites. Both —x1; and its negative belong to Vg,
since |I| < R. Their linear fields are bounded by A in both signs, and the quadratic
correction is at most 2||W(g)||opR. For each vertex of the enlarged boundary, we select
a nearest boundary vertex, using a fixed order to break ties. By the bound on the size
of a Hamming ball, each boundary vertex is selected at most (R + 1)(n + 1)R times.
Comparing Gibbs weights by (18.18), we obtain

7Tg(En(8)) < 4(Ryy + 1) (11 + 1)Rngpef GAN+24Ru+24/m)

(18.19)
+ mg(Bady 4ma(g)).

The inequality also holds off the witness event, since its left side vanishes there. In the
tirst term, the logarithms of the positive factors other than ¢, have powers 1 —r (with a
factor logn), 1 — ug, and 1/2, all smaller than 1 — q. Averaging (18.19) and using (18.17),
we obtain (18.16) after absorbing the sum and constants. O]

We impose a pressure cutoff only at the outer target. We define

Hp={g:F(g) < nPg + nleP},

= En(g), g€ Hn, (18.20)
Sn(g)z{g(g) ;H

The gradient of F© has norm at most v/1n/2. By Gaussian concentration and EF® < nPg
(Proposition 4.21, Theorem 4.4, and Lemma 3.1), we have

17221)

T(HE) <e " T =0(1)  (0<zp<1/2). (18.21)

This is also Lemma 13.3. Each set is measurable by the conventions of Section 13.1; the
disorder used in each coarse proposal is not restricted by H,.

18.3 The connecting sequence

We construct the sequence on one product space, following [85, Section 6, Proposition 7].
At the two endpoints we continue the coarse proposal to the fine horizon. At every other
vertex we use only the coarse proposal. The simultaneous Gaussian rotation, continuity
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of the query recursion, and pinning of spins to their magnetizations are the connecting-
sequence method of that proof; we retain the source and replay histories on the growing
mesh.

For the common fine schedule, let u5"* be the independent product law of all D;
Wiener paths to V4, auxiliary B? paths, used bridge paths through N, and full completion
vectors C]- ~ N(0,I,) through N;. We may retain the unused bridge coordinates indepen-
dently; this gives the same finite experiment. At both horizons, the matrix has dimension
n and the initial frame is the identity. By Lemma 14.1, these are the replay inputs.

Under a single product probability IP,, we sample independently

aux

8%/ 80,81,82 ~ Yn, ai,az ~ Wy,

and independent arrays of uniform thresholds at each grid point, together with two
arrays for the fine endpoints. For 0 < 6 < 7r/2, we define

Sbase = V1 —0gx + \/Ego,
80 = V1 —108Qpase + \/g(cos 6g1+sinb g), (18.22)
ag = cosBaj + sinfa;.

The rotation of the auxiliary inputs is defined by blockwise addition of vectors and paths,
which preserves the zero endpoints of bridges. The uniform thresholds are not rotated.
We use the coarse replay at every angle and continue it to the fine horizon at the two
endpoints. Let
o= [(/2)e™],  6=—L (0<j<ty).
20

We denote the coarse spins by X]B, their coarse magnetizations by M;, and the fine
endpoint spins by X}, XF. For a grid angle 6 = 0, we write X5 = X]B, and let U]B be its
coarse threshold array. We define

Epg = {(0,, 20,8, U}) € Eg},

where Ejp is the event of Proposition 17.8 and a| restricts the D paths to V}, and retains
only the auxiliary cell, bridges, and completion vectors used by the coarse replay.

The outer pair (gx, go) has law 752, The internal law M is the fixed product law of
(g1,$2, a1, a2, thresholds), so P, = 752 @ uiMt. After an outer pair is fixed, the internal
law remains the same. For each fixed angle, gg is standard Gaussian, and ap ~ u§™
independently of all matrix drivers. For the complete paths, we note that every finite
collection of path evaluations is jointly Gaussian, that the covariances within and between
blocks are unchanged by the rotation, and that cylinders at rational times generate the
path sigma algebra. After fixing (g«, go), the spin X} depends only on (g1,a1, U}), and
XF depends only on (g2,a2, UF). We have

Law mt (X, X1 ) = v @ vgn (18.23)

" " 8base 8base”
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This is the law of the endpoints under the internal measure, before any Gram, pinning,
or crossing event is imposed.

Lemma 18.5. If q < min(ky, zp, D), then at each fixed grid angle, eventually,
Pu(Epp X5 € En(ge)) <e it ", (18.24)

Proof. We refine the target-to-proposal comparison in [85, Section 6, proof of Proposi-
tion 7] by integrating the conditional Gaussian energy at each fixed spin. The calculation
below gives an Og(nd) regression cost while retaining the target Gibbs normalization.
We condition only on g,. From (18.22), we have

8o = (1—0)g«+1/0(2—0) Z,

s _ V1-0go+cosfg +sinfg (18.25)
0 — ,

2—-9

where Zg ~ 7, is independent of g.. For a fixed spin, H(x) is Gaussian with variance
n/2, including the completed diagonal. It follows that

E[efs (™) | g,] = eP1-0Hg (1) +F02-0)/4, (18.26)

At a fixed angle, the auxiliary input and thresholds are independent of the entire matrix
tuple. The restricted coarse kernel of Proposition 17.8 therefore still applies after adjoining
S+, 80, 80- The conditional Gaussian in (18.25) has positive covariance, so it does not charge
the common 7,-null exceptional set of that proposition.

Recall that on the support of £,(gx), we have ||W(g*)||op_§ 12 and |Hg, (x)| < 6n.
Using Proposition 17.8 and (18.26), then summing over the set £,(g.) fixed by the target,
we bound the conditional probability of hitting this set by

exp{n' % + F°(g,) — nPg + (68 + B*/2)né } g, (En(8))-

Here we retained the target Gibbs normalization. By (18.20) and (18.16), its average in g,
is at most 1
1—
exp{nlfkb + nl*Zp + C'BnlfD}efjn q
By the strict inequalities between the exponents, this proves (18.24). The cost of the
regression is of order nJ; the exceptional event (18.21) for the target pressure is included

only after the crossing argument in Section 18.4. O

Lemma 18.6. There exists a measurable cap event, with failure probability at most C(N¢ +2)e™“",
that controls all angles. On this event and all coarse Gram events, neighboring grid points satisfy

[Mj 41 — M| < em1876;, 4 — 6;] < o7/ (18.27)

eventually, provided a < grot.



18 Smoothing, coverage, and the connecting sequence §18.3 283

Proof. This is the input-cap and recursive-continuity argument of [85, Section 6, proof of
Proposition 7], with the number of steps and the inverse scalar profiles controlled by the
growing schedule. We first bound the primitive inputs uniformly in the angle. We then
compare the two coarse recursions at neighboring grid points.

For a Wiener path of duration T, the reflection bound gives P(sup |B| > u\/T) <
4¢~"*/2_ Then, for some fixed small parameter, the exponential moment of sup |B|?/T is
bounded by a universal constant. By Chernoff’s inequality over the independent rows,
we have Y sup |B;|> < CTn except with probability e~“" when C is sufficiently large. A
bridge has supremum at most twice that of its generating Wiener path. These bounds
cover the two D blocks, the auxiliary cells, and the finitely many used bridge blocks.
We also bound every coordinate of the four primitive matrices and of the two streams
of completion vectors by #; this adds failure probability at most C(n? + an)e_”z/ 2, All
required path norms, completion norms, and matrix operator norms are then at most n“
for a fixed Cp; for example, an enlarged n* cap suffices. Rotated inputs satisfy the same
cap up to a factor of two, and their differences are at most a polynomial times |6 — ¢|.
This bounds the inputs for all angles.

For the recursion, we use the path norm (n=! ¥;sup, |b;(t)|?)!/2. On the target Gram
events at the two grid points ||A7 — I|| < 3/4, every Gram—Schmidt residual has normal-
ized norm at least 1/2. Indeed, the squared norm of each residual is a Schur complement
and is at least the minimum eigenvalue of the relevant Gram matrix. If u;, u] are the ear-
lier unit queries, the operator norm of their projection difference is at most 2} ||u; — u}|].
Normalization is 4-Lipschitz on vectors of norm at least 1/2. The next query difference is
bounded by a fixed multiple of the target difference and this sum of earlier differences.

Each target difference is bounded by 25]-_1 times the scalar field difference on the
preceding path. Using Picard’s construction, Gronwall’s inequality, and integration by
parts for bounded-variation coefficients, we bound that difference by Ce'f times the gap
between the inputs to the preceding drivers. All sj_1 are polynomially bounded, since

5]2- > h/Ry, and Lemma 13.6 applies. By the query endpoint formula in Lemma 14.1, the
next endpoint gap is bounded by a polynomial times the primitive matrix and completion
gap plus the sum of preceding query gaps. Appending the next cell adds at most the
old path gap, \/hj times this endpoint gap, and the bridge gap. Here \/hj < 1. The
recursion implies that one chronological step multiplies the accumulated gap by at most
n“# and adds at most that factor times the primitive input gap. After N, < 812 steps,
the amplification is at most ¢“#™ 16", The final map m is spatially 1-Lipschitz. The grid
spacing is at most e =", proving (18.27). This comparison uses only coarse queries and
the Gram events at the two endpoints of each grid edge. O
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Lemma 18.7. Ifr < b/2, each of the {,, + 3 pairs

(X, Mp) = (XF, M) (0<j<4ty),
(Xé:/ MO)/ (X{:I an)

satisfies
P, (|| X — Mpl|3 > R, /4) < 2¢~ Rn/64 (18.28)

eventually.

Proof. We use posterior projection and the independent-row pinning argument of [85,
Section 6, proof of Proposition 7]. Under the unconditioned law at a single angle, the
source identification in Section 14 gives the law of the complete coordinate rows, which
are independent under this law. For T = V;, or V4, posterior projection at S = V}, gives

E[(X7 —ms)?] =1—Em: = p(S) < C[;n_b/z.

The squared distances lie in [0,4] and are independent across rows. Using ¢*/4 <
1+ (e —1)z/4 for 0 < z < 4 and Chernoff’s inequality with parameter 1/4, we find that,
once np(S) < R,/16, their sum exceeds R, /4 with probability at most e~®+/32, This
implies (18.28). For the fine endpoints, the equality of the common initial segment after
Lemma 14.3 gives the same mg. We have proved the bounds under the unconditioned
law of each run. O

Define the sequence
fo=Xo,  fin=X (0<j<tly),  fo2=X. (18.29)

Every step has a coarse endpoint. Let Good,, be the intersection of the cap event, all
Ep,,, all pinning events in (18.28), and the avoidance events X]B ¢ En(gs) for every coarse
vertex. This is a finite intersection of measurable events on the product space.

Proposition 18.8. Assume the hypotheses of Proposition 17.8 and Lemmas 18.4 to 18.7. On
Good,,, every step of (18.29) has Hamming length at most R,,. Moreover,

]Pn(GOOdZ) < C(Z\]f + 2)e—cn + (fn + 1)e—n1*5b
1—q

) (18.30)
F2(0, +3)e R/64 4 (0, 4 1)em i ",

If, in addition,
r <sp, < S, a< <1-—s,
b q b 8rot b (18.31)
Sb < sSeq < e,
then, eventually,

P, (Good’) < e~ ™, (18.32)
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Proof. For spins x,y and real vectors m, m’, we have
4dp(x,y) < 3{||x —ml5+ [|m — |5+ ||m" — y||3}.

Each term is at most R, /4 on Good,, eventually, by (18.27) and (18.28). For the steps
between fine and coarse spins, we have that the middle term is zero, since the common
initial segments agree.

A union bound using Proposition 17.8, (18.24), the cap bound, and (18.28) proves
(18.30). The strict gaps in (18.31) absorb its constants and log(¢, + 1) = O(n&t), giving
(18.32). The fine endpoints contribute their pinning failures to this union. The Gram and
likelihood events concern only coarse proposals. Each bound holds under the uncon-
ditioned law of the corresponding run. This union bound does not use independence
between different angles. O

18.4 Exclusion of low-flow witnesses

We now combine coverage with the connecting sequence. The crossing argument is the
one in [85, Section 6, Proposition 7].

Proposition 18.9. Assume the hypotheses of Lemmas 18.2 and 18.3 and Proposition 18.8, and
let 0 < zp < 1/2. Then

')’n(Wn(en/ (Pn)) < Cﬁ (TZUE_D + nuE_kf+D) + e B
W),

Proof. Fix an outer pair (g4, go) € Cy with g« € H, N Wy (€n, ¢n). The selected cut Sg,
is ey-balanced. By (18.23) and Lemma 18.3, the event fy € S,,, f/, 12 € Sg, has internal
probability at least @;,.

If a sequence joins opposite sides with steps of Hamming length at most R;;, then
some step has endpoints on opposite sides. A shortest path in the hypercube between the
endpoints of that step contains an edge across the cut, and both endpoints of this edge lie
in the boundary. Both endpoints of the step are within R, of that boundary. One endpoint
is coarse by (18.29), so it belongs to dg, S,,, which is contained in £,(g,) = £,(g«) on this
target. Crossing is therefore impossible on Good,;, and

@n < i (Good (g4, 80)°)- (18.34)

1—22P

Lo (18.33)

The crossing event may depend on the fixed outer pair, while (18.23) gives the law of the
endpoints under the unconditioned internal measure.
Integrating (18.34) against 72 and using Fubini’s theorem for the product measure,

we obtain
1 7221’)

'Yn(Wn (enr (Pn)) < Cﬁ (nuE_D + nuE_kf+D) 4 e 8"
+ @, 1P, (Good5,).



