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ABSTRACT. A major open question in statistical mechanics, known as the Gaussian spin wave conjecture,
predicts that the low temperature phase of the Abelian spin systems with continuous symmetry behave like
Gaussian free fields. In this paper we consider the classical Villain rotator model in Z%,d > 3 at sufficiently low
temperature, and prove that the truncated two-point function decays asymptotically as |;r|2’d, with an algebraic
rate of convergence. We also obtain the same asymptotic decay separately for the transversal two-point
functions. This quantifies the spontaneous magnetization result for the Villain model at low temperatures
and constitutes a first step toward a more precise understanding of the spin-wave conjecture. We believe that
our method extends to finite range interactions, and to other Abelian spin systems and Abelian gauge theory
in d > 3. We also develop a quantitative perspective on homogenization of uniformly convex gradient Gibbs

measures.
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1. INTRODUCTION

1.1. Rotator models and the spin wave picture. Rotator models, such as the XY and the Villain
models, have drawn considerable attention from distinct research communities in mathematical and theoretical
physics. They are of much interest in statistical mechanics, as they exhibit new types of phase transition for
ferromagnetic systems and can be applied to the design of novel materials. A canonical rotator model is the
XY model defined as follows: given a finite set U € Z?, we assign to each function 6 : U — (-7, 7] satisfying
0 = 0 on the external vertex boundary AU the energy

Y(0):== 3 cos(O(x) - 0(y)),

xz,yeU*
T~y

where U* := U n9U and the notation x ~ y means that the points « and y are nearest neighbor in the lattice Z.
The Gibbs measure of the XY model with zero boundary condition at inverse temperature 8 > 0 is then defined
the probability distribution

1
(1.1) dpy 1 (d0) = —~ exp (-BH{ Y (0)) [] d6(x)Lgp,y-0-
Zﬁ,U xeU
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The XY model can be equivalently seen as a spin system with spin valued in the circle S! by setting S, = e+,
In this article, we will be interested in another closely related rotator model, the Villain model [90] is defined
by the Gibbs weight

(1.2) dpg iy () := Zvlu [T vs(0(2) - 0(y)) dO(x) L), =,
Ty
where is the heat kernel on S' defined according to the identity
(1.3) v3(0) = ). exp (—§(9+27rm)2).
meZ

The two models belong to the class of spin systems with continuous Abelian symmetry. They exhibit a
similar behavior and have been extensively studied in the literature. We collect below some of their main
features.

Since the spins take values in the compact space S!, the existence of a thermodynamic limit for the XY
model (i.e., an infinite-volume limit as U — o0) is guaranteed along subsequences by standard compactness
arguments. It is additionally known that this limit is unique, and we denote it by ué( Y (see [78]). The Griffiths
correlation inequalities [57, 25, 78] imply that that the expected value of the spins and the two-point function
are monotone in the domain U and in particular show the convergences

(S >“’/)3“[; UT>Zd (Sw>l‘*f?(y and <Sw . S"’)Hff,}z; UT—Z)d <S$ . Sy)ﬂfg(y .
The same results hold for the Villain model, and we denote by ,u}; the corresponding thermodynamic limit!.

In two dimensions, the Mermin-Wagner theorem [77] shows that there is no continuous symmetry breaking
at any temperature, i.e., for any g > 0,

(1.4) (Su),xv = 0.

In particular, the system does not undergo an order/disorder phase transition. Nevertheless, the system is
known to exhibit a phase transition of a different type, characterized by a different asymptotic behavior of the
correlation function: there exists a critical inverse temperature 3. € (0,00) such that in the low temperature
regime (5 > 3.), the two-point function (S, - Sp) s decays polynomially fast (which characterizes a so-called
topological long-range order [71]), while, in the high temperature regime (8 < ..), the two-point function decays
exponentially fast. This phase transition is known as the Berezinskii—Kosterlitz—Thouless transition became
the basis of the Nobel prize in Physics in 2016 to Haldane, Kosterlitz and Thouless. From a mathematical
perspective, the existence of this transition was established in the celebrated work of Frohlich and Spencer [49),
and has been the subject of recent developments [74, 89, 4].

In the low temperature regime (8 > f3.), additional predictions can be made regarding the behavior of the
model. A simple heuristics suggests that, as the temperature goes to zero, the spins tend to align with each
other so as to minimize the Hamiltonian. Using the approximations, when |66| < 1,

(1.5) exp(fcos(80)) » 3 exp(—g((m ; 27rm)2) and  cos (27 (50)) = 1 - (50)% /2,
meZ

it is expected that at low temperature, both the XY and the Villain Gibbs measures on large scales behave

like the Gaussian measure

(1.6) ug " (dg) = —exp (— > (6(x) - 6(y)) )Hd¢>
a~y

The Gibbs measure (1.6) is the Gaussian free field, and its law is fully characterized by its covariance matrix
given by the lattice Green’s function. This heuristic computation is the starting point of the celebrated spin
wave picture originating in the work of Dyson [42] (see also [77]). The spin wave conjecture predicts that at
low temperatures both the XY and the Villain Gibbs measures behave on large scales like a Gaussian free field
of the form (1.6) with a notable difference: since the approximations (1.5) are not exact (and does not recover
the information of the periodized field in (1.1) and (1.2)), a corrective term, corresponding to the so-called
vortex lines, has to be taken into account in the analysis, and the limiting Gaussian free field describing the

IThe monotonicity of the correlation function and the uniqueness of the infinite volume Gibbs state were first established for
the XY model [78]. However, the Villain model can be represented as a metric graph limit of the XY model [84, 49]. By taking
this limit, we obtain the corresponding monotonicity and the uniqueness of Gibbs state for the Villain model.
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large-scale behaviors of the XY and Villain models should display an effective temperature Seg # 8 (with
Bet = (1+0(1))5 as - o).

More precisely, the spin wave picture in the case of the two-point function asserts that, for d =2 and g8 > f.,
there exists an effective inverse temperature Beg > 0 (with Segr # 8) such that
(1.7) ((HOO06D) = (OO (1 0(1)) = ] T +o ] ).
Rigorous (but non-optimal) power law upper and lower bounds for the two-point function were established in
the 1980s in the celebrated works of McBryan-Spencer [76] and Frohlich-Spencer [48] in the low temperature
regime, namely, for 5> 1,

cl|gc\_ﬁ <(So - S$>u2§ < cz|x|_ﬁ,

where 81 = 81(8) and satisfies 51 = B(1 +0(1)) as 8 — oo. For a closely related model, the two dimensional
two-component Coulomb gas with small activity, Falco justified the spin wave picture (with an effective Seg
in the exponent) for all the inverse temperatures in the Kosterlitz-Thouless phase, in a series of impressive
works [44, 45]. For the two dimensional XY and Villain models, the asymptotic two point function (1.7) still
remains an important open question.

In three dimensions and higher, the breakthrough work of Frohlich, Simon and Spencer [47] shows that
these models undergo an order/disorder phase transitions: there exists an critical inverse temperature 3. > 0
such that

for any 8 > [, (SI>M #0 and for any 3 < 8., (SE)Mﬁ =0.

In the low temperature phase (8 > f.), the spin wave picture predicts that there exist two coefficients c1, co

such that
+ €2 + 1
0 .
| ]2 | ]2

Considerable progress towards quantitative information for the XY /Villain model at low temperature were
made in the 1980s. In dimensions d > 3, the best known result is the one of Frohlich and Spencer [50] who
observed that the classical Villain model in Z? can be mapped, via duality, to a statistical mechanical model
of lattice Coulomb gas. They obtained the following next order description of the correlation function at low
temperature.

(1.8) <SOS$>MX =C1

Proposition 1.1 (Frohlich and Spencer [50]). Let pg be the thermodynamic limit of the Villain model in 79,
for d >3. There exist constants By = Bo(d), co = co(8,d), such that for all 8> By,

1
(082 =040 )

Moreover, denote by G the lattice Green’s function in Z¢, then we have as 3 — oo,

exp(%(G(O) _ G(:z:))) > (So- Sl 2 exp((% +0(%)) (G(0) —G(z)))).

This suggests that the truncated two-point function may be related to a massless free field in R, which
corresponds to the emergence of a (conjectured) Goldstone boson. Similar results were also obtained for the
Abelian gauge theory in four dimensions (see [50, 65]). Kennedy and King in [69] obtained a similar low
temperature expansion for the Abelian Higgs model, which couples an XY model with a gauge fixing potential.
Their proofs rely on a different approach, via a transformation introduced by [14] and a polymer expansion.

It is also of much interest to justify the spin wave conjecture separately for the longitudinal and transver-
sal two-point functions of the rotator models, i.e., observables of the form (cos@(0)cos H(I))Hgn/ and

(sinH(0) sinf(x)) XY The best known result is due to Bricmont, Fontaine, Lebowitz, Lieb, and Spencer [26],

where, relies on a combination of the infrared bound [47], a Mermin-Wagner type argument, and correlation
inequalities, they perform a low temperature expansion of the truncated correlation function of the XY model
and obtain the following expansion.

Proposition 1.2 (Bricmont, Fontaine, Lebowitz, Lieb, and Spencer [26]). There exist an inverse temperature
B1 < o0 and two constants c; > co >0 such that, for any 5> B,

C2 . .
Bl < (sin6(0) &n&(m))pgy <

&1
6|x|d—2'
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Despite these considerable progress, the rigorous derivations of the spin wave conjecture (1.8) remain
largely open. The main result of our paper, stated below, identifies the next-order term for the Villain
model in dimensions three and higher, by obtaining the precise asymptotics of the two-point functions at low
temperature.

Theorem 1. For any dimension d > 3, there exist Bg = Bo(d) and a = a(d) > 0 such that, for any B8 > By, there
exist constants co = co(B,d),c1 = c1(B8,d),co = c2(B,d), and such that, for all 8> By, the transversal two-point
function has the asymptotics

. . Co 1
(1.9) (sin 6(0) sin H(x))ug = B +0 ( prETT ) ,
and the spin-spin correlation function satisfies
C1 1
(1.10) (SO'Sw>u}§ =co+ |42 +O(|m|d2+a)'

Remark 1.3. The proof of Theorem 1 yields the following characterization for the constant cg
Co = (So)2v .
nh

Regarding the constants ¢; and c¢a, the free field computation (1.5) indicates that they should be close to the

constant 1 F(d/Q 1)
C = _Eexp (G(0)/8) 4777‘1/_2’

where I' is the standard Gamma function. The constant C' is defined so as to satisfy

((HOD) = exp(S(G0) = Gl@))) = xp (GUONB) + s + 0( : ) .

|[d-T
In this direction, the proof of Theorem 1 yields the identities
c1=C+0(e?) and ¢;=-C+0(e”P).

Remark 1.4. It follows from (1.9) and (1.10) that the two-point correlation function is asymptotically rotation
invariant. Indeed, the proof yields rotation invariance for the Villain Gibbs measures that are invariant under
the 7/2-degree rotations and the reflections of the lattice. For more general Villain models, i.e., replacing the
potential (1.3) by

Uﬁ,%y(e) = Z exp (—%(9 + 271'771)2)7

meZ
for strictly positive, nearest neighbor and periodic coupling constants J, ,, one expects the second order term
to take the form of a more general (2 — d)-homogeneous function.

We remark here that an alternative approach, based on elaborate renormalization group analysis, was
developed in a series of works of Balaban, and culminated in [15]. They studied a class of Euclidean field
theories that are invariant under the O(N) symmetry group, for N > 2, and obtained results similar to
Theorem 1 for these models.

We conclude the introduction by mentioning two open questions. The Gaussian spin wave approximation
predicts that the two-point function of the XY model in d > 3 also admits a low temperature expansion like
that stated in Theorem 1. The main challenge is a technical one: in the first step of the proof (described in
Section 1.2 below), a duality transformation and a cluster expansion step are used to prove that the model
can be expressed as gradient model with a strictly convex potential (this part of the proof follows well-known
arguments [50, 16]). The specific structure of the Hamiltonian of the Villain model (1.2) allows an exact
factorisation (in particular, the two-point function can be factorized as a Gaussian contribution and a vortex
contribution, see Section 3, (3.6)). Such an exact factorization does not hold for the XY model and a new idea
for renormalization is required to implement the argument.

The spin wave conjecture and the asymptotic two-point function (1.7) remains open for the XY and
Villain model in d = 2. The renormalization argument developed by Falco [44, 45] does not directly apply,
because by applying a duality transform to the XY and Villain model, one obtains a lattice Coulomb gas with
infinite activity (instead of small activity). Building new insights into the renormalization group analysis,
Bauerschmidt, Park and Rodriguez showed recently that the scaling limit of the two-dimensional Discrete
Gaussian at high temperature is a continuous Gaussian free field (with an effective inverse temperature)
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in [17, 18]. Their result makes another progress toward the spin-wave conjecture for the two-dimensional
Villain model in the low temperature regime (/3 > 1). Resolving the conjecture requires extending the results
of [17, 18] to more singular test functions.

1.2. Strategy of the proof. We initiate a renormalization-Helffer-Sjostrand-homogenization program to
prove Theorem 1. The periodic potential of the XY and Villain model makes the interaction highly non-
convex, and poses significant challenges to study their large scale behavior. Indeed, the ground states at
zero temperature already leads to highly nontrivial variational problems (see, e.g. [5]). To overcome these
difficulties, we start from the insight of Frohlich and Spencer [50] (see also [16, Section 5]), applying a duality
transformation and a cluster expansion to the Villain Gibbs measure. In the low temperature regime (8 > 1),
this argument shows that two-point function can be expressed as a non-linear and non-local observable of a
uniformly convex gradient model (or uniformly convex V¢ model). Contrary to the Villain and XY models,
tools from PDE and homogenization theory can be applied to study the behavior over large-scales of the
uniformly convex V¢ model (see Section 1.2.2), which can thus be used to study the Villain model via the
duality transformation of [50]. The general strategy described above encounters two difficulties. Firstly the
convex model is not nearest neighbor, and has an infinite-range with exponential tail. Secondly the two-point
function of the Villain model is mapped via the duality transform to a non-linear and non-local observable
(see Proposition 3.1). Understanding the behavior of this observable requires a precise, quantitative theory to
describe the large-scale behavior of the convex gradient model.

This first part of the proof thus consists of applying a duality transformation and cluster expansion to
relate the Villain model to a uniformly convex V¢ model. It is the subject of Section 3 and mostly follows [50]
and [16, Section 5]. The second part of the proof consists of studying quantitatively the large-scale behavior of
the convex gradient Gibbs model and treating the non-linear, non-local observable arising from the arguments
of [50] and [16, Section 5], and is the subject of the remaining sections.

One of the main tools to study V¢ model is the so-called Helffer-Sjostrand equation, originally introduced by
Helffer and Sjostrand [67], Naddaf and Spencer [81] and Giacomin, Olla and Spohn [54] to identify the scaling
limit of the model. The main insight of [67, 81] is that the large-scale behavior of the V¢ model is related to
the large-scale behavior of the solutions of an infinite-dimensional elliptic equation called the Helffer-Sjostrand
equation. The crucial observation of [81] is that the large-scale behavior of these solutions can be studied using
techniques of homogenization.

At a high level, the proof of Theorem 1 consists of developing a quantitative homogenization theory for
the Helffer-Sjostrand equation and exploits the insights of the following three works: the work of Naddaf and
Spencer [81], that relates large-scale behavior of the convex gradient Gibbs measure to an elliptic homogenization
problem for the Helffer-Sjostrand equation; the quantitative theory for homogenization by Armstrong, Kuusi
and Mourrat [8, 7]; and the application of quantitative homogenization to the V¢ model by Armstrong and
Wu [9]. However there is a distinct difference of our method compared to [81, 8, 9]. Firstly, the results of
[81] are qualitative, and a quantitative theory is required to understand the behavior of the Villain model.
To obtain a quantitative rate of homogenization it is crucial to have some decorrelation of the underlying
random field. In [8], a straightforward mixing condition of the coefficient field is assumed. The argument
in [9] relies on couplings based on the probabilistic interpretation of the equation to obtain decorrelation of
the gradient field. In the present paper, we rely on the observation that this information can be obtained by
studying another infinite-dimensional equation, the second-order Helffer-Sjéstrand equation (see [29, (2.12)]
or Section 1.2.4); in particular, the decorrelation is a consequence of the decay estimates for the Green’s
function associated with the second-order Helffer-Sjostrand operator. We note that the second-order equation
appears in the work [29], and is closely related to techniques used to develop a quantitative theory of stochastic
homogenization in [60, 61, 58, 59].

The following subsections provide a more detailed outline of the argument.

1.2.1. Sine-Gordon representation and polymer expansion. The spin wave computation (1.8) is only heuristic
and does not give the correct constants C7,Cy. The main problem for the spin wave heuristics (1.8) is that
it ignores the formation of wortices, which are defined on the faces of Z?. Kosterlitz and Thouless [71] gave
a heuristic argument, indicating that the vortices interact like a neutral Coulomb gas taking integer-valued
charges.

Our proof of Theorem 1 starts from an insight of Frohlich and Spencer [50], which makes this observation
rigorous. In particular, the correlation function of the Villain model in Z¢, d > 3 can be mapped, by duality,
to a statistical mechanical model with integer-valued and locally neutral charges on discrete 2-forms A2(Z9),
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interacting with Coulomb potential (see Section 3.1). By performing a Fourier transform of this Gibbs measure
with respect to the charge variable, we obtain a helpful random field representation of the Coulomb gas, known
as the sine-Gordon representation (see e.g. [48, 49]). When the temperature is low enough, opposite charges
tend to bind together into neutral (short range) dipoles, therefore on large scales this Coulomb gas behaves like
an effective dipole gas with a reduced effective activity of the charges. This can be formalized by applying a
one-step renormalization argument and a cluster expansion, following the presentation of [16, Chapter 5]. The
renormalized Gibbs measure (see (3.16)) is a vector-valued random interface model in A%(Z?) with infinite
range and uniformly convex potential. The question of the asymptotic behavior of the Villain correlation
function is thus reduced to the question of the quantitative understanding of the large-scale properties of the
random interface model.

1.2.2. Random surfaces and Helffer-Sjostrand equation. Our study of the large-scale properties of the random
interface model starts from the insight of Naddaf and Spencer [81] that the fluctuations of the field are closely
related to an elliptic homogenization problem for the Helffer-Sjostrand equation [67, 88]. This approach has
been used by Giacomin, Olla and Spohn in [54] to prove that the large-scale space-time fluctuations of the
field is described by an infinite-dimensional Ornstein-Uhlenbeck process and by Deuschel, Giacomin and Ioffe
to establish concentration properties and large deviation principles on the random surface (we also refer
to [87, 21, 22, 31, 30] for extension of these results to some non-convex potentials, and [72] for a study of a
more general class of Hamiltonians). The strategy presented in many of the aforementioned articles relies
on a probabilistic approach: one can, through the Helffer-Sjostrand representation, reduce the problem to
a question of random walk in dynamic random environment, and then prove properties on this object, e.g.
invariance principles, using the results Kipnis and Varadhan [70], or annealed upper bounds on the heat kernel,
using Delmotte and Deuschel [41]. However, the results obtained so far using this probabilistic approach
are not quantitative. A more analytical approach was developed by Armstrong and Wu in [9], where they
extend and quantify the homogenization argument of Naddaf and Spencer [81], resolved an open question
posed by Funaki and Spohn [52] regarding the C? regularity of surface tension, and the fluctuation-dissipation
conjecture of [54].

Besides the approach based on the Helffer-Sjostrand equation and the random walk representation, various
techniques have been successfully used on the model. Funaki and Spohn [52] established the hydrodynamic
limit of the model relying on methods developed in the setting of the Ginzburg-Landau equation with a
conserved order parameter [64]. A renormalization group approach has been implemented in the works of
Adams, Kotecky, Miiller [3] and Adams, Buchholz, Kotecky, Miiller [2]. In these contributions, the authors
study the V¢ model for a general class of (perturbative) non-convex potentials (in a low temperature regime)
and establish (among other results) regularity properties as well as the strict convexity of the surface tension
of the model. The articles [3, 2] differ from ours in various aspects. In [3, 2], the authors consider a nonconvex
perturbation of Gaussian, and proved after successive renormalizations the surface tension (i.e., the log partition
function under different tilts) gains sufficient regularity and convexity. In the present article, the gradient-type
model obtained from the Villain model by duality is uniformly convex, and the main difficulty relies on the
specific structure of the model: the Hamiltonian has infinite-range, the observable we wish to study is highly
non-linear and non-local. Therefore it is not enough to prove the Gibbs measure converges to a Gaussian free
field in the scaling limit, and we need to estimate the correlation of nonlinear functions of the field with high
precision, which we do by implementing methods from PDE and homogenization theory.

On a high level, we follow the analytical approach, namely the program developed in [81, 9] on homogenization
for the random interface models. Since the sine-Gordon representation and the polymer expansion give a
random interface model valued in the vector space R() with long range and uniformly convex potential, an
application of the strategy of Naddaf and Spencer [81] to this model leads to the Helffer-Sjostrand operator
(111) L= _A¢+£spatu
which is an infinite-dimensional elliptic operator acting on functions defined in the space Q x Z¢ where Q is
the set of functions ¢ : Z¢ — R() (see (3.57) for the precise definition of this operator), where € is the space
of functions from Z¢ to R(2) in which the vector-valued random interface considered in this article takes its
values. The operator Ay is the (infinite-dimensional) Laplacian computing derivatives with respect to the
height of the random surface and L is an operator associated with a uniformly elliptic system of equations with
infinite range (and with exponential decay on the size of the long range coefficients) on the discrete lattice Z9.
The analysis of these systems requires to overcome some difficulties; a number of properties which are valid for
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elliptic equations, and used to study the random interface models, are known to be false for elliptic systems. It
is for instance the case for the maximum principle, which is used to obtain a random walk representation, the
De Giorgi-Nash-Moser regularity theory for uniformly elliptic and parabolic PDE (see [83, 39], [56, Section §]
and the counterexample of De Giorgi [40]) and the Nash-Aronson estimate on the heat kernel (see [11]).

To resolve this lack of regularity, we rely on a perturbative argument, and make use of ideas from Schauder
theory (see [66, Section 3]), as well as the ones from the large-scale regqularity in homogenization (see Avellaneda,
Lin [12, 13] and Armstrong, Smart [10]); we leverage on the fact that the inverse temperature £ is chosen very
large so that the elliptic operator £ can be written

Espat = _%A + Lpert:

where the operator Lyt is a perturbative term; its typical size is of order B‘% <« B7. One can thus
prove that any solution u of the equation (1.11) is well-approximated on every scale by a solution w of the
equation —Ay — %A for which the regularity can be easily established. It is then possible to borrow the strong
regularity properties of the function @ and transfer it to the solution of (1.11). This strategy is implemented
in Section 5 and allows us to prove the C%1~¢-regularity of the solution of the Helffer-Sjéstrand equation, and
to deduce from this regularity property various estimates on other quantities of interest (e.g, decay estimates
on the heat kernel in dynamic random environment, decay and regularity for the Green’s matrix associated
with the Helffer-Sjostrand operator). The regularity exponent & depends on the dimension d and the inverse
temperature 8, and tends to 0 as 3 tends to infinity; in the perturbative regime, the result turns out to be
much stronger than the C%%-regularity provided by the De Giorgi-Nash-Moser theory (for some tiny exponent
a > 0) in the case of elliptic equations, and allows to quantify (precisely) the mixing properties of the random
field.

1.2.3. Stochastic homogenization. The main difficulty to establish Theorem 1 is that since the Villain model is
not exactly solvable, the dependence of the constants ¢; and ¢s on the dimension d and the inverse temperature g
is highly non explicit; one does not expect to have a simple formula for these coefficients. However, it is
necessary to analyze them in order to prove the expansions (1.9) and (1.10); this is achieved by using tools
from the quantitative theory of stochastic homogenization.

This theory is typically interested in the understanding of the large-scale behavior of the solutions of the
elliptic equation

(1.12) ~-v-a(z)Vu =0 in R%,

where a is a random, uniformly elliptic coefficient field that is stationary and ergodic. The general objective is
to prove that, on large scales, the solutions of (1.12) behave like the solutions of the elliptic equation

(1.13) - V-avu=0in R

where & is a constant uniformly elliptic coefficient called the homogenized matriz. The theory was initially
developed in the 80’s, in the works of Kozlov [73], Papanicolaou and Varadhan [85], and Yurinskii [91]. Dal
Maso and Modica [32, 33] extended these results a few years later to non-linear equations using variational
arguments inspired by I'-convergence. All of these results rely on the ergodic theorem, and are therefore purely
qualitative.

The main difficulty in the establishment of a quantitative theory is to transfer the quantitative ergodicity
encoded in the coefficient field a to the solutions of the equation. This problem was addressed in a satisfactory
fashion for the first time by Gloria and Otto in [60, 61], where, building upon the ideas of [82], they used
spectral gap inequalities (or concentration inequalities) to transfer the quantitative ergodicity of the coefficient
field to the solutions of (1.12). These results were then further developed in [62, 63, 58, 59].

Another approach, which is the one pursued in this article, was initiated by Armstrong and Smart in [10],
who extended the techniques of Avellaneda and Lin [12, 13], the ones of Dal Maso and Modica [32, 33] and
obtained an algebraic, suboptimal rate of convergence for the homogenization error of the Dirichlet problem
associated with the non-linear version of the equation (1.12). These results were then improved in [6, 7, 8]
to obtain optimal rates. Their approach relies on mixing conditions on the coefficient fields and on the
quantification of the closeness of dual monotone quantities (see Section 6). An extension of the techniques
of [8] to the setting of differential forms (which also appear in this article in the dual Villain model) can be
found in [35], and to the uniformly convex gradient field model in [34]. In [80], Mourrat and Otto study the
correlation structure of the corrector and prove that it is similar, in the large-scale limit, to the one of a variant
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of a Gaussian free field. Their strategy shares some similarities with ours: under some suitable assumptions
on the coefficient field, they use a Helffer-Sjostrand representation formula to study the correlation of the
corrector, and reduce the problem to the question of the quantitative homogenization of the Green’s function
associated with the heterogeneous operator (1.12).

To prove Theorem 1, we apply the techniques of [8] to the Helffer-Sjostrand equation to prove the quantitative
homogenization of the mixed derivative of the Green’s matrix associated with this operator. The strategy can
be decomposed into two steps.

The first one relies on the variational structure of the Helffer-Sjostrand operator and is the main subject
of Section 6: following the arguments of [8, Section 2], we define two subadditive quantities, denoted by v
and v*. The first one corresponds to the energy of the Dirichlet problem associated with the Helffer-Sjostrand
operator (1.11) in a domain U ¢ Z¢ and subject to affine boundary condition, the second one corresponds to the
energy of the Neumann problem of the same operator with an affine flux. Each of these two quantities depends
on two parameters: the domain of integration U and the slope of the affine boundary condition, denoted by p
(for v) and p* (for v*). These energies are quadratic, uniformly convex with respect to the variables p and p*,
and are approximately convex dual to one another. They additionally satisfy a subadditivity property with
respect to the domain U, and one can show that they converge as the size of the domain tends to infinity to a
pair of quadratic, convex dual functions, i.e., there exists a positive definite matrix a such that

1 . " 1
v (U,p) O gPar and v (U.p") e g AP
The matrix a plays a similar role as the homogenized matrix in (1.13); in the case of the present random
interface model, it gives the covariance matrix of the continuous (homogenized) Gaussian free field which
describes the large-scale behavior of the random surface as established in [81]. The objective of the proofs of
Section 6 is to quantify this convergence and to obtain an algebraic rate: we show that, for large g, there
exists an exponent o > 0 depending only on the dimension d such that for any cube 0 ¢ Z¢ of size R > 0,

1
+|v(o,p*) - ip* -apt|<CR™.

1 _
(1.14) v(o,p) - oP8p

The strategy to prove the quantitative rate (1.14) relies on the approximate convex duality of the maps p —
v (U,p) and p* ~ v* (U,p*). Following [8], we use a multiscale argument to prove that, as one passes to a
larger scale, the convex duality defect

p~ inf [v(O,p)+ v* (O,p") -p-p*],
p*GRd’

must contract by a multiplicative factor strictly smaller than 1, and thus it is equal to 0 in the infinite volume
limit. More precisely we show that the convex duality defect can be controlled by the subadditivity defect,
and then iterate the result over all the scales from 1 to R to obtain (1.14) (see Section 6.1.3). As a byproduct
of the proof, we obtain a quantitative control on the sublinearity of the finite-volume corrector defined as the
solution of the Dirichlet problem: given an affine function [, of slope p, and a cube Og := [-R, R]4nZ% of size
R,
[,(lp +XR,p) =01in Og xQ,
XRr,p =0 on d0Og xQ.
This estimate takes the following form

C

<
L*(Qr.ps) = Rl-a’

(1.15) IXr.pl

where the average L?-norm is considered over both the spatial variable and the random field (see (2.5)).

The second step in the argument, which extends the results of [9], is to prove quantitative homogenization
of the mixed derivative of the Green’s matrix associated with the Helffer-Sjostrand operator (1.11); it is the
subject of Section 7. In the setting of the divergence form elliptic operator (1.12), the properties of the Green’s
function are well-understood: moment bounds on the Green’s function, its gradient and mixed derivative are
proved in [41, 19, 28], and quantitative homogenization estimates are proved in [8, Sections 8 and 9] and in [20].
The argument used here relies on a common strategy in stochastic homogenization: the two-scale expansion.
It is implemented as follows: the large-scale behavior of the fundamental solution G : Q x Z% — R(E)*(E) of the
elliptic system

LG =6y in Z% x Q,
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is described by the (deterministic) fundamental solution G : Z¢ — R(E)*(E) of the homogenized elliptic system
-v-avG =6 in 2%

The proof of this result relies on a two-scale expansion for systems of equations: we select a suitable cube

0 c R? and define the function, for any ke {1,..., (’21)}

d ()
Hoi =G+ ) > XRoei; ViGjk

i=1j=1
We then compute the value of LH and prove, by using the quantitative information obtained on the correc-
tor (1.15), that this value is small in a suitable functional space. This argument shows that the function H
(resp. its gradient) is quantitatively close to the functions G (resp. its gradient). Once this is achieved, we can
iterate the argument to obtain a quantitative homogenization result for the mixed derivative of the Green’s
matrix. The overall strategy is similar to the one in the case of the divergence form elliptic equations (1.12)
but a number of technicalities need to be treated along the way pertaining to either the Witten Laplacian Ay
(this difficulty has been successfully addressed in [9]), and the infinite range of the elliptic operator Lqpa¢ (using
the exponential decay of the interaction is enough to adapt the arguments developed in the nearest-neighbor
setting).

1.2.4. Second-order Helffer-Sjostrand equation. As we mentioned, the method pursued in this paper differs
from [8] and [9] and is based on the regularity theory of the second-order Helffer-Sjostrand equation. We note
that, contrary to the case of the homogenization of the elliptic equation (1.12), the subadditive quantities
are deterministic objects and are applied to the operator (1.11) which is essentially infinite-dimensional. To
quantify the subadditive ergodic theorem and obtain the rate of convergence (1.14), it is crucial that the
random fields V¢ that appears in the definition of v and v* decorrelates (see Definition 6.4). While the
proofs of quantitative rate of convergence in [8, Section 2] rely on a finite range dependence assumption of the
coefficient field, we rely here on the regularity properties of the Helffer-Sjostrand operator to prove sufficient
decorrelation estimates on the field. The same issues were addressed in the work of Armstrong and Wu [9], to
study the V¢ model and prove C*-regularity of the surface tension conjectured by Funaki and Spohn [52]; the
arguments presented there are different as they rely on couplings based on the probabilistic interpretation of
the equation to obtain sufficient decorrelation of the discrete gradient V¢. In the present paper, we rely on the
observation of Conlon and Spencer [29] that if u is a solution to the Helffer-Sjostrand equation (1.11), then
the derivative of the function u with respect to the field ¢, i.e., the map v: (z,¢,y) = dyu(z, ¢), for z,y € Z4
and ¢ € ), solves a second-order Helffer-Sjostrand equation of the form

(116) A¢v(x,y, ¢) + Espat,zv(xa Y, ¢) + »Cspat,yv(xa Y, ¢) + (ay‘c) v = 0 in Zd X Zd X Q

We refer to Section 5.4 for a precise definition. This operator is then used in [29] to obtain uniform third
moment bounds for the V¢ Gibbs measure. We note that this strategy is very similar to the one developed
in stochastic homogenization in [60, 61, 58, 59]. In this paper we exploit more precise information of the
operator, and apply the C%17¢ regularity theory to obtain decay estimates on the Green’s function associated
with (1.16). In particular, we obtain the regularity theory for the second-order Helffer-Sjostrand operator for
large 3, namely, the off-diagonal decay of the associated Green’s matrix, its gradient, and its mixed derivative
(see Corollary 5.13). These properties can be used to quantify the ergodicity of the Helffer-Sjéstrand equation
and obtain the quantitative rate of convergence (1.14).

The second-order Helffer-Sjostrand equation also plays a crucial role to derive Theorem 1 from the
homogenization results. Applying the duality, we map the two-point function of the Villain model to a non-
local observable (see Proposition 3.1). This non-local observable is then analyzed by repeated applications of
the Helffer-Sjostrand representation to single out the main contribution (thus the second-order Helffer-Sj6strand
operator emerges), and the C%!~¢ regularity theory is crucially applied to control the remainder terms (see
Section 4.4 and Section 4.5 for the details).

1.2.5. First order expansion of the two-point functions. The first order expansion of the two-point function
stated in Theorem 1 is obtained by post-processing all the arguments above. We first use the sine-Gordon
representation and the polymer expansion to reduce the question to the understanding of the large scale
behavior of a vector-valued random surface model, whose Hamiltonian is a perturbation of the one of a
Gaussian free field, and use the properties of the Helffer-Sjostrand equation to treat the problem. The proof of
Theorem 1 is decomposed into three parts:
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e We establish a C%1~*-regularity theory for the solutions of the Helffer-Sjéstrand and second-order
Helffer-Sjostrand operators by using the techniques of Schauder regularity (through a perturbative
argument) in order to obtain a precise understanding of the correlation structure of the random field,
this is done in Section 5;

e We prove a quantitative homogenization theorem for the mixed derivative associated with the Helffer-
Sjostrand operator (Theorem 2), this is done in Sections 6 and 7;

e We post-process the results of the two arguments above to prove Theorem 1. The proof relies on
the study of the non-local observable introduced in Proposition 3.1; it requires to analyze a number
of terms, to isolate the leading order terms, and to estimate quantitatively the lower order ones. It
is rather technical and is split into two sections: in Section 4, we present a detailed sketch of the
argument, isolate the leading order from the lower order terms, and state the estimates on each of
these terms. Section 8 is devoted to the proof of the technical estimates.

1.3. Organization of the paper. This article is the short version of the v1 of arxiv preprint [36], which
contains in addition some detailed but standard computations which are recalled here without a proof. In the
next section, we introduce some preliminary notation and results. In Section 3, we recall the dual formulation
of the Villain model in terms of a vector-valued random interface model, based on the ideas of Fréhlich
and Spencer [50] and following the presentation of Bauerschmidt [16]. We then derive the Helffer-Sjostrand
equation for the renormalized measure and state the main regularity estimates on the Green’s matrix proved
in Section 5, and the quantitative homogenization of the mixed derivative of the Green’s matrix proved in
Sections 6 and 7. In Section 4, we sketch the proof of the main theorem, assuming the C%!~¢ regularity for
the solutions of the Helffer-Sjostrand equation (established in Section 5), and the quantitative homogenization
of the mixed derivative of the Green’s matrix (established in Sections 7 and 8). Finally in Section 8, we give
detailed proofs of the claims in Section 4.

Acknowledgments. P.D. is supported by the Israel Science Foundation grants 861/15 and 1971/19 and
by the European Research Council starting grant 678520 (LocalOrder). W.W. is supported in part by the
EPSRC grant EP/T00472X/1. We thank T. Spencer for many insightful discussions that inspired the project,
R. Bauerschmidt for kindly explaining the arguments in [16], and S. Armstrong for many helpful discussions.
We also thank S. Armstrong and J.-C. Mourrat for helpful feedbacks on a previous version of the paper.
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2. PRELIMINARIES

2.1. Notation and assumptions.

2.1.1. General notation. We work on the Euclidean lattice Z¢ in dimension d > 3, and denote by || the
Euclidean norm on the lattice Z?. We say that two points x,y € Z¢ are neighbors, and denote it by x ~ y, if
|z —y| = 1. We denote by ey, ..., e, the canonical basis of R?. Given a subset U ¢ Z%, we define its interior U°
and its inner boundary U by the formulae

U={xeU:x~y = yeU} and OU:=U\U".

If the subset U ¢ Z¢ is finite, we denote by |U| its cardinality and refer to this quantity as the volume of U.
We denote by diam U the diameter of U defined by the formula diam U := sup,, , ;s [z —y|. Given a point z € z¢
and a radius r > 0, we denote by B(x,r) the discrete Euclidean ball of center z and radius r. We frequently
use the notation B, to mean B(0,r). We also define the annulus Ag := Bog \ Bpg.