18 Smoothing, coverage, and the connecting sequence §184 286

Here we used Lemma 18.2 and (18.21) for the outer exceptions. By (18.11) and (18.32),
this proves (18.33). The exceptional events for the pressure and for coverage each enter
once, before we divide by the crossing probability. O



SECTION 19

Proof of the upper bound and the parameter system

We prove Theorem 1.3 and Corollaries 1.4 and 1.5 from Proposition 18.9 and Lemma 13.2.
The finite-state argument of [85, Section 7, Lemma 8] converts the exclusion of balanced
cuts with small flow into a bound on the average distance from equilibrium. We give
its proof, then establish the estimate for the discrete chain. In Section 19.5, we check the
parameter comparisons used throughout Part IV.

Throughout, the disorder, Gibbs measure, and continuous-time semigroup are those

of Section 13.1. In particular, 7ty = 7/ (8) and Pf = Pt] ®) The exponents are fixed before
n tends to infinity.

19.1 From balanced-cut flow to mixing

The next lemma is [85, Lemma 8], specialized to the heat-bath chain. Its proof uses
the coarea argument for the reversible Cheeger inequality of Lawler and Sokal [67,
Theorem 3.5] and entropy dissipation as in Diaconis and Saloff-Coste [51, Lemmas 2.5
and 2.7]. We keep track of the estimates on the Dirichlet form, since they are also used in
Section 19.3.

Lemma 19.1 (Pruning and averaged mixing). Fixn > 2, B > 0,and g. Let 0 < € < 1/3 and
¢ > 0. Suppose that

Q¢(5,5°) > ¢  whenever e < 1g(S) <1—e.

Then, for every t > 0,

n+/2log?2
Y ()| P (x, ) — mgllay < (P—ﬁg + 2e. (19.1)
XEX,

Proof. We first remove sets that fail an internal expansion inequality. On the remaining
set, we prove a Poincaré inequality by integrating over level sets. Entropy dissipation for
the full chain then gives a time at which the average distance is small; contraction gives
the estimate at .

287
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In this proof, we write 7 = 7. For distinct configurations x,y, let g(x,y) =
n(x)p{(g)(—xi | x) if y = x"7%, and let q(x,y) = 0 otherwise. By reversibility,
q(x,y) = q(y, x), and

2 9(xy) < nr(x).
y7#x

We use the Dirichlet form

D(u) = {Z}q(x/y)(u(x) —u(y))* = —(u, L)z, (19.2)
xy

where each unordered pair of distinct configurations occurs once and (u,v); =

Y (x)u(x)o(x).

For disjoint sets A, B C %, we write

Qg(ArB) = Z Z Q(xr}/)'

x€AyeB

This agrees with (13.3) when B = A°.

Removing sets. We use the pruning procedure of [85, Section 7, proof of Lemma 8]. We
start with C = X,;. Whenever a nonempty set U C C satisfies

(U) < m(C)/2, Q. (U,C\ U) < ¢rr(U),

we remove U from C. The procedure terminates after finitely many removals. Let A be the
union of the sets removed up to any stage. Every edge from A to its current complement
was counted when its first endpoint was removed. Summing the inequalities at those
stages, we have, whenever A is nonempty,

Qu(A, T, \ A) < p7(A).

Suppose that the removed mass reaches €, and consider the first removal at which this
happens. Before this removal, the removed mass was some a < ¢, and the newly removed
set has mass at most (1 —a)/2. After it, the removed mass is at most (1 +4)/2 <
(1+¢€)/2 < 1—e. This contradicts the hypothesis on balanced cuts, because ¢1(A) < ¢.
We have proved that the terminal set satisfies 7(C) > 1 — € and

Q. (U,C\U) > ¢r(U) if U C Cand n(U) < 7(C)/2. (19.3)

A Poincaré inequality on C. We apply the coarea proof of the reversible Cheeger bound
[67, Theorem 3.5], with unnormalized weights on the retained set as in [85, Section 7,
proof of Lemma 8]. We claim that, for every real function u on %,

Yy (uly) — i)l < 20(w), e = — Y n(y)uly). (19.4)
yeC N(C) yeC
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Let m be a weighted median of u on C. Each of w = (1 —m)4 and w = (m — u)4 has
support of mass at most 77(C) /2. Integrating (19.3) over the level sets of w?, we find

4>an < Y qloy)lw(x)? —w(y)?,
{xy}cC

By Cauchy-Schwarz, the right side is at most

1/2

{x,y}cC

1/2
( ) q(x,y)(w(X)w(y)V) <2n;7tw2>

Here we used (w(x) + w(y))? < 2(w(x)? +w(y)?) and the bound on the outgoing rates.
Dividing and squaring, we find the desired estimate for w when ¥ 7w? > 0; when this
sum vanishes, the estimate is immediate. The sum of the energies of the two parts is at
most D (u). Since the weighted mean minimizes the squared error, (19.4) follows.

Entropy dissipation. The derivative formula and square-root Dirichlet bound are [51,
Lemmas 2.5 and 2.7], with the rates of Section 13.1. For a fixed starting configuration x,
define f¥(y) = Psg(x,y)/r[( ) We write

Ent(f Zn y) log f(y), 27’( x) log 7t (x
where 77(f) = 1 and 0log0 = 0. Reversibility implies
d
T Ente(f) = — ) a(y.2) — £ (2))(log fi(y) —log £(2))
{yz}

< —4D(\/f5).

In the last step, we used (a — b)(loga —logh) > 4(y/a — v/b)? for a,b > 0. The initial
entropy is log(1/7(x)), and the final entropy is nonnegative. Integrating and averaging
over x ~ 71, we find

/ " n(x)D(v/FF) ds < LH(n). (19.5)

05 4

To justify the calculation when the density has zero entries, we start with (1 —#)f; + 7
and let 7 | 0. Since the state space is finite and entropy is continuous at zero, the
integrated inequality passes to this limit.

Averaging the distances. By (19.4) and (19.5), there exists s € (0, t] such that

H
Yo < ")

#ZWWMwﬂaF%ﬂw>m.

yeC
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Using Cauchy-Schwarz and the fact that a2771(C) < Y ¥ < 1, we have

Zn[fsx — ai\ < 274.
C

Further, the normalization of the density gives | Y.c 7(ff —1)| < Ycc w(fF +1). Compar-
ing f¥ first with a2 and then with 1 on C, and adding the complement, we have

Y mlfE 1] <4re+2) n(fE+1). (19.7)
p¥ Ce

By stationarity, we have ), 71(x) fZ(y) = 1. It follows that the last sum in the preceding
display, without its factor two, has average 271(C¢) over x ~ 7. Dividing (19.7) by two
and using Cauchy-Schwarz in x, we obtain

2nH
Zn WP (x, ) — |ty < V2nH(7) + 2e.
PVt
Since |Z,| = 2", we have H(m) < nlog2. Total variation contracts under P{ . by
Lemma 3.2, which gives (19.1) at time t. O

19.2 Proof of the main theorem

We now combine the witness estimate with Lemma 19.1. Recall that ¢, = n~¢, ¢, =
e and Wi (€n, ¢n) is the event that ||[W(g)|lop < 12 and some e,-balanced cut has
flow at most ¢,.

Proof of Theorem 1.3. Fix B > 1 and 0 < w < 1/4, and take the affine family of Section 13.3
with g, = (1/4 — w)/20. The comparisons verified in Section 19.5 imply all hypotheses
of the preceding estimates. By Proposition 18.9, we have

YnWa(€n, n)) < Cgn™5@ + e 4 exp{2n®/4+3e _ p3/4Heo) — o(1), (19.8)
Outside this event and {||W(g)|lop > 12}, every €,-balanced cut has flow greater than ¢;,.
For all sufficiently large 1, we have 0 < €, < 1/3. We use (19.1) with

€ =€y, ¢ = ¢n, t=e
Using Markov’s inequality in the Gibbs draw and Lemma 13.2, we find
T {(g,%) : [Py o (x,7) — mgllTv > 1/4}

< YWV (en pn)) +2e " +4n/2log2e" “—27“ 4 8n—d,

The right side tends to zero, since d > 0 and q — w = 10¢, > 0. By the dictionary in
Section 13.1, the (J(g), x)-marginal of I1, is IP| x ..,;. This proves the assertion under
the joint law. Here the Gibbs draw is held fixed when the distance is formed, and the
semigroup has rate one per site. [

(19.9)
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19.3 Proof of the discrete-time corollary

We use the retained set and the Poincaré inequality from the proof of Lemma 19.1. What
changes is the entropy dissipation inequality, which we prove for one step of the discrete
heat-bath chain. The subsequent averaging argument is that of [85, Section 7, Lemma 8].

Proof of Corollary 1.4. Fix p > 1 and 0 < w < 1/4, and choose the same exponents as in
the proof of Theorem 1.3. We first fix a disorder g outside the exceptional events of that
proof. We abbreviate 1 = 7g and K = KJ©®). For a function u on %,,, define

Qux)= Y pl¥o|xpux).

ce{-11}

Each Q; is conditional expectation given all spins except the ith, and K = n~1Y; Q;. In
L?(7), the operators Q; are orthogonal projections. By (19.2),

n

=Y (u,(I—Qi)u)r. (19.10)
i=1
Let f > 0 satisfy 7(f) = 1. The convexity of slogs implies that Ent,(Kf) <
n~ 1Y Ent;(Q;f). We claim that

Ent,(f) — Ent-(Qif) > (v/F, (I — Q)v/F)r-

Indeed, on each fiber obtained by fixing all spins except the ith, write a = Q;f. For s > 0
and a > 0,

slog(s/a) —s+a > (Vs —va)~

This follows by writing the difference as 2av/s/a(v/s/alog~/s/a —+/s/a+1) > 0, with
its continuous interpretation at s = 0. Averaging on the fiber eliminates —s + 4. The
resulting squared error is at least the squared error about the fiber mean Q;\/f. Fibers
with a = 0 have f = 0 throughout and contribute zero. Averaging over the other spins
proves the claim. Combining it with (19.10), we have

Ent(f) ~ Ent(Kf) > (/) (19.11)

For ff(y) = K¥(x,y)/7(y), reversibility gives fin = Kf{f. Telescoping (19.11) and
averaging over x ~ 7, we obtain, for every integer m > 1,

Z L) )D(\/f) < nH(7) < n*log2. (19.12)
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Since the disorder lies outside the exceptional events, the hypothesis on balanced cuts

holds with ¢ = ¢, and € = €, and it gives the same set C and inequality (19.4). Then
there exists k € {0,...,m — 1} such that

n2H(r
;n(x) Yo w(y)(\/fi(y) —ax)? < %, ay = % Y () fi (W)

yeC yeC
Using (19.7), stationarity, and Cauchy-Schwarz, we find
2n\/2H
Y r(x)d ¥ (x, k) < 2nV2H(T) L o
X Pn/m
Using that the distance contracts under K" ¥, we find
2,/2log2n®/2%e" *
an(x)dé(ifc)(x,m) < 08 ¢ ond. (19.13)
¥ vm

Let m = Le”l_wj. For all sufficiently large n, we have m > e" /2. The first term in
(19.13) is at most
Cn3/2 exp{nlfq - %nlf“’},

which tends to zero because w < q. By Markov’s inequality in the Gibbs draw, we obtain

L,{(g,x) : " (x,m) > 1/4}

disc e 11 (19.14)
< Y Wh(en, ¢n)) +2¢7 " + Cn3/2em 2" L g4 = o(1).
Using the marginal identity for I1,,, we conclude that Corollary 1.4 holds. [

19.4 Proof of the two-sided corollary

The two-sided statement uses the lower bound at threshold 1/4 and the two upper
bounds just proved.

Proof of Corollary 1.5. Fix B > 1 and 0 < w < 1/4, and let Ay be the coefficient in
Theorem 1.1. With T = 1/4, that theorem implies

7/30

P oo {d (Xo,e"7) > 1/4} — 1.

By the definition of the mixing time in (3.14) and Lemma 3.2, this event is {T/(Xp) >
eAﬁ”7/30}. Intersecting it with the event of probability tending to one in Theorem 1.3

proves the continuous-time assertion.
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For the discrete chain, by (1.3) at T = 1/4, we have, with probability tending to one,

7/30

dh (Xo, e ]) > 1/4.
Since k — d(]ﬁS .(Xo, k) is nonincreasing, this implies TC]lis (Xo) > [eAﬁ”MOJ. On the event

Jisc(X0) < [e”l_wj. The probability of their intersection
tends to one, as desired. l

in Corollary 1.4, we also have T/

19.5 The parameter system

We verify all comparisons used in the preceding chapters. Fix 0 < w < 1/4 and define
€w = (1/4—w)/20. Then 0 < &, < 1/80 and w = 1/4 — 20¢,,. The affine family from
Section 13.3 is

1 1 1
a=y, fzi, kf:§—28w,
1 1 1
D:Z_gw/ UEZZ_ZEw/ d:ESw,
e=1-3ew, b=3-14ey, z=1—8e, 1915
=1-3 kp =2 — 9 =1_5 {19.15)
W—g Ewy b — 1 Ewy Sb_Z Ewy
_1 _1 15 _1 39
Sseq = 71 — 4€w/ r=1—%¢€w U =7 T€w
1 3 _ 3
q=3—10ew, zp= 15, grot = 3-

An optional intermediate loss sp can be chosen to satisfy 2urp —r < sp < q. We leave it
unspecified; only the strict comparison 2ug — r < q enters the probability estimates.
The sufficient system consists of the positivity of the exponents and

a>f/4, a>b/4, at+f/2<1,
ki < min(a,f,1 — a), b<f,
0 < kp, <z <min(a,b/2,2w),

max{2w,w + b/4,b/2,2z — a,2z — 2w, 2z — b} < s,
a<1l—g, e+d < ug < min(D, k¢ — D), (19.16)
q<up<r<b/2, 2up —r < q, q<1/2,
q < min(ky, D, zp), 0<zp<1/2,
q < Sp, r < Sp, a<grot<l—sp,
Sp < Sseq < € w < q.

All exponents are below one whenever a growing cutoff or a tail estimate requires this.
The scalar, Gram, concentration, regression, and finite-chain arguments show that these
comparisons suffice.

We list the powers used in those arguments in Table 19.1. A rate is the power
in a negative logarithm. Polylogarithmic denominators in rates are retained until a
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strict comparison absorbs them. Query counts and expectation bounds may have fixed
polylogarithmic numerators. The last column gives the instance w = 1/5, ¢, = 1/400.

Table 19.1. Powers in the parameter system.

Quantity Family power w =1/5
Query count N, N, 1/2 1/2

Fine maximum-cell saving 3/8 3/8
Coarse maximum-cell saving 3/8+7¢,/2 307/800
Fine nh, ne="%, N¢(1 4 V%) 1/2 1/2
Fine +/Nj, NEWRVf/n 1/4 1/4
Fine KL cutoff 1 — k¢ 1/2 + 2¢,, 101/200
Weighted variance loss 2w 1/4 — 6¢, 47/200
Weighted scale loss w + b/4 1/4 —13¢,,/2 187/800
Fixed Gram loss b/2 1/4 — 7¢, 93/400
Weighted raw rate 1 — 2w 3/4+ 6e, 153/200
Weighted scale raw rate 1 —w — b/4 3/4+13¢e,/2 613/800
Fixed Gram raw rate 1 — b/2 3/4 4 7¢, 307 /400
Joint lag / diagonal base rate 1 +-a —2z 14 16¢, 26/25
Gaussian coefficient rate 1 + 2w — 2z 3/4 4+ 10¢,, 31/40
Gaussian terminal rate 1 +b — 2z 1+ 2¢, 201/200
Coarse one-run rate 1 — s, 3/4 + 5e, 61/80
Weighted quadratic energy saving 2w 1/4 —6ey 47/200
Coarse log-density cost 1 — ki, 3/4+ 9, 309/400
Both expected reverse-KL costs 3/4+¢, 301/400
Outer reverse-KL cutoff 1 — ug 3/4+ 264, 151/200
Both outer Markov decay savings € 1/400
Raw crossing exponent 1 — ug +d 3/4+45¢,/2 121/160
Crossing envelope 1 — e 3/4 + 3¢, 303/400
Total sequence failure rate 1 — sseq 3/4 4+ 4e, 19/25
Pinning/radius power 1 —r 3/4+15¢,/2 123/160
Flow / good-output hit rate 1 — q 3/4+ 10e,, 31/40
Sparse-field threshold 1 — uf 3/4+39%,/4 1239/1600
Hamming-ball entropy power 1 —r 3/4+15¢,/2 123/160
Bad-field rate 1 + r — 2ug 3/4 +12¢, 39/50
Intermediate bad-field rate (optional) see text (31/40,39/50)
Target pressure cutoff / rate 7/10, 2/5 7/10, 2/5
Regression log-cost 1 — D 3/4+¢, 301/400
Rotation logarithmic grid size 3/5 3/5

Physical time exponent 1 — w 3/4 + 20¢, 4/5
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In the optional row, the last entry is the interval of allowed values. In the family, that
interval is (3/4 + 10¢,,3/4 + 12¢,,).

For example, max{2w,w + b/4} = 2w, since the difference of the two entries is ¢, /2.
The weighted variance rate and the fixed-Gram rate exceed the one-run rate by ¢, and
2¢,,, respectively. Each of these rates exceeds the net exponent a = 1/2 with a fixed
positive gap. We first establish the coarse event with rate 1 — s, then take a union over the
rotation grid. Since sseq — Sp = €w and e — sseq = €, the grid union and the comparison
with the rare crossing each retain a strict gap. The target pressure failure, whose rate is
2/5, is charged once outside that comparison.

The parameter instance at w = 1/5 is

1 9 1 1
wzgl 9= 10/ a =5, = 3/
99 99 49 1
ki =200, D=0 UE= 200 9= 500/
— 97 — 93 — 23 _ 47
e= 10, b= 20 Z= 100 W = 100’ (19.17)
_ 91 _ 19 _ 6 _ 37
kb = 200/ Sb = 800 Sseq = 25, ' = igos

__ 361 _ 3 3
UF = 1goor 24P — 1pr E&rot = 5

Some of the tight comparisons are listed below; the slack is the right side minus the left
side.

Comparison Family slack w =1/5
ki < a 2¢e., 1/200
ug <D, ug < ki—D Ew 1/400
e+d < ug €w/2 1/800
z<b/2 Ew 1/400
z < 2w 2¢e., 1/200
2w < sp Ew 1/400
w+b/4 <s, 3en/2 3/800
b/2 < s, e 1/200 (19.18)
2z — 2w < sp 5e. 1/80
q < kp Ew 1/400
q < ug €w/4 1/1600
ug <r 9¢, /4 9/1600
r<b/2 €w/2 1/800
2up —r < q 2¢e., 1/200
Sp < Sseq, Sseq < € €w 1/400
w <q 10e,, 1/40

The least slack in the full comparison list at this instance is 1/1600. The witness estimate
specializes to

YnWh(€n, ¢n)) < Cﬁn_l/‘mo reom 4 exp{2n303/400 _ 519/251 — (1), (19.19)
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The bound (19.9) further adds the norm exception 2¢ ™", the term 4n/2log 2 exp{n31/40 —
n4/5/2}, and 8n 17800,

Proposition 19.2 (Every fixed saving below one quarter). The family (19.15) satisfies every
sufficient comparison in (19.16) for every 0 < e, < 1/80. Hence Theorem 1.3 holds for every
fixed 0 < w < 1/4. These estimates do not reach w = 1/4.

Proof. All parameters and all differences between the right and left sides of (19.16) are
affine in ¢, after expanding each maximum and minimum into its constituent compar-
isons. Using (19.15), we find that all endpoint values at 0 and 1/80 are nonnegative and
that no difference is identically zero. Each interior value is a strict convex combination
of these two endpoint values, at least one of which is positive. Every comparison is
therefore strict. This also proves that w = 1/4 — 20g,, is positive; zero values at the
excluded endpoints are allowed. The optional sg can be chosen between 2ur — r and g,
whose difference is 2¢,,.

In particular, g — w = 10¢,, > 0. By Proposition 18.9 and (19.9), we conclude that the
asserted range holds. All constants are chosen after w and p are fixed.

We now explain the obstruction in these estimates. Fine entropy requires ki <
min(a, 1 —a) < 1/2. Reverse smoothing and coverage require

e+d < ug <min(D, ki — D) < k¢/2 < 1/4.

The connecting sequence needs q < s, < sgeq < €, and mixing needs w < q. For any
parameters satisfying these strict estimates, we have w < 1/4, independently of the affine
family. At e, = 0, the fine, coverage, concentration, and crossing gaps vanish. Constants
and logarithms cannot be absorbed by the arguments above. This is an obstruction to
these estimates; it does not give a lower bound or an optimality statement for the SK
dynamics. O

A calculation in exact rational arithmetic checks the comparisons; it lists each affine
slack and its values at 0, 1/80, and 1/400. With an optional intermediate loss chosen
inside the stated interval, the calculation checks 114 strict comparisons and 37 identities
for the powers in Table 19.1. The proof of Proposition 19.2 does not rely on this calculation:
the endpoint argument there gives the comparisons on the whole open interval.



PART V

Fluctuations and mean bias



SECTION 20

The fluctuation scale

This section concerns Theorem 1.6, the fluctuation theorem of OpenAl [81, Theorem 1.1].
Its proof in [81] has two parts of very different lengths. The main part, which occupies
Sections 2-7.4 of that paper, is a two-sided bound on a positive logarithmic moment of
the completed log partition function at a tilt slightly larger than n~1/6. We state this
bound in our normalization as Proposition 20.1, and in Section 20.2 we summarize how
it is proved in [81]; we do not reprove it. The second part converts Proposition 20.1 into
the three assertions of Theorem 1.6. It rests on an exponential augmentation argument
of Aronow and Lopatto [8, Proposition 5.1], in the form given in [81, Lemmas 7.6
and 7.7 and Section 7.6]. We give complete proofs of this part: the log-concavity lemma
(Lemma 20.2) and elementary bounds for one-dimensional log-concave laws (Lemma 20.3)
in Section 20.3, and the deduction of Theorem 1.6 from Proposition 20.1 in Section 20.4.
Section 21 uses the lower bound on the variance in Theorem 1.6.

As recalled in Section 1, OpenAl’s companion preprint [82] claims more than
Theorem 1.6: a positive limit of n~'/3Var(F,) and a nondegenerate limit law for
(F, —EF,)/ Var(Fn)l/ 2 [82, Theorems 1.1 and 1.2]. We do not use these claims; their
consequence for the mean bias is recalled in Remark 21.2.

Throughout this section, f > 1 is fixed, and constants may depend on p. Recall from
Section 3 that the completed log partition function is F;; = F; 4+ BG, where G is a centered
Gaussian variable of variance 1/2, independent of the disorder J. For t € R, we define
the logarithmic moment generating function of the centered variable F; — EFy,

Ky (t) = log Eexp{t(F; —EF;)}. (20.1)

By Lemma 3.1, K, (¢) is finite for every t € R, F5 has mean [EF, and variance Var(F,) +
B?/2, and K, (t) = log Ee!('»—EFx) + 822 /4 by (3.6). The proof of that lemma also shows
that F,; has finite exponential moments, so all its moments are finite.

20.1 The two-sided bound on positive logarithmic moments

Proposition 20.1 (Two-sided bound on positive logarithmic moments). Fix B > 1 and
0 < m < 1/300, and set s, = n~ /65" There exist constants ¢, C > 0 and ng € N, depending
only on B and m, such that

cn®m < Ky(sy) < Cnl% (1> ny). (20.2)

298
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This is [81, Proposition 7.5]. We call it the two-sided bound on positive logarithmic
moments; in [81] it is called a positive Laplace window. The normalization of [81] differs
from ours in two ways, and neither affects (20.2). First, the Hamiltonian there is SHj,
and the partition function carries the factor 27", so that the log partition function there
is F, — nlog?2. Second, the completion there adds a common centered Gaussian variable
D of variance #?/2, which has the law of BG. The completed log partition function
of [81] therefore has the law of F; — nlog2, the centered logarithmic moment in [81,
Proposition 7.5] is K;;, and the tilt s = n—1/6+5m the exponents 20m and 100m, and the
range 0 < m < 1/300 are the same.

We use only two features of (20.2) below: for each fixed small m, the lower bound
tends to infinity, and the upper bound grows at most like a fixed small power of n. The
particular exponents 20m and 100m play no further role.

20.2 OpenAl’s proof of the two-sided bound

We now summarize the proof of Proposition 20.1 in [81]. The summary is a description
of that proof, not a proof, and no other part of this paper depends on it. We follow the
notation of [81] where possible, writing i, A, and & for their mass u, strength A, and
field covariance path h. Throughout, m € (0,1/300) is fixed and é = m /10000, as in [81,
Section 3.1], and we abbreviate s = s;,.