A discrete cube O of Z% is a subset of the form

(2.1) O:=x+[-N,N]*nZ% with z ¢ Z? and N eN.

We refer to the point = as the center of the cube O, and to the integer 2N + 1 as its length. For L € N, we also
denote by Oy, := [-N, N]d VAR
Given three real numbers X,Y € R and « € [0, 00), we write

X=Y+0(x) ifand only if |X -Y|< k.

We frequently consider functions defined from Z¢ and valued in R of the form = — |z|~*. We implicitly extend
these functions at the point = = 0 by the value 1 so that they are defined on the entire lattice Z.

2.1.2. Notation for vector-valued functions. For each integer k € N, we let ]—"(Zd,Rk) be the set of functions

defined on Z% and taking values in R¥. Given a function g € F (Zd, Rk), we denote by g1, ..., g its components

on the canonical basis of R¥ and write g = (g1,...,gx). We define the support of the function g to be the set
supp g := {1: ez g(x) + 0}.

For each integer i € {1,...,d}, we define its discrete i-th derivative V;g : 7% - RF and its adjoint Vig: 7% - RF
by the formulae, for each x € Z¢,

Vig(z) = g(x+e) —g(x) and Vig(z):=g(x)-g(z-ei).
The discrete gradient Vg : Z? - R%¥* is then defined by
(2.2) Vg(x) = (vigj(x))lsisd,lsjsk and V*g(z) = (v;gj(‘r))lgigd’lgjgk .

We define similarly the divergence, for any function g : Z¢ - R4,

d
V-g(x)= ;91‘(36) - gi(x —e;),

We extend this definition to a more general class of vector-valued functions as follows: for an integer k € N,
and a function ¢ = (gij)1<i<d,1<j<k 74 - R>* we define V- ¢ : Z¢ - R* by the identity

d d
V-g(r)= (Z;QU(SU) —gm(éﬂ —€i),..-, Z;gzk(f) —gi,k(fﬂ —ei)).

The Laplacian is then defined by the identity A = V-V and is equivalently given by the explicit formula: for

. Zd N Rk
any g: )
(2:3) Ag(x) = . (9(y) - 9(x)).

Yy~

Given two functions f, g : Z¢ - R* and a point 2 € Z%, we define the scalar product f(z)-g(z) == ¥4, f;(2)g:(x).
To ease the notation, we may write f(x)g(x) to mean f(x)-g(z). Given a finite subset U ¢ Z¢, we define the
L?-scalar products (-,-) and (-,-)y according to the formulae

(2.4) (f;9)= > f(x)g(x) and  (f,9)y = ) flx)g(x).

reZd zeU
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For each subset U ¢ Z%, we define the L? (U)-norm

ol 2o = (z |g<x>|2)2 .

zeU

where the notation |-| refers to the Euclidean norm on R*. Given a bounded subset U ¢ Z?, we denote by
L*(U) the normalized norm

1
1 2
ol sor = g7 T o) -
‘ | reZd
We introduce the normalized Sobolev norms H'(U) by the formula

1
1922 0) = 5z 1902 + 19920 -

We denote by Hg(U) the set of functions from U to R* which are equal to 0 outside the set U (by analogy to
the Sobolev space).

2.1.3. Notation for Gibbs measures. We let € be the set of vector-valued functions ¢ : Z¢ — R(2). We then
introduce the set of smooth local and compactly supported functions of the set €2

Ce(Q)={F:Q->R:3neN,3ay,...,2, € Z% and 3 f e CZ(R")
such that F'(¢) = f(¢(z1),....¢(zn))}.

For k € N, we extend the previous notation to vector-valued functions F : Q — R* and write F € C2°(Q) if all
the components of F belong to C°(Q2) (i.e., if F = (Fy,...,Fy) and for any i € {1,...,k}, F; e CZ(Q)).
Given a probability measure y on {2 and measurable function X : 2 — R which is integrable with respect to the
measure p, we denote by (X) u and var,, [ X] its expectation and variance respectively. As before, we extend the
notation to vector-valued functions by writing (X),, = (<X1)M s <X’“)u) e RF and var, [X] = Y5, var, [X;]
for X = (X1,...,Xk)-
Fix u: Q —» RF. For z € Z? and each integer i € {1,..., (g)}, we define the differential operators 9, ; and 9,
by the formulae
u(p+heil,) —u(e)
h

Op,it(@) = }lli_I}(l) eRF and  d,u(¢) = (az,lu, .. .,amy(g)u) € ]R(Zl)xk7

where (el, e e(d)) is the canonical basis of R(2). We define the space H' (1) to be the closure of the space
2
COO

loc

(2) with respect to the norm

1
2
2
lall 2y = Tl L2y +( ZZ:d |3xUIL2(,L)) :
T€

For any subset U ¢ Z¢, we define the L? (U, ;1) to be the set of functions u : U x © - R such that

1
3
2
Il p2 v,y = (;eU: |U($7-)||L2<,J))

If U ¢ Z% is finite, we additionally define

1

1 2 2
(2.5) ”U'”LQ(U,H) =\ Z I\U(m,')lly(m .

|U| xeU
We similarly define the H'(U, 1)-norms by the formulae

3
2 2

(2.6) lull g2y = (gU (e Mg gy + |VU|L2(U,M))
as well as

[N

(2.7) Il = 2 2 102u(y )70 + VUl T2
(U,u)

xeZd yeU
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2.1.4. Discrete differential forms. For each integer k € {1,...,d}, a k-cell of the lattice Z? is a set of the form,
for a subset {i1,...,ix} € {1,...,d}, and a point x € Z9,

k
{x+2)\leil eRT:0< A, .. Ak g1}.
=1

We equip the set of k-cells with an orientation induced by the canonical orientation of the lattice Z¢ and denote
by A*(Z4) the set of oriented k-cells of the lattice Z¢. Given a k-cell ¢, we denote by dcy the boundary of
the cell; it can be decomposed into a disjoint union of (k —1)-cells. The values k = 0,1,2 are of specific interest
to us; they correspond to the set of vertices, edges and faces of the lattice Z?. We will denote these spaces by
V(Z%), E(Z%) and F(Z?) respectively. Given a box 0 ¢ Z¢, we denote by A*(0) the set of oriented k-cells
which are included in the cube O, and by V(O), F(O) and F(0O) the set of vertices, edges and faces of the
cube O respectively.

For each k-cell ¢, we denote by ¢! the same k-cell as ¢ with reverse orientation and by dcj the boundary
this cell. A k-form v is a mapping from A*(0) to R such that u (c;l) =—u(ck).

Given a k-form u, we define its exterior derivative du according to the formula, for each oriented (k +1)-
cell cpq1,
(2.8) du(egar) = >, u(er),

crEOCK+1

where the orientation of the face ¢ is given by the orientation of the (k +1)-cell cpy1; we set the convention
du =0 for any d-form u. We define the codifferential d* according to the formula, for each (k—1)-cell ¢k and
each k-form u: A¥ (0) - R,
(2.9) du(cp-1) = Y. u(cw).

ack 3Cl-1

Clearly, du is a (k + 1)-form and d*u is a (k — 1)-form; we set d*u =0 for any O-form u. One also verifies the
properties, for each k-form u : A¥(0) - R, ddu = 0 and d*d*u = 0. For arbitrary k-forms u,v : AF(Z%) - R
with finite support, we define the scalar product (-,-) by the formula
(2.10) (u,0) = > uler)v(cr).

CkEAk(Zd)

We may restrict the scalar product (-,-) to forms which are only defined in a cube O; we denote the corresponding
scalar product by (-,-)g. It is defined by the formula, for each pair of k-forms u,v: A¥(0) - R,

(w,0) = Y u(er)v(cr).
CkEAk(D)
The codifferential d* is the formal adjoint of the exterior derivative d with respect to this scalar product:
Given a k-form u: A*(Z?) - R and a (k + 1)-form v : A¥*1(Z9) - R with finite supports, one has the identity
(2.11) (du,v) = (u,d*v).

For an integer k € {0,...,d -1} and a cube 0 ¢ Z¢, we define the tangential boundary of the cube Ok,+0 to be
the set of all the k-cells which are included in the boundary of the cube 0. Given a k-form u: A*(0) - R, we
define its tangential trace tu to be the restriction of the form u to the set 0y ¢O. One has the formula, for each
k-form u : A¥(0) - R such that tu = 0 and each (k + 1)-form v: A¥(0) - R,

(du,v) = (u,d*v),.
2.1.5. Differential forms as vector-valued functions. Given a subset I = (i1,...,ix) €{1,...,d} of cardinality k.

We denote by A’f(Zd) the set of oriented k-cells of the hypercubic lattice Z¢ which are parallel to the vectors
(eiys.-.,€4, ). This set can be characterized as follows: if we let ¢; be the k-cell defined by the formula

k

cr = {Z)\leil eRe: 0< A, ., A < 1},
=1

then we have

(2.12) Aj(zZYy ={x+cr :xeZt}.

The identity (2.12) allows to identify the vector space of k-forms to the vector space of functions defined on Z%

and valued in R(¥) according the procedure described below. Note that there are (Z) subsets of {1,...,d} of
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cardinality k£ and consider an arbitrary enumeration I,..., I(d) of these sets. To each k-form @ : A*(Z49) — R,
k

we can associate a vector-valued function u : Z¢ - R(%) defined by the formula, for each point z € Z<,

(2.13) u(m):(11(36+ch),...,d(erc[(d))).

k

This identification is enforced in most of the article; in fact, except in Section 3.1, we always work with
vector-valued functions instead of differential forms. We use the identification (2.13) to extend the formalism
described in Section 2.1 to differential forms; we may for instance refer to the gradient of a form, or the
Laplacian of a form etc. Reciprocally, we extend the formalism described in Section 2.1.4 to vector-valued
functions; given a function wu: Z¢ — R(z), we may refer to the exterior derivative, the codifferential, which we
still denote by du, d*u respectively. We note that the two definitions of the scalar products (2.4) for vector
valued functions and (2.10) for differential forms coincide through the identification (2.13).

From the definition of the exterior derivative d and the codifferential d* given in (2.8) and (2.9) and the
identification (2.13), one sees that the differential operators d and d* are linear functionals of the gradient V.

We record the following identity which relates the Laplacian A defined in (2.3) to the exterior derivative d
and the codifferential d*,

(2.14) ~A=dd* +d*d.

Using the identities dod = 0 and d* od* = 0, one obtains that the Laplacian commutes with the exterior
derivative and codifferential.

2.1.6. Charges. An important role is played by the set of integer-valued, compactly supported 2-forms g which
satisfy dg = 0 and have connected support. These functions are often called charges in connection with the
Coulomb gas of Section 3. We denote by Q the set of these forms, i.e.,

(2.15) Q:= {q 74 5 7(3) |supp ¢| < o0, suppgq is connected and dq = 0}.

We may restrict our considerations to the charges of Q whose support is included in a cube 0O ¢ Z¢; to this
end, we introduce the notation

Op = {q .74 5 79 suppq € 0, suppgq is connected and dg = ()} .

An important result about the exterior derivative is the Poincaré lemma. We will need to use the following
version of the lemma in the discrete setting for integer-valued forms. The result is stated in [50, Lemma 1]. A
proof can be found in [27, Lemma 2.2]. We mention that the inequality (2.16) is not proved in [27, Lemma 2.2,
but can be deduced from the argument (essentially, the inductive argument developed there can be combined
with [27, (2.4)] to obtain the result).

Lemma 2.1 (Poincaré for integer-valued forms). Let k be an integer of the set {1,...,d-1} and q be a k-form
with values in Z such that dq = 0, then there exists a (k- 1)-form n, with values in Z such that ¢ = dn,.
Moreover, ng can be chosen such that suppng is contained in the smallest hypercube containing the support of
q and such that

(2.16) Ingll = < Clgl; -

Given a point (z,%) € Z% x Z¢, we denote by Q, and Q.. the set of charges ¢ € Q such that the point x
and the points z,y belong to the support of n, respectively, i.e.,

(2.17) Q,={qeQ:zesuppny; and Q,,:={geQ: xesuppng and yesuppng}.
Similarly, we define
(2.18) One={qeQp:zesuppny} and Qpgy:={geQn: xesuppngy and yesuppng}.

2.2. Convention for constants and exponents. Throughout this article, the symbols ¢ and C' denote
positive constants which may vary from line to line. These constants may depend only on the dimension d and
the inverse temperature 5. We use the symbols «, 3, 7, 6 to denote positive exponents which depend only on
the dimension d. Usually, we use the letter C' for large constants (whose value is expected to belong to [1,00))
and ¢ for small constants (whose value is expected to be in (0,1]). The values of the exponents «, 3, ~, § are
always expected to be small. When the constants and exponents depend on other parameters, we write it
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explicitly and use the notation C := C(d, 8,t) to mean that the constant C' depends on the parameters d, 8
and t.

When the constants depend on the charges q € Q (see (2.15)), we frequently keep track of their dependence
on this parameter; more specifically we need that the growth of the constant C is at most algebraic in the
parameter |g||;. We usually denote by C a constant which depends on the parameters d, 5 and ¢ and which
satisfies the growth condition C, < C ||q|\’f, for some C := C(d, 3) < oo and k := k(d) < co. We allow the values
of C' and k to vary from line to line and we may write

C,+Cy<Cy or (C,C,<Cy.
We usually do not keep track of the dependence of the constants on the inverse temperature 3 (even though
we believe it should be possible with our techniques) except in Sections 5 and 6. In these two sections, we

assume that the constants depend only on the dimension d and make it explicit if they depend on the inverse
temperature f.
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3. DUALITY AND HELFFER-SJOSTRAND REPRESENTATION

3.1. From Villain model to solid on solid model. In this section we recall the duality relation between the
Villain model in Z¢ and a statistical mechanical model of lattice Coulomb gas, with integer-valued and locally
neutral charges (which can also be viewed as a solid-on-solid model) defined on A%(Z?), as observed in [50].
One may then perform a Fourier transform with respect to the charge variable, and obtain a classical random
field representation of the Coulomb gas, known as the sine-Gordon representation. When the temperature is
low enough, we may apply a one-step renormalization argument, following the presentation of Bauerschmidt
[16] (see also [50]), to reduce the effective activity of the charges, thus obtain an effective, real valued random
interface model on 2-forms with a uniformly convex potential.

Recall that the partition function for the Villain model in a cube 0 ¢ Z¢ with zero boundary condition is
given by

Zoo= [ T1 ¥ exw(-5 (w0(e) 20m)?) T] 30 62)) T Tporom)(6(2)) d0()

ecE(O) meZ zedn red®

Since we will need to use the formalism of discrete differential forms in this section, we note that the function
0 : 0~ R can be seen as a 0-form, in that case the discrete gradient V6 can be seen as a 1-form and is equal to
the exterior derivative df. We may thus rewrite

Zo = f > exp(—g(de(e)—zwmf) TT 60 (0()) T] Lorm(6(x)) d6(x).

ecE(O) meZ zedn rende

Permuting the sum with the product and the integral, we obtain

G Zoo= X[ TT ew(-5 @) -2mm(e))?) TT 60 (0) TT Uy () 0(2),

mezi(ou) ecE(O) zedn xed®

where we have used the notation

Zfz(ou) ={m:FE(@Q)~Z:tm=0o0n00}.

Observe that we may split the sum according to

(3.2) o= > > )

meZZD ezl dg=0 mezZ P dm=q

where we have set
Zi(om) ={q:F(O)~Z:tqg=0o0n 00}.
A combination of (3.1) and (3.2) yields

Zoo= ¥ > [ T (-5 @) - 2mm(e)?) TT 60 6) TT Lo (02)) 0.

() 4g=0 mer(D),dm=q ecE (D) zedn wen®

9Ly -0

Here ¢ : F(O) - Z is the “vortex charge” on each plaquette of O, which arises, informally, from
j§ d0(e) = 2mq(F).
F
F(D)

For each g € Z;_;”’ satisfying dg = 0, we denote by n, an element of Zf: (0\:1) such that dn, = g, chosen arbitrarily
among all the possible candidates (the set of candidates is not empty by Proposition 2.1). Using that each
1-form m € Z,i(om) satisfying dm = 0 can be uniquely written dw, for some w: O~ Z satisfying w = 0 on the
boundary 00, one can rewrite the previous display according to

Zoo= ¥ % [ T1 ew(-5 @0 - 2m (- ) (©0)7) TT 50 (0) TT 1inm (@0,

qezé!?:(ou)dq=0 weZy ecE(D) xedn red®

where we have set
Zg ={w:0~Z:w=0on 00}.

Using the change of variable ¢ := § — 27w, and summing over all the maps w € Z7, one obtains

Zoo= ¥ [, TI ew(-5 @00 - 2mmy()?) TT do(6(e)) T doe).

qez P ,dg=0 ecE(D) zedn wen®
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We then decompose the function n4 as a sum of an exact and co-exact form. Specifically, one can prove that
there exists a function ¢, € Z§ and a two form 1, € Zi (OD) such that

(33) n,= d¢nq + dWan,

The function 1, can in fact be identified more precisely: there exists a linear operator (-Ag)™" (which
corresponds to inverting the Laplacian in the box 0 with the suitable boundary condition as explained below)
such that

¢nq = (_AD)_1 q-

To be more specific, the operator (—AD)_1 is defined for general k-forms as follows. For each i € {1, e (g)},
let us denote by 07,0 the subset of faces of the boundary 0o which are parallel to the cell ¢r,, and fix a k-form

qe€ Ak(D). We then let w := (wq,..., w(g)) be the solution of the boundary value problem
—-Aw; = ¢; in O,
(34) w; =0 in 8[1.|:I,
Vw;-n=0on 00\0y;,0,

that is, we solve the Laplace equation with Dirichlet boundary condition on the faces parallel to the cell ¢y,
and Neumann boundary condition on the cells orthogonal to ¢, (see Proposition A.5). We then define

(-A0) g =w.

Then using the translation invariance of the Lebesgue measure, we obtain

Zoo= ¥ [ TI ew(-5 (4660 -2n0" (-20) " a(@))") TT 60 (6 IT o)

45 dq0 7" ecB (o) zedn el

The previous identity can be simplified

(3.5) Zno=Zarr x Z(0)

= [ e (-5 @.40)) TT 0 @) [Tdot) x5 exp(-208 (4 (-80)"a)).

redO red qéZi(UD),dq=O

Using the identity d¢ = V¢ (valid for 0-forms), we see that the first term in the left hand side of (3.5) is the
partition function of the discrete Gaussian free field in the cube O with Dirichlet boundary condition. In other
words, the Villain partition function factorizes into the partition function of a Gaussian free field, and the
vortex charges that form a (neutral) Coulomb gas.
One can use the same argument to study the two-point function
i(6(2)-0(0))
(e ) 1Y oo

For any point z € 0O, define the string observable hg, : E(Z?) + Z to be the indicator function of a (arbitrarily
chosen) line joining 0 to x such that d*hg, = 1, — 1o and hyg 4y : E(O) = Z be the indicator of the straight
line connecting x to the boundary of the box O in the direction e;. We have by definition d*hg, =1, — 1¢ in
74 and d*hig 2y = 1, in the box 0. With the same computation, we obtain

i(0(2)-0(0)) _ {i(6(2)-(0)) ~2im(q,(-Ap) ™" dhos
(3.6) (e D, (e e
and
(eie(z)) _ (eid)(:r)) <e—2i7r(q,(fAu)’1dh{u,z})> ,
1Y oo arr wo(®)
Here

(0000 i Zeherx [ DO o (-2 (96,96) ) TT o (6(2) T (o)

xedO rede
and
(e—%w(q,(—AD)‘ldhm)) = Z(0)! x 3 e~27°B(a.(-20) " q) ,~2im(¢.(-An) ' dhos )
pec(B)

qui(OD) ,dg=0

Following [16], we define the functions

O{ox} = (_AD)_l dh{l],ac} and 0{0,0z} = (_AD)_l dhog-
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For later purposes, we note that one has the pointwise convergences

-1 -1 -1
(3.7) 0{o,0} D?)o (—A) dh()7 0{o,z} m—)oo (—A) dh, and 0{o,0z} E: (—A) dhom,
where hg (resp. hy) is the indicator of the straight line starting from 0 (resp. ) in the direction e;. To ease
the notation, we denote the limiting functions in (3.7) by

00 := (~A) " dho, 0p:=(-A)""dhy and ooy = (-A) dhgg.

In particular, using that the Laplacian commutes with the operators d and d*, we obtain
(3.8) d*oo = (-A) " d*dho = —ho - (-A) " dd* ho = —ho - (-A) " dlg = —hg - VG,
where G is the standard random walk Green’s function on the lattice Z%. A consequence of the identity (3.8)
is the equality
(3.9) e~2im(0,00) _ =2im(nq,VG)
Similar statements hold for the maps o, and og;, and we may write

(310) e—2i7r(q,aw) _ e—Qiﬂ(nq,VGw) and e—2i7r(q,00$) _ e—2i7r(nq,VGm—VG)

where we have used the notation G, := G(- - z).

We next collect the following identity: for each ¢ € Zi (0\:) satisfying dq = 0, one has

(3.11) (401001 = 010.0) = (¢:9(0.00)) Mod Z.
To justify the identity (3.11), we note that, with the same argument as in (3.3), we may write

hioer = Mooy = Mo0ey = Ao+ d"o(g 4y —d om0y — d"0¢n,00}

for some field ¢ : O — R satisfying ¢ = 0 on the boundary do. Taking the scalar product with the 1-form de¢,
and performing integrations by parts, we obtain that

(do, hig 2y — hiooy — hos) = (6. hyg ey — d*hyg oy —d*he) = (6,1, - Lo — (1, - L)) =0

and
(do +d*oyn ey —d* om0y — 4" 0000}, d¢) = (g, do) + (00,2} — O(0,0} — T(0,00}>dde) = (A, d).
A combination of the two previous displays implies d¢ = 0 and thus hyg .y = hig 0y = how = A" 050y —d o0y -
d*o(5,00y- We then use that ¢ = dn, for some n, € Zf:(OD) to write
(0,0(0,0) = 00,0y — T(o00)) = (ng, A" 0 (0 0y — A om0y — A" 0000} ) = (ng Rio,e) — Pio,0y — hox) € Z.
This is (3.11). A consequence of (3.11) is that for each ¢ € Zi(om) satisfying dq = 0,

e*2i7r(¢bo'{|:1,w}7‘7{|:|,0}) - 6*2”(%0{5,%})'

We set the notation, for each o : F(O) - R,

(3.12) Z (o) = 3 e~27°B(a,(-20)"q) ,~2im(q.0)
quf;(OD) ,dg=0
So that
M — <e_2i7"(‘I7U{D,m})> and 4 (U{D,Or}) _ (e—Qiﬂ(q,a{D,Om})> )
Z(0) ne(B) Z(0) re(B)

Next, we introduce the functional space C'(0) defined as follows
d . d
C(o):= {¢:: (qbl,...,(b(g)) 0->RGE) :vie {1,...,(2)}, ¢;=00on 00O \6I,i|:|}.

and denote by ¢ := (qbl, e ,(b(z)) the vector-valued Gaussian free field valued in the space C'(O0) (or more

specifically, the Gaussian field whose covariance matrix is given by the finite volume Green’s function associated
with the Laplace equation described in (3.4)). Using the previous definition, we see that, for each ¢ € Z¥(®)
satisfying dg = 0 and tq =0,

E [e2iﬂ(q,¢)] - e 2mB(a,(-20)a) _ -277B(a.(-A0) M)
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Consequently,
D )|
gz ™ dg=0

Thus the partition function of this lattice Coulomb gas can be represented in terms of a characteristic function
with respect to a Gaussian measure. We then claim that, for g sufficiently large, a one-step renormalization
maps the Coulomb gas model to an effective one with very small effective activity. Using that the discrete
Laplacian is bounded from above, one has that (~Ag) ™" > ¢, for some ¢ := ¢(d) > 0. We then choose the inverse
temperature 3 larger than the value ¢? and decompose the Gaussian field ¢ as the sum of two independent
Gaussian fields ¢1 + ¢2, such that ¢; and ¢ have covariance matrices 8 ((—AD)_1 - B_%Id) and B%Id. We can
thus write

_ ~2im(q.p1+d2+0(0003) ] — -2 B2 (q,q) ~2im(q,¢1+0 (0,00
Z(ooay) = 2 E[e ( . })]— >, ¢ By, [ @o)],
qui(OD),dq:O quf:((‘):D,dq:O

where p; is a Gaussian measure on C(0), given by
1 ~ 11
dpy(¢1) = Const x exp(—% (¢1, ((—AD) t_p %Id) ¢1)) dén,
where d¢; denotes the Lebesgue measure on the space C'(0). For § sufficiently large, we may expand

-1
((—AD)_1 - ﬁ_%Id) into a convergent sum

((A0)"-p751a) = —a+ ¥ o (-a)™,

n>1 Bn/?
where in the right-hand side, the symbol A refers to the discrete Laplacian acting on the space C'(O0) (with the
corresponding boundary condition so that it can be iterated). Thus

1 1 1
d =Z " xexp| — Agr)- > ——+
p1(¢1) 1 Xp(2ﬁ(¢17 ¢1) ,;2/35”/2
Following [16], (especially Lemmas 5.14 and 5.15 there), since e~ B (a.a) decays to zero rapidly in |¢|; :=
Y wer (o 19(2)], we may apply a cluster expansion to conclude that for 3 large enough, one can re-sum Z (oo )
as

(61, (—A)"%))nwc@ dén.

q€Qq q€Qp

where the sum is over all lattice animals ¢ € Q5 with connected support satisfying dg = 0 in the cube O and
tq = 0 on the boundary 00 (see (2.15)), and z(f,¢q) is a real number given by the formula (see [16, (5.71)])

Z(00z) =Ky, leXp( Z z(B, q)€—2iw(q,¢1+o{g,oz)))] =Ey, leXp( Z z(B,q) cos (27T (q, ¢+ U{D,Om})))] )

1 _1 (o as
(3.13) 2(B,9) = Y, < I(G(suppas,...,suppgy))  y, e zHElawa)

n=1T" Qi+ +qn=q
where the sum runs over all the charges ¢i,...,¢q, with connected support satisfying dg; = 0, and the
combinatorial factor I(G(suppqi,...,suppqy)) is defined as follows: we let G(suppqu,...,suppg,) be the
connection graph of the sets suppgqi,...,suppg, (i.e., the graph whose vertices are supp¢i, ..., supp g, and

with an edge between supp ¢; and supp g; if and only if the two sets have nonempty intersection), and for a
connected graph G, we define
1G)= Y (-1)Fn,

HcG
where the sum runs over all the connected spanning subgraphs of G. These definitions and formulae are the
ones of [16, Section 5.5.3]. A few observations can be deduced from them:

e The real number z(8,¢) depends only on the charge ¢, and the inverse temperature § in particular, it
does not depend on the box O or on the vertex x;

e The coefficient z(3,q) satisfies some invariance properties with respect to the charge ¢ and is not
affected by translation or rotations of the charge as well as reflections (in fact the coefficient is invariant
under any linear transformation preserving the lattice Z¢ applied to the charge q);

e By [16, Lemma 5.15], one has the estimate

(3.14) |2(8,9)| < 676B1/2H‘IH1, for some ¢ :=¢(d) > 0.
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Similarly,

Z(0) = Ey, lexp( > Z(ﬁ,q)e‘%”(q’¢1))l =By, [exp( > Z(ﬂ,Q)COS(%(q,aﬁl)))l-

q€Qn q€Qn
Using the trigonometric identity
cos (2 (g, ¢1 + (g ,0xy) ) = cos (27 (g, 61)) cos (27 (4,0 003 )) = sin (27 (g, ¢1)) sin (27 (¢, 040,00 )) »

we may write

pas) Z7ee)
= (exp ( ZQ Z(ﬂv q) sin (27T(¢7 q)) sin (277—(0-{[],07;}7 q)) + EQ: Z(Ba q) COS (27T(¢7 q)) (COS ((QT(J{D,Ow}v q))) - 1))> .

Here 5,5 is defined as a measure on the space C(O) by

(3.16)  dupp(¢) = Constxexp(l(¢»A¢)—Z - (¢, (=0)"""¢)+ 3 Z(ﬂaq)COS(QW(q,cb)))M.

26 n>1 % ﬂn/2 qeQn
Combining (3.6) and (3.15), we have the following dual representation for the two-point function of the Villain
model. Let Gg be the Dirichlet Green’s function defined on the vertices of the cube O,

{—AGD(~,:E) =4, in O,

1
(8:17) Gg(,z)=0o0n00O.

Proposition 3.1. There exists an inverse temperature 31 := $1(d) < oo such that for any 8> 1,

(3.18) (61(9(2?)—9(0)))

v
H3.0,0

exp (% (Go(z,2) + Go(0,0) - QGD(O,x)))

q€Qp q€Qq

:<eXp( > 2(B,q)sin (2m(6,q)) sin (27 (0(m,00),0)) + 2. Z(/BaQ)COS(QTr(¢7Q))(COS((27T(U{D,()1}7Q)))_1))> :

Following the same argument, we also obtain the dual representation for (ei(e(z)w(o)))#v . Define
£,0,0
00,02} *= 0{0,0} + 0{n,z}- We then have

Hg.0,0

(3.19) (el C@+0O)) exp(%(Gg(x,x)+GD(O,O)—2GD(O,:E)))

q€Qn q€Qp

:<eXp( Y. 2(B,q)sin (2m(,q)) sin (27(T(5,00},9)) + ., 2(B,q) COS(2W(¢>,q))(COS(2W(0{D,OZ}7Q))—1))) :

In view of (3.6), to study the two-point function of the (finite-volume) Villain model, it suffices to compute
the expectation of a non-linear functional (3.18) with respect to the Gibbs measure ug . Notice that the
neutrality condition dg = 0 indicates p3,5 is a measure of gradient-type, i.e., the Hamiltonian only depends on
the discrete gradient V¢. Additionally, for 5 large, the exponential smallness of z(3, ¢) implies that g g is a
smooth perturbation of the discrete Gaussian free field

nerr(dd) = Const x exp (%(aﬁ 29)) do.

These observations imply that the measure pg g belongs to the class of models in statistical physics known
as the uniformly convex V¢ model. This category of models has been extensively studied in the literature,
and we refer to [51] for a description of its literature. In particular, one can apply the techniques and tools
developed in the context of the V¢ model to study the asymptotic behavior of the measure 1 5. This is the
subject on the next sections where:

e We apply the Brascamp-Lieb inequality [24] to the measure pg o and use it to prove the existence of a
thermodynamic limit, denoted by pg, for the measure pg g (i.e., the existence of an infinite-volume
limiting measure when | 0| - o).
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e We present the standard tool used to study the macroscopic behavior of the model known as the
Helffer-Sjostrand representation and combine it with quantitative homogenization to show that on
large scales the measure pg behaves like an effective Gaussian free field, with the covariance matrix
depending on S.

Remark 3.2. On a heuristical level, the second point above (asserting that the measure pg behaves over
large scales as an effective Gaussian free field) is sufficient to justify that the subleading order of (3.15) (and
therefore, of the truncated two-point function) should decay asymptotically as C|z|>~¢, for some constant C
depending on f.

To see this, we first note that, for 3 sufficiently large, the inequality (3.14) implies that the coefficient
2(3,q) decays exponentially fast as the L'-norm of the charge ¢ increases. On a heuristical level, we may make
the following simplifying assumption: we assume that the coefficient z(/3,q) is equal to 0 for all the charges
except on the simplest ones satisfying the neutrality condition, i.e., the charges of the form ¢ = (8 — dz+e, ), for
i=1,...,d (also called dipoles), for which it takes a nonzero value denoted by z(8). Thus the right side of
(3.18) is approximately (after taking the limit |0| - oo to replace the finite-volume Gibbs measure pg g by the
infinite-volume measure pg, the function og o, by oo, and using the identity (3.10))

ecE(O)

<exp( > Z(B)sin(27T(V¢(e)))sin(27r(VG(e)—VGz(e))))

xexp( z(:)Z(ﬂ)COS(Q?T(V(b(@)))(COS(?TF(VG(@)—VGm(e)))—l))> .
eeE(O s

Since |cos (2m(VG(e) - VG.(e))) - 1| < C(VG(e) = VG, (e))? decays fast away from 0 and z, let us assume
for now that the term ¥ g 2(8) cos (2m(Vé(e))) (cos (2m(VG(e) - VG (e))) — 1) only contributes to the
lower order. By further making the approximation sina » a for small a, we may further approximate the
expression above by

<eXp( > Z(ﬂ)2W(V¢(6))2W(VG(6)—VGx(e))))

ccE
c<E(D) Hp.0

Using an integration by parts, this equals to (exp(z(ﬁ)47r2(qb(0) - ¢(3@)))>uﬁ . Assuming that over large scales
the measure pg behaves like a Gaussian free field, we may conclude 7

(exp((8)45%(5(0) = (), = exp 5 v, o (AT (D(0) - 6(2))) ) = ColdsB) + Ca (d, Dol

We remark that the computation above is only heuristical and the constants Cy, C7 obtained are not the right
constants. Indeed, the non-local charges in Qg, the non-linear functions sinz and cosx, and the non-Gaussian
field g o contribute to a nontrivial correction of these constants. Such corrections can be obtained rigorously
through the homogenization of the Helffer-Sjostrand PDE.

3.2. Brascamp-Lieb inequality. As we discussed, when § is sufficiently large, the measure pg o is a small
smooth perturbation of a discrete Gaussian free field, and is in particular log-concave. In this framework, one
is able to apply the celebrated Brascamp-Lieb inequality [24, 23] described below. We let H : C'(0) — R be a
(strictly) convex function satisfying |, o) exp(—H (¢))d¢ < oo, and introduce the probability measure

p(d9) = exp (<H(6)) do.

The Brascamp Lieb inequality estimates the variance of a general (differentiable) functional F': C'(0) - R of
the field ¢ under the measure p. In order to state it, we will need the following notation

(5)
(3.20) (OF, (Hess H)'0F) = 3 3 (004F (Hess H), ) 5 0 F)

x,yed° i=1 H

where (Hess H) ' is the inverse of the Hessian of H defined by Hess H := (az,iay,jH)(x D, (yog)eox(d)”
t)\Y, 2
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Proposition 3.3 (Brascamp-Lieb inequality for log-concave measures [24, 23]). Let pu be the log-concave
measure defined in (3.20). For any smooth and compactly supported function F : C(Q) - R, one has the upper
bound

var, [F] < (OF, (HessH)’laF)M.

We next apply the Brascamp-Lieb inequality to the measure ;g g. Specifically, we apply it to a class of
observables which will be useful to study the Villain model and upgrade it to obtain an estimate on exponential
moments (following the techniques of [51, Theorem 4.9]). In order to state the result, we first need to identify
the Green’s function associated with the Laplace equation (3.4). For each x € 0 and each i € {1, cee (g)}, we
let Go(m), : O~ R be the solution of the equation

-AGey,i(r) =6, in O,
Go(myi( @) =0in 00~dy,0,
n-VGo(g),i(e) =0in 7, 0.

We note that, in dimension d > 3, the Green’s function G¢(qy,i(-,2) is bounded uniformly in the vertex x, the
box O and the index i. We record two properties of this finite-volume Green’s function. First, for any box O,
any index i€ {1,..., (g)}, and any pair of vertices z,y € O,

0<Gey,i(y,r) < oyl
In the discrete setting and in dimensions d > 3, the Green’s function is bounded and we have G¢(qy,i(z, ) < C,
for any 7 € {1, e (g)}, ocZ¢ and z € 0. To include this case in the notation, we implicitly extend all the

functions of the form x + |z|7* for k >0 by the value 1 when x = 0 (as mentioned in Section 2.1).
Additionally, the finite-volume Green’s function converges to the infinite-volume one and we have: for any
index i€ {1,..., (z)}, and any pair of vertices x,y € Z%,

— 00

GC(D),i(yam) D—) G(y,ﬁ(})

In the case of the finite-volume Green’s function defined on a box with Dirichlet boundary condition, they can
be found in [75, Section 4.6]. They can be easily extended to the case considered here (where the boundary
condition is a combination of the Dirichlet and Neumann boundary conditions).

Proposition 3.4 (Brascamp-Lieb inequality for g o). Fiz two constants Cy < oo and ¢ > 0. There exists an
inverse temperature By := B1(d, Co,c) < oo and a constant C := C(d) such that for any B > b1, the following
two properties hold:

e For any verter x €O,
(3.21) (exp (6(@))),,, . < C.

e For every collection of coefficients (9(B,q)) e, satisfying |g(8,q)| < Co exp(—cBY?|q|1), if we denote
by Z = ¥geo, 9(B,q) sin (27(¢, q)), then

(3)
(3.22) (exp(2)),,, <exp| T Y Goie, ) (90:2) (0,.2)),, .

x,yedi=1

Proof. We first apply the Brascamp-Lieb inequality with the map

(3.23) H(6) = o (6. A0) + 3 mo (6, (-A)™16) = 3 2(B.q) cos (27 (4,6))

25 n>1 %ﬂn/2 q€Qqg

The Hessian of the Hamiltonian H can then be explicitly computed: the first two terms of (3.23) are quadratic
(thus their Hessian is constant), and the Hessian of the third term can be obtained by differentiating the cosine
twice. We obtain the following identity: for any ¢, € C(0O),

(5 HessH(9)%) =~ 80) + 3 550 (6 (CA)"™14) = 3 =(5.0) 0,9 con (o 0.9).
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Using that the second term is nonnegative and that the absolute value of the cosine is always smaller than 1,
we deduce that )
(v, HessH(9)9) > 52 [V¥l12o) = 3 12(8,0)] (0.9)°
q€Qn
We then estimate the second term in the right-hand side and prove that it is small compared to the first one.
To this end, we write

(3.24) > =Bl (@9)* < 3 e Plah (q9)” = 3 el (ng, d)?.
qeQn q€Qg q€Qn
We then use the Cauchy-Schwarz inequality and deduce
_ N2 e 2 g% 2
> el (g, )2 < 3 e g 2, 14 U]

q€Qqg q€Qp

=Y Y Pl gL ()P

qeQp Yesupp ng

<y |d*w<y)|2( > elah |nq|iz).

yeo QEQD,y
We then observe that the term in the right-hand side can be bounded as follows: one has the estimate, for any
y el
(3.25) S e Bl |, |2, < cemVP
quD,y
To prove this inequality, we first absorb the polynomial factor by using (A.17) and writing
gl el < g *% e~ovlahs ¢ gVl

for some constant ¢’ € (0,c¢). We then decompose over the supports of the charges. To this end, let us denote
by A, the set of the finite connected subsets of Z¢ containing the vertex y. We then write

)N e ZCL D S SRV U SR (H e—c'mq(zn)'
qeQy XeA, qeQp XeA, qeQp reX
supp g=X supp g=X

Exchanging the sum and the product, we see that

X1
o —c\/B
3 (H ecl\/B|Q(I)|) 21 e CVBla@I | o[ €T v .
qEQDX zeX zeX \q(z)=1 1—676\/3
supp q=

We thus obtain -
S eVl o S e VIXIZ oS (X e A, ¢ |X] = n}|e VP,
qeQy XeA, n=1
We next note that

(3.26) HX €A, :|X]|=n}| <e™

The inequality (3.26) can be established by associating each connected set of n vertices with one of its spanning
trees, and then bounding the number of such spanning trees. Choosing the inverse temperature g large enough
(i.e., such that ¢\/B > 2C), we deduce that

Z e~eVhlaly < e—c\/E,
q€Qy
where we have reduced the value of the exponent ¢ in the right-hand side. Additionally, we have the estimate
Hd*wHQLQ(D) <Cvy(y) Hi?(u) (this follows form the definition of the codifferential). Combining the previous
displays, we obtain
* 2 —c
> 12(8,9)] (ng, d*)” < Cm VP |94 2 -
q€Qp
Combining the four previous displays and choosing [ small enough, we obtain

1 . 1
(3.27) (4, Hess H(9)9) > 55 |99l 12 ) -~ Ce VB 99 2 2 15 1V¥lze = 75 (¥ -20).

1
48



24 PAUL DARIO, WEI WU

We have thus proved the following inequality of symmetric operator on the space C(0): for any ¢ € C(0)

Hess H(¢) —%A.

Noting that the inverse of the discrete Laplacian on the space C'(O) is the Green’s function, we obtain: for any
(b’ 1/} € C(D)7
()
(¢, Hess H(¢) ') <48 3 Y 0i(@)Gooy.i(w,y)i(y).

z,yedi=1
For any 7 ¢ {1,...,(;)} and any z € O, we can apply the Brascamp-Lieb inequality with the function
Fy.i(¢) = ¢;(x). We obtain
(3.28) var [¢;(x)] < 4BGc(my,i(x, ) < C,

where in the second inequality, we used that the Green’s function is bounded uniformly in the box O and the
vertex x € 0. We next upgrade the estimate (3.28) from an upper bound on the variance to an upper bound
on exponential moments. To this end, we follow the techniques of [51, Theorem 4.9] and consider the function

t > log (exp (t¢:(0)))

The second derivative of this map is given by the formula

Hp,o "

O g {exp (16:(0),,,, = var,, (6(0)).

where the measure p; is defined via density

Ay = —  exp (H(6) + 16:(0)) do.

We then note that the Hessian of the Hamiltonian ¢ — H(¢) +t¢;(0) is the same as the one of H. We may
thus apply the Brascamp-Lieb inequality to the measure ;. We obtain, for any t € [0,1],

82

o o8 (exp (t6:(0))),,,, = v, (6(0)) <C.
Integrating over ¢ € [0, 1] twice and noting that (¢(0))
the bound

ypp =0 (by the ¢ — —¢ symmetry of the field) yields

(exp (Gﬁz'(())))#ﬁ,D <C.

Using once again the ¢ » —¢ symmetry of the field, we also have
(exp (<64(0))),, . < C.

Combining that the two previous estimates and noting that they hold for any i € {1,..., (g)} completes the
proof of (3.21).
We then prove the inequality (3.22). By the Brascamp-Lieb inequality, we have

(5)
varys o [Z] <4p Z Z GC(D),i(may) ((aw,lZ) (ay,iz»wm :

z,yeOdi=1
We next upgrade the previous inequality from an estimate on the variance to an estimate on exponential
moments using the same strategy as before. We first note that
2
a2
where the measure p; is defined via the density
duy = Const x exp (H(¢) +tZ(¢)) do.

We will then apply the Brascamp-Lieb inequality to the measure p;. To this end, we need to show that: for
any ¢,1 € C(0) and any ¢ € [0,1],

(3.29) (i), Hess (H +12)(6)1) > % (1, (~A))

IOg (exp (tZ))#ﬁﬂ = Va’rp«t (Z) I
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From (3.27), we see that it is sufficient to prove

(4, Hess Z(6))] < % (1, (~A)).

Using the definition Z = ¥ .o  9(83,q)sin (27(¢,q)), we can compute the Hessian of the map X by differenti-
ating the sine twice. We obtain the identity

(1/J,HGSS Z(¢)¢) = —4’/T2 Z g(ﬂ,q) sin (27T(¢),q)) (%1/))2

q€Qq

Using the assumption on the coefficient ¢g(f, ¢), we deduce that

(4, Hess Z(o)v) < 3 e Pl (ng, d*yp)?.

q€Qn

The proof is then identical to the proof (3.21) (specifically the term in the right-hand side appears in (3.24)).
Applying the Brascamp-Lieb inequality, we obtain, for any ¢ € [0, 1],

d
62 (2)
i OB 2)),, =0, (2)$50 3 32 G (oA PniZ) Oui D)
Integrating over t € [0, 1] twice and noting that <Z)#5 _ =0 (by the ¢ » —¢ symmetry of the field) completes
the proof of (3.22). O

3.3. Thermodynamic limit. The Brascamp-Lieb inequality allows us to prove the existence of a thermody-
namic limit for the measures pug 5 as O — co. Specifically, by Proposition 3.4 (since all the constants in the
statement do not depend on the volume) and a tightness argument, there exists a sequence of boxes (Or, )ken
centered at 0 and of side length Lj such that L tends to infinity as k£ tends to infinity and such that the
sequence of measures yign, ~converges weakly in the space (2 to an infinite-volume, translation-invariant Gibbs
measure denoted by pg. By taking the limit in the finite volume identity (3.6), and using that :“}3/,:170 converges
to the unique Gibbs state ,ug, we see that any possible limit ;1 gives the same contribution to the correlation
functions of the Villain model, thus it suffices to study any of such pg.

We record below three properties of the measure g, which are direct consequences of Proposition 3.4 and
the definition of pg:

e There exists a constant C' := C(d, 3) < co such that, for any z € Z¢,
{exp (|¢(2)])),, < C and (¢(x)),, = 0.

e For any box L €N, any collection of coefficients (9(8,q)) .o, satistying |g(3,¢)|< Cexp(-cf'?|q|1),
if we denote by Z = ¥ 0, 9(8,q)sin (27(¢,q)), then

(3)
(3.30) (exp(2)),,, <exp| Y 3 C@.9){(0:.2) 0,.2)),, |-

z,yeZd 1=1

Combining with the thermodynamic limit results for the Villain model [25, 57], we are now ready to state the
following dual representation in infinite volume. To this end, for L € N denote by X : Q>R and Y : Q2 >R
the two random variables

Xy = %: 2(8,q)sin (27(6,¢)) sin (27 (0o, 003, 9)) + ; 2(8,q) cos (2m(¢, ) (cos (21 (00, 003, 9)) = 1),
Y= %: 2(B,q)sin (27(¢,q)) sin (27 (00, 023, 0)) -

We first prove that the random variables Xy, and Y7, converge in L?(ug) as L tends to infinity.

Proposition 3.5. There exists an inverse temperature 31 := $1(d) < oo such that for any 8 > 1, the sequences
of random variables Xy, and Y, converge as L — oo in L*(pg).
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Proof. We first introduce the two random variables

X = Z Z(Ba Q) sin (27T((b, q)) sin (27T(00w7 Q)) + Z Z(BaQ) cos (27T(¢a q)) (COS (27T(00w7 q)) - 1) )

q€Qn;, q€Qn;,

Yii= ) 2(B,q)sin(27(¢,q)) sin (27 (00, q)) -
qu\jL
and prove that the function Y7, converges in L?(pug). In the argument below, we will denote by C,. a generic
and typically large constant depending on the parameters d, 3 and on the vertex z € Z? (which is fixed through
the proof). By the Brascamp-Lieb inequality, we have

(%)
vary, [Yor =Yp]< 3 483 Goi(y,2) ((0y,i(Yar — Y1) (0:,i(Yar = Y1), -
Yy,z€0ar, 1=1

An explicit computation shows

8y,i(Y2L _YL) = Z z(ﬁvQ) sin (27T(¢7q))51n(277(00a:7q))Ql(y)

q€Q2r\Qp,
By definition of o, the identity g = dn, and the bound |sinf| < |f] for § € R, we have
(3.31) [2(8,9)a(y) sin (27(002,0)) | < Ce™ VP g(y) | (002, 9)]
A O] [CA N
< CeVBI () 14002 | guppmy el oz
< CG*C\/BHqﬂl |Q(y)| HVG(a O) - VG(, IE) ” L2(suppng) HnlIHLZ(Zd) .
We next use the bound |[VVG(0, 2)| < C|z|™® on the mixed derivative of the Green’s function and obtain

HVG(,O) - VG(.W,I:)HLQ(suppnq) < |Suppnq|§ sup |VG(270) - VG(Z,$)|

zesuppng

: d
< O, [suppn,|® 7(dlamf )
1]

Combining the two previous displays and reducing the value of the constant ¢ in the exponential to absorb all
the terms involving the diameter, support and L2-norm of the charge ng, We obtain

- C,eVBlah
(3.32) eVBlal ()| (00m, g)] < 225 i la(y)l
Thus,
Cy e Blal
(3.33) 0,0 (Yor - Yo) < % S ereVBlalg(y))

y' q€Q21\Qn,

s

z efg\/ﬁdist(y,ﬂzL\DL) Z 67%\/5”(1”1 la(y)

| q€Q2r.\Qn;,

IA
=
S

Q

IA

yrﬁ e‘%\/gdiSt(y:DZL\DL) Z e—%\/BHqu lq(y)|
qeQy

IS

< &e—g\/ﬁdist(y,lng\DL).

~lyl
The second inequality relies on the observation that a charge satisfying ¢ € Qa1 N Qn, and ¢(y) # 0 must have
a diameter larger than dist(y, 02z \ Or) (and thus [g¢|; > dist(y, 02z \ Og) since ¢ is integer-valued with a
connected support). The third inequality is a consequence of (A.20) of Appendix A (choosing the value k = 1,
and noting that, by the definition of the L'-norm, |q(y)| < |q[,). Consequently

1 e—C\/BdiSt(y,DQL\DL) e—c\/Bdist(z,DzL\DL)

var,, [Yar - Y] <Cp Y,

y,z€Z% |y - Z|d72 |y|d |Z|d
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Summing over the dyadic scales, we obtain

1 e—c\/gdist(y,ljznﬂ \Oan ) e—c\/gdist(z,ljylﬂ \Oan )

(3.34) Z vary, [Yans — Yan] < Cylzf? Z >

ol y sega 1Y — 2| *72 |yl |2|4
11
<C,
” zze:m ly - Z|d 2 [yl Jal¢
<C,.

Using that, for any L € N, the ¢ — —¢ invariance of the measure ;g implies <YL)M =0, we deduce that the
sequence of random variables Y, converges in L?(pg) to a limit that we denote by
(3.35) Y =3 2(B,q)sin(27(¢, q)) sin (27(00z,9)) -

qeQ

We next prove the convergence of the random variables X,. By the definition of o¢,, the identity ¢ = dng, the
estimate |[VVG (y)| < Cly|™® and a computation similar to the one of (3.31), we have, for each vertex y € Z<,
and each charge g € Q,,

e-ev/Blals
(3.36) 12(8,q) (cos (27 (c0s,q)) - 1)| < Cexp(-cy/Blal1) (00s, ) < O”f|y|2dq

|‘2d is summable in Z¢, we deduce that for any field ¢ € §,

(3.37) Z |2(8,q) cos (27 (¢, q)) (cos (27 (o0s,q)) —1)| < Z Z |2(8, q) cos (27 (9, q)) (cos (27 (o0s,q)) —1)|

Since the map x — |z

qeQ yeZd quy
<C ¥ |2d 2 exp(-ev/Blalh)
yeZd q€Qy
<Co ),
yezi IyIQd
<Cy.
The previous inequality implies that the sequence of random variables

Yoeon, 2(8,q) cos (2m(¢, q)) (cos (2w (o0z,q)) —1) converges uniformly over all the possible values of
the field ¢ € Q. In particular it converges in L= (pg) (and thus in L?(ug)). We denote the limit by

(3.38) X =3 2(B,q)sin(2m(¢,q))sin (27 (00z,9)) + 3 2(B,q) cos (2m(¢, ) (cos (27 (002, 9)) — 1) -

qeQ qeQ

The proof of the convergences of the random variables Y7, and X, is complete. To complete the proof of
Proposition 3.5, it is sufficient to show that

(3.39) var,, , [YL—?L] Pe 0 and var,, [XL—YL] — 0.

L—oo

We only sketch the proof of the first convergence. Using the definition of the maps o, o,) and (standard)
regularity estimates on the finite-volume Green’s functions, we have the bound

Cy
(3.40) [Voia,.003 ()] < e

Using the previous upper bound and the same computation as the one leading to (3.34), we obtain that for
any ¢ > 0 there exists R, > 0 such that for any L > R,

Va%l . ZQ 2(67q)sin(27r(¢,q))sin(%(a{ahompq))}SE
9¢<op “N&ogR,

and

var,, l Z 2(8,q) sin (27(¢, q)) sin (27 (oo, q))] <e

4€Q0; Qo
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Additionally, using the convergence (3.7), we see that

— 0.
L—oo

(3.41) sup
(139

> 2(B,q)sin (27(6,q)) (sin (27 (00s,q)) - sin (27 (00, 003,9)))

QEQDRE

A combination of the three previous displays yields the convergence (3.39) for the variance of the random
variable Yz, - Y.

Finally, the convergence of the variance of the random variable X — X can be deduced form the one of the
variable Y7, — Y1, and the following result: as in (3.37), we can use the convergence (3.7) with the bound (3.40)
(together with the bound |cos — 1| < 6?/2 and the summability of the function y ~ |y|72¢ on Z%) to obtain

(3.42)

— 0.
L—oo

Z Z(ﬂ7 q) COS (27T(¢7Q)) (COS (27T(U{DL,Ox}7Q)) - 1) - Z Z(Bu q) CO8S (27T(¢7 q)) (COS (27T(0’0I7 q)) - ]-)

q€Qn,, qeQ

sup
e

|
Using the previous proposition, we are able to establish an infinite-volume version of Proposition 3.1.

Proposition 3.6. There exists an inverse temperature (1 := $1(d) < oo such that for any B > (1,

(343) (OO0 | exp (% (G(0,0) - QG(O,x)))

= (eXp ( . #(Bq@)sin (21(¢, q)) sin (27 (00s,9)) + Y, (B, q) cos (2m(, q)) (cos (27 (00s,q)) - 1)))

qeQ qeQ

and

. 1
i(0(z)+6(0)) il
(3.44) (e ) v exp(26G(0,x))

o

= <exp( > #(B,q)sin (27(¢, q)) sin (27(Goa, 9)) + Y 2(B,q) cos (2m(¢, q)) (cos (27(Toa- q)) - 1))) :

qeQ qeQ

Proof. We give the proof of (3.43) below, (3.44) follows from the same argument. By [25, 57], there exists a

thermodynamic limit for the Villain model, denoted by u[‘; such that <ei(9($)‘9(0)>)uv - (ei(e(m)—e(o)))uv
B.0L, 8

as k — co. We also have that the finite-volume Green’s function Gp, (-,0) converges to G(-,0) as k tends to
infinity.

In the argument below, we will (still) denote by C, a generic and typically large constant depending on the
parameters d, 8 and on the vertex z € Z¢ (which is fixed through the proof). By Proposition 3.1, it is enough
to show the convergence
(3.45) <exp (XLk)) — (exp (X))

HB.oL, koo Mg "

We first prove the (simpler) convergence
(3.46) (exp (XLk))M,DLk 2 (exp (X)), -
We first fix k, R € N satisfying |z| < R <« Lg, and write
(eXp(XLk)h%DLk = (eXP(XR)M,‘DLk +(exp(Xr) (exp(Xiz, — Xr) - 1))

Mﬂ,uLk

and

(exp(X)),, = (exp(Xg)),, + (exp(Xr) (exp(X - Xg) - 1)), -
We then note that, for any R > 0, the random variable X is a bounded Lipschitz function (with a large
Lipschitz constant depending on R) which only depends on the values of the field ¢ inside the box [-R, R]%.
Thus,

(eXp(XR»ua,uLk b (exp(XR)),, -

— 00
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We next apply the Holder inequality and obtain

(3.47) (exp(Xr) (exp(Xp, = Xn) =D))< (exp(2XR)),/” ((exp(XLk ~Xp) - 1)2)1/2

Ly, L
k IB,DLk

We estimate the two terms in the right side. For the first one, let us first observe that, by (3.37), there exists a
constant C := C,(d, 8, z) < oo such that

(3.48) Xp < Vi +C,.

Combining the previous estimate with the Brascamp-Lieb inequality (Proposition 3.4) and obtain, for some
constant C := C,(d, B,z) < oo,
(%)
(eXp(QXR))%DLk <Cexp| > > Gomyi(,y)((0::YR) (9, YR))

Ha,0
x,yel° =1 F0Ly,

Using the estimates (3.30) (with Z = Yg), (3.48), and an explicit computation, we obtain the upper bound
(3.49) (xp(2XR)),, . < Co

There remains to estimate the second term in the right side of (3.47). We claim that

Cy
<S—ig
keop,  R2

(3.50) ((exp(X, - X) - 1))

Using (3.36) and the same computation as in (3.37), we see that, for any L > R, and any field ¢ € ),

>, #(B,q)cos (2m(,q)) (cos (2m(00z,9)) = 1) = X 2(B.q) cos (27(¢, q)) (cos (27 (002, q)) = 1)

qeQr qeQRr

Cy
Sﬁ.

This result implies that to prove the estimate (3.50), it is sufficient to show

(3.51) ((exp(YLk ~YR) - 1)2>M <G

.
B.0L, Rz71

We can Taylor expand the left side of (3.51) and use the ¢ — —¢ symmetry of the field to obtain

1 2 2] 1
LHS = ((kzl (Ve —YR)’“) > - Z(Z S Ve —YR)”>

£ 1l —q
HB.0L, i1 J=1j.(2l ])

Hﬁ,\:Lk

We then apply the exponential Brascamp-Lieb inequality to obtain, for any C' > 1 and 8 chosen sufficiently
large (depending on C),

21 (21)' C(YL, -Y; -C(Yp, -Y]
((YLk ~-YRr) >M5’DL;€ < oo <e (Yo, =YR) 4 o~C(Yi, R))Mﬁ,DLk -2

(5)
< (élz)l! exp (26‘ Y. 2 Gew).i(y2)((0yi(Yr, = Yr)) (8::(Yz, - YR)»W’DL’“ ) o

Y,2€0L, =1

Summing over [, and choosing C' large enough (universally), we obtain
(3.52)

((exp(vi, - YR) - 1)°)

5,01, y,z€0r, i=1

()
<C exp (20 Z Z GC’(D),i(yv Z) ((ayﬂ-(YLk - YR)) (8271(YLK - YR)))Mﬁ,DLk ) -1

We claim that, the term in the right side of (3.52) is bounded by C|z|R? ¢. Using the same computation as
in (3.33), we have

Cme—%\/gdist(y,DLk \ORr)

|8y7i(YLk- - YR)| < |y|d
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Using the estimate (3.32) and the bound G (ny,i(y, 2) < #, we obtain

(3)
Y 2 Gy, 2) ((8y.i(Ye, = Yr)) (02:(YL, - YR)))

KB,0
y,z€0r,, i=1 601,

1 e‘%ﬂdiSt(y7DLk \OR) e—g\/,gdist(z,DLk\[]R)

<C,

y,z€0r, \ORr |y_'z|d72 |y|d |Z|d

which, together with (3.47), (3.49), and (3.52), implies

(exp(XR) exp(X - Xg)),, < i

The same computation yields

C
{exp(XR) (exp(X - Xp) -1)),, < R%ix-l
So that the proof of (3.46) is complete. To prove (3.45), it is thus sufficient to show

(3.53) {exp (Xr,)),, . = (exp (Xr)) — 0.

#ﬁﬂLk k— oo
This is a consequence of the convergences (3.41) and (3.41), the bound (3.51) and the bound: for any R >0
and any L > R,

2
Ca

< —.
< R%’l

qeQL\QR

eXp( > 2(B,q)sin (2m($,¢)) sin (27 (04a; 00 q))) -1
L2(pp,oy)

The proof of the previous inequality is identical to the proof of (3.51) (the only difference is that the bound (3.40)
needs to be used instead of the decay estimates on the Green’s function).
]

3.4. The Helffer-Sjostrand representation. Proposition 3.6 shows that, in order to understand the
asymptotic behavior as x tends to infinity of the two point function, it is sufficient to understand the behavior
of the expectation of the random variable exp(X) under the measure pg as  tends to infinity.

The Gibbs measure pg is a specific example of a model of stochastic interface model extensively studied in
the literature called the V¢ model [51]. In particular, following the ideas and techniques of [67, 88, 81, 54],
the large-scale behavior of the V¢ model can be understood by studying the large-scale behavior of an infinite
dimensional PDE called the Helffer-Sjostrand equation [67, 81]. In this section, we adapt the tools developed
by Helffer-Sjostrand and Naddaf and Spencer [81] to our framework, and introduce the Helffer-Sjostrand PDE
associated with the measure pg.

Specifically, in Sections 3.4.1 and 3.4.2, we introduce the Helffer-Sjostrand PDE, present two equivalent
approaches to solve this PDE: the first one is based on variational techniques of [81], the second one is based
on a dynamical interpretation of the equation and is the one of [54]. We then show, following [81], how its
solutions can be used to identify the covariance of general functionals of the field ¢ distributed according to the
measure pg. In Section 3.4.4, we introduce the Green’s matrix associated with the Helffer-Sj6strand operator
and state a quantitative homogenization theorem for this map. This result is a crucial step in the proof of
Theorem 1, and its proof occupies a large part of this article: it is the subject of Sections 6 and 7, where we
combine the ideas of [81, 54] with the recent development in quantitative stochastic homogenization of [8, 9].

3.4.1. The Witten Laplacian. Following the techniques of [52, 81, 54], we know that the measure pz is stationary,
ergodic and reversible with respect to the Langevin dynamics defined as follows. We let {Bt(x) 1120,z € Zd}

is a collection of independent Brownian motions valued in R() and let ¢:[0,00] x Z% - R() be the solution
of the system of stochastic differential equation: for ¢ > 0 and = € Z¢,

359 d0u(w) =500 + T o2 (AY (@) - T 2723, 0)a(w) s (07 (4,0) + VB ).
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We refer to [52] for the justification of this property and a proof of the solvability of the Langevin dynamics (3.54).
Following the idea of [81], one observes that the Langevin dynamics is a Markov process whose infinitesimal
generator is the operator A, defined on the set of (real-valued) functions F € C°(Q2) by the formula: for any
6eQ,

(3.55) AyF(¢)
- D 0P~ T 558000~ T 357 ((A)6(@) - 3 2m(8,a)a(a)sin (2 (1.6)) | 0:F (9),

xed° xeZd n>1 qeQ

) 5

where the notation 92 means i w ;» and we implicitly take the scalar product between the two terms in the
right side of (3.55). The operator A¢ is thus symmetric with respect to the measure jig 1, and one has the
identities

(FAGG),, =(GAGF), == Y (0:F,0:G)y, VF,GeCZ(Q).

zeZd

3.4.2. Helffer-Sjostrand operator. In this section, we introduce the Helffer-Sjostrand operator. This operator is
d
defined in (3.57) and acts on function defined on Z% x € and valued in R(2). Its definition requires to introduce

a few spaces and definitions. We first introduce the space of smooth and compactly supported functions defined
on Z4 x Q)
C=(Z x Q)
= {F Z9x 0> RE) :vae 7¢, F(z,-) € C=°(Q) and F(z,-) = 0 for all but finitely many = € Z% }

We then extend the domain of the Witten Laplacian —A, to the functions of C2°(Z% x Q) as follows: for any
FeC@(Z7%9Q), any (y,6) € 7 x Q,

(3:56)  AsF(y,9)

- % OF(0) - T | 558000) - X i ((A) (@) - Y 2ma(B.a)a@)sin (27 (0.0)) | 0:F (4. 0).

zeZd zeZd nx1 qeQ

where all the partial derivative are with respect to the field ¢ (for a fixed point y € Z9). We next extend the
definition of the discrete Laplacian A to functions of C°°(Z% x Q) by setting: for any (y, ¢) € Z¢ x Q,

~y

We similarly define the iteration of the Laplacian (-A)* by iterating the previous definition. For ¢ € Q, and
¢ € Q), we define the coefficient

aq(¢) = 47{22 (ﬂa q) COS (27T (¢7 Q)) .

Given a function F e C°(Z% x Q) and ¢ € 2, we introduce the notation

F(¢) = (¢, F (- 9)).

We finally combine the two previous definitions, and introduce the operator

VyagVeF(,2) = 47°2 (8, ) cos (27 (,9)) (F (-, ¢),q) a(a).

The notation is motivated by the following symmetry property satisfied by the operator V; -a,V,: for any
F,G e C>(Z24x Q),

2 (Vi VeF (,2)G( ), = 3 (V5 -a,9,G (6, 2)F(9,2)),

zeZd TeZd
= <aq (F7q) (G7Q)>Hﬁ
= <aqququ)M
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Additionally, due to the assumption dg = 0, the function V; -a,V,F depends only on the discrete gradient VF'.

Equipped with these definitions, we introduce the Helffer-Sjéstrand operator acting on functions F : Q x Z% —
RrR(®)

1 1 1 n+1 *
3.57 Li=-Ay-—A+— — (-A + Vg a4V
( ) [} 2/8 25’”21 /BE( ) qé q qVvVq

The following definition introduce a notion of weak solutions for the Helffer-Sjostrand operator.

Definition 3.7 (Solution of the Helffer-Sjostrand equation). Let f : Z¢xQ — R(3) be such that feL?(Z% ug).
A function u: Z¢ x Q — R(3) is called a weak solution of the Helffer-Sjostrand equation

Lu=fin QxZ%,
if, for any function F' € C2°(Z% x ), one has the identity

Z <’U,(.T,'),£F($,'))Hﬁ = Z (f(xv')’F('Ta'»uﬁ'

reZd reZd

The next proposition establishes the solvability of the Helffer-Sjostrand using the variational approach used
by Naddaf-Spencer [81]. We recall the definition of the space H'(Z%, ji5) introduced in (2.7) of Section 2.

Proposition 3.8 (Variational solvability). For any f:7Z%xQ - Rx(3) satisfying f € L*(Z%, ug), there exists
a unique weak solution u: Z% x Q — R() in the space Hl(Zd7u5) of the equation

(3.58) Lu=V-f inZ'xQ,
which satisfies, for some C(d, ) < oo,
2 2 2 2
(3.59) sup lul, L + Zd 10zull 2z ) + 1Vl L2 2 ) < CUFIL2 2 ) -
TE Tel

Remark 3.9. We require that the right-hand side (3.58) is in divergence form. This assumption simplifies the
proof but is not strictly necessary. Indeed, using the Gagliardo-Nirenberg-Sobolev inequality, one could prove
the existence and uniqueness of variational solutions of the Helffer-Sjostrand equation Lu = f if the function

f:Z3%xQ - R() satisfies

(3.60) ( > |f(%-)|2d/<d‘2>) T L2(u),
reZd

Proof. Using that the space C°(Z% x Q) is dense in H'(Z%, uz), we see that a function u € H'(Z%, ug) is a
solution of (3.58) if and only if

B6) % (O )@ula ), + 55 8 (Fule)vul),,
z,y€eZ? zeZd

B

+ % > Lﬁ > (V”+1u(x,-),V"“w(x,))w + 2 (Vqu-agVew),

nxl P2 gezd qeQ

== Z <f(x’.)vw($7.))ﬂﬁ’ VWEHl(Zd>Nﬁ)'
zeZd
As in the proof of Proposition 3.4, we may use the estimate |a,| < Ce=Blalt to show that, if 3 is sufficiently
large, the bilinear form on the left side of the previous display is coercive with respect to the H Yz, 43 )-norm.
The Lax-Milgram Theorem therefore yields the existence of a unique solution u € H L(z4, tg). Applying the
Gagliardo-Nirenberg-Sobolev inequality (for a fixed field ¢ € Q) yields

(d-2)/d
(3.62) sup u(z, ¢)|* < ( > Iu(y,¢)|2d/(d‘2>) < 3 [vu(y, ¢)*.

yeZd yeZd

Integrating over the measure pug completes the proof of Proposition 3.8. g
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As it has been observed in the literature [81, 54], there exists a dynamical representation for the solution u
of the Helffer-Sjostrand PDE Lu = V - f. The formula is stated in Proposition 3.12, and we will use it in this
article to obtain upper bounds on the solution w. In order to state the result, we introduce a few additional
definitions. Given a field ¢ € (), we consider the solution of the Langevin dynamics started from ¢ at time
t =0, that is,
d61(a) = g5 Adu(a)dt = 3 3 (<) u(a)dt + 3 (V-2 (00) V) (2t + V3B (),

2ﬁ nx1 BE qeQ
po(x) = ¢(z).

We denote by Py the law of the dynamics (¢; )0 starting from ¢ and by Eg4 the expectation with respect to
the measure Py. The solvability of the SDE (3.63) is guaranteed for pg-almost every ¢ € Q by the arguments
of [54, Section 2.1.3] or [52, Section 2.2].

For y € Z%, we define the Dirac mass Oy : 74 - R(Z)*(3) to be the diagonal matrix

(3.63)

3y (@) = (La=y) - 11{1‘:3‘})19,]-5(;) '

For any fixed realization of the dynamics {qﬁt(a:) 1120,z € Zd}, we let P?:[0,00] x Z¢ x Z¢ — R() x R() be
the fundamental solution (also referred to as heat kernel) of the parabolic system of equations
(3.64)

1 1 1 . . .
P (-,y) - ﬁAPqi (59) + % > B?(_A)n LPY () + Y Vi ag(61) Ve P? () = 0 in [0, 00] x 27,
n>1 qeQ

P?%(0,-,y) =, in Z%,

To be more specific, we follow the standard technique to define the fundamental solution of a system of
parabolic equations: For any fixed column in the matrix J,, we solve the system (3.64) with this specific
column and obtain a function valued in the space R(:), We then use the (g) solutions obtained this way to
define the matrix valued function P?.

There are two important properties about the fundamental solution P?. First, the bound |a,| < Ce™? lalx
shows that, for § large enough, the system (3.64) is a small perturbation of the heat equation (or equivalently
has a small ellipticity contrast). This observation implies that the system of equations (3.64) is in the range of
applicability of the Schauder regularity theory. This is the subject of Section 5, where we adapt the arguments
of the Schauder regularity to the system (3.64) and obtain the bounds on the heat kernel P? | its gradient and
mixed derivative collected in the following proposition.

Proposition 3.10 (Nash-Aronson estimate and regularity for the heat kernel). There exists an inverse
temperature 51 := $1(d) < oo such that for any 8> 51, there exists a constant C := C(d, ) < oo such that, for
any realization of the dynamics (¢¢)is0, any (t,z,y) € [1,00] x Z¢ x 7.2,

c |z —yl
@ .
|p (t,x,y)| < 222 P (— o |

Additionally, for any reqularity exponent € >0, there exists an inverse temperature 51(d,e) < oo such that, for
any B = P,

C |z -yl C |z -yl
o. . _ @ . _
[VaP? (t.59)] < ETETSy eXp( Ct and VoV P* (t,259)| < e CP\ T |

Remark 3.11. The bounds on the coefficients a, show that the ellipticity contrast of the system (3.64)
does not depend on the realization of the dynamics (¢¢)ts0. A consequence of this observation is that the
Schauder regularity theory applies uniformly in the realization of the dynamics, and thus the upper bounds of
Proposition 3.10 are uniform over the dynamics (¢;)¢s0-

The proof of these properties can be found in Proposition 5.7 of Section 5. The second important property
of the heat kernel P? is that, as observed in [81, Section 2.2.2] and [54, Section 3], it is related to the solutions
of the Helffer-Sjostrand equation as explained below.

Proposition 3.12 (Dynamical solvability of the Helffer-Sjostrand equation [81, 54]). Fiz f:7Z%xQ - Rx(2)
such that f € L*(Z% pg) and let uw € H (Z%, ng) be the solution of the Helffer-Sjéstrand equation Lu =V - f
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defined in Proposition 3.8. Then, one has the identity
(3.65) w@o)= [ % Eo[f(y. 007, P (tyi0)] at

yeZd

The rigorous justification of the formula (3.65) requires to use tools from spectral theory. The argument in
the case of the dual Villain model is identical to the one presented for the uniformly elliptic V¢ model in the
articles of Naddaf and Spencer [81, Section 2.2.2] and Giacomin, Olla and Spohn [54, Section 3].

3.4.3. The Helffer-Sjostrand representation formula. The main reason to introduce the Helffer-Sjostrand
operator is that it can be used to compute the covariance of general functional of the field ¢ through the
Helffer-Sjostrand representation formula. The result was initially introduced by Helffer-Sjostrand [67] and
Naddaf and Spencer [81, (1.10)] and is stated below.

Proposition 3.13 (Helffer-Sjostrand representation formula [67, 81, 54]). Consider two functions F,G €
H'(ugp) and assume that there exist f,g: 7% x Q — Rx(3) satisfying f,q € L* (Zd7u5) and such that

(3.66) 0, F=v-f(z,") and 0,G =V -g(z,-).
Let u € Hl(Zd, pg) be the solution of the Helffer-Sjostrand equation Lu =V - f. Then one has the identity
(3.67) covy, [F,G] = Z (g(a:,')Vu(x,'))M .

TeZd

An example of function F e H'(ug) satisfying (3.66) is the function F(¢) = ¢(0) - ¢(x) for any z € Z?. For
any charge ¢ € Q, the neutrality condition dg = 0 ensures that the function F,(¢) := (g, ¢) satisfies (3.66). In
general, any reasonable function which depends only on the discrete gradient of the field satisfy this condition.
In the rest of this article, we will apply it to general functional of the field such as the random variables X
and Y defined in (3.38) and (3.35), which, still due to the neutrality condition dq = 0, satisfy (3.66).

The proof of this result for the V¢ model can be found in [81, (1.10)] and [54, Proposition 3.1]. The proof
for the measure pg follows from the same arguments.

3.4.4. The Green’s matriz. In this section, we introduce the Green’s matrix associated with the Helffer-Sjostrand
operator £ and state some of its main properties regarding existence, decay and homogenization.

Proposition 3.14. For any function f: Q — R satisfying £ € L? (ug) and any y € 72, there exists a unique
variational solution Ge(;y) : Z4 x Q — R(:)*(3) of the Helffer-Sjostrand equation

LGe(-5y) = £5, in 2% x Q.

The map Ge(+;y) is the fundamental solution of the operator £. As it was the case for the heat kernel P?,
since the operator £ is an elliptic system, the fundamental solution takes its values in the set of matrices of
size (g) X (g) We will refer to it as the Green’s matriz.