The two-level pressure. Let H®) and H(") be independent copies of the completed
Hamiltonian Hj;, that is, independent centered Gaussian processes indexed by %, each
with covariance nR(x,y)Z/Z. For0<e< ﬁ2, we set

Yi(e) = e E ) logE )exp{slog Y ev B e HO(x)+veHD (x )}, (20.3)

TlS XELX,

where E;) is the expectation over H (). At e = 0 the inner expectation is trivial, and
¥,(0) = n~UEFE. Ate = B2 the outer expectation is trivial, and ¥, (B%) = (ns) ! log Ee®!n.
We conclude that

Kn(s) = ns(¥a(B?) — ¥4(0)). (20.4)

5/6+5m the estimate (20.2) is equivalent to

Because ns = n
cnO/6H15M < (B2) — ¥, (0) < Cn5/64%5m, (20.5)

Gaussian hierarchies. To prove (20.5), OpenAl compares ¥, with the pressures of
Gaussian hierarchies [81, Section 2.1]. Let 0 = my < my; < --- < mpy1 = 1, and let b
and / be nonnegative nondecreasing functions of the mass i € [0,1) that are constant on
each interval [m;, m; ). We call b and h the matrix and the field covariance paths. Their
increments at m; define independent centered Gaussian processes on ¥, with covariances
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(b(m;) — b(m;—)) nR(x,y)?/2 and (h(m;) — (m;—)) nR(x,y), where b(0—) = h(0—) = 0.
Together they form the stage at mass m;. Let & be the sum of all stages. Starting from
log(27" ¥, e2(%)), we integrate the stages in the order j = L, ...,0. The stage at mass m;j is
integrated by the Gaussian integration step X m]._1 log IEje™ X of Definition 4.1, where

[E; is the expectation over that stage, and by X — [E;X if m; = 0. The pressure f; (b, h) is
the resulting number divided by n, with b(1—)/4 and 1(1—) /2 subtracted. It extends to
bounded nondecreasing paths by approximation [81, Proposition 2.14]. The associated
path law is the law of the stages and of a configuration x obtained as follows. Given the
earlier stages, the stage at mass m; is drawn from the tilted Gaussian kernel (4.2) of this
recursion; then x is drawn from the Gibbs measure ¢=(¥) / Zy eEW). For i € [0,1), let x1
and x? be two configurations that share the stages up to mass # and are conditionally
independent given them. We set S; = ER(x',x?), B; = ER(x!,x%)?, and D2 = B; — S2
[81, Lemma 2.1]. By [81, Lemma 2.2], a variation of the paths changes f, by

1 st .1 o~
dfn_—Z/O Bgdb(u)du—i/o Sz dhi(1) di.

Such hierarchies descend from the Parisi recursion and Guerra’s interpolation [59, 91].
The path law and the variance bound with deterministic weights, on which their moment
estimates rest, are from [8, Section 2 and Proposition 2.2]. The other basic tools are
moment bounds under the path law [81, Lemma 2.3] and a differentiation formula for
expectations over finite trees of replicas [81, Proposition 2.5].

In this notation, ¥, (e) = f,,(B* — el 0,5):0) + B%/4+log?2: the matrix covariance p — ¢
is integrated at mass zero, and the remaining covariance ¢ at mass s [81, Section 7,
opening]. By the variation formula, the derivative of ¥, is } [ Bz dii € [0,5/4] at each
point of differentiability, and 0 < ¥, (¢') — ¥, () < s(¢ —¢)/4 for ¢ < ¢. The function
Y, is nondecreasing.

Comparisons. A comparison [81, Section 3.1, (3)-(6)] has parameters d and E with
n=2/3+tmg < E < n=1/232 We write x = /nE/d; this is the smallest scale at which the
profile of its minimizers is examined. The comparison acts on a mass interval [, 1],
where iip = 0 or ilp = o(x). It starts from unperturbed paths (bo,ﬁo) that are bounded
and nondecreasing on [il, 1] and satisfy bo(i1) = B2 + o(ii?) and ho(i1) = o(i®) for 1 > x
[81, (4)]. Let f be a fixed smooth positive function that equals 1 near 0 and is comparable
to (1+1logt)/t for large t, with logarithmic slope —tf'(t)/ f () nondecreasing from 0 to 1.
We set e(r) = Af(Ar/d?), where 0 < A < d? is the strength. For a nondecreasing overlap
quantile 7 on [if, 1], the perturbed paths are by — e(r) and hg + e(r)r on [ig, 1], and by and
ho below iiy; here e(r) is the function i — e(r(i1)). The comparison minimizes

]:X(r) = fn(bo - 6(7),% + e(r)r) +



20 The fluctuation scale 20.2  OpenAl’s proof of the two-sided bound 301

over a compact class of quantiles [81, (5)]. This class is defined by two-sided bounds on the
derivative of the inverse function of r and by a prescribed initial value r(ilp) = rmin > 0,
which we call the lower radius; rmin = 0 when iy = 0. The minimum MX is attained.
The comparison is admissible at strength A if the perturbed paths are nonnegative and
nondecreasing on [0,1) for every quantile in the class. For a comparison admissible
at every A € o d?], including A = 0, where the e perturbed paths are (bo, hg), we have
Mo = fn(bo,ho) and M3 is locally Lipschitz in A. At almost every A > 0, its derivative
in log)\ is at most

1

3 [ etr@)[DF + (51— r(@)?] da

for every minimizer r at strength A, where the moments are those of the perturbed paths
[81, Lemma 3.1]. Now let A > 119, and suppose that a minimizer at strength A satisfies
the two-sided linear bound cii < r(ii) < Cii, with fixed constants ¢, C > 0, for all masses i

above A5 = n®\/nE/ VA A; this assumption is not needed when A5 stays bounded below
by a fixed positive constant. The last integral is then at most n'®E. If the comparison
is admissible at every strength and this holds at every strength A>n10 integration in
logX gives the comparison bound

0< My — fulby, ho) < n?%E (20.6)

[81, Propositions 3.9 and 3.10]. The next two steps establish the two-sided linear bound
for the minimizers.

The one-site cavity estimate and the linear profile. Consider a minimizer at a positive
strength and a scale x — 0. Suppose that the minimizer satisfies the two-sided linear
bound above a fixed multiple of x, and that x > x, e(x)x?> = nE?, and e(x) = x? [81,
Section 4, opening]. The last condition says that the strength is comparable to the scale.
We write K = 7 + bS, where b and /1 are the perturbed paths and S is the function @ — Sj;.
Let I'x(i1) be the second moment, under the path law, of the conditional mean of the
spin given the stages up to mass i, in the hierarchy with n = 1, field covariance path K,
and no matrix covariance. A one-site cavity estimate [81, Proposition 4.1] shows that a
mass 7 with r(i1) < Cx, cx <1 < Cx, and D;; = o( ) satisfies S; = I'x(i1) + o(x3). When
only D; = O(x) is known, the remainder is O(x?), uniformly over such masses. The
proposition also gives integrated estimates with remainder o(x3) over these ranges, in
mass and in overlap. Its proof removes one spin and controls the resulting susceptibility
correction through identities for a fixed number of additional replicas [81, Sections 4.1-
4.5]. Using this estimate and the first variation of the comparison, OpenAl proves that,
under the same hypotheses, along a subsequence

. locally uniformly in v > 0,
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where 7y lies between positive constants that depend only on  and on the bounds on the
paths [81, Theorem 5.1]. The proof identifies the limits of the rescaled scalar and overlap
distributions [81, Lemma 5.4] and derives a limiting scalar equation [81, Lemmas 5.3
and 5.5]. It then excludes gaps in the limiting support by a first-variation argument [81,
Lemma 5.6]. The scalar diffusion identities used there go back to Auffinger and Chen [12,
Proposition 3] and to Jagannath and Tobasco [63, Lemma 8.4]. At macroscopic scales, let
cx > 0 be fixed. If x > ¢, e(x)/x2 > ¢,,and d? < [32 — C4, then the minimizers converge,
in L! and locally uniformly on (0,1), to the quantile function of the Parisi measure [81,
Proposition 5.9]. This uses the Parisi formula [103], the uniqueness of the Parisi measure
[13], and the interval support theorem [69, Theorem 1.1], through [81, Lemma 5.8]. Both
statements allow an omitted interval [0, 7iy) and a positive lower radius rmin, provided
that the perturbed paths and the competitors used in the first variation are admissible.

Finite propagation. The assumption that the linear bound holds above a multiple of x is
removed in [81, Section 6]. There, in addition, 4> < B2 — c,. Either the comparison acts on
all masses and by is bounded below by a fixed positive constant, or it acts on [y, 1], where
bp is bounded below by a fixed positive constant, and by has a fixed positive jump at i
[81, Definition 6.1]. The selected alternative must retain a fixed positive margin after the
initial comparison: a lower bound on the matrix covariance on [fip, 1] and, when the lower
interval is omitted, a positive jump in that covariance from [0, i) to [ilp, 1]. A comparison
on an omitted lower interval may instead be followed by comparisons on all masses if its
perturbed matrix path has a global lower bound by a fixed positive constant. Subsequent
comparisons on the omitted lower interval have lower radius zero. Suppose that the
linear bound fails for some minimizer, at some strength /);, at some mass at least AX' Let
x be such a mass within a factor two of the supremum of these masses, so that the bound
holds above 2x. If e(x) /x? stays bounded below along a subsequence, [81, Theorem 5.1]
(when x — 0) or [81, Proposition 5.9] (when x stays bounded below) contradicts the
tailure, since c and C are chosen outside the bounds of the limiting profiles. Otherwise
e(x)/x* — 0. In this case OpenAl builds a new comparison, whose unperturbed paths
are the perturbed paths of this minimizer, with

d' =cox, E =min{n""?(cox)?, n 1 "%e(x)x*},  E >n’/E

[81, Lemma 6.2]. Suppose that the new comparison satisfies its comparison bound (20.6),
with E’ in place of E, and let ' be its minimizer at its final strength. The two minimizers
are then close at every scale y 2 x [81, Lemmas 6.3-6.5]. More precisely, for fixed
[t1,t2] C (0,00) and 1 > 0, with [t1y, t,y] C (0,1) when y is bounded below, the set of
masses il € [t1y, try| with |r(71) — #'(i1)| > ny has Lebesgue measure o(y). It follows that
r’ satisfies the linear bound above a multiple of x. We then transfer the linear profile of r/
at scale x, given by [81, Theorem 5.1] or [81, Proposition 5.9], to r, contradicting the failure.
Hence the new comparison violates its comparison bound. By [81, Proposition 3.10], one
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of its minimizers then violates the linear bound, and the argument repeats with E’ in
place of E. The parameter range confines E between fixed multiples of n~5/6¥2" and
n~1/2, and each repetition multiplies it by at least n°/4. Since N§/4 > 5/2 > 1/3 — 2m for
N = [10/6], at most N repetitions are possible. Let kg > 0 be a fixed lower bound for the
residual matrix covariance and, when required, the residual matrix jump after the initial
comparison. Before n — oo, we fix ¢p > 0 so that Nc§ < min{1,x¢/2} and ¢ < p* — c,.
The total matrix covariance removed by the subsequent comparisons is then less than
ko/2, and the total field covariance added is less than 1. Together with the zero lower
radius for subsequent comparisons on the omitted lower interval, these bounds preserve
nonnegativity, monotonicity, and the fixed bounds on the total covariance throughout the
chain [81, Proposition 6.6, proof]. The conclusion is [81, Proposition 6.6]: every minimizer
at a positive strength satisfies the linear bound above A3, and (20.6) holds when the
comparison is admissible at every strength. The linear bound also holds, uniformly in
the parameters, for the comparisons with a low-field perturbation used below, which are
admissible only at their final strength [81, Corollary 6.7].

The lower bound. Let e = n~1/3,d = 5, and E = n=2/3¥2"5. OpenAl applies a com-
parison on all masses whose unperturbed paths (B2 — el|ys),0) are those of ¥y (e). It
combines (20.6) with the chord inequality

LT < fub ) L [ 00 (@)

valid for bounded nonnegative nondecreasing paths with b’ > b, W = wherever b’ = b,
and a finite right side [81, Lemma 7.1], and with [81, Proposition 6.6], which gives r < s
on [s/2,s] at a minimizer. The result is

Y, (c) — ¥ (0) > ces® — n2PF — ¢ 5/6+15m _ y=5/6+7m-+200

[81, Section 7.1, (30)]. The second term is smaller than the first by the factor p—8m+200,
Since ¥, is nondecreasing, we have ¥, (%) — ¥,(0) > ¥,(e) — ¥,(0), and the lower
bound in (20.5) follows.

The upper bound. An initial comparison on all masses, with dyy = n~1/6+25" bounds
¥, (e0) — ¥, (0), where g9 = n~1/3+40m 81, Section 7.2]. Starting at &9, OpenAl then
iterates

gr— e+ g, ge = 1 min{e, B> — ¢},

until B2 — e < n=°. Below p%/2 the parameter ¢ grows by the factor 5/4, and above it
pB* — & shrinks by the factor 3/4, so O(logn) steps suffice. Each step uses a comparison on
[s,1] with d = n=1/6+15m and E = n=2/3+10mg_ Tts lower radius is rmin = s/ (2M(s)) =<
n~1/6=35m=0 wwhere i1, = (nE)~! and M(1) is the upper bound on the derivative of the
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inverse quantile in [81, (5)]. The comparison also includes a low-field perturbation of
strength 6 € [0,1] on the lower interval [0,s), which lowers the matrix covariance on
that interval by fc; and raises the field covariance by Ocrrop [81, Section 7.3]. Here
¢, = 3min{e, B2 — ¢}, 19 = d*rmin/(2¢), and ¢ increases from 0 to 1 on [0,s]. These
comparisons are admissible at their final strength d?, and their minimizers satisfy the
linear bound above the scale d, uniformly in ¢ and 6 [81, Lemma 7.2]. This uses [81,
Corollary 6.7] at a fixed positive strength and requires no integration from strength zero.
On the lower interval, S; < Cd®/e for 0 < 1 < s [81, Lemma 7.3]. Integrating in 6
from 0 to 1, and comparing with ¥, (¢ + g.) by the chord inequality, OpenAl obtains [81,
Lemma 7.4]

sd®

(logn)® + n_m] .