The Green’s function can be used to decompose general solutions the Helffer-Sjostrand equation. If we let u
be the solution of the equation (3.58) and assume that f € L?(Z%, ug) takes the specific form f(y, ¢) = £(¢)g(y)
for some f € L?(ug) and g € L?(Z%), then we have

u(z,¢) = 3 VyGe (@, 6;9)9(y)-

yeZd

Proof. Using the Gagliardo-Nirenberg-Sobolev inequality, and specifically the inequality (3.62), we have the
upper bound

;. 2 2
Vue H (Z% ng),  u(y ) ey < 2 [Vuly, )]
yeZd

The previous inequality implies that the bilinear form

S ((@yu(e )@@, )),, + o= ¥ (Tule,)Vu(a,)),,

z,y€eZd 26 zeZd
1 1 +1 +1
+ 2[3 ] % Zezd<v u(m, )7V ’LU(ZE, )>NB +q€Q (vqu aqvqw),w ( w(y7 ))Hﬁ

is coercive. The result then follows from the Lax-Milgram Theorem. O
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As it was the case for the variational solutions of the Helffer-Sjostrand equation, the Green’s matrix admits
a dynamical interpretation relying on the heat kernel P? as stated in the following proposition.

Proposition 3.15. Fiz f € L?(ug) and y € Z%. The Green’s matriz Ge(-;y) satisfies the identity

(3.65) Ge(w.059) = [ Eq [£(00) P (t.y,0)] d.

Remark 3.16. Using the previous proposition with the bound of Proposition 3.10 on the heat kernel, one
can extend the definition of the Green’s matrix to functions f € L'(ug) (instead of f € L?(yp)).

Combining Proposition 3.10 and Proposition 3.15, we obtain the following upper bounds on the Green’s
function Gg, its gradient and mixed derivative.

Proposition 3.17. For any regularity exponent € > 0, there exists an inverse temperature $1(d,e) < oo such
that for any B > By the following result holds. There exists a constant C(d, B) < oo such that for any x,y € Z¢,

ClEl 20,

1Ge (2,5 9) 12y < - yld-2

and the reqularity estimates on the gradient and the mized derivative

C Il L2y
|z —yld-1-e

ClEl L2,

and Hszygf(mv';y)HLQ(MB) = |x_y|(i—€

”Vmgf(x7 g y) |‘L2(;L[3) <

In the second part of this section, we investigate the homogenization properties of the Green’s matrix, which
are a crucial ingredient in the proof of Theorem 1. The main result we establish is stated in Theorem 2. The
proof of this result is the subject of Sections 6 and 7.

From the theory of stochastic homogenization and its application to the Helffer-Sjostrand equation [58, 8,
81, 9], one expects that there exists a deterministic, positive definite matrix ag (which is a small perturbation
of the matrix ﬁld) such that the Green’s matrix associated with the Helffer-Sjostrand operator (3.57), defined
by

LG =6 in Z% x O
homogenizes to the Green’s matrix G associated with the Laplacian operator V - agv
(3.69) - V-83VG =& in Z%,

in the sense that, as x — oo,

I6(2.) ~C(@)| 1o, = o(miQ)

When applying to the Villain model (see computations in Section 4) we need more precise result: specifically,
we need to prove quantitative homogenization for the mixed derivative associated with the Green’s matrix.
Results of this nature have been established in the homogenization literature (see e.g., [8, Section 8.6] or [20]).
The main contribution of Sections 6 and 7 is to adapt the techniques developed in [9, 8] to the setting of the
Helffer-Sjostrand operator L.

In order to state Theorem 2, we need to introduce an important quantity in stochastic homogenization:
the first-order corrector. For 4,5 € {1,...,d} x{1,..., (‘21)}, we recall the notation [;; for the affine function
introduced in Section 2

R - R()
ll‘j = { ’

x+~(0,...,0,2-€;,0,...,0),

where the term x - e; appears in the j-th position. We denote by Vy;; the gradient of the first-order corrector,
defined to be the unique stationary solution of the Helffer-Sjostrand equation

E(lm +Xij) =0in Zd x .

It is precisely defined in Proposition 6.29. Once equipped with the gradient of the corrector, we can define the
exterior derivative d*x;; by using that the codifferential d* is a linear functional of the gradient (see (A.23)).
The following theorem proves a quantitative homogenization result for a version of the mixed derivative of the
Green’s function (3.68), the specific form of the function (3.70) is justified by the fact that it is the correct
object to consider in order to prove Theorem 1 in Section 4.
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Theorem 2 (Homogenization of the mixed derivative of the Green’s matrix). We fiz a charge ¢1 € Q such
that 0 belongs to the support of ng,, let Uy, be the solution of the Helffer-Sjostrand equation

(3.70) LUy, = cos (21 (b, q1)) @1 in Z4x Q,

and let G, = (éqhh e ,éq (d)) be the map defined by the formula, for each integer k € {1, el (‘;)},
A2

(371) éql,k = Z Z (COS (27T (¢, (h)) (nqwd*leﬁ + d*Xij)),u,ﬂ Viéjlv

1<i<d lsjg(;‘)

There exist an inverse temperature 1 := $1(d) < oo, an exponent v := v(d) > 0 and a constant Cy, which
satisfies the estimate |Cy,| < C||la H]f for some C:=C(d, ) < oo and k := k(d) < oo, such that for each B > fy,
and each radius R > 1, one has the inequality

O‘I 1

<
T Ry
L2(B2r\BR,13)

(3.72)

VUg, = . Do (e +Vxig) ViGa, j

1<i<d ISjS(g)

Remark 3.18. The functions Vi{,;, and Vi@ql behave like mixed derivative of Green’s matrices, in particular,
they should decay like the map = — |$|_d. Theorem 2 states that their difference is quantitatively smaller than
the typical size of the two functions: we obtain an algebraic rate of convergence with additional exponent
~ >0 in the right side of (3.72).

Remark 3.19. For the purposes of Section 4, we record here that the statement of Theorem 2 can be simplified
by using the formalism of discrete differential forms and exploiting the symmetries of the system. In particular,
we have the following properties:

o The operator -V -agV can be written
1 —
(3.73) —voaﬁv:%(d*m(uxﬁ)dd*),

where XB is a real coefficient which is small and tends to 0 as 8 tends to infinity. This property is
stated in Remark 6.11;

e The gradient of the infinite volume corrector only depends on the value of the codifferential d*l.,; (in
particular, it is equal to 0 if d*l.,; = 0) as mentioned in Remarks 6.27 and 6.30. We use the notation
of Remark 6.30: given an integer k € {1,...,d}, we let select a vector p:= Y 1.;q lejs(g) pijéij such

that d*l, = e, and denote by Vi = Y1<i<q Zlgjs(;’) PijVXij-

Using these ingredients, we can rewrite the definition of the map G, x stated in (3.71): we have

équk = Z (cos (2 (¢, q1)) (ngy € + d*Xi»uﬁ (d*é.k) -e;.

1<i<d

We then use that, by definition, the map @.’k solves the equation -V - égvé = dg, and the identities
-A=dd* +d*d, dod =0, and d* od* =0 to write

—(L+X5) Ad*G. o = (1 + Xg) (dd* +d*d) d* Gy = (1 + Ag) d*dd* G
=d* (d*dGx + (1+X5)dd*) Gk
=d*(-v-83VG.x)
=d%dp.
The exterior derivative d*G can thus be explicitly computed in terms of the gradient of the Green’s matrix
associated with the operator — (1 + Xg) A, which is equal to the standard random walk Green’s function on

the lattice Z? multiplied by the value (1 + Xg)_l.
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4. FIRST-ORDER EXPANSION OF THE TWO-POINT FUNCTION: OVERVIEW OF THE PROOF

In this section, we show that Theorem 1 can be obtained by combining Theorem 2, which gives a quantitative
rate of convergence of the mixed gradients of the Helffer-Sjostrand Green’s matrix, with the regularity theory
for the Helffer-Sjostrand operator established in Section 5.

In order to prove Theorem 1 it is enough, by Proposition 3.6, to prove the expansion stated in the following
theorem.

Theorem 3. There exist constants By = Bo(d), co = co (8,d) ,c1 (B,d), and an exponent v' :=~'(d) >0 such
that for every B> By, and every x € Z¢,

Z(O’Ow) C1 C
- ol——
z(0) O g2t (m)

and

——=¢
0 |42

Z (Goz) 1 C
Z(0) O( ) |

The proof of Theorem 3 requires to use the following statements stated in Section 3 and proved in Sections 5, 6
and 7:

e We use the quantitative homogenization of the mixed derivative of the Green’s matrix associated with
the Helffer-Sjostrand operator £. The precise statement we need to use is stated in Theorem 2. The
proof of this theorem is the subject of Sections 6 and 7;

e We use the C%'~¢_regularity theory established in Section 5; more specifically, we need to use the
regularity estimates for the Helffer-Sjostrand Green’s matrix stated in Proposition 3.17 and on the
Green’s matrix associated with the second-order Helffer-Sjostrand operator stated in Proposition 5.13.
We additionally make the assumption that the regularity exponent ¢ is very small compared to the
exponent v which appears in the statement of Theorem 2 (for instance, we assume that the ratio /e
is larger than 100d). This condition can always be ensured by increasing the inverse temperature (
(as the exponent v depends only on the dimension).

Apart from these three results, the proof of Theorem 3, which is contained in this section (and Section 8 for
the technical estimates), is largely independent from Sections 5, 6 and 7.

This section is organized as follows. We first set up the argument and introduce some preliminary notation in
Section 4.1. We then simplify the expression (4.1) below in a series of technical lemmas stated in Sections 4.2, 4.3
and 4.4. In particular, in Sections 4.3 and 4.4, we sketch the argument that one can decouple the Helffer-
Sjostrand Green’s matrix from the exponential terms arising from the dual model in Section 3. The proofs of
these lemmas rely on the C%1~¢-regularity theory established in Section 5, we give an outline of the arguments
and postpone the proofs to Section 8. The core of the proof of Theorem 3 (thus Theorem 1) is given in
Section 4.5. This section is decomposed into two subsections. We first write an outline of the argument in
Section 4.5.1 and then present the details of the proof in Section 4.5.2.

4.1. Preliminary notation. We first recall that we have the identity

(4.1)
Z‘M%(exp ZZ(ﬁ7Q)Sin(2W(¢aQ))SiH(QW(UOmJJ))+ZZ(5>Q)COS(2W(¢7Q))(005(27T(00x,Q))—1)) .
ZB(O) qeQ qeQ 1is

We also recall that, by the definition of the function o, given in Section 3.1, we have the equality
d*09p = d*d (=A) " hop = how = dd* (=A) " hog = how — d (~A) T d* By
= o ~d (=8)" (L - 1o)
= h()’m +VG -VG,.

We then use the identity q = dng, that the maps ¢, ny and hg . take values in Z, and the periodicity of the sine
and the cosine to deduce that

sin (27(00z,¢)) =sin (27(VG - VG4z,ng)) and  cos(27(00s,¢q)) = cos (2n(VG - VG4, ng)) .
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One can then expand the sine and the cosine by using the trigonometric formulae. We obtain the identities
(4.2) sin(27(VG - VGy,ny)) =sin (27 (VG,ng)) —sin 2n(VGy,ng))
+ (cos (2m(VGy,ng)) — 1) sin (27n(VG,ng)) — (cos 2n(VG, ng)) — 1) sin (27 (VGy,ng)) ,
and
(4.3) cos(2m(VG - VGy,nq)) —1=(cos (2n(VG,ng)) —1) (cos 2n(VGy,ng)) - 1)
+ (cos (2m(VG,ng)) — 1) + (cos (2m(VGg,ng)) — 1) +sin (27 (VGE, ng)) sin (21(VG4,ng)) -

We then combine the identities (4.2) and (4.3) with the right side of (4.1). To ease the notation, we introduce
the following random variables
(4.4)

X, =exp|- %z(ﬂ,q) (Sin(27r(¢,q))sin(27T(VGz,nq)) - %cos(%r(qb,q)) (cos (2m(VGy,ng)) - 1))) )

Yo = exp | ¥ 2(8.0) (sin (27(6,)) sin (20(VG,n,)) + 5 05 (2(6,0)) (€03 (2(VG,m,) - 1))) ,

qeQ

Y, = exp %z(ﬂ, q) (sin (27m(¢,q)) sin 27 (VGy,ng)) + %cos (27(#,q)) (cos (2m(VG4,ng)) - 1))) ;

Xsincos = exp | - ZQZ(&q)sin(??T(@q))Sin(%(manq)) (cos (2m(VG,ng)) = 1))

X exp ( %z(ﬁ, q) sin (27(, q)) sin (2m(VG,nyg)) (cos (2m(VGy,ng)) — 1)) ,

KXeoscos = €Xp ( Z Z(ﬂ, Q) cos (277(¢a q)) (COS (QW(VG7TLQ)) - 1) (COS (27T(VGSC7HQ)) - 1)) )

qeQ

Xsinsin i= €xXp ( ZQ z(B,q) cos (2m(¢,q)) sin (2m(VG,ng)) sin (27(VGy, nq))) .

In this notation we have

Zs(o
(45) M = (}/OX;CXsincosXcoscosXsinsin>

Z5(0)
Our aim is to first simplify the identity (4.5) and then to apply Theorem 2.

g "

4.2. Removing the terms Xgi,cos, Xcoscos and Xgingin. We first show that the terms Xy cos, Xcoscos and
Xsinsin are lower order terms which can be removed from the analysis. We prove the following lemma.

Lemma 4.1. There exist constants By = Bo(d) < o0, ¢:=c(d, ), and C :=C(d, ) such that, for each > Sy,

Z5(00a) _ C<Y0X7”>MB c
(4.6) m = (Yon)M + 2|42 +0 ( |z[d-1 ) :

A consequence of the identity (4.6) is the equivalence

Zﬁ(00$) C2 C
Jep,c0 e R, 22—y 4 +0 .
Z3(0) |42 |42+

(&) C
<= dcj,c0 € R, <Y0Xm>#5 =c+ |.’13|d_2 +0 ( |x|d—2+"/’ ) ’

This lemma is technical and its proof is not the core of the argument; the proof is thus deferred to Section 8.
We provide here a sketch of the argument.
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Sketch of the proof of Lemma 4.1. To prove the identity (4.6), we first record four standard inequalities, for
each y € Z%, and each a € R,

C C 1
(4.7) IVG(y)| < ——, |VG.(y)|< ————, [sina|<la, and |cosa—-1|< =|a*.
[yl*-t ly - af*t 2
Using the estimates (4.7) and the exponential decay of the coefficient z(3,q), we prove the following estimates:
(i) The random variables Xgincos and Xcoscos belong to the space L* (ug) and satisfy the estimates

C
HXsincos - 1HL°“ < Wa

C

HXcoscos - IHLN < W

(4.8)

(ii) We prove that the random variable X, sin also belongs to the space L* (us) and that its fluctuations
around the value 1 are of order |z|>~¢. This is larger than the fluctuations of the random variables
Xeincos and X¢oscos and one needs to be more precise in the analysis: we prove the following estimates
on the expectation and the variance of X, sin

C

Var,u,ﬁ Xsinsin < Wﬂ
4.9
o X 1+ so[-C
( Si““‘)mf =L+ |z[d-2 + zfd1 )
The variance is estimated thanks to the Brascamp-Lieb inequality and the expectation is estimated
thanks to the estimates (4.7) and a Taylor expansion of the exponential.
A combination of the estimates (4.8) and (4.9) is then sufficient to prove Lemma 4.1. O

Remark 4.2. The same proof also yields

Z5(50z) c(YoYz),, C
4.10 —— = = (YY), + +0 .
) Zo) - Vet T O\
In general, ¢ # ¢ since the O(|z|*?) term above is contributed by (X3 gin)u, instead of (Xeinsin)p,-

4.3. Removing the contributions of the cosines. From Lemma 4.1, we see that to prove Theorem 1, it
is sufficient to obtain the following expansion

Co C
(4.11) der, e € R, (Yo Xo),, =c+ 2] d-2 +0 ( |2 ) '

Let us note that, by the translation invariance of the measure g, the expectation of the random variable
X, does not depend on the point x € Z%: we have, for each z € Z4¢, (X,) = (Xo) A consequence of this
observation is that to prove (4.11), it is sufficient to show

1] Mg "

C2

(4.12) cov[X,.,Yo] = +O(C).

|x|d—2 |z|d72+'y’

Indeed, the expansion (4.12) implies (4.11) with the value ¢; = <YO)HB (XO)M. To prove the identity (4.11), we
use the Helffer-Sjostrand representation formula and write the covariance in the following form

(4.13) cov [ Xy, Yo] = > ((0,X2) Y(y,-))
yeZd

pg’
where Y : Z9 x Q - R(2) is the solution of the Helffer-Sjostrand equation, for each (y, ¢) € Z¢ x €,
(4.14) LY(y,¢) = 0,Yo(9).

For each point z € Z?, we introduce the notation Q, : Z% x - R(5) to denote the following function: for each
pair (y,¢) € Z% x Q,

(4.15) Q. (y,¢) =27 %z(ﬁ, q) cos (27 (¢, q)) sin (27 (VGa,ng)) 4(y).
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These charges are defined so as to have the identities, for each y € Z¢,

(4.16) 9yYo(9) = (Qo(y,cﬁ) - %277 ZQZ (B,q) sin (27 (6, q)) (cos (2m(VG,nq)) - 1) Q(y)) Yo(o)

and
(4.17) 9y Xu(9) = - (Qm(y, ¢) + %QW ZQZ (B,q)sin (2m(, q)) (cos (2m(VGy,ng)) - 1) Q(y)) Xz (9).

We also define the random charges ng, : 7% x Q0 - R according to the formula

(4.18) nQ, = Z 212(B,q) (cos (2m(¢, q)) sin (27 (VG,,ng)))ng  so that  dng, = Q.
qeQ

We note that, by the exponential decay |z (5, q)| < Ce’c\/B”qnl, the decay of the gradient of the Green’s matrix
stated in (4.7), and the inequality |sina| < |a|, the random charges @, and nq, satisfy the L*° (ug)-estimate:
for each y € Z4,

C C
(4.19) 1Qa (s ) o () < Ty = 2] and [nq, (y,)p=(,,) < PR
By a similar argument, but using this time the inequality |cosa — 1| < %|a|2, one obtains the inequality, for
each y e Z4,

(4.20) %Z(@q)sm(?ﬂwm)(COS(2W(VGz,nq)) Daq(y)| < [y apie
and
(4.21) % z(B,q)sin (2m(¢, q)) (cos (2m(VGz,nq)) — 1) ng(y)| < " ZQd 5

The reason we record the inequalities (4.20) and (4.21) is that, since 2d — 2 > d - 1, the function x ~ |z|?¢~2
decays faster than z ~ |z|?". From this observation, we expect that the terms Qo(y)Yo and Q,(y)X, are the
leading order terms in the identities (4.16) and (4.17), and that the terms involving the cosine of the gradient
of the Green’s functions are lower order terms which can be removed from the analysis. This is what is proved
in the following lemma.

Lemma 4.3 (Removing the contributions of the cosines). One has the identity

(4.22) cov [ X,, Yy = Z (X2 Q2 (y)V(y, '))Hﬁ +0 (x|d016) )
yeZd

where V: Z8 x Q - RG) s the solution of the Helffer-Sjostrand equation, for each pair (y,$) € Z% x Q,

A consequence of the identity (4.22) is the equivalence

C2 C _ Co C
Jeg € R, cov[X,, Yo] = R +0 ( |x|d—2+v’) < JdexeR, y;d (Xsz(y)V(y7~))M = a2 +0 ( BT )
The proof of this result is again technical and does not represent the core of the argument; it is thus deferred
to Section 8. The argument relies on two ingredients:
(i) We use the decay estimates for the Helffer-Sjostrand Green’s matrix, its gradient and its mixed
derivative stated in Proposition 3.17;
(i) We use the estimates (4.19) and (4.21) and take advantage of the fact that the function z + |2|24-2
decays faster than the map z = |z|¢"!.

We complete this section by recording that we may also prove

C2 C
(424) 361, Co € R, <YOY$)HL€ =C1 + |1’|d*2 +0 ( |x|d*2+’7’ )
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by showing

(4.25) cov[Ys, Yol = €2 +O(C).

B |z|d-2 |z|d-2+7'
Indeed, we have the following analogue of (4.22)
C
cov [V, Y] = Z (Y2Qu(y)V(y, '))HB +0 (|x|d_1_5) :
yeZa

The proof of this identity is almost the same as (4.22) with only notational changes, and is therefore omitted.

4.4. Decoupling the exponentials. The next (and final) technical step consists in removing the exponential
terms X, and Yy from the computation. To this end, we prove the decorrelation estimate stated in the
following lemma.

Lemma 4.4 (Decoupling the exponential terms). One has the expansions

(4.26) cov[X,,Yo] = <YO)H5 (X0>u5 > (Qa(y, Uy, '))uﬁ +0 (Wc_tlﬁ)a
yeZd
and
(4.27) cov [V, Yol = (Yo)r,, 2 (Qa(y, U(y,")),, +O (led(i”)
yeZd

where the function U : 79 x Q — R() is the solution of the Helffer-Sjostrand equation
LU =Qq in Z x Q.
The identity (4.26) implies the equivalence

c C
dez € R, ) (XeQu(y, )V (:0)),, = m% +0 (|30|d_2”)

yeZd

C2

— 302 € Ra Z (QL(?J)“(Z/v))Hﬁ = |$|d,2 + O( < )

yel | =2

Remark 4.5. The function U/ can be decomposed according to the following procedure: if, for each charge
d
g € Q, we denote by U, : 74 x Q - R(2) the solution of the Helffer-Sjostrand equation

(4.28) LU, = cos (27 (¢,q)) q in Z¢ x Q,

then we have the identity

(4.29) U=2m Y 2(B,q)sin (27(VG,ng)) Us.
qeQ

Remark 4.6. By writing g = dng, we can rewrite the equation (4.28) in the following form
LU, = d (cos (27 (-,q1)) ng) in Z x Q.

As a consequence the function U, can be expressed in terms of the Helffer-Sjostrand Green’s matrix according
to the formula, for each pair (y,¢) € Z¢ x Q,

(430) uq(y7¢) = Z dzgcos(Qﬂ(~,q))(y7qs;z)nq(z)'

Z€ESUpp Ny

Using the decay estimate on the gradient and mixed derivative of the Green’s matrix stated in Proposition 3.17,
we obtain that the map U, satisfies the upper bounds, for each y € VA

Cy Cy
(4.31) L e e = e P e e

where z is a point which belongs to the support of the charge n, (chosen arbitrarily).
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Remark 4.7. A consequence of the estimate (4.31) is that by using the exponential decay of the coefficient
2 (B, q) (see (3.14)) and the inequality, for each charge g € Q,

. C
|Sln(2ﬂ—(vG7nQ))| < 27r|(vGanq)| <27 HVG”Lz(suppnq) HnQH2 < M%?

where z is a point in the support of n, (chosen arbitrarily), we deduce the inequality, for each point y e VAR

U ey <27 3 12(Ba0) sin (VG n ) Uy (5] o

2€74 qeQ,
C
< e-C\/EHqul q
25 e
1

<C

zezZ:d' |Z|d—1 % |y _ Z|d—1—5
< C
Sl

where we used the exponential decay of the term e=VBlali to absorb the algebraic growth of the term
C,<C Hqulc in the third inequality. The same argument also yields the estimate

C
Hvu(yv ) ||L°°(;L3) < |y|d—1—s :

We now give an heuristic argument explaining why we expect the decoupling estimate (4.26) to hold.

Heuristic of the proof of Lemma 4.4. The strategy of the proof is to first decouple the exponential term X,
and then decouple the exponential term Yj; to decouple the term X, we prove the expansion

(432 % QW = (Ko, 2 (@), + 0 e ).
yeZd yeZd

A heuristic reason justifying why one can expect the expansion (4.32) to hold is the following. By the definition
of the random variable X, given in (4.4) and the decay of the gradient of the Green’s function VG, stated
in (4.7), we expect the random variable X, to essentially depend on the value of the gradient of the field around
the point . The statement is voluntarily vague; one could give a mathematical meaning to it by arguing that
if one considers a large constant C depending only on the dimension d, then the conditional expectation of
the random variable X, with respect to the sigma-algebra generated by the fields (V(b(y))yeB(w,c) is a good
approximation of the random variable X, in the space L? ().

Additionally, using similar arguments to the one presented in Remarks 4.6 and 4.7, but using the L? (us)-
estimate Yol ;2 (,,,) < C instead of the (stronger) pointwise upper bound |cos (27 (¢, ¢))| < 1, one obtains the

L*(pp)-estimate, for each y e Z4,

C

(433) va(y’ ')HL2(yﬁ) < |y|d_1_5 :
While we can prove the estimate (4.33) using Proposition 3.17, we expect that its real decay is of order |y|'~¢,
and make this assumption for the rest of the argument. We use an integration by parts to write, for each field
$eq,

> Qu(y, V(Y. 0) = ) nq.(y,6)d"V(y. ¢).

yeZa yeZd
Since we expect the random charge ng, (y) to decay like |y — x|~ (see the estimate (4.19)), and the random
variable d*V(y, -) to decay |y|*~¢ (since the codifferential d* is a linear functional of the gradient V), we have

(4.34) S no, (1.0)d V(. 0) =~ T — SR

X ~ .
7 0 R N (7

The point of the identity (4.34) is that while we expect the sum ¥, .74 ng, (y, ¢)d*V(y, ¢) to be of order x>,
its restriction to the ball B(z,C) is of lower-order since we have

> ne. Ve Y Lo

X = .
yeB(z,C) yeB(z,C) |y _'r|d_1 |y|d_1 |x|d_1
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A consequence of this result is that we expect the main contribution of the sum ¥ 74 ng, (v, ¢)d*V(y, ¢) to
come mostly from the points y outside the ball B(z,C).

To summarize the heuristic explanation, one should expect that:

e The random variable X, depends mostly on the gradient of the field inside a ball B(x,C) for some
large but fixed constant C' depending only on the dimension;
e The random variable ¥, 74 nq, (y,¢)d*V(y, ¢) depends mostly on the value of the gradient of the
field outside the ball B(z,C).
Since the gradient of the field decorrelates (sufficiently fast in our case), we expect the random variable
Yyezanq, (¥, #)d"V(y, ¢) and X, to decorrelate; this is what is proved by (4.32).
Once we have proved the identity (4.32), we can prove the expansion (4.22) by applying the same argument,
and by using the symmetry of the Helffer-Sjostrand operator. g

4.5. First order expansion of the two-point function. Once the Lemmas 4.1, 4.3 and 4.4 are established,
we have showed that, to prove Theorem 3, it is enough to obtain the expansion

(4.35) JeeR, > (Qu(U(y,),, = |$|§_2 +0(|$|fzw)-

yeZd

This section is devoted to the proof of (4.35). We first give a sketch of the proof in Section 4.5.1 and provide
the details of the argument in Section 4.5.2.

4.5.1. Heuristic argument. In this section, we present a heuristic argument for the proof of the expansion (4.35).
A large part of the proof is concerned with the treatment of the technicalities inherent to the dual Villain
model (sum over all the charges g € Q, presence of a sine etc.). In order to highlight the main ideas of the
argument, we make the following simplifications:

e We assume that for § large enough, one may essentially reduce the charges to the collection of dipoles
(d]l{yaerei})yEZd I<i<d’ The exponential decay on the coefficient z (3,q) constraints the L'-norm of
the charge g to be small. One can thus assume that only the charges ¢ € Q@ which minimize the

value |¢|, contribute to the sum; this leads us to considering the dipoles (d]l{w,mei})wezd Lcicq- We

will thus assume that only the dipoles (d]l{:c,%ei}) count in the sum, and we will denote by

Z(ﬁ) = Z(ﬁ7 d]l{x,x+ei})~

An important, but mostly technical, part of the argument presented in Section 4.5.2 is devoted to
proving that this dipole approximation yields the correct picture. Under this assumption, one has the
simplifications

reZd 1<i<d

d d
Qz=2(8) Y. > 2msin(2nV;G(y)) ALy ysesy and U =2z(8) ). > 2wsin (2aV,;G4(y)) Uy,i,

i=1 yezd i1 yeza
where the function U, ; is the solution of the Helffer-Sjostrand equation
LUy i =d (cos (2m (A" G(y) - €:)) Liyyee,y) 0 Z7x Q.

e Since the gradients of the Green’s functions V;G(y) are usually small, we consider the first-order
expansion of the sine and replace the value sin (2rV;G,(y)) by 27V,;G,(y). With this assumption,
we have

d d
Qu = z(ﬂ)(27r)2 21 Z ViG(y)dly yie,y and U= z(ﬁ)(27r)2 Zl Z ViGz(y)Uy,i.
= yeza i=1yeza

Using these simplifications, we compute
(4.36)

d
S AQeU,)),, = 2B UT Y Y VG W)V, () (cos(2md* 6y - e)d Uy (41,6) - 1),

yez? hi=ly,yseZ?
Using the translation invariance of the measure g, one has the identity, for each pair of points y, ¥ € Z4,

(4.37) (cos(2md* ¢ (y1) - ei)d* Uy ; (Y1, P) '€i>#5 = (cos(2nd* ¢(y1 —v) - €;,)d"Up ; (v1 — vy, ) - 6i>#5‘ .
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Putting the identity (4.37) into the equality (4.36) and performing the change of variable & := y; —y, we obtain
(4.38)

d
2 AQuWU (), = 2(8)*(4x*)? 30 Y ViG(y)ViGalk —y) (cos(2nd" ¢(x) - ;)d Uo,; (K, ) - i), -

yeZd b,j=1y,reZd

The strategy is then to simplify the right side of (4.38) by arguing that the term d* ; behaves like the mixed
derivative of a deterministic Green’s function. Proving a quantitative version of this result is the subject
of Theorem 2 which is proved in Sections 7 and 8; in this setting, it can be stated as follows: there exists
an exponent v := y(d) > 0 and, for each pair of integers 4,j € {1,...,d}, there exist deterministic constants
¢i ;= ¢; ;(d, 8) such that, for each radius R > 1,

d C
(4.39) Z (cos(2md* @ (k) - e;)d*Up j (K, D) - ei)“B - Z Cii1Cj. i Vi Vi G(R)| € =

k€Bar\BRr i1,j1=1 Ry

Once equipped with this estimate, we let &; ; : Z% — R be the error term defined according to the formula, for
each k€ Z¢,

d
Ei (k) = (cos(d"¢(k) - ) Uo (K, 0) ei) . = D €iirCjjs Vi, Vi G(K).
i1,j1=1
According to the regularity estimate on the gradient of the Helffer-Sjostrand Green’s matrix stated in
Proposition 3.17 (via the formula (4.30)) and the homogenization estimate (4.39), this term satisfies the L!
and pointwise estimates

1 C
(4.40) VR>1, — oo lE(R) < —7- and Vke Z8, & (K)| < —
R ke€Basgr\BRr R*y |H|
We can use the definition of the term &; ; to rewrite the identity (4.38). We obtain
d
(4.41) Y AQ(WUY, ), = 2(B)° (A7) Y g D, ViGW)ViGa(k—y)Vi, V;, G(k)
yeZd 4,%1,7,J1=1 y, k€L
d
+2(8)°(47%)? Y ViG(y)V;Galk - y)Ei i (k).
ij=1

The right side of the identity (4.41) can then be refined. First using the estimates (4.40) on the error term
&;.; and Proposition 8.4 proved in Section 8.5, we can show the following expansion: there exists an exponent
~":=~'(d) > 0 such that

d d C
1) 3N VOG- D6 - 3 K T 965G -0+ 0 )
i,j=1y,keZ i,j=1 y,keZd |1‘|

where the constants K; ; are obtained from the error terms &; ; according to the formula
2
K, j=2(8)* (471'2) > &ii(k),
KeZd

which, by the estimate (4.40), is well-defined. A combination of the identity (4.41) with the expansion (4.42)
then shows

d
(4.43) Y AQ(WU(Y, ), = 2(B) () Y iy 2, ViG(W)ViGa(k-y)Vi, V5, G(k)
A 1,%1,7,J1=1 y,KkeZd
d C
+ > Kij ) ViG(y)VjGw("f—y)*’O(d%,)-
i,5=1 Y reld | |42+

This expansion does not give the result (4.35) directly and we need to exploit the symmetries of the dual Villain
model to conclude. The argument relies on the following observation: since the Villain and dual Villain model
are invariant under the action of the group H of the lattice preserving transformations introduced in Section 2,
the same property holds for the two-point function, and thus for the map x = ¥, 74 (Q=(y)U(y, ))#5
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One can then use this invariance property together with the expansion (4.43) to prove that this expansion
must take the simpler form

(4.44) 5 (Qu (), = O (Hf)

yeZd

This is achieved by using the property of the discrete Green’s function and relies on tools from Fourier analysis.
The proof can be found in Section 8.4. The expansion (4.44) is exactly (4.35); the proof is thus complete.

4.5.2. Proof of the expansion (4.35). We first write @, = dng,, perform an integration by parts, and use the
identities (4.18) and (4.29) to expand the sum ¥, cza (Qa(y)U(y,")),,,- We obtain

(4.45)
> QU )),,

yeZ4d
= 2 {nq. (A" U(y,)),,,
yeZd

=(r*)? 3 Y 2(B,@)2(B,q2) sin (2m(VG, ng,)) sin (21 (VG ng, ) (cos (2m(¢, 1)) AUy, (4, 9)) ., 1101 ()

yeZd q1,92€Q

To simplify the sum over all the charges q1, g2, we introduce an equivalence relation on the set of charges Q:
we say that two charges ¢ and ¢ are equivalent, and denote it by g ~ ¢’, if and only if one is the translation of
the other, i.e.,
g~q = 3zeZ% q(z+) =4

This relation gives rise to a quotient space, which we denote by Q/Z?. For each charge q € Q, we denote by [¢]
its equivalence class. For each equivalence class [¢] € Q/Z%, we select a charge q € Qy which belongs to this
equivalent class (and break ties among the possible candidates by using an arbitrary criterion). We note that,
for each charge ¢ € Q, by the definition of the charge n, and of the coefficient z (8, q), we have the identities,
for each point z € Z<,

(446) z (ﬂa q) =z (Bv Q( - Z)) ) Ng(—2) = nq( - Z) and (nq(—z)) = (nq) .
We also note that, by using the translation invariance of the measure 1 and the definition of the function Uy,
given in (4.28), we have the equality, for each pair of points (y, z) € Z4,

(COS (27T(¢7 ql)) d*uq2('—z)(y7 ¢)>Hﬁ = <COS (27T((Z), Q1(' + Z))) d*uqz (y —Z, (Z)))Hﬁ .

Additionally, we can decompose the sum over the charges ¢ € Q along the equivalence classes, i.e., we can write,
for any summable function F': Q@ - R,

(4.47) Y F@= Y ) Fla(-2)).
qeQ [q]eQ/Z4 zeZd

Combining the identities (4.46) and (4.47), we can rewrite the equality (4.45),
(448) X A(Qu(U(,)),, = (U > 2(B.a)2(B.a2)

yezd [a1].[a2]eQ/Z4

Xl Z SiH(QW(VG,’I’qu(-—22)))Sin(27T(VGz,nql(~—Zl)))(COS (27T(¢7(I1('—21 "'22)))(:l>7/{q2(:l/_2:27(25»”ﬁ nQ1(y_Zl)]'

21,22,y€L?

We first rearrange the identity (4.48). We use the identities (VGy,ng, (-—21)) = (VG2 (-+21),n¢,), (VG, ng, (-
22)) = (VG(- + 22),ng,), and perform the change of variable y := y — z;. We obtain

(449) Y (QuU(y, ), =Gr*)? ¥ z(Ba)z(Ba2)

yeZd [a1],[a2]eQ/Z4

xl > sin(2m(VG(-+ 22),ng,)) sin (27 (TGa (- + 21),1,)) (008 (27(0,q1.( = 21 +22))) A Uy, (y + 21 = 22,8)),, (y)] :

21,22,y€L?

(4.49)-(q1,92)

The rest of the proof is decomposed into two steps:
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e In the first step, we use Theorem 2 and the regularity estimates established in Proposition 3.17 to
prove the following result: there exists an exponent v :=~'(d) > 0 such that for each pair of charges
q1,q2 € Q, and each pair of integers (z J)ed{L,. d}2 there exist constants K, 4, = Kq, 4, (q1,92,d, 3),
Coio = Corpo(@1,92,d, 5), cgj = cf (z 7, ql,d B) such that the term (4.49) - (q1,¢2) satisfies the

expansion
d
(4.50)  (449) = (q1,92) = Y cfich Y ViG(21)V;ViG(21 - 22)ViG (7 - 22)
i jkl=1 P
C
+ Kqy 00 Zd VG(21) - (ng,) x VG (2 = 21) - (ng,) + O (lej‘lf”) .
z1€Z

We recall that the vectors (ng,) and (n,,) belongs to R? and are defined by the formulae

(n¢h) = Z nq1 (y) and (an) = Z nQQ (y)

yeZd yeZd

We also record that all the constants Ky, 4,, fjl’qz and Cy, 4, grow at most algebraically fast in the
values |¢i |, and |g2|,, i.e., there exist an exponent k := k(d) < oo and a constant C = C(d, ) < o0

such that one has the estimates
k k k k
(4.51) i <Claly,  [Kgal<Clalilely, and  [Coapl<Claly el -
e In the second step, we use the symmetry and rotation invariance of the dual Villain model to prove
that the expansion (4.50) implies the expansion (4.35).

We focus on the proof of (4.50) and first simplify the term (4.49) — (g1, ¢2) by removing the sine. To this
end, we use the following ingredients:

e We use the inequality, |[sina - a| < a , valid for any real number a € R, and the inequality, for each
charge q € Qg, and each point z € Zd,
C
|(VG nq( _Z))| = |Z|dq1
We deduce that, for each pair of points 21, 2o € Z%,
C
(4.52) sin (2m(VG(- + 20),ngs)) = 2m(VO(-+ 22),m)| € iy
2
and
th
(4.53) Isin (27 (VGa (- +21),ng,)) = 2m(VGa (- +21),ng, )| € T 503
|21 — @33

e We further simplify the terms 27(VG,ng, (- — 22)) and 27 (VGy, ng, (- — 21)). We use that the double
gradient of the Green’s function decays like |2|~¢, and the assumption that the point 0 belongs to the
supports of the charges ng, and ny,. We obtain

Cy

REEE

27 (VG (- +21),mg,) = 27 (ng,) - VG (21)] = [2m(VGo (21 +-) = VG (21),ng,)| <

The same argument shows the estimate

(4.54) 12 (VG ng, (- — 22)) = 27 (ng,) - VG (22)| < | |d

We then combine the inequalities (4.52) and (4.54) on the one hand, (4.53) and (4.54) on the other
hand, and use the inequality 3d — 3 > d. We obtain the two estimates
C
(4.55) Isin (27 (VG g, (- = 22))) = 27 (1g,) - VG (22)] < ﬁ,
- 21

and

(4.56) [sin (27(VGy,ng, (- —21))) —

Tl
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e We use the estimate (4.31) and deduce that, for each point y in the support of ng, ,

. L * _ q1,92 .
(008 (2m(6,1 (- =214+ 22)) Uy + 21 = 2,0)),, | € 0
e We have the inequalities, for each point x € Z<,
1 1 1 Clola| 1 1 1 c
< and

X X X X < .
_ Z1|d |21 _ z2|d—e ‘22|d‘1 - |$|d‘1‘5 _ Zl‘d‘l |Z1 _ Z2|d—e |Z2|d - |x|d_1_5

21,22€Z4 |x 21,22€Z4 |$

A combination of the four items listed above implies the expansion

(4-57) (4-49)—(%7612)
=(4n*)? Y VG(22): (1) VGa(21) - (ng,) (cos (2m(d, a1 (- = 21+ 22))) AUy, (y + 21 = 22,8)),,, gy (9)

21,22,y€Zd

(4.57)-(q1,92)

C‘I11q2
+O(mw—l—f)'

A consequence of the identity (4.57) is that to prove the expansion (4.50), it is enough to prove the following
result

d
(4.58) (4.57) = (qu,q2) = D, cheli Y ViG(21)V;VeG(21 - 22)ViG(x - 22)
ijiki=1

21,22€Z4

+Koge D) VG(Z2)'(an)VGm(22+/€)~(nql)+O( Car.00 )

21 yeld =247

The rest of the argument is devoted to the proof of (4.58) and relies on the homogenization of the mixed
derivative of the Helffer-Sjostrand Green’s matrix stated in Theorem 2.
We first consider the term (4.57) - (¢1,¢2) and perform the change of variable k := 21 — z5. We obtain

(4.59)  (4.57) = (q1.q2)
= (A7) Y VG(22) - (1g,)VGa(22 + K) - (ng,) {c0s (27(, g1 (- = 1)) AUy, (y + 5, ), nay (1).

21,k,yeZ4

We then post-process the result of Theorem 2 so that it can be used to estimate the term (4.57) — (q1,¢2); the
objective is to prove the estimate (4.63) below. We use that the codifferential d* is a linear functional of the
gradient to deduce from Theorem 2 that, for each radius R > 1,

d*L{q2 - Z Z (d*leij + d*Xij) Vz’qu,j

1<i<d lﬁjﬁ(g)

CQ2

< .
* R+
L2(B2r\Br,ug)

(4.60)

We recall the notation Ag := Bog \ Bg. Using the arguments and notation introduced in Remark 3.19, we
obtain the identity

D > (@l +dxi5) Vilgy = 3 (ei+dx) (A°Gy, -es).

L<i<d 1¢jg(d) 1<i<d

The estimate (4.60) then implies, by using the stationarity of the gradient of the infinite-volume corrector and
the Cauchy-Schwarz inequality,

(4.61)
Z <COS (2’/T(¢, ql( - H))) d*u(h (H, ¢)>/1«[3 - 1Zd (COS (277((7257 ql)) (62' + d*Xz(Ov QS)))#B (d*é%(lﬁj) : ei) <

KE€AR

C‘]2
R’
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The inequality (4.61) can be generalized into the following result: for each point y € Z%,
(4.62)

> |{eos 2m(¢,q1 (-~ £))) AUy (y + 5,0)),,, ~ 1Zd(COS(27r(¢, 1)) (ei + d*Xi(y, 9))) ., (4G, (5) - e5)

KkEAR
2d
O ly)
< fg .
The proof of the estimate (4.62) relies on a technical argument, we omit it here and refer to the long version of
the article for the details ([36, Chapter 4, Section 5.2]).
We then consider the estimate (4.62) for a point y in the support of the charge n,,, take the scalar product
with the vector ng, (y), and sum over all the points y in the support of n,, . We obtain

(4.63)
Z <COS (2’/T(¢, ql( - H))) (nqud*uqz(' + R, (rb)) H[i Z COS 27T(¢7q1)) (nquel +d” X’L(y7 (rb)))y,ﬁ (d*é%(}{) . ei)

KGAR <i<

C‘Ilﬂh
Ry

We then focus on the term (4.57) - (¢1,¢2) (and more specifically on the right side of (4.59)) and use the

inequality (4.63) to simplify it. To ease the notation, we introduce the following definitions:

<

o We let &, 4, be the map from Z% to R defined according to the formula, for each point & € Z9,

SthIz(K) = (cos (2m(¢, 1 (- — K))) (nqud*uqz(' + K, ¢))>M/3
- 1Zd (COS (27T(¢7 Q1)) (nQ1 €t d*Xz’»uﬁ (d*éqz(’i) : ei) .

It is an error term which is small; in view of the estimate (4.63), Remark 4.6, and the definition of the
map G, ; stated in (3.71), it satisfies the inequalities

C C
(4'64) VR>1, Z |gQ1,qz(H)| < }1%1,112 and VK€ Zd7 |gq1,Q2(’i)| < |q|$—qaz;
RGAR K

e We recall the definition of the coefficient \g stated in Remark 4.6. For each pair of integers (4, ) €
{1,..., d}27 we define the coefficient cgj according to the formula

cfy = (1+ X5) " [(ng) -ei]  (cos (2m(6, @) (g, 5 + ")

Using these notation together with Remark 3.19 and an explicit computation (which we omit here), we obtain
the formula

> {cos (2m(d,q1)) (ngy, ei + d'Xi(y, 9))) ,, (4" Go(5) - 1)

1<i<d

kg

S(1+%6) " T {eos (27 (6,1)) (ms e + A X)) ., {08 (27 (6,2)) (nav €y +d*X;)),,, ViV, G

1<i,j<d
The term (4.57) — (g1, g2) then becomes
d

(4.57) = (q1,92) = ). clic > ViG(21)V;ViG (21 - 22)ViG(x - 22)
,5,k,l=1 z1,22€24
+47° Z VG (22) - (g )VG (22 + K =) - (ngy )€y 0 (K)-
z2,k€Z4
To prove the estimate (4.58), it is thus sufficient to prove that there exists a constant K, 4, such that

Z VG(22)  (1g,) VG2 (22 + K) - (1g,)Eqy g5 (K)

zo,KkeL4

=Kg 00 D, VG(22)(1g,)VGa(22) (ng,) + O (0‘11"12 )

d+~'
2z1€Z9 R
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The proof of this result relies on the estimates (4.64); it is the subject of Proposition 8.4 and is deferred to
Section 8. We note that the argument gives the following explicit value for the constant K|,
Kq 40 = 4’ Z gq1#12("€)'
KeZd

By the estimates (4.64), the constant K, 4, is well-defined and grows at most algebraically fast in the
parameters |¢1|; and |gz|; as required. The proof of the expansion (4.50) is complete.

We complete the proof of Theorem 1 by showing that (4.50) implies the result. We first sum the expan-
sion (4.50) over all the equivalence classes [q1],[g2] € Q/Z%, and use the exponential decay of the coefficients
z(B,q1) and z (83, g2) to absorb the algebraic growth of the constants ¢}, ¢f2 and Cy, 4,. We obtain

ij» Cij
(4.65)

Z (Qz(U(y, ')>Ma = 4r° Z z2(B,q1) 2 (B, q2) x (4.49) - (q1,92)

1,92

yez [a1][q2]€Q/Z4
d
:47T2 Z Z Z(Baql)Z(BaQQ)ngchj Z VzG(zl)VJVkG(Zl —ZQ)VIG(CU—ZQ)
[q1],[g21€Q/Z 3,5,k 1=1 21,22€Z4
war? 3 2(8,01)2(8.02) Kgaw Y, VG(21) - (ng,) x VG(x = 21) - (ng,)
[a1].[g2]eQ/Z¢ z1€24

+4772 Z Z(Ban)Z(Bvq2)O(Cm)

d—2+~v'
[01].[42]eQ/zd 2]

d
= Y e Y. ViG(21)V,;ViG(21 - 22)V,G(x - 22)

1,5,k l=1 z1,22€74
d C
+ z Ki7j Z le(Zl)VJG(ZL‘—Zl)'FO(W),
= e ||

where we have set
Cij = 47T2 Z Z(ﬂa‘]) ng and Ki,j = 47T2 Z 2(67(]1)2(6’(]2)1((117!12 [(nql)"ei] X [(nfh) 'ej] )
[qle/z? [a1],[g2]eQ/2¢
which are well-defined by the exponential decay of the coefficient z(/3,q).
We then simplify the expansion (4.65) by noting that, since the measure pg is invariant under the symmetries
and rotations of the lattice Z?, the function z — Yyeza (Qz(y)U(y,-)) ., Satisfies the same invariance property.

It is proved in Proposition 8.4 in Section 8 that this invariance property combined with the expansion (4.65)
implies that there exists a constant ¢ := ¢(d, 8) such that

S QU ), = +0( < )
= P

This is precisely the expansion (4.35). The proof of Theorem 1 is complete.
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5. REGULARITY THEORY FOR LOW TEMPERATURE DUAL VILLAIN MODEL

In this section, we study the regularity properties of the solutions of the Helffer-Sjostrand operator

1 1 1
5.1) Li=-Ng——A+ =5 —(-A)""+ Y Vvi.av,
( " 25" 25 % B2 2, 2%
where we recall the notation, for each charge ¢q € Q,
(5.2) Vg agVqu =2z (B,q)cos (2m (¢,q)) (v, q) q.

We decompose this operator into two terms: the Witten Laplacian —Ayg which acts on the field ¢ and the
spatial term Lgpa defined by the formula

1 1 1
—A+— Y (A" + Y Via,v,.
2ﬁ 25 n>1 55 q% a e
The operator Lgpas is uniformly elliptic. The purpose of this section is to apply the techniques from the theory
of elliptic regularity to understand the large-scale behavior of the solutions of the equation Lu =0. We study
three types of objects:

Espat =

e In Sections 5.1 and 5.2, we study the solutions of the equation Lu = 0. We establish a Caccioppoli
inequality (Proposition 5.1) and C%!~*-regularity estimates (Proposition 5.6);

e In Section 5.3, we study the Helffer-Sjostrand Green’s matrix and heat kernel. We prove Gaussian
bounds on the heat kernel, decay estimates on the Green’s matrix, and C%!~*-regularity estimates for
both functions;

e In Section 5.4, we introduce the last important tool in the proof of Theorem 1: the second-order
Helffer-Sjostrand equation. This equation is used to understand how a solution of the Helffer-Sjostrand
equation depends on the underlying field ¢, and is used to compute convariances of the form cov [u, X],
where X is an explicit random variable (depending on ¢) and w is a solution of the Helffer-Sjostrand
equation;

Let us give a few comments and heuristic of the proofs presented in this section. The demonstrations rely
on two main ingredients:

e If we decompose the Helffer-Sjostrand operator £ as follows

1 1 1
5.3 L=-Ay—-—A+— —(-A n+l V*a,V,,
(53) 3 S A B VAT,
S —
Lo

Lopert

then the operator Le is a perturbation of Ly if the inverse temperature 3 is large enough. The
operator Ly has properties similar to the ones of the Laplacian and a complete regularity theory
is available. The strategy to obtain regularity estimates relies on Schauder theory (see [66, Section
3]): since the operator Lye is a perturbation of the operator Ly, one can prove that each solution
of the equation Lu = 0 is well-approximated on every scale by a solution u of the equation Lyu = 0.
One can then borrow the regularity of the function w and transfer it to the function w. This process
causes a deterioration of the regularity for the function u: one obtains a C%!~¢-regularity theory for
the solutions of the system Lu = 0, for some strictly positive exponent €. The size of the exponent &
depends on the size of the perturbative term and thus on the inverse temperature 3; it tends to 0 as
tends to infinity.

e The second ingredient is the dynamical solvability of Proposition 3.12 which allows to express the
Helffer-Sjostrand Green’s matrix as the integral over time of a heat-kernel associated to a parabolic,
time-dependent, uniformly elliptic system of equations. The system we obtain is a small perturbation
of the standard discrete heat equation, and we can apply the Schauder regularity theory described
in the previous item to prove regularity properties on the heat-kernel (e.g., Nash-Aronson estimate,
C%1¢_regularity estimates). We then transfer these properties to the Helffer-Sjéstrand Green’s matrix
by an integration over time.

We complete the introduction of this section by mentioning that we need to keep track of the dependence of
the constants on the inverse temperature [, since one of our objectives is to prove that the regularity exponent
€ tends to 0 as the inverse temperature 8 tends to infinity. The constants are thus only allowed to depend on
the dimension.
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5.1. Caccioppoli inequality for the solutions of the Helffer-Sjostrand equation. In this section, we
prove a Caccioppoli inequality for the operator £, the proof follows the standard technique but some technical
difficulties have to be taken into account due the infinite range of the operator £. In particular, the result
obtained is slightly different from the one of the standard Caccioppoli inequality: there is a long range term in
the right sides of (5.5) and (5.6). Since the coefficients of the operator £ decay exponentially fast, the long
range terms in the right sides of (5.5) and (5.6) exhibit the same decay. Before stating the result, we recall the

notation for the average (over the space variable) of a function over a ball: for u: Z% x Q — R(g),

(Wp, ¢~ > u(z,9).

xeBRr

1
|BR|
Proposition 5.1 (Caccioppoli inequality). Fiz a radius R>1 and let u:Z% x Q — R() be a solution of the
Helffer-Sjostrand equation

(54) Lu=0 in BQR x €).
Then there exist a constant C := C(d) < oo and an exponent c:= c(d) > 0 such that the following estimates hold
c ~e(In

65 8T 10l I € 5 0+ L Y g2

yeZd r€ZI\NBsyRr
and

¢ ~e(in B)(Rv]a])

(5.6) 1Vl 2 ey € 5 1= D 2y * 22 € lu M 2 ) -

TeZd

Remark 5.2. The two long range terms in the right sides of (5.5) and (5.6) are error terms which are small
and are caused by the infinite range of the operator Lspac. They decay exponentially fast and are typically of

order e Tt

Proof. The argument follows the standard outline of the proof of the Caccioppoli inequality; a number of
technical details, pertaining to the interation of the Laplacian and the discrete differential forms need to be
taken into account in the analysis. Since the argument does not contain any new idea regarding the method,
we omit it here and refer to the long version of this article for the details ([36, Chapter 5, Proposition 1.1]). O

5.2. Regularity theory for the Helffer-Sjostrand operator. The purpose of this section is to prove the
C%1~¢_regularity of the solutions of the Helffer-Sjostrand equation (5.1). The result is stated in Proposition 5.6.

The proof relies on Schauder theory; as is explained in (5.3), the strategy is to decompose the Helffer-
Sjostrand operator £ into two terms: the operators £y and L,er¢. The operator Ly is the leading order term.
For this operator a C%!-regularity theory is available. This result is stated in Proposition 5.3 and the proof is
essentially equivalent to the standard proof of the regularity for harmonic functions.

The second operator Lpert is a perturbative term; it is small when the inverse temperature 3 is large. The
strategy is to argue that any solution u of the Helffer-Sjostrand equation is well-approximated on every scale
by a solution w of the equation —Ayu + ﬁAﬂ =0 and to transfer the regularity of the function @ to the solution
u. This section can be decomposed into three propositions:

e Proposition 5.3 establishes a regularity theory for the solutions u of the equation Lou = 0;

e Proposition 5.4 states that if a function u is well-approximated, in the sense of the estimate (5.9)
below, by a solution of the equation —Agsu - %Aﬂ =0, then a C%1~*_regularity estimate holds for the
function wu;

e Proposition 5.6 establishes the regularity for the solutions of the Helffer-Sjostrand equation. We prove
that any solution u of the equation Lu = 0 is well-approximated by a solution @ of the equation Lou =0
and apply Proposition 5.6 to conclude.

5.2.1. Regularity theory for the operator —Ay — %A. In this section, we establish a regularity theory for the

operator —Ay — %A.

Proposition 5.3 (Regularity theory for the operator —A, - %A) Fiz a radius R >0, and let U : Bog x § be
a solution of the equation

1 .
-Ayu - %AH: 0 in Bogr x Q.
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Then, for any integer k € N, there exists a constant Cy < oo depending on the dimension d and the integer k
such that the following estimate holds

C
k— E o=
. . < 5 _ )
(5.7) QJSEHBI; HV w(z, )”LQ(MB) T REk+% Hu (@), , ”L2(32R,/tﬁ)
Proof. The proof is standard and relies on two ingredients: the Caccioppoli inequality and the observation
that the spatial gradient V commutes with the two Laplacians —Ag and A. First by the Caccioppoli inequality,
one has
_ Ci.
HVUHLQ(BR’MR) S R ||u - (u)B2R ||£2(32R7Hﬂ) ’
We then note that, since w is a solution of the equation Lou = 0, the gradient of u is also a solution of the
equation LoVu = 0. One can thus apply the Caccioppoli inequality to the gradient of w and deduce

_ c,__
197 1oy < 19

< .
(Brymg) ~— (B2r;pp)

An iteration of this argument shows that, for any integer k > 1, the L? (Br, pg)-norm of the iterated gradient
V% is controlled by the L? (Bar, pg)-norm of the function @ with the appropriate scaling. By an application
of the Sobolev embedding theorem (see [1, Section 4]), we obtain the regularity estimate (5.7). O

5.2.2. Regularity theory for the Helffer-Sjostrand operator. The next proposition states that if a map wu is
well-approximated on every scale by a solution u of the equation Lou = 0, then the function w satisfies a
C%'=¢_regularity estimate for some exponent e depending only on the dimension d and the precision of the
approximation. The proof follows a well-known strategy of Campanato (see e.g. [55]). The proof written below
is an adaptation of the one of Hofmann and Kim [68].

Proposition 5.4. Fiz X > 1, a reqularity exponent € >0, and a constant K >0. There exists two constants
0 >0 and C := C(d,e) < o0, depending on the parameters d and & such that the following statement holds.
For any R>2X, if a function ue L* (Br, ug) satisfies the property that, for any r € [X, %R], there exists a
solution u € L? (Bay, jug) of the equation

1
(5.8) -Ayu— —Au=0 in By xQ,
28
such that
(5.9) 19Cu =) |2, sy < 02 90l 123y, sy + K.

then for every r e [X, R],
R €
IVl Lo, ) < C (;) IVl 25y + C K-

Before starting the proof, we record the following lemma, which is a consequence of Giaquinta [55, Lemma
2.1].

Lemma 5.5. Fiz two non-negative real numbers X, R such that R >2X > 2 and two non-negative constants
Co, K. For any regularity exponent € > 0, there exist two constants o := 0 (C,e,d) and Cy := C1 (C,e,d) such
that the following statement holds. If ¢ : R* — R is a non-negative and non-decreasing function which satisfies
the estimate, for each pair of real numbers p,r € [ X, R] satisfying p <7,

(5.10) é(p) gco((f)2 +66)¢(r)+K,
then one has the estimate, for any p,r € [X, R] satisfying p <,
(5.11) ¢ (p) <Ch ((i)f ¢(T)+Kpg).

Proof. This lemma can be extracted from [55, Lemma 2.1 p86] by setting « = %, 8= g — ¢ and by using that
the radii R,r are larger than 1. O
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Proof of Proposition 5./. We fix a regularity exponent £ > 0, let 4. > 0 be the constant provided by Lemma 5.5,
and fix two radii p,r € [X, %R] with p < r. We let @ be the solution of the equation (5.8) in the set B, x Q
such that the estimate (5.9) holds. We note that the estimate (5.9) implies the inequality V[ 2(p, ., <

C'|vul L2(Barps) + K. By the regularity theory for the map w established in Proposition 5.3, we have

d
_ P\? 1o
(512) 19 2,y <€ () 19 2, 1

By combining the estimates (5.9) and (5.12) and the estimate on the L%mnorm of the gradient of % mentioned
above, we compute

IVulL2p, 50 S IV (=) L2, 5y + 1V 25, 109
d

_ P\2 (o
IV @Dz, * (2) 198205,
da
2

p
<6 1Vl g2y + K+ (2) (C 190 2 + K

d
p 2
SC((T) +55)|VU|L2(32T,#5)+2K'

We apply Lemma 5.5 with the function ¢(p) = [Vu| 2(p ). The inequality (5.11) with the choice r = R gives,
for any radius p € [ X, R],

P2
HVU||L2(B,,,M) <Gy ((R)

Dividing both side of the estimate by p% completes the proof. O

€ a
[Vul 2By +2K02 ) :

We now use Propositions 5.3 and 5.4 to obtain C%!~*-regularity for the solutions of the Helffer-Sjéstrand
equation.

Proposition 5.6 (C%1~*-regularity theory). For any regularity ewxponent ¢ > 0, there ewists an inverse
temperature By = Bo (d,€) < oo such that the following statement holds. There exist two constants C = C(d,e) <
oo and ¢ = ¢(d) > 0 such that for any radius R > 1, any inverse temperature 8 > By, and any function
uw:Z%x Q - R solution of the equation

Lu=0 in Br x €,

one has the estimate
C —c(ln B)(R
(5.13) V0, ) 12,0, SF||U—(U)BRHE(BRM)+ ngde e(in B)(Rvial) lu(@, ) 2y -

Proof. The strategy of the proof is to apply Proposition 5.4 to the function u and then to apply the Caccioppoli
inequality. We fix a regularity exponent € > 0, a radius R > 1, and split the argument into two steps:
e In Step 1, we prove that the map u satisfies the following property: there exist an inverse temperature
Bo (e,d) < o0, and a constant C := C'(d) < oo such that for every 5 > 3y, and every radius r > (In R)z,
the following estimate holds

R % —c(in xr
(5.14) 194l 25, 0y <€ (?) Vg * 8 R Gu(a, ) o
xeZid\Bpr
e In Step 2, we deduce from (5.14) and the Caccioppoli inequality stated in Proposition 5.1, the pointwise
estimate (5.13).

Step 1. To prove the estimate (5.14), the strategy is to apply Proposition 5.4. To this end, we set
X :=(In R)z, and fix a radius r € [X7 %R] We then define the function u to be the solution of the boundary
value problem

1
-Agu—- —Au=0in B, xQ,

(5.15) 26
u=uon 0B, x .
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We first prove that the map @ is a good approximation of the map u. Specifically, we prove that there exist
two constants C := C'(d) < oo and ¢ := ¢(d) > 0 such that

(5.16)  |V(u~)] 1205, .0

C —c(in n 2 —c(in x
< S 19l g gy + OV oy + € 3 e OV, ] 29
ﬁ2 reZi\Bpr
To prove the estimate (5.16), we note that the map @ —u is a solution of the following system of equations
1
-Ay(u—-u) - A(u u) = e ( A"y - N Vi a,Veu in B, xQ,
(5.17) 28 .5 B3 qezg ¢
u—-u=0 on 0B, x Q.

We extend the function (% —u) by 0 outside the ball Bg so that it is defined on the entire space Z¢ and use it
as a test function in the system (5.17). We obtain

(518) Y o, @- u)HLz(BTM Qﬂnv(ﬂ—u)uigw,‘,m

yeZd

Z re) Z( n+1u(x7~)~V"+1(ﬂ—u)(x7~))w_Z(un.aqvq(ﬂ_u))w

B s zeZd qeQ

(5.18)—(i) (5.18)—(id)

The terms (5.18)-(i) and (5.18)-(ii) are perturbative terms which can be proved to be small by using the two
following ingredients:

e The discrete gradient is a bounded operator and the inverse temperature S is chosen large, this is used
to estimate the term (5.18)-(i);

e The coefficient a, satisfy the upper bound |ay| < e=*V?lal1 | this is used to estimate the term (5.18)-(ii).

We omit the technical details here which can be found in the long version of this article ([36, Chapter 5,
Proposition 2.4]); the result we obtain is the one stated in (5.16).

We complete Step 1 by proving that the estimate (5.16) implies the estimate (5.14). We consider the
regularity exponent ¢ fixed at the beginning of the proof and the parameter d< provided by Proposition 5.4
(associated with the exponent 5). We let C':= C(d) < co and c:= ¢(d) > 0 be the constants which appear in the
inequality (5.16) and set

—cin n 2 —c(in T
X = (1nR)2 and K :=Ce In A(In R) Hvu||L2(BR,u5) +C Z € (In Bl Hvu(ma')HLz(“ﬁ) .
reZi\Bgr

An application of Proposition 5.4 shows the inequality: for any radius r € [ X, R],
(5.19)

R % —Ccin n 2 —c(in T
IVull 25, 1) < C (*) IVul 2 (5 gy + Ce PO VUl oy + 0 X e V0, )] o

(ng) -
r€ZI\Bpr

We then note that the exponential term e~¢(In#)(n R)? decays faster than any power of R, so the second term
on the right side of (5.19) can be bounded from above by the first term on the right side. This completes the
proof of the inequality (5.14).

Step 2. We select r = (In R)z, apply the Caccioppoli inequality to estimate the right side of the inequal-
ity (5.14), and use that the discrete gradient is a bounded operator to replace the term |Vu(z,-)|2(,,) by

Zywx ||u(y, .)HLQ(NB)' We obtain

R_\*1 —e(in B) (Rvlz])
1) 5 () T Ol € S e M-

We apply the discrete L™ — L? -estimate

19O 12y < V0 a1,y < B [V o

B(ln R)2MB B(ln R)LNB) ’
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We then combine the two previous displays and the estimate (In R)d < CR? to obtain the inequality (5.13).
The proof of Proposition 5.6 is complete. ]

5.3. Nash-Aronson estimate and regularity theory for heat kernels. In this section, we study the
dynamical solvability of the Helffer-Sjéstrand equation and prove the bounds stated in Section 3 (and specifically
Proposition 3.12).

We first recall the definition of the Langevin dynamics associated wiht the Gibbs measure pg. Given a field
@€ Q, we let (¢1)s0 be the diffusion process evolving according to the Langevin dynamics

(5.20) doi(z) = %A@(x)dt - % 2 é(_A)ml(bt(m)dt + q% (V7 - ag(6¢)Vatr) (x)dt +/2dB, (),

¢o(x) = ¢(x),

where {Bt(x) 1120,z ¢ Zd} is a collection of independent normalized R()-valued independent Brownian
motions. We denote by P, the law of the dynamics (¢;)»0 starting from ¢ and by E, the expectation with
respect to the measure Py. Given a realization of the dynamics, we let P? be the solution of the parabolic
system

PP () — = AP (1) + — > L (caymipe () + 2 (V5 ag(¢)VeP? (5y)) =0 in [0,00] x Z7,
2ﬁ Qﬁ n>1 62 qeQ

P?(0,+y) = dy in z4.

The main purpose of this section is to prove upper bounds on the heat kernel P? and on its spatial
derivatives. We introduce the following definition. For each constant C > 0, we let ®¢ be the function defined
from (0, 00) x Z¢ to R by the formula, for each pair (t,z) € (0, 00) x Z,

5 ( IJU|2)'f| <t
exp|-—— ) if |z] <t,
Ct

exp (—'é') if |x] > ¢.

The next proposition is the main result of this section.

(5.21) Po(t,z) =

Proposition 5.7 (Gaussian bounds and C%!~=-regularity for the heat kernel). For any reqularity exponent
€ >0, there exists an inverse temperature $1(d,e) < oo, and a constant C := C(d,e) < oo such that for every
B> B1, for any realization of the dynamics (¢¢)is0, any (t,z,y) € [1,00] x Z¢ x 7.2,

(5.22) |P¢'(t,x;y)| SC’@C(%,x—y).

Moreover, one has the following C*1=¢-reqularity estimate on the gradient of the heat kernel

(5.23) ’VIP¢‘(t7x;y)’§C(f)é_€®c(;,m—y),

and on the mized derivative of the heat kernel

1-¢
t
(5.24) |VmVyP¢'(t,x;y)|SC(§) @C(B,x-y).
Remark 5.8. Due to the discrete setting of the problem and the infinite range of the operator £, the heat
kernel does not have Gaussian decay when the value |z| tends to infinity. Instead it decays exponentially fast;
this justifies the introduction of the function ®¢.

Remark 5.9. For later use, we need to keep track of the dependence of the constants in the inverse
temperature .

In the rest of Section 5.3, we give an outline of the proof of Proposition 5.7; the details of the argument can
be found in the long version of this article ([36, Chapter 5, Sections 3.1 and 3.2]).
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Outline of the proof of Proposition 5.7. Gaussian bounds on the heat kernel are usually a consequence of the
Nash-Aronson estimate (see [11, 43]) for uniformly elliptic operators. This result cannot be applied here since
the operator 0, +L'f1§at is a parabolic system of equations, and we refer to the counter-example of De Giorgi [40]
disproving the Liouville property and the C%“-regularity theory for systems of elliptic equations. To prove
Gaussian bounds and regularity on the heat kernel, we use a different strategy and proceed according to the
following outline:

1) We use that the elliptic operator £ isa perturbation of the Laplacian to establish C’O’l’a—regularity
spat
for the solutions of the system

(5.25) Opu + L2

spatu = 0;

(2) We use the C%!~*-regularity and an interpolation argument to obtain L®-bounds on the solutions of
the equation (5.25). More precisely, we prove that every solution of the system (5.25) in the parabolic
cylinder @Qs, satisfies the pointwise estimate

0
—c(In T 2
”“”Lm(QTv)Sc”u”y(%)*[ﬂ > e Dy, ) dt;

reZI\B,.

(3) We prove that the solutions of the adjoint of the parabolic operator 9, + Lfgat satisfies the same
pointwise estimate;

(4) We use the pointwise regularity estimates and the technique of Fabes and Stroock [43], which is based
on the technique of Davies [37, 38] (see also the article of Hofmann and Kim [68]) to establish the
Gaussian bounds on the heat kernel stated in (5.22);

(5) We combine the Gaussian bounds on the heat kernel with the C'~¢-regularity theory for the solutions
of (5.25) to obtain the upper bounds on the gradient and mixed derivative of the heat kernel stated
in (5.23) and (5.24).

O

5.4. Definition and regularity for the second-order Helffer-Sjostrand operator. We introduce and
study the second-order Helffer-Sjostrand operator. We mention that this operator was initially introduced in
the article of Conlon and Spencer [29], and the general underlying philosophy is closely related to the one
developed in stochastic homogenization in [60, 61, 58, 59].

Let us fix a function G € C(Z4 x Q) and let u be the solution of the Helffer-Sjéstrand equation

Lu =G in Q x Z%.

As mentioned above, in Section 8.3, we will have to estimate covariances of the form cov [u, X ], where X is
an explicit functional of the field ¢. By the Helffer-Sjostrand representation formula (Proposition 3.13), it is
sufficient to understand the properties of the functions d,u, for x € Z%.

The strategy is then to find an equation satisfied by the map d,u. In this direction, we may apply (formally)
the operator J, to both the left and right hand sides of the identity Lu = G. We obtain the identity

1 1 1
5.26 Op — Agu— — A0 u+ — —
(5.26) Y, 25 2 57

To go further in the computation, let us introduce the following notation:
o We define the function v, h: Z% x Z% x Q — R(G)*() by the formulae, for each for (z,y,¢) € Z¢ x Z% x Q,
v(z,y,¢) = 0zu(y, ) and h(z,y,d) = 0.G(y, $).

o Civen a map h:Z%x Z4 x Q » RG)*G)| we denote by A, the spatial Laplacian in the first variable
and by A, the Laplacian in the second variable. We also denote by ¥, .o V. -a4,Vg,h and by
2q,c0 V;y -ay, Vg, h the operators

> Vi ag, Vo hi(z,y,0) = Y a(¢) (h(y,0),q) q(x)
q2€Q qeQ

(_A)n+18mu + a:r: ( Z V; . aqun) = 8$G
qeQ

and

> Vi cag, Ve hi(zy,6) > Y ag(e) (h(z, ), q)a(y).

qyeQ qeQ
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e Finally, we denote by Lgpat,e and Lgpat,y the operators

1 b

1
L:s at,x ‘= _7A:ru + n (—AI)”Hu + AVARIRY-Y e Vi, U,
i 2p 26 551 82 QEQ e

and
. 1 A 1 1 A n+1l *
Lspat,y = 93 yu+ 23 > 7%(_ y)"ut Y Vg, "4, Vg, U

n>1 5 QyEQ

The term 0. - Agu can be computed by using the same strategy as the one used to derive the Helffer-Sjostrand
equation in Section 3.4, and we obtain, for each (z,y,¢) € Z% x Z¢ x Q,

(5.27)
Oz — Agpu(y, @) = -Aypv(z,y,¢) - %
= —A¢’U(I, Y, ¢) + Espat,wv(xv Y, (ZS)

The term 0, (qug \ ~aqvqu) can be computed by using the exact formula stated in (5.2):

1 1 " .
o0 T(_Ax) +1v(m7y’¢)+ Z vqm-aqqumv(m7y’¢)

Agv(x,y, ) +
( ) 26 nx1 ﬁ 2 g €Q

(5.28) 0O, ( > Vi aqVeu(y, ¢)) =0, ( > ag (u,q) Q(y))

qeQ qeQ
= Z 8za‘1 (u,q)q(y) + Z Aq (0(1?7‘,(;5),(]) q
qeQ qeQ
= > 27z (B,q) cos (27 (6,9)) (u,9) a(x) ® q(y) + Y Vi ag, Ve, v(x,y, ¢).
qeQ qy€Q

Combining the identities (5.26), (5.27), and (5.28), we obtain that the map v solves the equation

(529) - A¢U(I7 ya ¢) + ‘C’Spatmv(x7 ya d)) + Espat,yv(zv ya ¢)
== Z 27z (57(1) Cos (27T ((bv q)) (’U,, q) q((E) ® q(y) + azG(ya ¢)

qeQ
This equality can be rigorously justified using the arguments of Section 3.4 and of [81, 54]. The identity (5.29)

motivates the definition of the second-order Helffer-Sjostrand operator acting on functions defined on Q x Z4 x ¢
d d
and valued in R(:)*(2)

(5.30) Lsec = ~Ag + Lopat,a + Espa‘c,y'

This operator has the same properties than the one satisfied by the Helffer-Sjostrand operator and listed in
Section 3. In particular, it can be solved using the variational techniques of Proposition 3.8 or the dynamical
interpretation of Proposition 3.12.

As it was the case for the Helffer-Sjostrand operator, it is natural to consider the Green’s function associated
with the second-order operator It is introduced in the following definition.

Definition 5.10 (Green matrix for the second-order Helffer-Sjostrand equation). For any (y,y1) € Z% x Z9,

we let 0y 1) WARYAES R(g)Qx(gf be the Dirac mass defined by the formula

Y1
S ((@,21)) = (L wn=un  Dii=i) 1 jo(2y?
For any function f : Q — R satisfying f € L?(ug), we define the Green’s function associated with the second-order
2 2
equation Ggee g : €2 x 74 x 74 - RG)*(G) according to the formula
(5.31) LsecGseot = £6(y 4,y in Qx Z¢ x Z°.