By the bound on the derivative of ¥;, the last interval, of length at most n~>, costs at
most sn > /4. Summing over the steps, we have [81, Section 7.4]

¥, (152) —v, (O) <C [n—5/6+95m + n—5/6+65m+5(10g n)4 + n—5/6+27m+20(5 logn + n_SS} .
(20.7)
Table 20.1 lists the powers of n that enter the two bounds. In (20.7), the first term
dominates for large n, because 65m + ¢ and 27m + 200 are both smaller than 95m when
6 = m/10000; the logarithmic factors are absorbed by the remaining powers. Multiplying
(20.5) by ns = n%/6+5" turns the exponents —5/6 + 15m and —5/6 + 95m into 20m and
100m, and we obtain (20.2).

Table 20.1. The terms in the proof of (20.5) in [81, Section 7], with logarithmic factors and constants
suppressed. Here s = n =16+ gy = n=1/6425m o) — 5y =1/3+40m g — y=1/6+15m | — y=2/3+10mg,

and 7min < 1 1/675m=3 The middle column refers to the sections of [81].

Term In [81] Power of n
main term es® of the lower bound, ¢ = n=1/3  Section 7.1 —5/6 + 15m
error 1209F of the lower comparison Section 7.1 —5/6 +7m + 206
chord term segd3; of the initial comparison  Section 7.2 —5/6 +95m
error of the initial comparison Section7.2 —5/6+27m + 206
error n?%E of one step Section 7.4 —5/6 4 25m 4 200
sd® /e Section 7.4 —5/6 +55m

d/ (ns*min) Section74 —5/6+65m+ ¢

The order in which the parameters are chosen matters. In [81], m is fixed first and
6 = m/10000. Then the constants in the two-sided linear bound, the depth N, and the
coefficient cg are fixed, and only then does n tend to infinity. The resulting threshold in n
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is uniform in ¢, 0, the strength, and the minimizer. This uniformity is needed because the
number and the locations of the steps depend on n.

20.3 Log-concave augmentation

A two-sided bound on K;, at a single tilt does not by itself control Var(F,) or the typical
size of F, — [EF,;: a rare large positive deviation can dominate an exponential moment,
and a rare negative deviation can dominate the variance without changing the positive
exponential moment [81, Section 7.5]. The additional input is that F; has a log-concave
law after an independent exponential variable is added. This observation is due to
Aronow and Lopatto [8, Proposition 5.1, proof, Steps 1 and 2], and [81, Lemma 7.6]
states it in the present setting. Let £ be an exponential random variable with mean one,
independent of | and G. We set

1/2

Uy =F;+E=F,+pG+E,  ou= (Var(F,) +p*/2+1) (20.8)

Lemma 20.2 (Log-concave augmentation). Let n > 2 and B # 0. Then U, has a density
0n: R — (0,00) such that log oy, is concave. Moreover, EU,, = EF, + 1, Var(U,) = 02, and
for0 <t <1,

log Bet (U —BUn) — K, (1) — t —log(1 — ¢). (20.9)

Proof. We follow [8, Proposition 5.1, proof] and [81, Lemma 7.6]. The proof has three
steps: we write F;, as a convex function of a standard Gaussian vector, use the gauge
symmetry of the model to express g, through a single configuration, and then apply
Prékopa’s theorem.

Step 1: a Gaussian representation. Let7 =n(n—1)/2+1,and let ¢ = ((Jij)i<j, §o) be

a standard Gaussian vector in R” with G = 8o/ V2. For x € ¥, we define a, € R" by

(ax)ij = Bxixj/+/n for i < jand (ax)o = B/v/2. Then B(Hu(x) + G) = ay - g, and
F,=F(g), F(g)=log ) e"%.

XEX,

The function F is convex, as the logarithm of a sum of exponentials of linear functions.

Step 2: gauge symmetry. For y € X, let O: R" — R” be the linear map with (O,g);j =
yiy;gij for i < jand (Oyg)o = go. It is diagonal with entries +1. It is therefore orthogonal,
and it preserves the law of g. Writing yx = (y;x;)i<,, we have a, - Oyg = ay, - §. Summing
over x and using that x — yx is a bijection of ¥, we obtain F(O,g) = F(g).

The density of U, = F(g) + £ is the convolution of the law of F(g) with the density
e Y150y, namely

0n(z) =E[eF® 1 p ] =7 Y E[e™ 1 p)<yy],  zER

XEL,
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This expectation is finite, since its integrand is at most 1. Fix x, € X, and write a, = ay,.
For x € X, let y € X, be given by y; = x;x, ;, so that yx, = x. Using ay - ¢ = a.-0,g,
F(g) = F(Oyg), and the invariance of the law of ¢ under Oy, we find that

E[e™ ¥1(r(g)<z)] = E[e" M1 pi0,9<5)] = B[ 11r(g) <o) ]

All 2" terms of the sum are therefore equal, and

=2"2n)""2 [ © d Q) = _lsl? cg—2z¢1
on(z) = 2"(2m) . ©8:2) dg, (g,Z)—eXp{ o tacg Z} (F(g)<z}-
(20.10)

Step 3: log-concavity and positivity. The set {(g,z) € R"*! : F(g) < z} is convex, since
it is the epigraph of the convex function F. On this set, log ®(g,z) = —|g|*/2 +a.- ¢ —z
is concave, and © vanishes off it; that is, ©® is a log-concave function on Rt Since
F(g) > a-g, we have a, - ¢ —z < 0 wherever F(g) < z, and hence 0 < ©(g,z) < e~ 182/2
for every (g,z). Moreover,

/ O(g,z) dz = e~ 18/2Ha-g-F(g) < o~lsP/2,
R

Every slice ¢ — ©(g, z) is therefore integrable, and @ is integrable on R"*! by Tonelli’s
theorem. By Prékopa’s theorem [96, Theorems 6 and 8], the integral of a log-concave
function over some of its variables is log-concave in the remaining ones. Then (20.10)
implies that log o, is concave. To see that 0,(z) > 0 for every z, note that F(g) =
log Z,, + Bgo/ /2. For fixed ], the set of gy with F(g) < z is a half-line, since 8 # 0. By
Fubini’s theorem, {g : F(g) < z} has positive Lebesgue measure, and the integrand in
(20.10) is positive on it.

Finally, J, G, and £ are independent, EG = 0, E€ = Var(£) = 1, and Var(B8G) = /2.
It follows that EU, = EF, + 1 and Var(U,) = 02. For 0 < t < 1, we have Eet€—1) =
e '/(1—1), and (20.9) follows from the independence of FS and &. O

The next lemma collects the estimates for one-dimensional log-concave laws that
we need. It is a variant of [81, Lemma 7.7]; the tail bound in its proof is also in [8,
Proposition 5.1, proof, Step 3].

Lemma 20.3 (One-dimensional log-concave bounds). There exist universal constants
c1,¢2, P+, C1 > 0 with the following property. Let Z be a real random variable with mean y
and finite variance o> > 0, and suppose that Z has a density 0: R — (0,00) such that log ¢ is
concave. Then

HZ—p) < < a
log Ee <log3 <|t] < 20), (20.11)
log Ee!“=#) > tcy0 + log p. (t>0), (20.12)

2
P{z—r<Z<z+r}< Crr

(z€R, r>0). (20.13)
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In (20.12), the left side may be +-co.

Proof. We show that the lemma holds with

log 3 48 1 2

— , C = —, = —, prnd ,

o 4 ? ci ? 4/Cy Pr=0
" C, = (16+ 4)1/2 ¢y — 1082
1 — Cg 7 3 = 4 .

We first prove a tail bound and then the three assertions in order.

Step 1: an exponential tail bound. The function (x,y) — 1;,>,y0(y) is log-concave on
IR2. By Prékopa’s theorem [96, Theorems 6 and 8], the survival function Q(x) = P(Z > x)
is log-concave. It is positive, because ¢ > 0. By Chebyshev’s inequality,

3 1

Q—20)21-P(Z—pl220) > >, QUu+20) <P(Z—pl>20) < §
Let x > u + 20. Since log Q is concave, the slope of its secant over [y + 20, x] is at most
its slope over [y — 20, u + 207}, which is at most (log ; —log 3)/(4c) = —c1 /0. This gives

1 V3
< = —c1(x—pu—=20)/0c _ V2 —ci(x—p)/o
Qx) < 1¢ 1 C

7

where we used ¢?! = /3. The variable —Z satisfies the same hypotheses, with mean —p.
Applying the same bound to it and adding, we find P(|Z — u| > u) < (v/3/2)e~1*/7 for
u > 20. For 0 < u < 20, we have 2¢~“1%/7 > 2/./3 > 1. We conclude that

P(|Z — | > u) <27 9% (u>0). (20.14)
Step 2: small tilts. Let |[t{| < ¢;/(20) and ¢ = |t|. Writing el%# = 1+
fooo 665”1{‘Z_y|>u} du and using (20.14), we obtain
Ee!(Z71) < EelZ-M <1424 /we(f—fl/‘ﬂ” du=14+—2 <3
o o 0 ci/o—4

In the last inequality, we used ¢y /0 — ¢ > ¢1/(20) > ¢. This proves (20.11).

Step 3: positive tilts. We use the fourth-moment and positive-part argument of [81,
Lemma 7.7, proof]. Let Z=(Z- i)/ o, so that EZ =0and EZ? = 1. By (20.14),

N (0] N (o] 4
IEZ4:/ 4P P(|Z] > u) du§8/ ude 1 du:—fzcz.
0 0 c4
By Holder’s inequality with exponents 3/2 and 3, we have 1 = E[|Z|?/3|Z|*/3] <
(E|Z|)?/3(EZ*)'/3, which implies that E|Z| > Cz_l/z. The positive part Z, satisfies
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EZ. =E|Z|/2> C2_1/2/2 = 2¢p, because EZ = 0. We have Z, < ¢y on {Z < c2}. Using
this, the Cauchy-Schwarz inequality, and ]EZ%r < 1, we obtain

200 SEZ+ <0+ E[Z4150 )] S0 +P(Z 2 0)' 2

Rearranging, we find P(Z > c3) > ¢ = p.. For t > 0, restricting the expectation to
{Z > ¢}, we obtain Eet(?~1) = Ee!7% > ef%27p,  which is (20.12).

Step 4: the density. We adapt the log-density secant argument of [81, Lemma 7.7, proof],
using an arbitrary point in place of a mode. Fix z € R, and set £ = 4/9(z). Suppose that
o(z+¥) > 0(z)/2. Since log ¢ is concave, for 0 < y < ¢ we have

logo(z+y) > (1 — %) logo(z) + %log o(z+¢) > log @,
so that fZZMQ > lo(z)/2 = 2, which is impossible. We conclude that ¢(z + /) <
0(z)/2. For y > /, the slope of the secant of log o over [z,z + y| is at most its slope
over [z,z + /], which is less than —(log2)/¢ = —c30(z). Exponentiating, we find that
0(z+y) < o(z)e~ 3¢ for y > ¢, and by the same argument applied to y — 0(z — v),
also 0(z — y) < o(z)e=¢@¥ for y > (. Since the mean minimizes the mean square
distance, we have

> <E(Z-2)* < PP(Z 2| <) +2/;° Po(z)e2@Y dy

16 4 C?
+ = :
0(z)*  c3e(2)?  e(2)?

In the second inequality, we bounded (Z — z)? by #? on {|Z — z| < ¢} and used the two
exponential bounds on the complement. This shows that ¢(z) < C;/0c for every z € R,
and integrating over [z — r,z + r| proves (20.13). O

20.4 Proof of the fluctuation theorem

The argument below is that of [81, Section 7.6], with two elementary changes: we use the
constant bound (20.11) for small tilts in place of the quadratic bound of [81, Lemma 7.7],
and we remove the added noise through the inequality (20.17) below.

Proof of Theorem 1.6 from Proposition 20.1. The proof has three steps. We first bound o,
above and below, using the two halves of (20.2) together with Lemmas 20.2 and 20.3. We
then subtract the variance of the added noise to obtain the bounds on Var(F,). Finally,
we use the bound (20.13) on the density of U, to show that |F, — EF,| is rarely smaller
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than n1/6-7. Throughout, ¢y, ¢z, p«, C; are the universal constants of Lemma 20.3, and we

write
2

dg = ‘% +1, so that Var(F,) = 02 — dg.
By Lemma 20.2, the variable Z = U, satisfies the hypotheses of Lemma 20.3, with
u=EU,and c =0, > 1.