As in Proposition 3.14 of Section 3.4.4, the existence of the Green’s function can be established variationally,
by applying the Gagliardo-Nirenberg-Sobolev inequality.

As in Section 3.4.4, one can solve the second-order Helffer-Sjéstrand equation dynamically as stated in the
following proposition.
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Proposition 5.11. Fiz f € L*(ug) and (y,y1) € Z¢ x Z%. The Green’s matriz Geec £(+;y,y1) satisfies the
identity

gsec,f (xax17¢;yayl) = \/O‘ E¢ [f(gbt)Psq;c(tvyayl;x7x1)] dta

where Pf‘ (-,;m, 1) is the solution of the system of equations,

ecC
P (i, w1) + (Lo o+ Lney) Pl (rimii21) = 0 in (0,00) x Z% x Z¢,
Ps(l::‘c (Oa'a';x,xl) :5(;37351) mn ZdXZd,

5.4.1. Gaussian bounds and reqularity estimates for the Green’s matriz. In this section, we study the decay
properties of the Green’s matrix associated with the second-order Helffer-Sjostrand operator.

The operator E?;Sat,x + ﬁfi)at,y is a uniformly elliptic operator on the 2d-dimensional space Z¢ x Z¢. If the
inverse temperature (3 is chosen large enough, then this operator is a perturbation of the 2d-dimensional
Laplacian A, + A,. Hence the same arguments as in Section 5.3 can be used to prove Gaussian bounds
and C%!~c_regularity estimates on the heat kernel P ; the only difference is that the underlying space is
2d-dimensional.

The result stated in Proposition 5.12 is strictly stronger than the one obtained by the previous argument
since we obtain estimates on the triple and quadruple gradients of the heat kernel. These properties are
obtained by making use of the specific structure of the problem and relies on the observation that the elliptic
operators Lepat,e and Lgpat,y only act on the x and y variables respectively. This remark implies that these

operators commute and thus the heat kernel P2 can be factorised as follows.

If we let 0y : 74 - R(§)2x(§)2 be the Dirac mass defined by the formula
(5y(x) = (]l{$:y} . ]l{i:j})lsi,js(;)Q .

2 2
and consider the solution P%. 7% R() *()" of the system of equations,

sec,x

{atpsﬁ‘cﬁm (o 52) + L o Pl o (h52) =0 in (0,00) x Z°,

sec,x

P%.(0,--;2) =6, inZ%

and define similarly the solution P2, .. Then we have the identity

sec,y”
(532) Ps(i.c (tvyvyl ;1’7.%1) = Pd)' (tay;x) P¢ (tvyl ;-Tl)v

2 2
where the product in the right-hand side refers to the product of matrices of size (g) X (g) . Thanks to this
property, one can obtain additional regularity estimates on the map PS‘Z‘C; for instance, if we denote by V., V,,
Va5 Vy, the gradient with respect to the first, second, third, and fourth spatial variable, then we have

(533) VaVyVa, Vylpsﬁ};(%yl;l‘,fﬂl) = VwaP¢‘ (t7y§33) Va, vy1P¢‘ (tvyl ;xl) .

The strategy is then to combine the regularity estimates proved in Proposition 5.7 with the factorization
formula (5.32) to obtain additional regularity properties on the heat kernel associated with the second-order
equation. The results are collected in the following proposition.

Proposition 5.12. For any regularity exponent € >0, there exists an inverse temperature 3o (d,e€) < oo such
that the following statement holds. For any inverse temperature 8> By and any realization of the dynamics

4
(¢¢)ts0, there exists a constant C(d,e) < oo such that for each (z,y,x1,y1) € (Zd) , one has the estimate

t 4
|Ps({>:c (taxaxl;yayl)’ < C(I’C (E;x_xl)q)c (an—y1)7

and the CY'~_regularity estimates: if we let V1,Va,V3 and V4 be any permutation of the set of gradients
Vi, V., Vy and Vy,, then one has the four inequalities:

(i) On the gradient of the heat kernel
1
27¢ t 4
|V1Ps(?:c (t,$,1’1;y,y1)| < C(ﬂ) (I)C (B»l'_xl)q)C (an_yl) 5

|



MASSLESS PHASES FOR THE VILLAIN MODEL IN d >3 59

(ii) On the double gradient of the heat kernel

5 B\'* t t
|v1v2Psec(t?xax1;y7y1)|SC ? QC Bax_xl q)C B7y_y1 )

(iil) On the triple gradient of the heat kernel

. B\3 e ' t
|V1V2VsPL, (t, z1;y,m1)] < C(;) Do (5’$ —:vl) D¢ (E,y —yl);

(iv) On the quadruple gradient of the heat kernel
é B 2-¢ t t
|V1v2v3v4pseb (tﬂ$7x1;yayl)| < c ? (I)C E;w -1 q)C Bay -y )-
Proposition 5.12 is obtained by combining Proposition 5.7 with the factorization identity (5.33).

From these estimates, we deduce the bounds on the elliptic Green’s matrix and its gradients stated in the
following proposition.

Proposition 5.13. For any regularity exponent € > 0, there exists an inverse temperature By (d,e) < oo such

that the following statement holds. For any inverse temperature B > By, there exists a constant C(d,€) < oo
ayt :

such that for each (x,y,x1,y1) € (Z ) , one has the estimate

CBIEN 2,
(18) = | — 21 [2d-2 4 |y — gy [2d-2°

Additionally, for any permutation V1,V2,V3 and V4 of the set of gradients V., V4, ,Vy and Vy,, one has the
estimates:

Hgsec,f(xayv ';x17y1)HL2

(i) On the gradient of the Green’s matriz

CBIEN L2,y '
) 7 @ — 2418 4 [y — g [2d1E

HVlgsec,f(wv Y, 21, yl)HLz(uB

(ii) On the double gradient of the Green’s matrix

CBIEN L2,
Py - P

||V1V2gsec,f($,Z/7';9U1,y1)||L2(#,3) <

(iii) On the triple gradient of the Green’s matriz

05 HfHLz(,uB) .
|z — 224715 + [y — g PA7I¢

Hv1v2v3gsec,f(x7y7 ';xlayl)HL’z(uﬁ) <

(iv) On the quadruple gradient of the Green’s matrix

L OBl
(18) = | — @1 [24+2-5 4 |y — gy P42

‘|V1V2V3V4gsec,f(xu Y, ir173/1)HL2

The estimates on the elliptic Green’s matrix are obtained by integrating the inequalities of Proposition 5.12
over the times ¢ in [0, 00) and applying the Cauchy-Schwarz inequality.
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6. QUANTITATIVE CONVERGENCE OF THE SUBADDITIVE QUANTITIES

The objective of this section and of Section 7 is to prove Theorem 2. The strategy adopted follows the one
of [8], and relies on the introduction of two subadditive energy quantities related to the variational formulation
associated with the Helffer-Sjostrand operator. The first one, denoted by v(O,p), represents the energy of
the minimizer associated with the Dirichlet problem in a cube O with affine boundary condition I,(z) :=p- x.
The second one, denoted by v*(0, q), represents the energy of the minimizer associated with the Neumann
problem with boundary flux VI,. These two quantities satisfy a subadditivity property with respect to the
domain of integration and converge as the sidelength of the cube tends to infinity. Moreover, the quantities
v and v* are convex with respect to the slopes of the boundary conditions, and are approximately convex
dual to each other. The main focus of this section is to prove by a multiscale argument that, as the size of
the domains tends to infinity, these quantities converge to a pair of dual convex conjugate functions, and to
extract from the proof a quantification of the rate of convergence.

While the general strategy comes from the theory of quantitative stochastic homogenization presented in [§],
the adaptation of the techniques presented in this monograph requires to overcome three types of difficulties:

e One needs to take into account the Laplacian with respect to the ¢-variable;
e One needs to take into account the infinite range of the operator L;
e We need to homogenize an elliptic system instead of an elliptic PDE.

While the first point has been successfully treated in [9] to study the V¢ model, the last two points are intrinsic
to the Coulomb gas representation of the Villain model and will be treated in this section.

This section is organized as follows. In Sections 6.1 and 6.2, we define the subadditive energy quantities v
and v*, and collect some of their basic properties. In Section 6.3, we obtain a quantitative rate of convergence
for these quantities. In Section 6.4, we introduce a finite-volume version of first-order corrector associated
with the Helffer-Sjostrand operator £. We use the quantitative rate of convergence of the energy v to establish
quantitative sublinearity of the corrector and to prove a quantitative estimate on the weak norm of its flux.
This function and its properties are crucial to prove the quantitative homogenization of the mixed derivative
of the Green’s matrix in Section 7.

Throughout this entire section, we fix a regularity exponent ¢ which is small compared to 1 and depends
only on the dimension d. We assume that the inverse temperature 3 is large enough so that all the results
presented in Section 5 hold with the regularity exponent €.

We complete this introduction by mentioning that in this section, the constants are only allowed to depend
in the dimension d as we need to keep track of their dependence on the inverse temperature 8. The objective
is to prove that the quantitative rate of convergence « obtained in Proposition 6.10 and 6.28 remains bounded
away from 0 as 8 tends to infinity.

6.1. Definition of the subadditive quantities and basic properties.

6.1.1. Definition of the energy quantities. Let 0O be a cube of Z¢, we define the energy functional Eg according
to the formula, for each function u e H'! (Zd, /iﬁ),
1

1 2 1 2
Eq[u]l =0 Ayl + = |Vu += Y —[[v*tu - Vou-asVeu) .
D[ ] yéd ” Y HL2(D7M;) 9 H HL2(|:I,;L3) 27; ﬂi H HLZ(Zd“uB) Supp;‘]#@( q qVv4a >#/3

We introduce the bilinear form associated with the energy Eg: for each function u e H* (Zd, LLB),

Boluu] =6 % 3 (@yu(r, ). 9,00z, ), + 5 3 (Vule,), 9ol ),

xed yeZd xed
1 1

3 Z Z T(vn+1u(x7')’vn+lv(x7'))ﬂ B Z ﬁ(vqu-aqqu)ug .
2 n>1 geZd ﬂ 2 supp gNO+J

This energy and bilinear form are useful to define the energy quantity v. To define the dual energy v*, we
need to introduce an alternative definition of the mappings Eg and Bg. The technical difficulty encountered is
the following: one cannot consider the energy Eg of a function v only defined in the cube O since the infinite
range of the operator £ requires to know the values of the function in the entire space Z%. To fix this issue, we
restrict the summation over the set of charges ¢ € Q@ whose support is included in the cube O, and over the sets
of integers n and points z such that the value A"v(x) can be computed by only knowing the values of the
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function v in the cube 0. As it will be useful later in the proofs, we also remove a boundary layer term, and we
recall the definition of trimmed cube stated in (A.2) of Appendix A. We define the energy Ef by the formula

. 1 1
Ef[u] =5 Z HayuHi?(g’#B) + 5 Z

VnJrl’UJ(I
yezZd n20 zen,dist(z,00)>n B

2
")”Lwa)

1 2
- ﬁ? HVUHL2(D\D*,;A5) - B Z (un ’ aqvqu)uﬁ ’

supp qcO

as well as the corresponding bilinear form B}, for each u,v e H' (O, ug),

. 1 1 n n
B[] [U,’U] = /B Z Z (%u(x,),@w(m,-))w + § Z Z nn <v +1u($7')7v +1U($7‘))F‘B
€0 yeZd n>1 gen,dist(z,00)2n CE
1

> (vu(z,),Vo(z,1),, -8B X (Veu-aVev), .

L1
64 reONO~ supp ¢<0

Let us make a few remarks about the definition of the energy Ef.

Remark 6.1. The iterated Laplacian A™ has range 2n; given a point x € O, we only consider the iteration of
the Laplacian until the integer n := dist(z,d0). This ensures that for any function v € H* (O, ug), the quantity
A™v is well-defined.

Remark 6.2. We only consider the charges ¢ whose support is included in the cube O, this ensures that for
any function v € H' (O, ug), the quantity V,-a,V,v is well-defined.

Remark 6.3. We subtract an additional term in the boundary layer {a: en : dist(z,00) < \/E/lO}, where
R denotes the sidelength of the cube 0. This term is a perturbative terms for two reasons: (i) we are only
summing on a small boundary layer of size v/R/10 of the cube O, and (ii) the multiplicative factor ,6’_i is
much smaller than the leading order term of the energy EJ, which is of order 1. The reason justifying the
presence of this term is that it is useful to deal with the infinite range of the operator £; in particular, it is
useful to prove the subadditivity of the energy functional v* in Proposition 6.17. The specific choice for the
exponent 1/4 for the power of 3 is arbitrary; we only need an exponent which is strictly between 0 and 1/2.

By choosing the inverse temperature 8 sufficiently large, one can prove that the energy E satisfies the
following coercivity and boundedness properties: there exist constants ¢(d) > 0 and C'(d) < oo such that, for
each map u € Hy (2%, ug),

(61) C[[UHHI(D,/LB) SED [u] < C[u]]Hl(D,/Lg) ’
where we recall the notation [u] HY(O,5) introduced in Section 2.1.3. The same estimate holds for the energy

functional EZ: for each ue H' (O, ug),
(6.2) ¢ [[uﬂHl(D,,uB) <Ejful<C [u]]Hl(D,,ug) .

We now proceed by giving the definitions of the subadditive quantities v and v*.

Definition 6.4 (Subadditive quantities). For each cube 0O of Z%, and each pair of vectors p,p* € Rdx(g), we
define the energies

1
6.3 = inf —E
(6.3) v(®,p) uezp+;11(1§(u,/tg)2|m| o[u],
and
* * 1 * *
(6.4) v (o,p*) = sup Eqlo]+ — ), p" - (Vu(z)),, -

|D|a:ED

Remark 6.5. We recall the definition of the affine function [, stated in (A.4). We implicitly extend the
functions of the space [, + H} (0, ) by the affine function l, outside the cube O.

veH(O,ug) 2| d | .

It is clear from the estimate (6.1) that the energy quantities v and v* are well-defined, quadratic in the
variables p and p* respectively, and that they satisfy the upper and lower bounds, for each cube o ¢ Z? and
d

each pair of vectors p,p* € Rdx(2),

(6.5) clpf* <v(o,p) <Cpf* and clp** <v* (o,p") < Clp*[*.
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Himim
OO0
ujmim

FIGURE 1. The picture on the left represents the cube Oy41, the white interior cubes are the cubes (z+0n) ez,
and the set in black is the boundary layer BL,,.

It follows from the standard argument of the calculus of variations that the minimizer in the variational
definition (6.3) exists and is unique; we denote it by u (-,0,p). The maximizer in the variational formulation (6.4)
exists and is unique up to additive constant. This property is not a direct consequence of the standard arguments;
it requires to use the properties of the Helffer-Sjostrand equation and the regularity estimates established in
Section 5. We omit the details of the argument and refer to the long version of this article ([36, Appendix
B|, first version of the arXiv submission). We denote by v (-,0,p*) the unique maximizer which satisfies
Yeeo (v (z,-,0,0%)) s = 0- Additionally, we record that this maximizer satisfies the interior variance estimate

(6.6) sup var [v (z,-, 0, p*)] < C|p* |

:L’E%D
The maps p ~ u (+,-,0,p) and p* — v (-,-,0,p*) are linear, and they satisfy the estimates
(67) ”V’U ('7 K] D7p) ”£2(D»Nﬁ) <C |p| and va ('a *y Dap*)”éz(m,uﬁ) <C |p*| .

The goal of this section is to prove that, as the size of the cube O tends to infinity, the two quantities v and
v* converge and to obtain an algebraic rate of convergence. We obtain a result along a specific sequence of
cubes defined below.

Definition 6.6 (Triadic cube and Z,,). We define the sequence [,, of non-negative real numbers according to
the induction formula

lp=1and for each neN, [,,,1 =3I, + \/E

d
For each n € N, we define the cube O, := (—%, %) nZ%. We denote by Zom = 1,3™"ZYn 0o, and by BLp,
the mesoscopic boundary layer defined by the formula BL,, ,, := Op \ Uez,. . (2 +0p). The cube O, can be

partitioned according to the formula

m,n

On:= |J (2+0n)UBLy».

2€Zm . n

We also introduce the notation Z,, := Z,, ,,, BLy, := BLy11,,. We refer to Figure 1 for an illustration of these
definitions. The set BL,, ;, is introduced to treat the infinite range of the operator L.

In the following remarks, we record without proof some properties pertaining the Definition 6.6.
Remark 6.7. There exists a universal constant C such that, for each integer n e N, 3" <[, < C3".
Remark 6.8. The cardinality of the set Z,, ,, is equal to gd(n-m)

Remark 6.9. One has the volume estimate |BL,, ,| < C3™% |0, |.



MASSLESS PHASES FOR THE VILLAIN MODEL IN d >3 63

6.1.2. Statement of the main result. The main result obtained in this section is a quantitative rate of convergence
for the two energy quantities v and v*; it is stated below.

Proposition 6.10. There exists an inverse temperature By := Bo (d) < oo such that the following statement
holds. There exist constants ¢ := c¢(d) >0, C := C(d) < oo and an exponent a := a(d) > 0 such that for each

inverse temperature 8 > By, there exists a symmetric positive definite matriz a € RAG)*AC) sych that for each
d
integer n € N, and each pair of vectors p,p* € Rdx(z), one has the estimates

_ 1 - —an * * 1 * =—1_ % —an|, . *
V(Dmp)—inap <C3"p*  and V' (On,p )—§p A7 pt < 03T pt P

Remark 6.11. Using the symmetries of the model, we can prove the following properties. If we let Ly 4+ be
the linear map introduced in Section 2.1.5, then there exists a coefficient X/; = Xg(d, B) which tends to 0 as g
tends to infinity such that

1
a = —Ij in the space Ker Ly 4+,
(6.8) 2
(1 + /\ﬂ) . 1
Tjd in the space (Ker Lg q+)" .

a
A direct consequence of (6.8) is the identity between the elliptic systems
-V-av = % (@*d+(1+Xg)dd").
These properties are a consequence of Proposition 6.10 and of Property (3) of Proposition 6.12.

6.1.3. Outline of the argument. The proof of Proposition 6.10 relies on ideas which were initially developed
in [10], and follows the presentation given in [8]. The argument relies on the definition of the quantity

(6.9) J(O,p,p") =v(0,p) +v" (O,p") —p-p".
By the estimate (6.20) below, we know that the quadratic form J is almost positive, in the sense that it
satisfies the inequality, for each cube O of size R, and each pair of vectors p,p* € Rdx(g),

* -1 *
J(8,p,p*) 2 =CR™= (p* + ") -
To prove Proposition 6.10, we argue that the map J (O, p,p*) can be bounded from above in the following
sense: for each vector p € R?, there exists a vector p* € R? such that
(6.10) J(0,p,p") < C37"|p|*.

Additionally, we prove that the vector p* is close to @p. The quantitative rate of convergence stated in
Proposition 6.10 is then a relatively straightforward consequence of the estimate (6.10). The proof of (6.10)
is the core of the argument, it relies on a hierarchical decomposition of space and requires to introduce the
subadditivity defect at scale [,,,
(6.11) Ty i= su?B (v(o,,p)-v(O,,1,p)) + (v (On,p") —v* (On+1,0"))

p,p*eBi

= sup J(On,p,0") = J (Ons1,p,07) -
p,p*eB1

We then prove a series of propositions and lemmas (Propositions 6.13 and 6.17, Lemmas 6.19, 6.20, 6.22
and 6.23), where various quantities are estimated in terms if the subadditivity defect 7,,. From these results
we deduce an inequality of the form: for each integer n € N, and each vector p € Rdx(g), there exists a vector
p*e R%(2) such that

J(Ons1,p,0") < C7py

which can be rewritten

(612) J(Dn+17p7p*) <

o 1J(Dmp,p ) -

The estimate (6.12) shows that, by passing from one scale to another, the energy quantity J has to contract
by a multiplicative factor strictly less than 1. An iteration of the inequality (6.12) yields the algebraic rate of
convergence stated in the inequality (6.10).
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6.1.4. Basic properties. We first record some basic properties of the energy quantities v and v*; they are
analogous to [8, Lemma 2.2].

Proposition 6.12 (Basic properties of v and v*). Fiz a cube O € Z2, and two vectors p,p* € R() . The
energy quantity v(0,p) (resp. v*(0,p*)) and the minimizer u(-,0,p) (resp. mazimizer v(-,0,p*)) satisfy the
properties:

(1) First variation. The optimizing functions satisfy the following identities:

Bo[u(-,0,p),w] =0, Vwe Hé (g, up),
and

Ba[v(,0.p"),0] = g S (Ve ), Yoo € H (0 p15).

(2) Second variation. For each function w € l, + H} (0, ug),

(6.13) ﬁE [w] - (0, p) = ﬁE [u(0,p) - w].
For each w e H' (O, ,Ll,[g)
(6.14) v (@) + 5Bs (0]~ = 0 (Vul@)), = Bl (o) - ).

(3) Quadratic representation. There exist two symmetric positive definite matrices a(0),a.(0) € Ri(3)xd(3)

such that
]' * * 1 * - *
(6.15) V(E.p) = 5pa@p  and v (@) = 5p au0)
Additionally, there exist two real coefficients Ag,n and A o, which tend to 0 as § tends to infinity, such
that
a(o) =14 in the space KerLg g+,
(6.16) . 1
a(mg) = (1+Agn)ly in the space (KerLgq+)™ .
and
a,(0) = 14 in the space KerLg g+,
(6.17) " . 1
a.(0) = (1+ A5 g)la in the space (KerLag«)™ .
We denote by L;d* :RY - R(3) s adjoint of the map Lo 4+. By differentiating the identities (6.15)
with respect to the parameters p and p*, we obtain the equalities
1
(6.18) — (VU(% 20,0)),0, > {agVeul,a,p)), Ly g« (ng(2)) | =a(o)p
| O | zeO 2 s suppqﬂD:#Q Ho
and
(619) T— Z (V’U(ZL',‘,D,p*)>#B = a*(D)ilp

| xed
(4) One-sided convex duality. For each discrete cube O of sidelength R, we have the estimate

(6:20) T@pp") = g0 ~u o)+ O (CIPR Y.

Proof. The proof of the properties (1) and (2) are straightforward and we refer to [8, Lemma 2.2]. For the
identity (6.15), the arguments of [8] give the following results: for each cube 0O ¢ Z?, there exist two positive

definite matrices a(0),a.(0) € Rd(g)x‘i(g), such that, for each p,p* € Rdx(g),

V(D7p)=%p-a(ﬂ)p and v (Dp)— ot -a.(0)7'p

To prove the estimate (6.16), we use that any p € Ker Ly 4+, one has the identity di, = 0. This implies that the
minimizer in the energy v (O, p) is attained by the map l,, from which one obtains that the linear map a is
equal to the identity on the space Ker Ly q+. The proof of the result on the orthogonal complement of the
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space Ker Ly g+ is a consequence of the rotation and symmetry invariance of the dual Villain model. The proof
of (6.17) is identical.
To prove the identity (6.18), we differentiate the equality (6.13) with respect to the variable p. We obtain,

for each p,p’ € Rdx(g),

Il
|~

2

O
8
m
a

supp ¢gNO+J

1 1 )
(6.21)  a(o)p-p'= = > 5 (Vu(z,o,p)-p),, B (agVqu(-,0,p)),, (ng,d*ly)
ven Supp gnO+@
1 1
= H Z 9 (Vu(z,-,0,p) 'p’>ua -6 Z (aqvqu(.’.7D,p))HB (ng, La.as (Vi)
ven Supp gnO+@
1 1
) o] &2 (vu(e,0.p) 'p')% -6 > {agVaul, D’p))ug (g, La,a+ (p'))
ee0 supp gnNO+Q
(1

(Vu(z,0,0) P),, 6 Y (agVgu(,-0.p)),, L4 (ny(2)) ~p') .

Using that the identity (6.21) is valid for every vector p’ € Rdx(g), we obtain the identity (6.18).
There only remains to prove the one-sided convex duality property stated in (6.20). We apply the second
variation formula (6.14), with the function u = u (-,07,p), and use the identity

1 * - *
T Zp ' <VU(£C,',|:| ap)>uﬁ =p-p,
o] 7
which is a consequence of the inclusion O~ ¢ O and the fact that the map u belongs to the space [, + H} (g, Ka).
We obtain . )

v (O, p)+ —E[u]l-p"p= —EX[v(,0p")-u(,0,p")].
(@,p%) 200 olul-p"p oo olv(op") —u (07, p")]

By definition of the function u, we have the equality v (07, p) = %ED— [u]. To prove the inequality (6.20), it
is thus sufficient to prove

1 1
— B [u] - —
|| o

The proof of the inequality (6.22) relies on the definitions of the two energies Eg- and E, and the fact that
the function u is equal to the affine function I, outside the cube 0. We omit the details here and refer to the
long version of the article ([36, Chapter 6, Proposition 1.12]). O

(6.22) E:[u]| < CR=.

6.2. Subadditivity for the energy quantities. In this section, we prove a spatial subadditivity property
for the two energies v and v*. The result is quantified, and we estimate the H' (o, p)-norm of the difference
of the minimizer u (resp. maximizer v) over two different scales in terms of the difference v (0,,,p) — v (Qn, p)
(resp. v* (Qm,p*) - v* (On,*)).

6.2.1. Subadditivity for the energy v. In this section, we prove that the energy quantity v satisfies a subadditivity
property with respect to the domain of integration and deduce from it the existence of the homogenized
matrix . The statement of Proposition 6.13 is quantified; we prove that the H'-norm of the difference of the
minimizer u over two different scales in terms of the subadditivity defect for the energy v.

Proposition 6.13 (Subadditivity for v). There exists an inverse temperature By := 5o (d) < oo such that, for
each B > By, the following statement is valid. There exists a constant C := C(d) < oo such that for each pair of

integers (m,n) € N satisfying n > m, and each vector p € Rdx(g),

1 2 _m
Zo] Z [[u(.pn,p)—u(~,z+|:|m7p)]]£1(un+l’uﬁ) SC(V (O, p) —v (O, p) + C37 2 |p|2)~
MmN 2€Z0m 0

(6.23)

Remark 6.14. Since it is useful in the rest of the proof, we note that the demonstration of Proposition 6.13
can be adapted to the case of trimmed cubes so as to obtain the estimate, for each pair of integers m,n ¢ N
such that m < n,

1

- - 2 - - _m
|Z | Z [[u('7|:|n7p)_u('az+Dm7p)]]£1(gn+l,uL) SC(V(Dm,p)—V(Dn7p)+C3 2 |p|2)
m,nl zeZ,, ,

Since the proof is essentially the same as the proof of Proposition 6.13; we omit the details.
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Before proving Proposition 6.13, we record an immediate corollary of the subadditivity property for the
energy v.

Corollary 6.15. There exists an inverse temperature By = o (d) < oo such that, for each 8> By, there exists
a symmetric positive definite matrix & such that, for each vector p € Rdx(g), one has

v(On,p) —> p-ap.
By Property (8) of Proposition 6.12, this statement can be rewritten equivalently as

a([]n) 77,_) a.

—00

Additionally, one deduces from (6.23) the lower bound estimate in the sense of symmetric positive definite
matrices

(6.24) a(0,)28-037 31, ),

where Idx(d) denotes the identity matriz of the space R (3).
2

Remark 6.16. By Remark 6.14, the convergence also holds with the trimmed triadic cubes and we have, for
each vector p € Rdx(g),

v(o,,p) — p-ap, a(g,) — a and VneN, a(D;)za—C3‘% a()"
n—00 2

n— oo

Proof. Since the left side of (6.23) is non-negative, we have the inequality, for each pair of integers m,n e N
such that n >m,

(6.25) v (O, p) < (O, p) + C37% ||,

Combining the inequality (6.25) with the fact that the sequence (v (0,,p)),,y is non-negative implies that it
converges with the estimate (6.24). O

We now focus on the proof of Proposition 6.13.

Proof of Proposition 6.13. For the sake of simplicity, we only write the proof in the case when the difference
between the integers m and n is equal to 1: we consider the specific case of the pair (n,n +1). We assume
without loss of generality that [p| = 1.

We let w be the function of I, + H} (On+1,18) defined by the following construction:

e For each point z € Z,,1, we set w :=u(-, 2 + O, p);
e On the mesoscopic boundary layer BL,,, we set w :=[,.

Applying the second variation formula (6.13) and the coercivity of the energy functional E stated in (6.1)
gives the inequality

(6.26) [0 Bns1:2) = o,y € c( Fo,.. [w] - u<u7p>) .

2| On+1 |

Using that, for each point z € Z,,, the function w is equal to the minimizer u(:, z + O,,p) in the cube (z + O,),
we have the inequality

(627) Z [[’U,(7 Dn+17p) - ’U,(-7 z+ Dn7p)]]2£1(|jn+1,y,ﬁ) < [[U(W Dn+17p) - w]]zl(gnﬂ,uﬁ) :

2€Zp11
By the estimates (6.26) and (6.27), we see that, to prove the inequality (6.23), it is thus sufficient to prove

1

6.28 —E
( ) 2| O | On+1

[w] <v(DO,,p)+C37%.
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We now prove the inequality (6.28). By definition of the energy E, we have

2 1 2
(6.29) Bown [0]=8 X 10001120010 * 5 17122001 00)
ye
6.29)— (i1
(6.29)—(4) (6-29)~(34)
+12L”vk+1w”2 y D (Vow-a,V,u)
25183 L2 @ p0) SUPP ¢NOn+1%Q ! T
(6.29)—(iii) (6.29)—(iv)

We estimate the four terms on the right side separately. The term (6.29)-(i) involving the derivative with
respect to the field ¢ can be estimated by the following argument. Since the map w is equal to the deterministic
affine function [, in the boundary layer BL,,, we have the identity dyw(z,-) =0 for any point « € BL,, and any
point y € Z¢. This implies the equality
2 2

(6.30) > oyw] , = > > |0yul,z+ D")”Lz(zﬂjnug) .

yeZd L (Dn+w3) 2€Z,, yeZd
This completes the estimate of the term (6.29)-(i). For the term (6.29)-(ii), we use the same argument and
note that Vw(z,-) = p for any point x € BL,,. We obtain

1 2 1 2 |BL,|
6.31 — |Vw = — Vu(-,z+0y,,p +
(6.31) . IVwlz @, i) O] ZEZZ;" [ vu( w P12 (0,000) =
1 2 _n
s ||:\ . | zz: ”VU('72+Dnvp)HLz(erDm#/%)+C3 ’
n+ z2€Z,

The term (6.29)-(iii) can be estimated with a similar strategy, but some additional technicalities need to be
treated along the way to deal with the iterations of the Laplacian and the sum over the charges. We omit the
details here and only give the results

1 k+1 2 —c(Inp 3%
(6.32) (6.29) - (iii) < Y Z—guv ¥ u(~,z+|:|mp)HL2(Zd,uﬁ)+C’e (Ing)3=
z€Z, k>1
and
(6.33) (6.29) - (iv) < Y, > (un(-,z+|:|mp)~aqvqu(~,z+|:|n,p))#6+C3_%|Dn+1|.

2€Z, supp gN(z+0,)

We finally combine the equality (6.29), the estimates (6.30), (6.31), (6.32), (6.33) to obtain the inequality (6.28).
The proof of Proposition 6.13 is complete. ]

6.2.2. Subadditivity for the energy v*. In this section, we prove a similar statement for the energy v*.

Proposition 6.17 (Subadditivity for v*). There exists a constant C := C(d) < oo such that for each pair of
integers (n,m) € N such that n>m and each vector p* € Rdx(g),

1

(6'34) Z [['U('a g Dn,p*) - U(': HZ+ D’WHp*)]]iIl(ZH]mvHﬁ) <C (V* (D"Lap) -v (Dn,p) + 3_%|p*|2) :

|Z’m7’”«| 26Zm.n
As it was the case for the energy quantity v, we deduce from Proposition 6.17 that the sequence
(v* (On, D)) ey converges as n tends to infinity.
Corollary 6.18. There exists an inverse temperature Bg := Bo (d) < oo such that for each B > By the following
statement is valid. There exists a symmetric definite positive . such that for each vector p* € Rdx(;),
* * -1 %2
v (On,p") —2 &0 P
By the Property (3) of Proposition 6.12, this statement can be rewritten equivalently
a.(0,)" — &%

n—00

We also have the lower bound, for each integer n € N,

Ax (Dn)71 > 5.;1 - 03_% d(d)'
2
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Proof of Proposition 6.17. For the sake of simplicity, we only write the proof in the specific case of the pair
(m,n) = (n+1,n). We assume without loss of generality that |p*| = 1.

We consider the function v := v (-, 0,41, p") and, for z € Z,,, we restrict it to the cubes (z +0,). We apply
the second variation formula (6.14) and the coercivity of the energy functional E}, . We obtain, for each
point z € Z,,

* *\72 * * 1 *
[[U('7Dn+17p )_U('32+Dn7p )]]ﬂl(z+mn,p5) SC’(V (Z+D'flﬂp )+mEz+Dn Z p VU(:C) )

| n | rxez+0O

Summing over the points z € Z,,, and dividing by the cardinality of Z,, shows

1 . 72
|Z | ZZ: [[U('7Dn+lap )_U('7Z+Dn7p )]]ﬂl(z-*-ljmliﬁ)
nl zeZy,
<Olv (@up)+ ¥ s B[]+ X (o)), ).
2€2Z, 2|2, o, ) |20 - O] zeOy,

The factor | Z,| = 3¢ on the left side depends only on the dimension d, and can thus be incorporated in the
constant C in the right side. We deduce that, to prove the inequality (6.34), it is sufficient to prove

(6.35) > |Z|1|Dn|(1 A C) D S vU(x))M)

zeZ,, rez+0y
1

<—E;  [v]+

2| On+1 | Bt

1 " _n
p* - (Vo(z)),, +C377.

| Un+1 | reOpe1

(6.35)=(4) (6.35)— (i)

We first estimate the term (6.35)-(ii). We use the estimate (6.7) on the L*-norm of the gradient of the
function v, the Cauchy-Schwarz inequality, and the volume estimate

||:|n+1| - |Zn| . ||:|n| = 10On+1 N U (Z + Dn) = |BLn| < 03_% ||:|n+1| .

zeZy,
We obtain
(6.36)
1 . 1 BL,
> p e, s o £ 5 e, s (22) el

2€Z, |Zn| : |Dn| rez+0y, |Dn+1| z€Z, T€z+0, | n+1|

1 1 . T
< Y P (vu(@),, Y - (Vo(a,),, + O3
|D”+1| T€0n+1 |D’ﬂ+1| xeBL,
1
1 |BL,| )2 n
< —— p* - {Vou(z, + Vv +(C3 1
Bl e, (1) 19012

1

p*(Vu(z,0)),, + C37%

- |Dn+1 | TeOp 41

To estimate the term (6.35)-(i), we compare the two energies ¥ ,.z EZ,5 [v] and Ef  [v], and estimate the
terms which differ in the two quantities. These terms are either boundary layer terms or terms coming from
the sum over the charges and the iterations of the Laplacian. In both cases, we can prove that they are small;
we omit the technical details and only write the result

(6.37) DI o

]_ n
L B [v]+Ce?,
Z€Z, 2 |Z7l| ' |Dn| #ren

2 |Dn+1| On+1

Combining the estimates (6.37) and (6.36) shows the inequality (6.35) and completes the proof of Proposi-
tion 6.17. g
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6.3. Quantitative convergence of the subadditive quantities. In this section, we prove an algebraic
rate of convergence for the quantity J defined in (6.9). We recall the definition of the subadditivity defect 7,
given in (6.11), and we introduce the following notation: for each integer n € N,

(6.38) a, = a, (0,),

and call the matrix a,, the approzimate homogenized matriz. We first prove a series of lemmas, estimating
various quantities in terms of the subadditivity defect 7,,.

Before starting the proofs, let us make the following remark. By Corollaries 6.15 and 6.18, the subadditivity
defect 7,, converges to 0 as n tends to infinity. In particular all the quantities which are bounded from above
by the subadditivity defect 7, tend to 0 as n tends to infinity.

6.3.1. Control over the approximate homogenized coefficient. The first lemma we prove establishes that the
difference between the matrices a,, over two different scales can be estimated in terms of the subadditivity
defect 7,,.