Step 1: bounds on ;. Fix 0 < m < 1/300, and let ¢, C, ny be as in Proposition 20.1. Let
w(t) = —t —log(l—t) for 0 < t < 1. Since w(t) = Y=, t*/k, we have

t2 ) 1
< < — < <t < - ).
Oswlt) sgq—g st (0=t<3)
By (20.9), logEe!(Un—EUx) — K, (t) + w(t). Let n; > ng be such that s, < 1/2 and
cn20m > log3 for all n > ny, and let n > ny. If s, < ¢1/(20,), then (20.11) and w > 0
imply that K, (s,) < log3, which contradicts the lower bound in (20.2). It follows that
on > ¢1/(2s,). On the other hand, (20.12) and the upper bound in (20.2) give

5120 +10g i < Ku(sn) + w(sn) < Crl" 41,

Using p. < 1 and n'%" > 1, we find 0, < C'n'%" /s, with C' = (C + 1 +1log(1/p.))/ca.
We have shown that

C2_1n1/6—5m <0, < C/Tll/6+95m (n > nl)' (2015)

Now fix # > 0, and let m = min{1/600,%/200}. Then 0 < m < 1/300, 5m < 5, and
95m < 1. Since n~5" and n~™ tend to infinity, (20.15) implies that there exists 12(83,77)
such that

nt/0=m < g, < pl/otn (n>n2(B,1)). (20.16)

Here m depends only on # and is chosen before n — oo; the threshold 1, depends only
on B and 7.

Step 2: the standard deviation and the variance. Fix 7 > 0. By (20.16) and Var(F;,)
02, we have Var(F,)"/2 < n!/%*1 for n > ny(B,n). For the lower bound, let #’
min{7/2,1/12}. By (20.16) with 5’ in place of 1, we have 02 > n'/3=21" for n > ny(B, 1').
Since 1/3 — 21" > 1/6 > 0, we have dﬁ < nl/ 3-21" /2 for all sufficiently large n, and then

<
)

Var(F,) = (71% _ dﬁ > %nl/S—zn/ > nl/3-21

The last inequality holds once n%/=21" > 2, which is true eventually because 25 — 21’ >
n > 0. Taking square roots, we conclude that nl/6=1n < Var(Fn)l/ 2 < /641 for all
sufficiently large n, for every fixed # > 0. This is (1.4). Applying it with #/2 in place of %
and squaring, we obtain n'/3~7 < Var(F,) < n'/3*7 for all sufficiently large n, which is
(1.5).
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Step 3: the typical magnitude. We have U, — EU, = (F, — EF,) + G+ (£ — 1). Let
r > 0and v > 0. On the event {|F, —EF,| < r} N{|BG| < v}N{|€ —1| < v}, we have
U, — EU,| < r+ 2v. A union bound, (20.13) with z = [EU,, and Chebyshev’s inequality
for BG and &, whose variances are 8%/2 and 1, give

d
< 2C1(1’+20) n B

n

(20.17)

Fix # > 0, and set 7; = min{x/4,1/48}, r = n'/®~", and v = n'. By (20.16) with 7; in
place of 17, we have ¢, > n'/6~" for n > n,(B,71), and then (20.17) gives

P (|F, — EE,| < n'/677) < 2C; (07 + 2101 ~16) + dgn 2N,

Since 771 —n < =3y /4 and 2571 — 1/6 < —1/8, the right side tends to zero. For the upper
tail, Chebyshev’s inequality and the bound on the variance from Step 2 give

Var(F,) <

1/6
P(|F, — EF,| > n'/™) < st =

for all sufficiently large n. Combining the two bounds, we find that P{n!'/®~" < |F, —
EF,| < nl/ 6+’7} — 1 for every fixed 17 > 0, which is (1.6). This completes the proof. [



SECTION 21

The finite-size mean bias

In this section, we prove Corollary 1.7, the lower bound with exponent 5/6 on the mean
bias A, g = Pg — pu(pB) stated in the introduction. Combined with the upper bound of
Aronow and Lopatto (Theorem 4.11), it shows that, for every fixed p > 1 and ¢ > 0,
we have 0131871’5/6’E < Appg < Cpn~7/10 for all sufficiently large n. If A, g = p—ato(l)
for some exponent a, then 7/10 < a < 5/6 (Remark 21.3). Corollary 1.7 follows from
the lower bound on the variance in Theorem 1.6 and from a variance-bias inequality of
Aronow and Lopatto (Proposition 21.1). The deduction itself is not new: Aronow and
Lopatto record it in [6, Section 1.6, p. 11], as a consequence of the variance exponent
stated in [81, Theorem 1.1]. Here we formally verify this deduction with a Lean proof that
follows the argument of Section 21.2 and composes the formal proof of Theorem 1.6 with
a formal proof of Proposition 21.1 (see Section 22.2). We include the short written proof
for completeness, and in Remarks 21.2 and 21.3 we discuss what it does not determine.
Section 23 returns to the exact exponent of the mean bias.

Recall from Section 3 that p,(8) = n 'EF,, with F, = log Z,, that Pg = lim, pn(B),
and that A, g = Pg — pu(B) > 0 for every n > 2 (see (3.4)).

21.1 The variance-bias inequality

Proposition 21.1 (Variance-bias inequality). Fix f > 1. There exists a constant cg > 0 such
that, for every n > 2,

Var(F,) + B%/2\5/4

Bup = Cp ( n ) '

This is [8, Remark 7.14, (7.68)], which restates [8, Lemma 7.4] in the normalization

of the log partition function. The normalization of [8, (1.1)] is ours: the Hamiltonian

is n=1/2 Y.i<jJijxixj, the partition function is a sum over X, with counting measure, 5

multiplies the Hamiltonian, and the Parisi value has the terminal condition log(2 cosh z).

The inequality (21.1) is [8, (7.68)] verbatim; there it is stated for every n > 1. The term

B%/2 is the variance of the completion G (Lemma 3.1), and Var(F,) + p%/2 = Var(FY)
for the completed log partition function F; = F, + BG.

We recall the argument of [8, Lemma 7.4], which works with the variable F;/p.

For t > 0, let A(t) = (nt)"'logEefi/F, and let A(0) = EF./(Bn) = pu(B)/B. Since

F;/PB is a convex Lipschitz function of a standard Gaussian vector, [8, Lemma 5.2],

21.1)
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which rests on W.-K. Chen’s convexity theorem for Gaussian logarithmic moments [37,
Theorem 1], shows that A is convex with A’(0) = V /2, where V = Var(FS)/(B°n).
By convexity, A(t) > A(0) +tV /2: a gain linear in t and proportional to the variance.
On the other hand, the finite-size comparison [8, (7.1)] and the fifth-order bound for a
scalar trial profile [8, Lemma 7.2, (7.3)] give A(t) < Pg/B + C#° for small + > 0. Here
C and the range 0 < t < t, of the trial bound depend only on . Subtracting, we see
that A, g/p is at least tV /2 — Ct°. The gradient of FS/p is a convex combination of
vectors of squared norm n/2, and the Gaussian Poincaré inequality [28, Theorem 3.20],
which is the Gaussian case of the Brascamp-Lieb bound in Proposition 4.21 [30], gives
Var(FS) < B%n/2; also Var(F¢) > Var(BG) = B*/2. We conclude that 0 < V < 1/2. With
¢’ = min{1, ¢, (4C)_1/4} and t = ¢’V1/4, we have t < t, and

Ai’l,,B > ilv5/4 . C(CI)SV5/4 > V5/4.

B 2

Since V = p~2(Var(F,) 4+ */2)/n, multiplying by B gives (21.1) with cg = (c'/4)p /2,
independent of n.

Cl
4

21.2 Proof of the mean-bias bound

Proof of Corollary 1.7. Fix B > 1 and € > 0. By the lower bound in (1.5), applied with
n = 4e/5, there exists ny(B,€) > 2 such that

Var(F,) > n!/3-4¢/5 (n > no(B,e)).

Since t > t>/4 is increasing on [0, c0), we may drop the term 82/2 in (21.1). Inserting the
variance bound, we obtain, for n > ng(B, ¢€),

_ _ 4 _ _
Bug > cp(nt/3 405 1) = oSl

where we used §(—3 — ¥) = —2 — &. Multiplying by n, we find nPs — EF, > cgn'/*™",

This proves Corollary 1.7 with cg. = cg and this threshold 7¢(B, ¢); only the threshold
depends on e. ]

If we use instead the earlier lower bound Var(F,) > cn*/15 of [8, Theorem 1.4], the
same computation yields A, g > ¢ n~11/12 which is how the lower bound on the mean
bias in [8, Theorem 1.4] is obtained there. Using the variance exponent 1/3 gives 5/6 + ¢
in place of 11/12, as already observed in [6, Section 1.6, p. 11].
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21.3 What the bound does not determine

Remark 21.2 (A positive variance prefactor). If there were a constant kg > 0 such that
Var(F,) > kﬁnl/ 3 for all sufficiently large n, the same computation would give

A > ey n=>/0 (21.2)

for all sufficiently large n. This is [6, (1.4), p. 11], where Aronow and Lopatto note that
it would follow from the positive limit of n~!/3 Var(F,) claimed in [82, Theorem 1.2].
Theorem 1.6 does not give such a prefactor: a variance equal to n'/3/ log n, for example,
is of the form n!/3t°() and inserting it in (21.1), we obtain (21.2) only up to the factor
(logn)~5/4. We therefore prove the bound with exponent 5/6 + ¢, not (21.2).

Remark 21.3 (The exponent of the mean bias). For every fixed p > 1, Aronow and Lopatto
prove that A, g < Cpn~7/10 for n > 2 [6, Theorem 1.1]. Combined with Corollary 1.7,
this bound implies that if An,ﬁ = n—+(1) for some exponent a, then 7/10 <a <5/6 [6,
Section 1.6, p. 11]. The exact exponent is not determined by these bounds. Franz, Parisi,
and Ricci-Tersenghi predict a = 3/4, possibly with logarithmic corrections [56, (13)-(17)];
this prediction is consistent with both bounds.



PART VI

Formal verification and open problems



SECTION 22

Formal verification

The assembled Palomar submission https://github.com/pmaronow/fluctuations-p
alomar exposes five claims through Solution.lean, selected by comparator. json; its
independent Challenge.lean contains those five claims. The combined package passed
the recorded checks on 19 October 2026 (20 October UTC), for proof-source commit
5551e62264a270fd5dcd396£36389eaf77eddebc. The default build succeeded using
unchanged compiled objects, and a strict axiom audit accepted all five exports with
only propext, Quot.sound, and Classical.choice. A fresh protected Comparator run
compiled the independent Challenge, compared the five statements and their complete
reachable helper dependencies, and replayed the Solution export through Lean’s kernel,
NanoDa, and con-ron. All three accepted it. The records are published at https:
//github.com/pmaronow/fluctuations-palomar/tree/351cc102439ff1d741d4240391d
fb62258605b4d2/verification. All Lean sources and build/comparison controls are
unchanged from the verified proof-source commit. These checks concern the combined
tive-claim package; the source-package checks below, including the historical 47-claim
upper-bound check, retain their original scope.

In this section, we describe formal proofs of the four results Theorems 1.1 and 1.6
and Corollaries 1.2 and 1.7 of the lower bound and the fluctuation part in the Lean 4 proof
assistant [48], built on the Mathlib library [108]. No argument elsewhere in the paper
depends on this section. In Section 22.1, we recall what OpenAl’s public formalization
proves. In Section 22.2, we state the four formal theorems, explain how they correspond to
the statements of this paper, and describe how they were checked. Section 22.3 compares
the formal proof of Theorem 1.1 with the proof in this paper, and Section 22.4 describes
the mathematics that the formal proof of Theorem 1.6 had to supply beyond OpenAl’s
formalization. Section 22.5 describes the upper-bound formalization, and Section 22.6
lists what is not formally verified.

22.1 OpenAl’s formalization

OpenAl’s public repository [83] contains Lean formalizations accompanying [77, 81].
For the barrier, the theorem 0AI.SK.main, in the file lean/0AI/Probability/SKBar
riers/Main.lean, states that for every p > 1 two quantities tend to one: the Gibbs
mass, averaged over the disorder, of the initial states whose total variation distance from
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i/ at continuous time exp(n'/1%00) is greater than 1/4, and the same mass with the
distance after |exp(n!/1999) | discrete attempts. This is the formal counterpart of [77,
Theorem 1.1]; the repository’s scope document lean/docs/227.md describes it.

For the fluctuations, the theorem main_of positiveLaplaceWindow, at line 294 of 1ean
/0AI/Probability/SKFluctuations/EventuallyNatPos.lean, has the hypothesis hw:Po
sitiveLaplaceWindow and the conclusion MainFluctuationStatement. Both propositions
are defined in the file Spin.lean of the same directory, at lines 453 and 531. The
proposition PositiveLaplaceWindow is the statement of Proposition 20.1, for every > 1
and every 0 < m < 1/300, and MainFluctuationStatement is the conjunction of the three
assertions of Theorem 1.6, for every p > 1 and every # > 0. MainFluctuationStatement
uses the log partition function before completion, normalized as log(2~" Y, ePH(*)) =
F, —nlog2, which has the same variance and the same centered fluctuations as F.
PositiveLaplaceWindow uses its Gaussian completion F;, — nlog?2, whose logarithmic
moment generating function after centering is K,. OpenAl’s formalization proves the
deduction of Theorem 1.6 from Proposition 20.1 given in [81, Sections 7.5 and 7.6], of
which Sections 20.3 and 20.4 give a variant, but not Proposition 20.1 itself. Aronow and
Lopatto inspected this directory and found no proof of the hypothesis there [6, Section 1.6,
footnote 1]. In the paper [81], by contrast, Proposition 20.1 is proved, as summarized in
Section 20.2.