Lemma 6.19. There exists a constant C = C(d) < oo such that, for any pair of integers (m,n) € N* with
m<mn,

n

- -112 n _m
al—aml| SZTk+C3 2,
k=m

Proof. Before starting the proof, we collect a few ingredients and notation used in the argument:

*

¢ By the formula (6.19), we have the identity »,.n (Vv(z,-, Dn,p*))uﬁ =a,'p*;

e By definition of the subadditivity defect 7, we have the identity, for each p € Rd(g),
9 n
v (Bm,p) =" (On,p) < [pI” 30 7
k=m

We fix a vector p* € R%(3) such that |p*| = 1, and use the formula (6.19) to write

=—1_x 1 *
(639) anlp lr— Z <V’U($,',Dn7p ));1,[3
ENR
1
= <VU($7'7Dn»p*)> + <Vv(xa'7|:|nvp*)> .
| D’I’L | ZEZZWLJ,, xe,;mm He | Dn ‘ afeB%m,n He

(6.39)—(3) (6.39)— (i)

The term (6.39)-(ii) is the simplest one, we estimate it by the Cauchy-Schwarz inequality, the estimate on the
L%morm of the gradient of v stated in (6.7), and the volume estimate [BL,, | < C3~% |0,|. We obtain

1 m
(640) Z <V,U(x"7DTL7p*)>MB <C37 2.

|On| 2€BLom.n

To estimate the term (6.39)-(i), we use the estimate (6.7), the identity BLy n = On \ Usez,, , (2 +0y), and the
2 |0,]. We obtain

volume estimate |BL,, ,| < C372

1
| On |

1 1
B |Zm,n| |z + Ol

S (Ve o)),

z€Z, T€2+0m

> Y (Vo(a,0n,p)),, +O(C37F).

zeZ, T€z+0m
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Applying the subadditivity estimate stated in Proposition 6.13, we find that

1 1

6.41 Tz 1 1s e | \Y » %> Ons -V y 2+ Um, ¥
( ) |Zm7n| |Z+|:|m| ZEZZ:n zezz“—:um ‘( 'U(ZL‘ ns P ) 'U(Z‘ z ms P )>N,H

1 . .

= |Zm n| ZGZZ: va ('7|:|’I’L7p )_ Vo ('72 + 0, P )HLZ(Z‘*'Dm,M[s)
) 3
* % |12
(|Z | Z HVU (,0n,0") = VU (-, 2+ O, p )Lz(zmm,w))
m,n| ze

N|=

* * 2
[Vo (- 0n,p") = Vo (5 24 Om, D)t (2o )

'm ’ﬂ| zeZm n

c( D Tk) +C37%

We then use the inequality (6.41), the translation invariance of the measure pg, and the identity
Loen, (VO(z,+,0m,p")),, = a,1p*. We obtain

1 1

6.42 _
(6.42) Zonl 12 0]

S X Vel 000,

z€Z, T€z+0m

1 1 1 N
_ - Vo(z, 2+ 0y, p")) ( Tk) L O3 %
mn |2 + O xe.;um ( e " kZ;n

> V(@ B, p")),, + ( (Z rk)1+ —?)

O wec,

=a,p" +O(C( > Tk) +03"5).
k=m

We then combine the identity (6.39) with the estimates (6.40) and (6.42) to complete the proof of Lemma 6.19.
]

B |Zm,n| zeZ,

1

6.3.2. Control over the variance of the spatial average of the mazrimizer v. The next step in the argument is
to control the variance of the spatial average of the maximiser v. We prove that its variance contracts and
obtain an algebraic rate of convergence. The proof relies on an explicit computation and makes use of the
second-order Helffer-Sjostrand equation introduced in Section 3.4 to estimate the correlation between the

random variables ¢ — v(z, ®,0p41,p) and ¢ — v(a’, ¢, 0p41,p) for a pair of points z,z’ € 0,41 distant from
one another.

Lemma 6.20 (Variance estimate). There exists a constant C := C(d) < oo such that, for each n € N, and each
d
p* € Rdx(z),

]. * —(d-2)n| *
(6.43) var,, [|D ED: V(2 Oner, p*) | € €373 e 2.
n | xeOn

For later purposes, we also record that the variance of the flux contracts

< 037 (B2,

On xely, qeQ

(6.44) Var[|1 D (;w (2, Bps1,07) + B ) aqqu(~,-,Dn+1,p*)nq(w))

Remark 6.21. The value of the coefficient d — g is arbitrary; we can prove the result for any fixed number
strictly smaller than d — 2 by choosing /3 large enough.

Proof. We fix an inverse temperature 3 large enough so that all the regularity results of Section 5 hold with
the regularity exponent ¢ = i. We decompose the argument into two steps.
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Step 1. To ease the notation, we denote by v := v (-,-,0p41,p*). We assume without loss of generality that
[p*| = 1. We first decompose the variance

L Z VU(:U, )]

| n | xedy

1 > covy, [Vo(z,-), Vo (2,-)].

(6.45) var,, [ 2
|Dn| z,x'e0,
We then prove the estimate, for each pair of points z,z’ € O,,

C3%

(6.46) |covﬂﬁ [Vo (z,-), Vo (2, )]| < m-

The estimate (6.43) can then be deduced from (6.46) and (6.45); indeed we have

valy, [1 Z V’U(SL’, )] < 1 Z COVyug [V?) ((E,) , Vo (xlv')]

| On zeOy, |Dn‘2 2z’ €0,
C32 1
s 2 Z /|d-2
|Dn‘ z,r’e€0y |:L'_:E |
<c3 (@3,
We now fix two points z,z’ € O,, and focus on the proof of (6.46). By applying the Helffer-Sjostrand formula,
we write

(6.47) covy, [V (x,-), Vo (z',)] = Z (0y Vv (z,-) Ha (y, -))M ,
A

where H./ is the solution of the Helffer-Sjdstrand equation, for each pair (y,¢) € Z%¢ x Q,
‘CHw'(ya d)) = 8yvv ($,, (b) .

We then decompose the function H,  according to the collection of Green’s matrices (gayw(m,))yezd. We

obtain

Hz'(% (b) = Z gay/Vv(z’,-) (y7 ¢7 y,) .

ylEZd

Using Proposition 3.17, we can estimate the L?(ug)-norm of the function H,, for each point y € VAS

18,90 (2, )]
(6.48) [Har (o) g2y €C 5 e 2)
s y'eZd |y_y |

We then claim that we have the estimates, for each pair of points y,y’ € Z%,

C3% C3%

(649) H(?yVU (I, ')”Lg(“ﬁ) < and HaerU (117,, ')HL2(HB) < m.

ly |t
The estimate (6.49) is proved in Step 2 below. Combining the inequalities (6.48), (6.49), and the formula (6.47),
we obtain

1 1 1

(6'50) COV,LLB [V’U (%'),VU (x/v')] < 03% |d+% x |y_yl|d—2'

X
Y,y €Zd |y/_x/|d+% |y—l’

The sum in the right side of the inequality (6.50) can be explicitly computed and we obtain the inequality (6.46).

Step 2. Proof of (6.49). The argument relies on the second-order Helffer-Sjostrand equation introduced in
Section 5.4 and on the reflection principle to solve the Neumann problem (6.53) below. Given a cube @ ¢ Z¢
of sidelength R, we recall the notation %Q to denote the cube which has the same center as () and sidelength

R/2. We consider the specific cube O := (0, lml)d and the function v (-,-,0,p*). Since the cube 0,41 can be
obtained from the cube O by a translation, and since the measure pg is translation invariant, we see that to
prove the estimate (6.49), it is sufficient to prove the inequality, for each point y € %D, and each point z € Z¢,

O34

(651) Han’U (y’.7D7p )HL2(/,Lﬁ) S |y—Z|d+%.



72 PAUL DARIO, WEI WU

The reason justifying this specific choice for the cube O will become clear later in the proof. Using the definition
of the map v:=v (-,-,0,p*) as a minimizer in the variational formulation of v* (O, p*) stated in (6.4), we see
that it is a solution of the Neumann problem

{—Aqﬂ} +Lgv=0 in Ox§,

.52
(6.52) n-Vv=n-p* ondaoxQ,

where the operator Ly is the uniformly elliptic operator defined by the formula

L -:_LA_,_LZﬂvk*l.(]l ka+1)+LV-(]l -V) + Z vV, -a,V

7728 28i51 B3 ) B o supp ¢c0 R
where we recall the notation o := {x € 0 : dist(x,d0) > k}. The specific, technical formula of the operator £y
is not relevant in the proof; the important point of the argument is that the operator L5 is well-defined for
functions which are only defined in the interior of the triadic cube O, and that, as it is the case for elliptic
operator Lgpat, it is uniformly elliptic and is a perturbation of the Laplacian —ﬁA. As a consequence, all the
results stated in Section 5 for the Helffer-Sjostrand operator £ are also valid for the operator —Ay4 + L5. In
particular, all the arguments stated in Section 5.4 about the second-order Helffer-Sjostrand equation apply
in this setting. By applying the partial derivative 9 to the system (6.52), we obtain that, if we denote by
w(y,z,¢) = 0.v (y, ), then the function w solves the system

_A¢W+£D,y'LU+£spat,zw = Z z(B,q) (2m)sin (27 (¢, q)) (v, q) Qy ® Q- in 0xZ%x Q,
(6.53) supp q<0
n-vyw=0 on 90O xZ% x Q,

where the subscripts y (resp. z) in the notation Lg, (resp. Lqpat,») means that the spatial operator Lg,,,
(resp. Lgpat,z) only acts on the spatial variable y (resp. z). We introduce the notation f to denote the function

DXZdXQARdXd,

B2 (z9)» 2 2(8,0) 2m)sin (27 (6,9)) (v,0) ng(y) ® ng(2).

supp qcO

Using this notation, the system (6.53) becomes

—Agw + Lo, w+ Lepar »w = dy,d,f in OxZ%xQ,
(6.54) { oT Ty pat, v

n-vVyw=0 on 90 xZ% x Q.

To solve the system (6.54), we use the reflection principle. To this end, we need to introduce a few definitions,
notation and remarks. We fix a point z € Z¢ and extend the elliptic operator Lg, the functions v and f (-, 2),
initially defined on the cube O, to the entire space according to the following procedure. We let O be the discrete
cube (—lml,lml)d. For each point x = (x1,...,24) €0, we extend f by setting, for any (i,5) € {1,...,d}?,

(6.55) fij (2,2,0) = (1)@t (jz1], ..., |zal , 2, 0).

We also use the reflection to extend the operator L5 to the cube T, and denote this extension by Lz. We then
extend the operator L and the function f periodically from the cube T to Z?, and let @ be the solution of the
elliptic system

(6.56) ~ AW + L5,y T + Lopar,-W = dydf  in Z7x 29 x Q.

Given a point y; € O, we denote by [y1] € Z%, the set of vertices 7 € O whose coordinate are in absolute value
equal to the coordinates of y; and the reflections of this set. This definition together with (6.55) ensures that
for any y; €0 and any 73 € [y1] and i,5 € {1,...,d}

|fzj (g17za¢)| = |flj (y1727¢)| .

One can verify that, with this construction, the restriction of the function @ to the subcube O satisfies the
elliptic system (6.54); it is thus equal to the function w. We now study the function @. We denote by Guee the
Green’s matrix associated with the operator ~Ay + Lz, + Lspat,-- As was already mentioned, the operator Lz
is a perturbation of the Laplacian %A; as a consequence, one can apply the same proofs as the ones written
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in Section 5, and obtain the same results. In particular the statement of Proposition 5.13 holds for the Green’s
matrix Gee.. Using that the function @ solves the system (6.56), we obtain the explicit formula

Vy@(yw%(ﬁ) = Z Vydzld;gsec,f(yl,zl,) (yazﬂﬁ; y17Z1) .

y1,21€Z%

Using the statement of Proposition 5.13, we obtain the estimate on the L? (u15)-norm of the function @, for
any y € 0 and any z € Z%,

”f(ylﬂzlf)HLz(,u.g)

(6'57) Hvy@'(y,z,‘)ﬂﬁ(%) <C Z 2d+3 2d+3
y1,21€2 [y1 = Y| +|21 - 2|
1
<C Z Hf(yhzlv')HL?(ws) z ~ 2d+3 2d+3 "
y1€0,21 €Z4 F1€[y1] |yl - y| 4+ |21 - Z| 4

We first estimate the second sum in the right-hand side, and obtain
1 1 1

~ 2d+3 2d+3 < 2d+3 2d+3 + nd n d+3°
Telm] [T~y T+ z = 2Ty =y e - 2T 37 max(37, |2y - 2)7E

To compute (6.57), we prove the estimate, for each pair of points y; € O and z; € Z4,

(6.58) If (y1,y1 + Zlv‘)HLZ(M) < CecVBlal Z o~V Blyo-u1l Ivo(yo, .)HL2(M) .

Yyo€O

Let us make a comment about the estimate (6.58). Due to the exponential decay |z (8, q)| < C'e‘c\/ﬁl\ﬂll7 the
function f decays exponentially fast outside the diagonal {(y,y) : y €0} ¢ Z2?. This phenomenon can be
observed in the inequality (6.58): the exponential term eeVBlz1l i small when the norm of z1 is large, i.e.,
when the point (y1,y; + 21) is far from the diagonal {(y,y) € O x O}. Furthermore, on the diagonal, the term
If (y1,91,") HLQ(MS) is approximately equal to the value | Vv(y1,-)| L2(uz); but again the sum over all the charges
needs to be taken into consideration and explains the sum over all the radii in the right side of (6.58) with the
exponential decay e~V

We now prove the estimate (6.58). We start from the inequality, for each pair of points y; € O and z; € VA

639 @t g X D VT g Il ) g+ 201

qeQ yesupp ng
We then note that if a charge ¢ is such that the two points y; and y; +2; belong to the support of ng, then the
diameter of n, is larger than |z, and thus the diameter of ¢ is larger than |21, for some constant c(d) > 0.
From this remark, we deduce that

(6.60) 5 VI g | e g ()] g (31 + 20)] < CemVPI,
qeQ

Similarly, if a charge g is such that the three points y; and y; + 21 and y belong to the support of n,, then the

|zal+ly=y1]
2 2

diameter of n, is larger than max (|21, [y — y1]) . This argument implies that the diameter of ¢ has

to be larger than ¢ (|z1] + |y — y1]), and we deduce that

(6.61) > e_c\/mq”l]l{yEsuppnq} 1]l oo 170 (1)l Ing (1 +21)] < CeeVB(zlty-vil)
qeQ

Combining the estimates (6.59), (6.60), and (6.61), we obtain

I£ (y1,y1 + 21, ')Hp(uﬁ) DIDY emeVPlahy Vo (yo, ')HH(M) I e g (Y1) (31 + 21)

qeQ Yoesupp ng
< Z Z e_c\/E”qu ”VU(yo, .)HL2(W&) ]l{yoesuppnq} an HLw nq(yl)nq(yl + Zl)
Yoed qeQ
< CemVPal S VBl [y (yo, )| 2,
Yo€O

and we have proved the inequality (6.58).



74 PAUL DARIO, WEI WU

We now come back to the estimate (6.57), fix a point y € O, and use the estimate (6.58). We obtain
e~eVBUz=yillyo-11D) |7y (yo, )|

w L2 (pp)
(6:62) 190022y <O D ’ iz
(1) 2d+3 2d+3
Yo,y1€0,21€Z¢ ly1 -y +lz1 - 2]
I et LU | P
Yo,y1€0,2, €24 3nd max (3", |z, - 2|)%*1

We first estimate the second term in the right-hand side and write
P Gl i 1 | P Wl i VR SO c

Yo,y1€0, 21 €L 39 max(37, |2 — 2[) % T max(37, [2))™ 1 T max(3n, |2)E T |z -y trE

where we have used that y € %D to obtain the last inequality. We then estimate the first term in the right-hand
side of (6.62) and focus on the sum over the variables y; and z;. The exponential decay of the terms e‘cﬂlzl_yll

and VAol forces the sum to contract on the points y; = yo and z; = yo. We have the inequality,

e—c\/B(IZ1—y1\+|yo—y1|) C

yl,zleZd |y1 _ y|2d+% + |Z1 _ Z|2d+% - |y0 _ y|2d+% + |y0 _ Z|2d+% ’

Using the previous estimate, we can simplify the inequality (6.62), and we obtain

IVo(yos ) 12
|2d+% ’

Hvyﬂj(y727¢)”L2(Mﬂ) <C Z 2d+3
voel [yo —y|™ 7 + |yo — 2

We then truncate the sum, depending on whether the point yy belongs to the cube %D. We write

va (yov ) HL2(;J,5)
|2d+% :

”V’U (y07 ')HLz(ug)
|2d+%

+C

(6.64) |Vy@(y, 2, ¢) HLz(M;) <C Z

2d+3 2d+3
voeko lyo =yl F +|yo - 2 voern 2o o = yI" " +|yo - 2

(6.64)~ (i) (6.64)— (i)

We treat the two terms in the right side of (6.64) separately. For the term (6.64)-(i), we use that the map v is
a solution of the Helffer-Sjostrand equation (6.52) in the cube O, and apply Proposition 5.6 with the regularity
exponent ¢ = 1. We obtain, for each point yo € 20,

(6.65) 190 oM 2 < C ) 1900 2 g0 < C3F,

where we used Remark 6.7 and the inequality (6.7) in the second inequality. Using the estimate (6.65), we can
compute the term (6.64)-(i)

1Vo (Yo, M r2(us n 1
(6.66) . R <032 . .
2d+3 2d+3 2d+3 2d+3
yoeso o —yI" T +[yo — 2[7TF yoeso o —yI* " + [yo — 2[77F

. 1
<C3% : :
- d+2 d+3
voeze Jyo =y H T + [yo — 27

3%
IR

where we used the result of Appendix C in the last inequality. We now treat the term (6.64)-(ii). In that
case, we use the estimate |y —yo| > c|yo|, valid for any point yo € Z% %D and any point y € %I:I. We obtain the
inequality

190 0 Moy 190 (50: M
|2d+% :

3 >
Z|2d+4

2d+3 2d+3
oo o [Yo — Y T3 yo - yoeon 30 (Yol Tty -2

We then note that, for any point yo € O\ %D, and each point z € Z¢, one has the inequalities

(6.67) emax (37, 2))2HF < Jyo P + [yo - 27F < O max(37,[2])20 1.
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We thus deduce that

1970 (o5 ) L2, g C C

2443 " max (|2, 3"

(6.68)

< .
)d+% - |Z _ y|d+%

2d+3
yoeo~ 10 [Yol +yo - 2|
By combining the estimates (6.63), (6.64), (6.66) and (6.68), we deduce that

C3%

ERTes

(669) Hvyw(va")HL%pﬁ) <

We complete the argument by recalling that, for each y € O, and each z € Z?, the function @ is defined so that
we have V,@ (y, 2,-) = 0, Vv (y,-,0). The inequality (6.69) can thus be rewritten

n

C3%
0.V (y,-,0,p")| < —.
10:90 (00" €
The proof of the inequality (6.51), and thus of Step 2 is complete. O

6.3.3. Control over the L*-norms of the functions u — l, and v —a, (Dn)f1 lp+. The objective of this section
is to prove that the optimizers u(-,-,0;,,1,p) and v(,-,On42,p*) are close in the L? (Bp, pp)-norm to affine
functions. The result relies on the multiscale Poincaré inequality stated in Appendix B, and is quantified in
terms of the subadditivity defect 7,.

Lemma 6.22 (L? estimate for the optimizers v and v). There exist an inverse temperature By = Bo(d) < co
and a constant C := C(d) < oo such that, for each B > By, each integer n € N, and each pair of vectors

p,p* e R&G),

_ 2 n _n ’VL _n-m
(6'70) Hu('v'vurwlvp) _lp|‘£2(ljn+1#[f) S C|p|232 (3 2t Z 37 Tm)’

m=0

and

n+1
< Clp*|*3*" (3" + > 3 Tm).

m=0

2

(671) HU('7 5 Un+2,P ) - lé;lp* - (U('v 5 Un+2, P ))Dn+17HB ’ L2(One1,15)

Proof. We assume without loss of generality that |p| = 1 and |p*| = 1. To ease the notation, we denote by
=u(-,0,,1,p) and by v :=v(-,+,Op42,p*). The strategy of the proof relies on two ingredients:

o First, we need to estimate the spatial averages of the gradients of the functions u—{, and v - la*(‘:‘n)—lp*
and prove that they are small. To be more precise, we estimate these spatial averages in terms of
the subadditivity defects 7,,. The proof relies on different arguments depending on which function we
consider:

— For the function u, we use the subadditivity property stated in Proposition 6.13 and the following
fact: for any discrete cube 0 € Z¢ and any function f: 0 — R which is equal to 0 on the boundary
of the cube O, one has the identity

>, Vf(z)=0;
xed
— For the function v, we use the subadditivity property stated in Proposition 6.13, and Lemma 6.20
to control the variance of the spatial average of its gradient.
e The multiscale Poincaré inequality, which is stated in Proposition B.1 in Appendix B. This inequality
allows to estimate the L?-norm of a function in terms of the spatial averages of its gradient.

We first focus on the function u := u(-,-,0,,,p), and prove the inequality (6.70). We first recall that the
function wu is extended by the affine function [, outside the cube O, ;. We thus have

- 2 - 2
lu(, - Onirsp) - lpHLZ(DnH,#B) = [u(-, 0n41,p) - ZPHLZ(D;H#B) -
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By the multiscale Poincaré inequality stated in Proposition B.1 of Appendix B, we have

— 2
(672) Hu('v'7Dn+lap) _lp‘|£2(|:|n+17#5)
n 3m

2
_ 2 n 1 _
< C HVU(', K] Dn+1ap) _pHLQ(DnH,#ﬁ) +C3 Z Z (( Z V’LL(', 5 Dn+1’p) _p) )

m=0 |Zm7n| 2€2Zm n |Z +0Om rez+0m

Hp

(6.72)-(4)
(6.72)—(i4)

We bound the term (6.72)-(i) using the estimate (6.7). We obtain the inequality
- 2 2
(673) HVU(, ) Dn+17p) _pﬂéz(mnﬂ,uﬁ) <2 HVU(, B Dn+1ap)H£2(D;+l,p5) + 2|p2| < C|p2|'

To estimate the term (6.72)-(ii), we use the two following ingredients:

e The subadditivity of the energy v which is stated in Proposition 6.13 and Remark 6.14. It reads, for
each integer m e {1,...,n},

-1 — — 2 — — _m
|Zm,n| Z [[u(-7~,Dn+1,p) - u(~,~,z + Dm>p)]]ﬂ1(z+n;n,uﬁ) < C(U(Dm,p) -V (Dn+1vp) +372 |p|2)

2€2m . n
i m
SC( > Tk +3_2|p|2).
k=m

e For each point z € Z,, ,, the function u(-,z + O,,,p) belongs to the space I, + Hj (z +0,,, ug). This
implies that, for each realization of the field ¢ € €,

(6.74) !

Y vu(z, ¢,z +0,,p) =p.

|Z + Dm' T€zZ+0,
We deduce the inequality, for each integer m € {1,...,n},

(6.75) Z |Zl |<( L Z Vu(x,-,Dn+1,p)—p)> SC(an: Tk+372”p|2).

2€Zm.n |Z + Dm' zre€z+0m, s

Combining the estimates (6.72), (6.73), and (6.75) completes the proof of the estimate (6.70).

We now prove the inequality (6.71). By the multiscale Poincaré inequality, we have

2
(676) ’U(', 5 On+2,P ) - la;/lp* - (U('7 5 On+2,D ) - lé;lp*)ﬂn+1 L2 @t i)
2 23" 1 ?
< C|vo(, Onea,p*) - &, 'p* +C3" VO(- Opag,p*) — 8- 1p"
|| U( +2,P ) n P Lz(\:‘n+17#ﬂ) 7nz=0 |Zm7n| <(|Z " Dm| ze;‘:‘m U( +2,P ) n P »
(6.76)— (1) B
(6.76)—(41)

We first treat the term on the left side. Since the average value of a linear map on a cube centered at 0 is
equal to 0, we have that

1

Hn+1 ) |Dn+1| xe

Z v(z7’7Dn+27p*)'

On+1

(v(.’ S Ops2, ") = 15;11)*)

We then use the estimate (6.6) and the inclusion 0,41 € %Dmg. We obtain

2
(6.77) (U('wﬂmz,p*) - lﬁ;lp*)un+1 —(v(--, Dn+2,p*)).:,nﬂwj () =var,, [(U(-, g Dn+27p*))ljn+1]
C *
<— > vary, [v(z,, Ope2,p")]
|Dn| T€On+1
C *
<— > var[v(z,,Ops2,p")]
|Dn| IG%DnJrQ

<Clpl.
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We now treat the terms in the right side of (6.76). The term (6.76)-(i) can be estimated with the same
argument as in the inequality (6.73). We obtain

(6.78) HV”U(w,sz,p*) a,'p *||L2(Dn+1all«ﬁ) <
To estimate the term (6.76)-(ii), we prove that, for each integer m € {1,...,n},
1 1 ? &
(6.79) <( Z Vol O, p*) — é;lp*) ) <C3 2 +C Z T
1Zm,nl W\ |2 + Om| zef75,, s k=m

To this end, we decompose the left side of (6.79) and write

1 1 * =1 % 2
(6.80) %ZGZ (( Y. VU One2,p") —8,'p ))

Zm,n |Z + I:|77’L| r€z+0m we

-1 * *\T72
S3|‘;-"717’L,7l| Z [[U('7'7Dn+27p )_U('7'aZ+Dm7p )]]ﬁl(zﬂilm:liﬁ)
2€2Zm . n

-—1 *

+3|:;71;1p’r -a,p

+3|Zm,n|_1 Z ((ll Z VU(,,Z+Dm,p) -_1 *)>

2€Zm . n zZ+ Dm| xrez+0m, us

We estimate the first term on the right side by Proposition 6.17, and the second term by Lemma 6.19. We
obtain

-1 * %\ T2 N _m n
6.81) |Zmal” Y [0(Oni2,0") =0 2+ Oms D)t (i i) + 1B P* — A Ly <03 40 3 T

2€Zm . n k=m

There remains to estimate the third term in the right side of (6.80). We first recall the identity, for each
integer m € N,
1

Z <VU(I5 K Dmnp*)>’u - 5;n1p*

| Dm | Tr€0m

We use the translation invariance of the measure #6 and Lemma 6.20. To ease the notation, we note that in

dimension larger than 3, we have the estimate d - 5 > ; We obtain
(6.82)
1 2 2
|Zm7n|_1 Z (( Z VU(CC, , 2+ 0m, P ) -_1 *) ) = (( Z VU(LU, ,Om, P ) -_1 >(.) )
2€Zm n |Z + Dm| zez+0m s |D7n| L€y, 1ig
1
vary, [ Z V’U(xv'vum;p*):l
|Dm €0y
§varuﬁ[ Vv(xmﬂmmp*)] +Tm
| Om | weg,,
<C(3% +m)
Combining the estimates (6.77), (6.78), (6.80), (6.81), and (6.82) completes the proof of (6.71). O

6.3.4. Control over the energy J. In this section, we obtain from the previous results and the Caccioppoli
inequality a quantitative control over the energy quantity J (O,,p,a,p). The argument needs to take into
account the infinite range of the Helffer-Sjostrand operator and the specific forms of the energies E and E*
which causes some technicalities in the analysis. The result is stated in the lemma below.

Lemma 6.23. There exist an inverse temperature (g := Bo(d) < oo and a constant C := C(d) < oo such that
for each B > By, each integer n € N, and each p € Rdx(g),

n+1
(6.83) J (O, p,a,p) < Clpf? (3 £ Z 37 )
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Proof. The strategy of the proof relies on three ingredients: the Caccioppoli inequality stated in Proposition 5.1,
the one-sided convex duality formula (6.20) stated in Proposition 6.12, and the L?-norm estimate on the
optimizers v and v stated in Lemma 6.22.
We fix a slope p € R? and assume without loss of generality that |p| = 1. By Proposition 6.12, we have the
identity
J (Dnapv énp) = Eén [u ('7 ) D;wp) -v ('a " Dnvénp)] +0 (037%) :

To prove the estimate (6.83), it is thus sufficient to prove the estimate

n-m

" n+1
(684) E\;n [U ('7‘7D;Lap) - ('7’7Dn75np)] < CV(?’Q + Z 32 Tm) .
m=0

Using the coercivity of the energy Ef stated in (6.2), we see that to prove the inequality (6.84), it is sufficient
to prove the estimate

_ _ 2 T n+1 Cnem
(6.85) [t o ) 0 (s O Bt o,y < C (3 T m) ,
and by Propositions 6.13 and 6.17, we see that to prove (6.85) it is sufficient to prove
2 n n+l n—m
(686) H:’U, ('7 ) D:Hlvp) -v ('7 ) Dn+27 énp)]]ﬂl(gn”uﬂ) < C (3_2 + Z_O 3_ 2 Tm) .

We now focus on the proof of (6.86). In the rest of the proof, we make use of the notation v :=u(-,-,0;,,,p)
and v :=v (-, -, Opy2,a,0) — (v (-, D”+275”p))un+1,u5' By Lemma 6.22, we have the L? (On+1, pg)-estimate

2 2 2
(6.87) lu—v|ze QHU_IPHE +2H1)_ZPHL2

<
(On+1,p8) = (Ons1,18)

n+1
<C3m (32 + > 3 Tm).

(On+1,18) =
Toie m=0

We recall the following notation: for each integer k € N, we denote by OF,, the interior cube OF,, :=
{x € Opo @ dist (x,00,42) > k}. By the first variation formula stated in Proposition 6.12, the maps u and v
are solutions of the equations

Lu=0in O, xQ and Lg,,v=0In Oy x0Q,

where we recall the definition of the Helffer-Sj6strand operator L, ,,

L =-A _iA_,_iZﬂvk*l.(]lk vk“)_iv.(]l _ v).,. Z v, -a,V
D2 ¢ 2/8 26 k>1 5% D2 5% B2 supp ¢S0n+2 ! o
One can adapt the proof of the Caccioppoli inequality (Proposition 5.1) to the operator L5, and obtain the

following statement. There exists a constant C' := C'(d) < oo such that for any vector fields F': 0,42 xQ — Rx(3)
and G : Opyo x Q — RY, any ball B(z,r) such that B(z,2r) is included in the cube 0,2, and every solution
w:B(x,2r)xQ - R() of the equation

Ly, ,w=V-F+dG in B(xz,2r) xQ,

one has the estimate

C
(6:88)  [wlg (B, @) < F 10lL2(Bar @)n)
FIF 2 (Bar sy G 2y @y + 2 €Oy, ) g,y -
Y€On+2\Bar(T)
We then note that, by the definition of the operator £, ,,, the function u satisfies the equation
Ly, ,u=V-F+dGin O, xQ,

where the vector fields F' and G are defined by the formulae, for each z €O

n+1s
1 1
F(x):= ~55 > —E(—A)kVu(x) and  G(z):= ) a,Veuxng(z).
ﬁ k>dist(x,00.,42) 62 supp q¢0n+2

We estimate the L? (Op41, g )-norm of the functions F and G. We first note that every point z in the cube
O,+1 satisfies the inequality dist(x,00,.2) > ¢3™. Using the boundedness of the discrete Laplacian operator,
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the upper bound on the L?-norm of the gradient of the function u stated in (6.7), and choosing the inverse
temperature § large enough, we have

c* —c(lnﬁ)B%
Z EHVUHLQ(D:HQ#‘B) <Ce .

>c3m

1
(6.89) 1F L2 (00 kz 5 ”Akvuuy

c3n

<
(\:‘n+1 nU'B) - k

Using a similar argument, we note that for each point x in the interior cube 0O,,1, if a charge ¢q € Q is such
that its support is not included in the cube O,.+2 and such that the point = belongs to the support of ng,
then its diameter must be larger than ¢3". We then use the exponential decay on the coefficient a, and the
estimate (6.7) to obtain

(6.90) 1G] > a(Veu)ng < CeeVBs",

supp q¢0,+2

< Qe IVl g2 (-

(Dn+17/"ﬁ) - n+21.“'5)

L2(Dnzﬂﬁ)

We now apply the Caccioppoli inequality (5.5) to the function w := u — v, which is solution of the equation
Ln, ., (u-v)=V-F+dG in the set O, ; x . We obtain

(6.91) B3 18y (-0l oy + 19 (=0 2oy

yezZd

) 2 2 2
<O3" u- UHLZ(D;ﬂwﬁ) * HFHLQ(D;HM%) * |‘G”£2(DE+17M)

(6.91)-(i) (6.91)— (i)

2
+( 5 e_c(lnﬁ)lzl|u($,')—v(x7')|L2(uﬁ))'

x€Op 42 \D;Jr1

(6.91)—(iii)

We estimate the term (6.91)-(i) thanks to the inequality (6.87). We obtain

n+1 .
os) < 0(32 +mZ::037 2 Tm).

We estimate the term (6.91)-(ii) by the inequalities (6.89) and (6.90). We obtain

(6.92) C372" lu =] Lo

n

2 —c(In 5
(6.93) IF 122 (0n o) * 1Gl L2 (n p) € Cem P2

For the term (6.91)-(iii), we use the estimate (6.87), the observation 7,, < C, and note that if a point x lies
outside the cube O, then its norm must be larger than ¢3™. We obtain

(6.94) > eVl - )(@, ) o,y <OV T V(- 0) (@) o,

xeOn+2 N0, T€n 42

< CeeVPs" 3% u—-v,2
< CemeVP3",

(On+2,08)

Combining the estimates (6.91), (6.92), (6.93), and (6.94) completes the proof of Lemma 6.23. O

6.3.5. Quantitative rate of convergence for the energy J. In this section, we use Lemma 6.23 together with an
iterative argument to obtain an algebraic rate of convergence for the quantity J (Q,,p,a,p). The strategy
implemented in the proof is essentially the one described in the paragraph following Proposition 6.10 up to a
technical difficulty: the term in the right side of the estimate (6.83) of Lemma 6.23 is not the subadditivity
defect 7,, but a weighted average the subadditivity defects. This additional technicality requires to make use
of a weighted quantity denoted by F), in the proof below.

Proposition 6.24. There exist a constant C := C(d) < oo and an exponent a := a(d) > 0 such that, for each
d
2

integer n € N, and each p € Rx( ),
J (O, p,8np) < Clp[*37°".

We record, as a corollary, that the quantitative rate of convergence established in Proposition 6.24 implies a
quantitative estimate on the subadditivity defect 7,,.
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Corollary 6.25. There exist a constant C := C(d) < oo and an exponent « := a(d) > 0 such that, for each
integer n e N,

(6.95) -037% <7, <C37",

Proof of Proposition 6.24 and Corollary 6.25. We let By be the unit ball in RU:). We denote by Cy the
constant which appears in the right side of the identity (6.20), and define, for each integer n € N,

F, = sup v (05, p) + v* (O, &,p) — anlp|* + Colp*37%.
peB;

We note that by the inequality (6.5), we have the upper bound, for each integer n € N, F,, < C. By
Proposition 6.12 and Lemma 6.23, we have, for each integer n € N,

n+l1
(6.96) 0<F,<C (3—3 + 3 3—W“Tm) .

m=0

Additionally, we obtain from the subadditivity properties stated in Propositions 6.13 and 6.17
(6.97) Fo <F,+C37%.
Combining the estimates (6.96) and (6.97) implies that

_n+l ntl n-—m
0<F,,1<C|3 2 2 T |-
m=0

By definition of the subadditivity defect 7,,, and the fact that the maps p - v (O, p) — v (0O,,1,p) + Clp|*372
and p* - v* (O,,p") - v (Ops1,p*) + C |p’*|2 37% are quadratic and non-negative, we have

d

(6.98) ™ < C Z (v(O,,ex) —v (0,1, ek) + v (On,ex) — v (Ops1,€x)) + C3 2
k=1

<C(F,-Fp1+372).

We then define F, := 37% Y7, 3% F,.. From the estimates (6.96), (6.98), and the inequality Fy < C, we deduce
that

(699) Fvn %Z % Fk_Fk+1) 4 Fo>3" %23% (—Tk— %)_03_%
k=0 k=0
> L > 3_(n;k)7'k - 3 _(037%
C i -
1 & n—k
2*237( 4k)7'k—0377
Ck=0

We then compute, by using the inequalities (6.97) and (6.96),

n+l

Fo=3"1 234Fk 3% S35 E,, 3 R <37 Y 3k (Fr 037F) + 03 R

k=0 k=0 k=0
<F,+C37%
We use the estimate (6.96) and write
o~ n n k n n n k k k n
(6.100) Fr1 <371 ) 31F,+C371 <371 ) 31 (C’B ERDY 3" ) +(C37 1
k=0 k=0 m=0

n k
Y 3E Y 3, v 0378
k=0 m=0

M:

I/\
M:

v $tg

n ~
Z 4Tk+034

I/\

By combining the estimates (6.99) and (6.100), we have obtained
o1 <C(Fy - Foup) + 0375,
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The previous inequality can be rewritten

~ C =
6.101 Foa < F,+C3 %
( ) o+
We set ag := ﬁ In % so that we have 3%° = %, and define the exponent « := min (ao, %) We iterate the

inequality (6.101), and note that the inequality Fy < C' implies the inequality Fy < C. We obtain

B, <370 Fy+C Y 370k3=F < o3,
k=0
Finally, by the definition of the weighted sum F,,, we have the inequality Fj, < F,. The proof of Proposition 6.24
is complete.
There only remains to prove Corollary 6.25. The lower bound in (6.95) is a direct consequence subadditivity
properties stated in Propositions 6.13 and 6.17. For the upper bound, we use the inequality (6.98) together
with the estimates F,, < C37*"™ and F, 41 > 0. O

6.3.6. Quantitative rate of convergence for the subadditive quantities v and v*. In this section, we deduce
Proposition 6.10 from Proposition 6.24.