22.2 Statements of the formal results

We originally formalized the four results in two source packages, one for Theorem 1.1
and Corollary 1.2 and one for Theorem 1.6 and Corollary 1.7. Both use Lean version
v4.35.0-rc2 and Mathlib at commit 065356127b1dc0016f66b7283ceOce2c4055aa55.
Both include OpenAl’s Lean sources at commit fd4aeeb2ee4fc729c18d98444fed42
fd0529eeeb as a dependency, adapted to the module system of this version of Lean.
The second package also depends on the first, which contains the formal proof of the
variance-bias inequality.

The barrier theorem. The theorem SKBarriers2.mainStatementSevenThirty has type
OAI.SK.Strengthened.MainStatementAt(7/30). This proposition states that for every
B > 1 there exists A > 0 with the following property: for every T € (0,1/2), the two
quantities

/ Z 7T](x) 1{df(x,exp(An7/30))>T} IP( df), / Z n](x) 1{d£isc(x/LeXP(A”7/30)J)>T} ]P( dJ)
XEL, XEL,

tend to one as n — oo. These are the two probabilities in Theorem 1.1, written as

in (3.16), and A plays the role of Ag. As in Theorem 1.1, the coefficient is chosen

before the threshold 7, and the same coefficient serves both clocks. The disorder law,
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the Hamiltonian, the Gibbs measure, the two heat-bath kernels, and the total variation
distances are those of OpenAl’s development. They agree with the definitions in Section 3:
the partition function Z, is a sum over X, with counting measure, one discrete step is
an update attempt at a uniformly chosen site, an attempt that leaves the configuration
unchanged is counted, and the continuous-time kernel is given by (3.15). Both displayed
quantities are instances of a definition in the development that takes the coefficient, the
exponent of 7, and the threshold as arguments. The development proves that the instance
with coefficient 1, exponent 1/10000, and threshold 1/4 is the corresponding quantity
of OpenAl’s theorem. The theorem SKBarriers2.subcriticalStatementSevenThirty,
of type OAI.SK.Strengthened.SubcriticalStatementBelow(7/30), is Corollary 1.2: the
same conclusion with coefficient one, at the time horizons exp(#n*) and |exp(n") |, for
every 0 < x < 7/30. The two theorems have no hypotheses.

The fluctuation theorem. The fluctuation theorem is the declaration 0AI.SKFluctuat
ions.LaplaceWindowFormalization.main_fluctuation_statement_unconditional_ o
riginal_q in the module SKProof.0OriginalQUnconditionalMain. Its type is OAI.SK
Fluctuations.MainFluctuationStatement, the definition of OpenAl’s development
described in Section 22.1, and it has no hypotheses. The identifier is only a locator; its
parts are not used as terminology in this paper. In MainFluctuationStatement, the
bounds on the standard deviation and on the variance come with separate thresholds
in 1, and their maximum serves as the threshold 1y (B, ) of Theorem 1.6. The proof of
the theorem establishes PositiveLaplaceWindow and then applies OpenAl’s theorem
main_of_positiveLaplaceWindow. In other words, our formal proof of Theorem 1.6
consists of a formal proof of Proposition 20.1 together with OpenAl’s formal proof of the
deduction.

The mean-bias corollary. The declaration 0AI.SKFluctuations.LaplaceWindowForm
alization.mean _bias_lower_bound unconditional, in the module SKProof .MeanBi
asLowerBound, has type OAI.SKFluctuations.MeanBias.LowerBoundStatement. This
proposition states that for every p > 1 and every & > 0, there exist ¢ > 0 and g such that
cn /07 < lim pu(B) —pa(B) (1= no),
m—00

where we write p,(8) = n 'Elog Y cs ePHn(*) with OpenAl’s disorder law and Hamil-
tonian, which are those of Section 3. Since Pg = lim;, p,(B) by definition, this is Corol-
lary 1.7. The development proves that this limit exists and equals the infimum of the
Parisi functional, as in Theorem 4.4.

To prove this bound, we follow the proof of Corollary 1.7 in Section 21.2. We combine
our formal proof of Theorem 1.6 with the theorem QuantitativePaper.short_varian
ce_mean of the Lean development [7] accompanying [6], which is a formal version of
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Proposition 21.1. That theorem concerns the variable F,/B: for every By > 1, there exists
¢ > 0 such that

C(Var(Fn/,B) + 1/2)5/4 < Anp
n B

for every n > 1 and every B > Bo. Since Var(F,/B) +1/2 = B~2(Var(F,) + p*/2), at a
fixed B this is (21.1) with ¢g = cf~3/2. The module SKProof .MeanBiasBridge proves
the identities that connect the two developments: their disorder laws and Hamiltonians
coincide, their expected pressures agree, and OpenAl’s log partition function is F, —
nlog?2, so that its variance is Var(F,). As in Section 21.2, the lower bound on the variance
in Theorem 1.6, with 17 = 4¢/5, then gives the exponent —5/6 — e.

Axioms and the independent check. The four theorems use only the three standard
axioms propext, Classical.choice, and Quot.sound of Lean’s logic. Since they also have
no hypotheses, every result that their proofs use is proved in Lean, in the two packages
or in their dependencies. The upper bounds on the mean bias and on the variance in
Theorems 4.10 and 4.11 and the variance-bias inequality enter the formal proofs as Lean
theorems. The first and the last of these come from [7].

In their source packages, the four theorems also passed an independent check, which
has three parts. First, we wrote out their statements a second time, with every definition
that they involve, in separate files that import only Mathlib and none of our proofs. For
the barrier, these are the definitions of the disorder law, the Hamiltonian, the Gibbs
measure, the heat-bath kernels, the total variation distances, and the two quantities
displayed above. For the fluctuations and the mean bias, they are the definitions on
which MainFluctuationStatement rests, copied from OpenAl’s sources at the commit
cited above, and the definitions of the pressures p,(B) and of their limit. A comparison
confirmed that each proved theorem has exactly the statement written out in this way.
Second, the same comparison confirmed that the proofs use no axioms other than the
three above. Third, the statements and proofs of the theorems were exported from the
compiled packages, with every declaration on which they depend, including the proofs
of all lemmas that they use. This export was checked again by three type checkers for
Lean’s logic: Lean’s own kernel and the external checkers nanoda and con-ron. All
three accepted the barrier statements and, in a separate comparison, both the fluctuation
theorem and the mean-bias corollary. Declarations of the packages that these proofs do
not use are not part of the check.

22.3 The formal and the written barrier proofs

The formal proof of Theorem 1.1 does not follow the proof in this paper in every step.
The paper proves the local three-replica expansion of Proposition 7.13 with a remainder
O(h*k?), where h is the width parameter and k the relative imbalance of (7.1), by estimates
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for smooth limiting flows. The formal proof instead works with finite chains of Gaussian
integrations, using the hierarchical recursion of [77, Section 2] and its accompanying
Lean development [83]. It proves the upper bound contained in (7.35) for these chains,
at the ratio ¢ = 1/2 used in the dynamical argument and on a smaller range of the
relative imbalance k. Its remainder is of order h”/2k? + h3|k|? instead of h*k?, up to an
additional error that tends to zero as the length of the chains tends to infinity. Only this
upper bound enters the proof of the uniform cubic deficit in Proposition 7.15, where the
remainder must be small compared with #3k?. The weaker remainder has this property
when & and |k| are small. Either estimate suffices for Theorem 1.1; they lead to different
constants, not to a different exponent.

In the final counting step, the formal proof and Section 12 use the same kind of count.
Only the first reference configuration of each block is counted, and the sign obstruction
follows, as in Proposition 12.2, once a count of the form (12.2) is less than one. The formal
proof passes through finite grids of threshold values, while Section 12 uses the uniform
law of the thresholds directly. We conclude that the formal proof certifies Theorem 1.1
and Corollary 1.2, not every intermediate estimate in the paper’s proof of them.

22.4 The formal proof of the two-sided bound

Our formal proof of Proposition 20.1 follows the route of [81] summarized in Section 20.2,
and its mathematics is that of [81]. We do not claim a new proof of Proposition 20.1 or of
Theorem 1.6, and we do not claim to have found or repaired a gap in the argument of
[81]. What the formalization supplies is a complete treatment of the particular variational
problems to which [81, Section 7] applies the general results of [81, Sections 3-6]. A
paper proof can handle these problems by checking that they satisfy the hypotheses of
general statements. In the formal proof, each such check is carried out in full detail. We
now describe these problems and the cases that arise, in the notation of Section 20.2.

The comparisons and their minimizers. The upper bound in Proposition 20.1 rests on
the comparisons of [81, Section 7.3]. For each ¢ € [ey, %) and 6 € [0,1], we minimize a
functional of the form [81, (6)] over overlap quantiles r on the mass interval s, 1]. The
lower radius is 7(s) = min = %/ (2M(s)), and the low-field perturbation of strength
6 acts on [0,s). The general results of [81] are stated for the comparison families of
[81, Definition 6.1], which allow a positive lower radius rmin and an omitted lower
interval. All overlap moments in them refer to minimizers of the perturbed paths. In the
formal proof, we establish their hypotheses and conclusions for the minimizers of these
particular functionals and for the finitely many successive comparisons built from them.
For 6 = 0, and for the successive comparisons, whose unperturbed paths are nonnegative
and nondecreasing, we do this throughout the strength interval 0 < A < d2. For 6 > 0,
we use the two-sided linear bound only at the fixed final strength A = d2, uniformly
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in ¢, 8, and the minimizer. We use neither a pressure at the unperturbed paths nor an
integration in the strength from zero. This restriction is necessary. Let ¢5 be the function
e of Section 20.2 at strength A. Since eX(rmin) = A for large n, the perturbed field path is
nondecreasing at s only if Amin > fcrro, that is, only if A > Ocrd?/ (2e).

In the formal proof, we use the strength profile e5 (1) = Af(Ar/d®), where f(t) =1 for
t <1and f(t) = (1+1logt)/t for t > 1. This function has the monotonicity properties
required of the profile f in [81, (6)]: its logarithmic slope —tf'(t)/f(t) equals O for t < 1
and logt/(1+1logt) for t > 1. It is continuously differentiable but not smooth at t =1,
and the parts of the argument that use the profile were carried out for this choice.

The three cases. Consider a minimizer at strength A and a mass x > A5 at which the
two-sided linear bound fails, while it holds above 2x, as in the propagation argument of
Section 20.2. There are three cases.

1. Comparable strength at a small scale: x — 0 and e;(x)/x* is bounded below. This
case is excluded by the linear limit of [81, Theorem 5.1], which has to be proved
for minimizers with the positive lower radius rmin. Terms involving rnin enter as
multiples of Afmin, and they are negligible at the cubic scale. To see this, recall from
[81, (3) and (5)] that

nE 1 (o X
EZ \/d_ s a*:E/ L:mln{u*,ﬁ},
and that the upper bound on the derivative of the inverse quantile is
osratde A
M(i) =n [—L +E(u+u*)].

Since M(s) > n%il./L and rmin = i/ (2M(s)), and since x > A; > n’x > x for
A < d?, we have
~ AL 4L B a8
AMin < < < = .
fmin =508 = 208 = 28 = 20
We use the one-site cavity estimate of [81, Proposition 4.1] at the two scales x and ¥ =
max{x,/e;(x)}, and X/x may tend to infinity; for example, ¥/x = n5"=% when A =

d? and x = A . The identification of the limiting scalar and overlap distributions [81,
Lemma 5.4] and the first variations on gaps of the limiting support [81, Lemma 5.6]
are carried out for these minimizers and their admissible competitors.

2. Vanishing strength: e;(x)/x*> — 0, either with x — 0 or with x bounded below.
The next comparison is built from the perturbed paths of this minimizer, as in
[81, Lemma 6.2]. The alternative described in Section 20.2 is then followed for
a fixed number N = [10/6] of successive comparisons [81, Lemmas 6.3-6.5 and
Proposition 6.6]. At each stage, we exclude a violation with strength comparable to
the scale as in the first or the third case.
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3. Macroscopic scale: x and e;(x)/x* are bounded below, and d* < p? — ¢, for a fixed
cx > 0. We exclude this case using the convergence of the minimizers to the quantile

function of the Parisi measure [81, Proposition 5.9], applied to the comparison at
hand.

The successive comparisons follow one of the two covariance alternatives of [81, Defini-
tion 6.1 and Corollary 6.7]. If e < B2/4, the perturbed matrix covariance is bounded below
by a fixed positive constant, and they act on all masses. If ¢ > 82 /4, they act only on [s, 1],
with lower radius zero, and the matrix covariance has a jump of at least 2/4 — d? at s.
We then choose the coefficient ¢g so that the total matrix covariance Nc3 removed by the
successive comparisons is less than half of a fixed positive constant that bounds this jump
from below; their perturbed matrix paths therefore remain nondecreasing at s. For 6 > 0,
we establish the two-sided linear bound at the fixed final strength d? [81, Lemma 7.2]
and the bound S; < Cd®/e on [0,s) [81, Lemma 7.3], uniformly in ¢ and 6. These two
estimates enter the integration in 6 of [81, Lemma 7.4]. As in [81], the constants in the
two-sided linear bound, the depth N, and the coefficient ¢ are fixed before n — co. The
final threshold in 7 is uniform in ¢, 6, and the minimizer, and in A over the strengths at
which each comparison is used.

22.5 The upper bound

The proposition SKConstants.0OptimizedSKTypicalStartStatement, defined in SKCons
tants/SKModel.lean, states that, for every f > 1 and every w € (0,1/4),

P x, < {d (Xo,exp(n'~)) > 1/4} — 0.

The declaration uses c for the parameter denoted w here, with both B and c fixed before
n — oo,

In the formal model, the variables g;; are independent standard Gaussians, and the
completed matrix and Hamiltonian are
8ij + &ji c 1T

, Hi(x) = =x"Wx,

/21’1 g( ) 2
including its diagonal, with B outside the Hamiltonian. For i < j, we define J;; = \/n Wj;.
These couplings are independent standard Gaussians, and

Wij =

1
HS(x) = Hj(x) + SUW,  Zi= PEW/27,
The trace term is independent of x and cancels in the Gibbs normalization, as in
Lemma 3.1(b), and in every energy difference. The Gibbs probabilities and flip rates
coincide with those of Section 3. The same holds for the semigroup and the event defined
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by the total variation distance from a fixed initial spin. The formal generator is n(K/ — I),
so each site has rate one, as in (3.12). Its joint law samples the completed matrix and
then a Gibbs spin. By integrating out the independent diagonal, we obtain the joint law
of Definition 3.3. The primitive representation in Section 13.1 uses the same completed
matrix law. The initial spin is fixed before its transition law and total variation distance
are formed. By the complementary form of Lemma 3.4, the displayed limit is Theorem 1.3.
The formal sequence is also defined at sizes zero and one, which does not affect the limit.

The theorem SKConstants.Completion.Main.optimizedSKTypicalStartStatement
_holds proves this proposition without additional hypotheses. The original upper-bound
package at commit 352426b9007b6bbb31a3c8cfe6887caadbadf3fd was checked on 19
October 2026, using Lean version v4.35.0-rc2 and Mathlib at commit 065356127b1dc0
016£66b7283ce0ce2c4055aab5. A fresh build succeeded at this revision. The package’s
Challenge.lean contains 47 independently stated claims and imports only Mathlib. Its
definitions explicitly include the completed disorder law, Gibbs kernel, semigroup, total
variation distance, and joint probability. The official Comparator confirmed equality of
the proved statements and these independent statements, including their definitions. The
axiom audit of all 20,281 exported development declarations in 1,605 modules found only
propext, Classical.choice, and Quot.sound; the main theorem has exactly these three
axiom dependencies. The same Comparator run checked all 47 claims and their proof
dependencies with Lean’s kernel, NanoDa, and con-ron. All three accepted them. The
upper-bound theorem is also one of the five final statements checked in the combined
package described at the start of Section 22.

The formal proof follows the route of Part IV. It constructs Brownian motion, proves
the scalar and Gaussian-query laws, establishes the fine entropy and sharp coarse esti-
mates, and combines coverage and the connecting sequence with the finite-chain mixing
reduction. The steps are organized as separately proved statements and assembly theo-
rems, whose hypotheses are supplied by the final proof. The parameter choice used by
that proof is described in Section 22.6. The development includes Ezzeri Esa’s Stochastic-
Calculus library and adapted OpenAl Lean modules, both under the Apache-2.0 license.
Intermediate estimates of the written proof are checked only insofar as they enter the
formal proof or are separately stated formal results.

22.6 Scope and availability

The combined check concerns the five final statements described above; the source-
package checks of Section 22.2 concern the four lower-bound and fluctuation results
described there. Intermediate results in their proofs, such as Proposition 20.1, are checked
only as parts of these proofs. The quantitative and almost-sure forms in Theorem 12.6
are not formally verified. These are the bounds on the probability of the exceptional
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disorders and on the Gibbs mass of the exceptional initial states, the lower bounds on
the distance that tend to 1/2, the extension to the Metropolis dynamics and to other
single-site dynamics with bounded rates, the bound on the relaxation time, and the
almost-sure statements for arbitrary couplings of the disorders across system sizes. The
sharper local expansion of Proposition 7.13 is not formally verified either; see Section 22.3.
The proposition MainFluctuationStatement concerns exponents only, and the limit law
and the positive variance prefactor claimed in [82] are not part of it. The proposition
LowerBoundStatement contains the loss n™¢ for an arbitrary € > 0, and the bound (21.2),
which would follow from a positive variance prefactor, is not part of it.

Corollaries 1.4 and 1.5 are not separately formalized. The development proves admis-
sibility of the affine family in Proposition 19.2 throughout 0 < ¢, < 1/80, including the
choice ¢, = (1/4 — w)/20. The final proof of Theorem 1.3 instead uses the same affine
family at min{1/2000, (1/4 — w)/20} and proves the target for every w € (0,1/4). A
separate formal result characterizes the open range of the development’s strict estimate
system, and another checks an explicit rational instance. The ancillary calculation de-
scribed after Proposition 19.2, including every identity for Table 19.1, is not a separately
certified formal statement.

OpenAl's Lean sources [83] and the development [7] are public. The combined
sources, independent Challenge.lean, and verification records are available in https:
//github.com/pmaronow/fluctuations-palomar; the records identify the checked
proof-source revision and the scope of each check. The original two source packages
and the historical upper-bound package are maintained in the private repository https:
//github.com/pmaronow/fluctuations-temp. The latter was checked at commit
352426b9007b6bbb31a3c8cfe6887caalbadf3fd, in its glauber/lean directory. The
historical records remain available from the authors.


https://github.com/pmaronow/fluctuations-palomar
https://github.com/pmaronow/fluctuations-palomar
https://github.com/pmaronow/fluctuations-temp
https://github.com/pmaronow/fluctuations-temp

SECTION 23

Open problems

We collect some questions that this paper leaves open. The first four concern the dynamics,
and the last two concern the law of F, and the mean bias. We use the mixing times from
a fixed configuration with threshold 1/4 defined in (3.14).

The exponent of the typical mixing time. By Corollary 1.5, for every fixed p > 1 and
every fixed w € (0,1/4), the realized initial configuration Xy ~ 7/ satisfies e <
T/(Xp) < e with probability tending to one. The same bounds hold in discrete time,
with the integer parts of the two time horizons. We do not know whether there exists
an exponent { such that log T/(X,) = né*°r(1), in the sense of Section 3.5. If it exists,
then 7/30 < < 3/4. The numerical and analytical work cited in Section 1.3 suggests
that ¢ = 1/3 [18, 19, 65, 76]. Billoire also studied the distribution of the logarithm of the
relaxation time over samples of the disorder [18]. In the same way, one may ask for the

fluctuations of log T/ (Xp) over | and X.

The limits of the present argument. In the proof of Theorem 1.1, the upper bound on the
mean bias is used to make the cubic deficit, of order p? at the scale p = Rn~*, dominate
Ay,p. Suppose more generally that A, g < Cgn™7 for some fixed v > 0, and retain the
variance bound Var(F,) < C,n”/15. We set the tolerance of the overlap constraints at
tixed scales to 7, = n~¢, where the exponents (A, ¢) satisfy (10.10) and 3A < v; that is,

0<A<Yy/3, A< 1/4, A < ¢ <min{1/4,31A/2}.

We check that the conditions on the scales in the proof of Theorem 1.1 still hold. In-
deed, the interval for ¢ is nonempty; it ensures that 17, = o(p), p®° = o(n2), and
np*/logn, nyr/logn — oo; and the Chebyshev bound for the denominator vanishes
since A < 1/4 < 23/90. Choosing R with a fixed margin when 31 = v, we obtain
the time exp(An*) for some A > 0. The barrier exponent is therefore one third of the
exponent of the upper bound on the mean bias, as long as this third is below 1/4: the
case 0 < v < 3/4 permits A = /3, while v > 3/4 permits every fixed A < 1/4. In the
latter case, choosing a slightly larger admissible power and using the contraction of total
variation also gives the time exp(n*) with coefficient one. The upper bound n~7/10 of [6,
Theorem 1.1] is the case v = 7/10, and we obtain the exponent A = 7/30 of Theorem 1.1.
The exponent 1/4 itself is not reached: at p = Rn~1/4, the quantity np* is bounded, and
the union bound over polynomially many constrained partition functions in the disorder

324
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event fails. The prediction A, g ~ n—3/% of Franz, Parisi, and Ricci-Tersenghi [56] lies
exactly at this threshold. We expect that the exponent 1/4, and the value 1/3 suggested
by physics, can be reached only with new ideas, such as overlap constraints with a larger
pressure deficit or bounds on constrained partition functions that hold simultaneously
without a union over constraints.

For the upper bound, the sufficient conditions of Proposition 19.2 require

w<q<sb<sseq<e<uE<kf/2§1/4.

Both arguments stop at the exponent 1/4. We do not know whether this coincidence has
a common explanation.

Dependence on the temperature. The coefficient Ag depends on B through the scalar
Parisi problem, through the constant in the upper bound on the mean bias of [6], and
through the constant in the upper bound on the variance of [8]. The estimates used here
do not control these constants uniformly as § | 1 or f — co. At B = 1, the mixing time
is n2/3+0(1) [78, Theorem 1.1]. Billoire’s simulations with binary couplings suggest an
approximate collapse of the centered variable log 7; — log T after division by n'/3(g — 1),
with visible corrections near the transition [18, equation (6), Figure 3 and the following
discussion]. Here 7; is an equilibrium autocorrelation time that depends on the disorder
sample, and log T is the disorder average of log 7. We ask for a description of the
crossover between the two regimes in a window of temperatures around g = 1, and for
bounds that remain effective as § — oc.

Worst-case and typical initial configurations. Sellke proved that the mixing time from
the worst initial configuration is exponential in n when p exceeds an absolute constant [99,
Theorem 1.1]. By Theorem 1.3, the mixing time from a typical equilibrium configuration
is at most exp(n!~%) for every fixed w € (0,1/4), with joint probability tending to one,
whereas Sellke’s worst-start bound is exponential in 7 at sufficiently large 8. For every
B > 1, Theorem 12.6 implies that, with probability tending to one, the relaxation time of
the heat-bath and Metropolis dynamics is at least A% (Cn”/3), so that their spectral
gaps are at most Cn’/ 30p=An" g the spectral gap exponentially small in n for every
B > 1, and is the mixing time from the worst initial configuration exponential in n? The
sufficient hypotheses of [16, Theorem 1.9] include the vanishing of the second derivative at
zero of the covariance function, and exclude the quadratic covariance of SK. Their general
overlap-barrier criterion [16, Theorem 1.3] remains available if its barrier hypothesis can
be verified. A second question concerns the size of the distance. By Theorem 12.6, the
distance from equilibrium of the chain started from most initial configurations is at least
1/2 — Ce=""™ at every time t < eA"" The value 1 /2 comes from spin-flip symmetry,
which gives Gibbs mass at least 1/2 to every half-space {y : R(v,y) < 0}, and it is the
limit of the argument. Does the conclusion of Theorem 1.1 hold for every fixed T < 1?
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The limiting law of F,. Theorem 1.6 identifies the exponent of the fluctuations but not
their law. OpenAl states that n~!/3 Var(F,) converges to a positive constant a,(8), and
that (F, — EF,)/+/Var(F,) converges in law to a nondegenerate limit vg [82, Theorems 1.1
and 1.2]. We do not use these statements. The limit v4 is not identified with a known
distribution. Parisi and Rizzo predicted upward deviations of F,/n with speed n and
power 6/5, and downward deviations with speed n? and power 12/5 [94, equations (12)-
(15)]. If these tails match the typical fluctuations, the right and left tails of vg should be of
the forms exp(—cx®/%) and exp(—cx'?/%). This conditional passage from large-deviation
tails to a typical scale follows the matching argument of [93, Section VI]. On the rigorous
side, [8, Theorem 1.5] gives two-sided bounds with the power 6/5 on the probability that
F,/n exceeds Pg+x, for x in a range Cﬁn_z/ S<x< xg. The lower end of this range is
of the order of the upper bound on the mean bias in [8, Theorem 1.4]. Bounds of this
type for deviations from EF,/n, down to the fluctuation scale n~5/¢, would make the
matching argument of Parisi and Rizzo rigorous for upward deviations.

The exponent of the mean bias. By Corollary 1.7, we have A, g > cﬁlsn_5/ 6=¢ for every
fixed ¢ > 0, and by [6, Theorem 1.1], we have A, g < Cyn~7/10 If Npp = n—at°() for some
a, then 7/10 < a < 5/6. Franz, Parisi, and Ricci-Tersenghi predict a = 3/4, possibly with
logarithmic corrections [56]. The lower bound cannot be improved by the variance-bias
inequality (1.7) alone. Since Var(F,) = n'/37°(1), this inequality gives no lower bound
with an exponent smaller than 5/6, and such a bound would require a different argument.
On the upper side, the discussion in [6, Section 1.4] explains which features of the proof
of [6, Theorem 1.1] account for the difference between 7/10 and 3/4. The estimates there
do not control the constants uniformly as § — oo, so the corresponding question for the
ground-state energy is also open.
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