Proof of Proposition 6.10. Before starting the proof, we collect some ingredients which were proved in this
section:
e By Proposition 6.12 and Definition 6.38, we have the identities, for each integer n € N, and each
* d
p,p* € RY,

* =—1_ %,

1 1
(6.102) v (O0) = 5p-a(@)p and v (Op") = o0&

e By Property (4) of Proposition 6.12, there exist two strictly positive constants ¢, C' depending only on
the dimension d such that, for every cube o c Z<,

(6103) CIdx(‘;) < a(D),a*(D) < CIdx(g)’
e By Corollaries 6.15 and 6.18, we have the convergences
(6.104) a(o)) — a and a' — a,h;

e By the one-sided convex duality estimate (6.20) and Proposition 6.24, we have the inequalities, for
each p e Rdx(g),

~ClpP37% <v(3n.p) + " (B0, Enp) - Aalpl < Clp*37",
which can be rewritten, by using (6.102),

(6.105) la(g,) —a,| <037
e By Lemma 6.19 and Corollary 6.25, we have the inequality, for each pair of integers (m,n) € N such
that m < n,
(6.106) & -a < Y 03 F <Y 0303 F <3O

k=m k=m
We now combine the four previous results to complete the proof of Proposition 6.10. First by sending n to
infinity in the inequality (6.105), and using the convergence (6.104), we obtain the identity & = &;'. Then by
sending n to infinity in the inequality (6.106), we obtain the inequality, for each integer m € N,

(6.107) |Ja, -a | <c3m

We then combine the inequality (6.103) with the inequality (6.107) to obtain

(6.108) &,, - & < 037%™,

Combining the estimates (6.105) and (6.108), we deduce that, for each integer n € N,
(6.109) la(o,)-al<|a(g,)-a,|+]a, -a <C3™".

Proposition 6.12 is then a consequence of the estimates (6.108), (6.109), and the representation formulae (6.102).
g
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6.4. Definition of the first-order corrector and quantitative sublinearity. An important ingredient
to prove the quantitative homogenization of the mixed derivative of the Green’s matrix associated with the
Helffer-Sjostrand operator (which is the subject of Section 7) is the first-order corrector. The objective of this
section is to introduce this function, and to deduce from the algebraic rate of convergence on the energy v
established in Proposition 6.10 two properties on this map:

e The quantitative sublinearity of the corrector, this result is stated in the equation (6.110);

e A quantitative estimate on the H '-norm of the flux of the corrector, this result is stated in the

estimate (6.111).

The corrector which is introduced in this section is a finite-volume version of the corrector (see Definition 6.26),
the reason justifying this choice is that it is simpler to construct from the subadditive energy v and allows
the arguments developed in Section 7 to work. We do not try to construct the infinite-volume corrector
as it would require to prove a quantitative homogenization theorem and establish a large-scale regularity
theory (following the techniques of [8, Section 3]), and the development of this technology is not necessary to
prove Theorem 1. Nevertheless, the specific structure of the problem (and the strong regularity properties
established in Section 5) allows to define the gradient of the infinite-volume corrector with a simple argument;
the construction is carried out in Proposition 6.29.

6.4.1. Finite-volume corrector. This section is devoted to the definition and the study of the finite-volume
corrector.

Definition 6.26 (Finite-volume corrector). For each integer n € N, and each slope p € Rdx(g), we define the
finite-volume corrector at scale 3" to be the function y,,, : Z% x Q — R() defined by the formula

Xn,p = U ('7 ) Dy_wp) - lp'
We recall that the corrector extended by 0 outside the trimmed cube O,. Given two integers (i,5) €
{1,...,d}=x{1,..., (g)}, we denote by e;; € R%*(3) the vector eij = (0,...,¢4,...,0), and denote by Xn,ij := Xn,e,; -

Remark 6.27. The finite volume corrector Xy, is the solution of the equation

1 1 n " .
Z — (-A) * Xn,p + Z v, agVg (Ip + Xnp) =0in Oy x€Q,

1
“DpXnp — 5 8Xnp + 23 24 33 .
nx qe€

26
Xn,p =0 on 00O, %€

By the identity V4 (I, + Xn,p) = (g, d*lp + d*xn,p), We see that the corrector depends only on the value of d*l,,.

In particular, if d*l, = 0 then X, = 0. As the vectors d*l, belong to the space R?, the collection of correctors

(xp) Rix(@) forms a d-dimensional vector space from which we extract a basis: for each integer i € {1,...,d},
pEe

we select a vector p; € R4 (2) such that d*l,, = e; and denote by Vx; = Vxp,-

The following proposition establishes quantitative sublinearity of the corrector and provides a quantitative
estimate for the H™'-norm of its flux.

Proposition 6.28 (Quantitative sublinearity). There exist a constant C := C(d), an exponent a(d) >0, and

an inverse temperature Bo(d) < oo such that, for every inverse temperature 8> Bo, and every vector p € Rdx(g),
the finite-volume corrector satisfies the following estimates

(6.110) IXnplL2 o 0p) < Clp|30-oIm
and
1 - -Q)n
(6.111) H 3 (P+Vxnp)+ B agVe (lp+ Xnp) L;d* (ng) —ap < Clp|3t-In,
€Q H™(07,,16)

Proof. The estimate (6.110) is obtained by combining Lemma 6.22 and Corollary 6.25. The proof of the
estimate (6.111) regarding the flux is more involved and we split it into two steps. The argument requires to
take into account the infinite range of the sum over the charges (by using the boundary layer BL,, and the
exponential decay of the coefficient a,), which makes the proof technical. Since similar technicalities have
already been treated in the previous sections, and the analysis does not contain any new arguments, we omit
some of the details and only write a (detailed) sketch of the proof.
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Step 1. In this step, we prove that, to prove (6.111) it is sufficient to prove the estimate, for each p* € Rdx(g),

< C|p*|3(1—0¢)n.
ﬁ_l(D:w”ﬁ)

(6.112)

1 * * *
’2V’U(',-,Dn,p )+B Z aqqu('a'vunap )Lt2,d* (nq)_p

supp gSOs,

We fix a vector p* € R%(2) and recall that, by definition of the first order corrector, i, + xn,p = u(:,-,0;,,p). To
ease the notation, we denote by u :=u (-,-,0,p) and by v:=v (-,-,0,,ap). First, we note that Proposition 6.12
implies the inequality |a(O;,,) — & < C37*™. Combining this result with the estimate (6.7), we obtain the

inequality, for each vector p € Rdx(g),
(6.113) [V0 (5,0, 89) = V0 (- Ons 800) | 120, sy = V0 (s O B0 = ) 12, sy < C37" -

We use the inequality (6.113) with the estimate (6.85) stated in the proof of Proposition 6.23 and Corollary 6.25.
We deduce that

(6.114) IVu=vol 2, ) S IVE=VO ()00, 8np) | 2
<37y,

) + va ('7 K Dn75np) - V’UHL2

(@n,up (Qn,1p)

Using the estimate (6.114), we can write

1
‘ §Vu+ﬁ Z a, (Vqu) LtQ,d* (ng) —ap
qeQ H'(05,,18)
1
<|5Vo+8 Y ag(Vev) L 4. (ng) - @p
2 o) 1A
ﬂ (Dnvﬂﬁ)
1
+ §V (u-v)+B Y a4(v, (U_U))Lg,d* (1q)
qeQ H=(On,p8)
1
<|zVo+ B ) ag (Vev) Lh g (ng) - @p
2 o) ’ 1
H™'(On,up)
n 1 a
+C3 §V(U—U)+5Zaq(vq(u_v))Lg,d* (nq)_ap
qeQ

L2(On,up)

Using the estimate |a,| < eVBlal | we see that

‘;V (u-v)+p Z a, (Vg (u- U))Lg,d* (ng)
qeQ

<OV (u=v)l2 g,y < C3 "ol
£2(Dn>l‘B)

A combination of the two previous displays shows

(6.115)
1 1 ~
‘ §Vu+ﬁ >, aq (Vqu)ng - ap < §Vv+ﬂ > ag(Vgv) Lt2,d* (ng) —ap + O3 p|.
aeQ H™'(On,p5) 9¢Q H(On,up)

The estimate (6.115) implies that to prove the inequality (6.111), it is sufficient to prove (6.112).

Step 2. Proving the estimate (6.112). The argument is similar to the proof presented in Lemma 6.22. To
ease the notation, we denote by v :=v (-,-,0,,p*) and by v, ==v (-,-, 2+ Oy, p*), and assume without loss of
generality that |p*| = 1. We use the H!-version of the multiscale Poincaré inequality stated in Proposition B.1
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of Appendix B. We obtain

1
(6.116) H §VU +B Y. agVeuLh 4. (ng) —p*
qeQ

H(O;,p8)

) 2

<C H ~Vu+f3 Z aqVqUL;d* (ng) -p*
2 qeQ

LZ(D;N/‘“[*)

+C3" i Z |23:n| (( L Z %VU(Z’,') +8 Z aqquLé,d* (ng(x)) —p*) ) )

m=02z€Z,, n |Z + D’rn| rez+0m qeQ

The first term in the right side of (6.116) can be estimated by the estimate (6.7). We obtain

(6.117) <C.

AQ(D:w/J’ﬁ)

To estimate the second term in the right side of (6.116), we proceed as in Lemma 6.22, and use the subadditivity
estimate stated in Proposition 6.17 and Corollary 6.18. We obtain

1 *
Vv + B agVeuLh g (ng) - p
2 qeQ

(6.118)
2
1 1 1 . )
) z Yo =Vu(a, )+ B ) agVeuLh g (ng(x)) —p
2€Zm,n | m)”' |2 + O wett0,, 2 qeQ Ha

2€2Zm.n |Z + Dm| xrez+0m, qeQ

§ 2
Zl 1 1 * —am
) [Zm |<( 2 5VOem(@) B Y agVevam Ly g (ng(2)) = p ) ) + 037,
;1 .

We then use the two following results:

e The identity, for each point z € Z,, ,,,

<1 > (;Wm(x")*ﬂZaqquz,mLE,d*(nq(w))» =p%

|Z + Dm| xez+0m qeQ

e The variance estimate

arl . Z (;sz,m(x,-) + Z aqvq”z,mLé,d* (“q(ff)))

|Z +0m T€z+0m qeQ

<037 %,

which is a consequence of Lemma 6.20, the inequality d — g > % valid in dimension larger than 3, and
the translation invariance of the measure pg.

We obtain the estimate

|z + Dm' x€Z+0m, qeQ

2
1 1 m
(6.119) (( > §sz,m(x, Y+ B Y agVavemLy gr (ng(z)) —p*) ) <C3 7.
1
Combining the estimates (6.116), (6.117), (6.118), and (6.119), we have obtained

< c3ti-om,
ﬂil(‘:‘;,uu'ﬁ)

The proof of Proposition 6.28 is complete. ]

1 .
§V7) +f Z aqquLg,d* (nq) -D
qeQ

6.4.2. Gradient of the infinite-volume corrector. The next proposition establishes the existence and stationarity
of the spatial gradient of the infinite-volume corrector.

Proposition 6.29 (Existence of the gradient of the infinite-volume corrector and stationarity). There exists
a stationary random field Vy : Z¢ x Q - R satisfying the following property, for each p e R, and each integer
neN,

HvXn,p - vXpHLZ(Dm,,uﬂ) < Cg—na'
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Remark 6.30. The property stated in Remark 6.27 about the finite volume corrector also applies to the
infinite volume corrector.

Let us first present the main idea of the argument. By assuming that the inverse temperature is large
enough, one has C%'~¢-regularity estimates for the solutions of the Helffer-Sjostrand equation, following the
arguments given in Section 5.2. By Proposition 6.10, one also has an algebraic rate of convergence for the
subadditive energy v with exponent . The exponent € depends on the inverse temperature 5 and tends to
0 as f tends to infinity, while the exponent o depends only on the dimension, and remains bounded away
from zero when the inverse temperature tends to infinity. It is thus possible to choose § sufficiently large so
that the exponent ¢ is smaller than the exponent /2, and to leverage on this property, the C%1~¢-regularity
estimate presented in Proposition 5.4, and the Caccioppoli inequality to prove the existence of the gradient of
the infinite-volume corrector.

Proof. We fix a vector p € R%(3) and assume without loss of generality that |p| = 1. We decompose the proof
into two steps. In the first step, we prove that, for each point = € Z¢, the sequence (VXnp(2,-)),,y is Cauchy
in the space L? (y15). This implies that it converges, and we define the gradient of the infinite-volume corrector
to be its limit. In the second step we prove that the function Vx, is stationary.

Step 1. We prove the inequality, for each point z € Z? integer n € N such that z € 0,,
(6.120) [VXnp(@,°) = VXne1,p (2, ')Hy(w) <C37E"

We now fix a point 2 € Z? and prove the estimate (6.120). By the definition of the correctors stated in
Definition 6.26, the functions x, and x,+1 are solutions of the Helffer-Sjostrand equations

Ll +Xxnp)=0in O, xQ and £ (I, + Xn+1,p) =0 in O, ¢ xQ.

In particular, the difference Xp+1,p — Xn,p is solution of the equation £ (Xn+1,p — Xn,p) = 0 in the set Oy, x Q.
We can thus apply Proposition 5.6 to obtain, for each integer n € N such that z € O,,_1,

(6.121) 9500 ) = X @y €SI 190 () = o () g
Yeln-1

< c3-hn HXn,P — Xn+l,p — (Xn,p - Xn-*—l,p)D;L

L*(0;, ms)
< (gle-Dn Ixn.p — X"”l’pHLz(D;,,u,g) .

By combining the estimate (6.121) and Proposition 6.28, we obtain the estimate, for each pair of integers
n € N such that x € O,,_1,

HVXn,p ($, ) - vX”*LP (x, ) ” L2 (s < CS(E—a)n.

Using the assumption ¢ < 5, we obtain

(6.122) [VXnp (2:) = VXna1,p (2, ')HLQ(M) <037z
The inequality (6.122) implies that, the sequence (Vxn,p(2,-)),,oy is Cauchy in the space L? (). This implies
that it converges in the space L? (ug). We define the gradient of the corrector Vy,(z,-) to be the limiting
object.
From the estimate (6.122), we also deduce that, for each pair of integers n € N,
V0 (55°) = T () sy < €357
The proof of Step 1 is complete.

Step 2. In this step, we prove the stationarity of the infinite-volume gradient corrector. For z € Z%, we will
make use of the notation 7, for the translation of the field introduced in Section 2. We prove the identity, for
each (z,¢) € Z% x Q,

(6.123) Vxp (2,0) = Vxp (2 +2,7:0) .

To prove the equality (6.123), we first note that, by the definition of the function u, we have the equality, for
each point z € Z4, each cube O ¢ Z¢, and each pair (x,¢) € (y +0) x Q,

(6.124) u(z,¢,y+0,p) =u(x-y,7y¢,0,p).

Using the identity (6.124), the result established in Step 1, and the translation invariance of the measure
s, we obtain that the sequence (Vu (z,-,y+0,,p) — ),y converges in the space L? (ug) to the random
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variable ¢ - Vx, (¢ —y,7—y®). Thus to prove the identity (6.123), it is sufficient to prove that the sequence
(Vu (2, y+0,,p) — ),y also converges in L? (1) to the gradient of the corrector ¢ - Vy,(x,¢). This is
what we now prove.

We first note that the proof of Proposition 6.12 can be adapted so as to have the following result. For each
y € Z%, and each integer n such that 3% > 2|y|, one has the estimate
(6.125) > VU y+ 2+ 0n,p) = V(o Oni1s P | 72 (grsn gy < C (V (Bnsp) = v (Bnsr,p) +377).

z2€Z,

The proof is identical; indeed under the assumption 3% > 2|y|, one can partition the triadic cube (y + Op41)
into the collection of triadic cubes (y + z + Dn)zeZn and a boundary layer of width of size 3%. One can then
rewrite the proof of Proposition 6.12 to obtain the estimate (6.125). We then use Proposition 6.12 (or more
precisely Corollary 6.25), and obtain the inequality

2 _
HVU ('7 LY+ Dnap) -Vu ('a *y Dn+1?p) ‘|£2(y+DmNﬂ) s 3.

Using the C1~*-regularity estimate stated in Proposition 5.6, the assumption ¢ < S, and an argument similar
to the one presented in Step 1, we obtain, for each integer n € N such that 3% > 2|y|, and each point = € 0,1,

HVU ($7',y + Dn,p) -Vu (£E7 K Dn+17p) Hiz(l"ﬂ) < 03_%71

Using the definition of the finite-volume corrector given in Definition 6.26 and the inequality (6.120), we
deduce that
2 e
[Vu @,y +0n,p) == Vxp (2, 12(,,) SC372"
The previous inequality implies that the sequence (Vu (z,-,y + Oy, P) — p),,y converges in the space L? (ug)
to the random variable ¢ — Vx,, (2, ¢). The proof of Proposition 6.29 is complete. ]
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7. QUANTITATIVE HOMOGENIZATION OF THE GREEN’S MATRIX
7.1. Statement of the main result. The objective of this section is to prove the homogenization of the
mixed gradient of the Green’s matrix stated in Theorem 2. We first introduce the notation &g := /8 and
the Green’s matrix associated with the homogenized operator V -a5V: we denote by G : Z¢ — R(:)*(3) the
fundamental solution of the elliptic system

(7.1) ~V-85VG = b in Z%

The matrix ag is a small perturbation of the matrix %Id and the size of the perturbation is of order 5’% « g%
The solvability of the equation is thus ensured by the arguments of Section 5; more specifically, a Nash-Aronson
estimate holds for the heat-kernel associated with the operator —V - 83V which can then be integrated over
time. We rewrite the statement of Theorem 2 below

Theorem 2 (Homogenization of the mixed derivative of the Green’s matrix). Fiz a charge g1 € Q such that 0
belongs to the support of ng, and let Uy, be the solution of the Helffer-Sjostrand equation

(7.2) LUy, = cos (21 (b, q1)) @1 in 2% Q.
For each integer k € {1, e (g)}, we define the function Gy, i : 74 - R by the formula

éql,k = Z Z (COS (271' (d), ql)) (nq17d*l€i]‘ + d*Xij)>#B Viéjk.
1<i<d 13j$(;)
Then, there exist an inverse temperature By = fo(d) < oo, an exponent y :=~(d) >0, and a constant Cq, which

satisfies the estimate |Cy, | < C'||lga H]f for some constant C := C(d, ) < oo and exponent k := k(d) < oo, such that
for each B > By and each radius R > 1, one has the inequality

qu
T R+
L2(AR,up)

(7.3) VUg, = Y, > (eij +Vxis) ViGa,

1<i<d 1sjs(§)

Remark 7.1. Since the codifferential d* is a linear functional of the gradient, the map d*x;; is well-defined even
if we have only defined the gradient of the infinite-volume corrector: we have the identity d*x;; = L2 a« (V*X5;)-

Remark 7.2. We recall that in this section, the constants are allowed to depend on the dimension d and on
the inverse temperature S3.

Remark 7.3. We recall the definition of the annulus Ap := Bag \ Bpg; its volume is of order R.

Remark 7.4. The double sum Y ;4> 1<j<(d) @ppears frequently in the proofs of this section; to ease the
== =7=\2
notation, we denote it by »; ;.

Remark 7.5. Since the form ¢; can be written dn,,, we expect the two gradients Vi, and VG, to
behave like the mixed derivative of the Green’s function, i.e., they should be of order R~¢ in the annulus
Apg. The proposition asserts that the difference between the two terms Vi, and Zi’j (eij + VXZ-]-) Viaql g is
quantitatively smaller than the typical size of the two terms considered separately.

7.2. Outline of the argument. The strategy of the proof of Theorem 2 relies on a classical strategy in
homogenization: the two-scale-expansion. The proofs presented in the Section make essentially use of two
ingredients established in Sections 5 and 6:

e The quantitative sublinearity of the finite-volume corrector and the estimate on the H~!-norm of the
flux stated in Proposition 6.28;
e The C%!~_regularity theory established in Section 5.

We now give an outline of the proof of Theorem 2. The argument is split into two sections:

e In Section 7.3, we perform the two-scale expansion and obtain a result of homogenization for the
gradient of the Green’s matrix as stated in Proposition 7.6;

e In Section 7.4, we use the result of Proposition 7.6 and perform the two-scale expansion a second time
to obtain the quantitative homogenization of the mixed derivative of the Green’s matrix stated in
Theorem 2.
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7.2.1. Homogenization of the gradient of the Green’s matriz. In this subsection, we present an outline of the
proof of Section 7.3; the objective is to establish the quantitative homogenization of the gradient of the Green’s
matrix stated in Proposition 7.6 below.

Proposition 7.6 (Homogenization of the Green’s matrix). Let G :Z% x Q — RE)*G) be the Green’s matriz
associated with the Helffer-Sjostrand equation

(7.4) LG =0y in ZxQ.

Then, there exist an inverse temperature Bo(d) < oo, an exponent v :=v(d) >0, and a constant C = C(d) < oo

such that, for any B> By, any radius R > 1, and any integer k € {1, e, (g)},

C

VGk -, (i + Vxis) ViGjk

,J

L2(AR,ug)

To set up the argument, we first select an inverse temperature 3 large enough, depending only on the
dimension d, such that the quantitative sublinearity of the finite-volume corrector and of its flux stated in
Proposition 6.28 holds with exponent « > 0. Following the argument explained at the beginning of Section 6.4,
we can choose the parameter 3 large enough so that all the results presented in Section 5 pertaining to the
C%'=¢_regularity theory for the Helffer-Sjostrand operator £ are valid with a regularity exponent ¢ which is
small compared to the exponent o (we assume for instance that the ratio between ¢ and « is smaller than
100d?). We also fix an exponent & which is both larger than ¢ and smaller than o and corresponds to the size
of a mollifier exponent which needs to be taken into account in the argument (we assume for instance that the
ratios between the exponents o and 6 and between the exponents ¢ and § are both smaller than 10d). We
have thus three exponents in the argument; they can be ordered by the following relations

(7.6) 0< & < ] < ! < 1.
S~—— ~—— ~——
regularity mollifier exponent homogenization

We additionally assume that the exponents ¢, § and « are chosen in a way that they depend only on the
dimension d. The exponent v in the statement of Proposition 7.7 depends only ¢, 6 and « (and thus only on
the dimension d).

We now give an outline of the proof of the inequality (7.5). The first step of the argument is to approximate
the Green’s matrices G and G; the main issue is that the spatial Dirac function dy in the definitions of the
Green’s matrices G in (7.4) and G in (7.1) is too singular and causes some problems in the analysis. To remedy
this, we replace the Dirac function dy by a smoother function, and make use of the mollifier exponent §: we let
ps be a discrete function from Z? to R(;)X(g), we denote its components by (p5,ij)1<i,j<(g)’ and assume that

they satisfy the four properties

C

(7.7) supp ps € Bri-s, 0< psij < CR (-9 Z psij(x) = 1-jy, and Vk €N, R@R(13)

TeZd

V¥ ps.ij| <

which implies in particular that ps;; = 0 if i # j. We define the functions Gs : 74 x Q —» RG)*G) and

Gs: 7% - R()*(2) to be the solution of the systems, for each integer k € {1, el (g)},

(7.8) LG5k = ps.x i x Y/ v (55V§5,k) = p5.k i VA

We then prove, by using the regularity theory established in Section 5, that the functions Gs, G5 are good
approximations of the functions G, G. This is the subject of Lemma 7.7 where we show that there exists an
exponent v :=y(d, 8,0,¢) > 0 such that

(7.9) 195 = VGl 1o (asy OB and - [9Gs =G| 1oy, S OB

By the estimates (7.9), we see that to prove Proposition 7.7 it is sufficient to prove the inequality, for each
integer k€ {1,..., (g)},

<CRY™.
L*(AR,pp)

(7.10) VG5 = 2 (€3 + Vi) ViGi i

,J
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We now sketch the proof of the inequality (7.10). We let m be the integer uniquely defined by the inequalities
3™ < R'? < 3™*1 and consider the collection of finite-volume correctors (Xm.ij) i<y 1<je(?) We then define
<i<d,1<j<(8

the two-scale expansion Hs: Z% x Q — R()x(3) according to the formula, for each k € {1, e (d)},

2
(7.11) Hs,.k = é&,-}c + Z (Viéé,jk) Xm,ij-
0,J
We now fix an integer k € {1, cee (‘21)} The strategy is to compute the value of LH;., by using the explicit
formula on the map Hs . stated in (7.11), and to prove that it is quantitatively close to the map ps,.;, in the
correct functional space; precisely, we prove the H !-estimate,

(7.12) |LHs.1 — pg’.kHE_l(BRHij) <CRY 47,

Obtaining this result relies on the quantitative behavior of the corrector and of the flux established in
Proposition 6.28. Once one has a good control over the H~'-norm of LHs . - ps.k, the inequality (7.10) can
be deduced from the following two arguments:

e We use that the function Gs ., satisfies the equation £Gs ., = ps., to obtain that the H'-norm of the
term £ (Hs.kx — Gs,k) is small. We then introduce a cutoff function 7 : 74 > R which satisfies:

C

ﬁa

and use the function n(Hs.x —Gs.k) as a test function in the definition of the H '-norm of the
inequality (7.12). We obtain that the L?-norm of the difference (VHs.x — VGs.1) is small (the cutoff

function is used to ensure that the function 1 (Hs.x — Gs.k) is equal to 0 on the boundary of the ball
Bpi+s and can thus be used as a test function). The precise estimate we obtain is the following

(7.13) suppn € Ag, 0<n<1, n=1on {zeZ?: L.1R<|z|<1.9R}, and Vk €N,

an| <

(7.14) IV Hs.5 = VG k|l 2z ) < CREET,

HB)

e By using the identity (7.11), we can compute an explicit formula for the gradient of the two-scale
expansion Hs.,. We then use the quantitative sublinearity of the corrector stated in Proposition 6.28
and the property of the gradient of the infinite volume corrector stated in Proposition 6.29 to deduce
that the L2-norm of the difference VHs .k~ Zi,j(eij + VXij)Viéjk, is small; the precise result we obtain
is the following

< CRE*47,
L2(Z%,pp)

(7.15) VHs.k — Z(eij +VXij ) ViGik

]

The inequality (7.10) is then a consequence of the inequalities (7.14) and (7.15).

7.2.2. Homogenization of the mized derivative of the Green’s matriz. In this subsection, we present the
arguments of Section 7.4. The objective there is to use Proposition 7.6 to prove Theorem 2. The proof is
decomposed into four steps:

e In Step 1, we use Proposition 7.6 and the symmetry of the Helffer-Sjostrand operator £ to prove the
inequality in expectation

1
d — 2\’ C
(7.16) RS U (220),,, G ()] | < ey
zeAR
e In Step 2, we prove the variance estimate, for each point z € Z,
C(Il
(7.17) var [Uyg, (z,-)] < P

Since we expect the function z + U,, (2) to decay like |2|'~%; its variance should be of order |z|>~24.

The estimate (7.17) states that the variance of the random variable ¢ — U, (2, ¢) is (quantitatively)
smaller than its size; this means that the random variable Uy, (z) concentrates around its expectation.
We then use the result established in Step 1 to refine the result: since by (7.16), one knows that the
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(7.18)

(7.19)

(7.20)

(7.21)

(7.22)
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expectation of the map U, (2) is close to the function G, one deduces that the function U, is close
to the function G, in the L?*(Ag, pp)-norm. The precise estimate we obtain is the following

Tl < Cn_
BNL?(AR,up) = Rd-1-v

Huql -

The proof of the inequality (7.17) does not rely on tools from stochastic homogenization; we appeal to
the Brascamp-Lieb inequality and use the properties of the second-order Helffer-Sjostrand equation
introduced in Section 5.4.
In Step 3, we prove the estimate (7.3), the proof is similar to the argument presented in the proof of
Proposition 7.6 and relies on a two-scale expansion; it is decomposed into two substeps.
In Substep 3.1, We define the two-scale expansion H4, by the formula
Hay =Gy, + 3, ViGay jXom,ij-
i,
We then use that the function G, is a solution to the equation V-&5VG,, =0 in the annulus Ag to
prove that the H™' (AR, p15)-norm of the term £LH,, over the annulus Ag is small; we show

th
H‘C,qu Hﬂfl(AR’HB) s R+

The proof is essentially a notational modification of the proof of the estimate (7.12), and is even
simpler since we do not have to take into account the exponent ¢ and the function p;.

In Substep 3.2, we use that the function U,, satisfies the identity LU, = 0 in the set Ar x 2 to
deduce that the H™' (Ag, pug)-norm of the term £ (Hg, — Uy, ) = LH,, is small. We then consider
the map n defined in (7.13) and use the function 1 (H4, —Uy, ) as a test function in the definition
of the H™' (A, pg)-norm of the term £ (Hgq, — U, ). We obtain that the L (A%, us)-norm of the
difference VH,, — VU, is small, where we used the notation A} := {x €eZ%: 11R < x| < 1.9R}. This
is the subject of Substep 3.2 where we prove
C‘h
Rd+Y’

|Vitg, = VHq, HLQ(A}%,M&) <

Step 4 is the conclusion of the argument, we use the explicit formula for the two-scale expansion
Hg, given in (7.19), the quantitative sublinearity of the corrector stated in Proposition 6.28, and the
quantitative estimate for the difference of the finite and infinite-volume gradient of the corrector stated
in Proposition 6.29 to prove the estimate

Cq 1

T Rd+y :

VHq, =D (€5 + VXij) ViGa,
“J L?(AR.pp)
The argument is a notational modification of the one used to prove (7.19). We finally combine the

estimates (7.21) and (7.22) to obtain the estimate (7.3), and complete the proof of Theorem 2.

7.3. Two-scale expansion and homogenization of the gradient of the Green’s matrix. This section
is devoted to the proof of Proposition 7.6. We collect some preliminary results in Section 7.3.1 and prove
Theorem 2 in Sections 7.3.2, 7.3.3 and 7.3.4 following the outline given in Section 7.2.

7.3.1. Preliminary estimates. In this section, we collect some preliminary properties which are used in the
proof of Proposition 7.6.

We first introduce some notation for the exponent 7. As was already mentioned, this exponent depends on
the parameters a, ¢ and ¢; in the argument, we need to keep track of its order of magnitude and we proceed as

follows:

e We use the notation y; when the exponent is of order 1; a typical example is the exponent 7; :=

1 - coa— 10 — coe for some constants cg, ¢, co depending only on the dimension d;

e We use the notation 7, when the exponent is of order «; a typical example is the exponent v, :=

a — cgd — cqe for some constants ¢y, c; depending only on the dimension d;

e We use the notation s when the exponent is of order d; a typical example is the exponent ;5 := § — cpe

for some constant ¢y depending only on the dimension d.
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We always have the ordering

0 <7 €v5 K Ya K71
We also allow the value of the exponents v, vs,Va, 71 to vary from line to line in the argument as long as the
order of magnitude is preserved. In particular, we may write

Y=V -Q, Ya=%a—0and 75 =75 — €.
We are now able to collect and prove some regularity estimates pertaining to the Green’s matrices G, Gs, G
and Ga.
Proposition 7.7. The following properties hold:

o There exists an exponent s > 0 such that one has the L™ -estimates

C _
(7.23) 1VG(.) = VG5 (#.) | o (A sy € ey a7 IVG - VG|

C

L=(Ag) < Rid-Trvs’

e The Green’s matrix Gs satisfies the following L -estimates

C C
(7.24) 1951 Lo 20,115 < R(O-0)(d-2) and [VGs || e za ,.,) < RO-0)(d-1-2)’
as well as the estimates
C
(7.25) 1950 Lo (A 05 00) < Rz VG5l Lo (s i) < EHICSESE

e The homogenized Green’s matriz Gs satisfies the reqularity estimate, for each integer k € N,

C

(7.26) ”Vkéfi“m(zd,w) < R(1-8)(d-2+k)’

as well as the estimate

(7.27) |v*Gs ¢

HL""(Ale,Ma) S R(+8)(d-2+k)

Proof of Proposition 7.7. The proof relies on the regularity estimates established in Section 5. We first note
that, by definitions of the functions G and Gs, we have the identities

(7.28) G(z,0) =G (x,0;0) and  Gs(z,0)= >, Gi(z,diy)ps(y),

yeBpi-s

where the product in the right side of (7.28) is the standard matrix product between G, (z, ¢; y) and ps(y). Using
that the map ps has total mass 1 and the regularity estimate on the Green’s matrix stated in Proposition 5.13,
we obtain, for each point x € Ay,

1926(2,0) = VuGs (20| oy € 20 6 ) 1V2G1 (2,50) = TuGu (.59 ooy

yeBR1—8
< RV sup vavy&(l‘, '§y)HL°"(/w)
yeBpi-s
<R sup |z-y["E
yGBR1—5
<RYORE,

This computation implies the estimate (7.23) with the exponent 5 = § — ¢ which is strictly positive by the
assumption (7.6).

The estimate on the homogenized Green’s matrix is similar and even simpler since we only have to work
with the Green’s matrix associated with the discrete elliptic operator V-85V on 7%, we omit the details.

The proof of the inequality (7.24) relies on the estimates on the Green’s matrix and its gradient established
in Proposition 3.17. We use the identity (7.28) and write, for each point z € Z9,

1 C 1 C
195 @ Mimu = T 10316 @6 i € g X G S 2 e

yeBpri-s €Bpri-s yeBpri-s

1
< RO=6)(@2)"
A similar computation shows the bound for the gradient of the Green’s matrix and the bounds (7.25) in the
annulus Agi+s.
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To prove the regularity estimate (7.26), we use the definition of the map Gs given in (7.8) and note that
-V -85V (V*Gs) = V¥ps in Z%.
We then use the properties of the function ps stated in (7.7) and standard estimates on the homogenized

Green’s matrix G. We obtain, for each point z € Z4,

— — C 1 C
|VkG5(x)| < Z |Vkp5(y)| |G($ - y)| < R(d+k)(1_5) . Z |x _ y|d—2 < R(l—é)(d—2+k)'

yeBpri-s yeBpi-s

There only remains to prove the estimate (7.27). To this end, we select a point x € Agi+s and write

_ — Yy C
IV¥Gs(x)|=| > V*G@-y)ps(m)|< X " |_p‘;(|d_)2|+k < s 2 )l
yeB

yeBpi-s yeBpi-s R1-6
C
———~.
R1+6)(d-2+k)

O

We have now collected all the necessary preliminary ingredients for the proof of Proposition 7.6 and devote
the rest of Section 7.3 to its demonstration.

7.3.2. Estimating the weak norm of LH;s — ps. In this section, we fix an integer k € {1, e (‘21)}, let Hs i be
the two-scale expansion introduced in (7.11) and prove that there exists an exponent 7, > 0 such that

C
(7.29) H;C,H(S,.k = Ps,k ||ﬂ71(BR1+5 s) < W
The strategy is to use the explicit formula for the map Hs., to compute the value of the term LHs ... We
then prove that its H " (Bpra+s, p1p)-norm is small by using the quantitative properties of the corrector stated
in Proposition 6.28. We first write

1

1
(7.30) LHsk=-DpHsk+ 5 5 > ( A" g~ *AFH(S K+ D Vo agVeHs.k -
| — /8 n>1 /8 qeQ
Substep 1.1
Substep 1.2 Substep 1.3

We treat the three terms in the right side in three distinct substeps.

Substep 1.1 In this substep, we treat the term —AyH;.,. Since the homogenized Green’s matrix 657‘]@ does
not depend on the field ¢, we have the formula

(7.31) - A¢H5 k= 2 VzGé gk (A¢Xm ’LJ)

4,J

Sustep 1.2. In this substep, we study the iteration of the Laplacian of the two-scale expansion. We prove
the identity

(7.32) 3 n( AT EDIDY

VzG&]k( A)rHle ij t RA"
n>1 4,5 n>1 B

where R~ is an error term which satisfies the H ™' (Bpuss, jug)-estimate
C

(733) HRA" ﬂil(BRHé”U‘B) < W

We use the following identity for the iteration of the Laplacian on a product of functions: given two smooth
functions f,ge C* (Rd), we have the identity

(7.34) A" (fg) = izo( )(v’"Alf)~(V’"A"‘r‘lg).

We note that this formula is valid for continuous functions (with the continuous Laplacian), it can be adapted
to the discrete setting by taking into considerations translations of the functions f and g. Since this adaptation
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does not affect the overall strategy of the proof, we ignore this technical difficulty in the rest of the argument
and apply the formula (7.34) to the two-scale expansion Hs,.x as such. We obtain

— & (n-r — e

(7.35) Aan’.k = AnG(;’.k + Z Z(:)lZ( ! ) (VTAlViGg}jk) . (VTAn lxm’ij) .
2,7 7=01=0

We first focus on the term A™Gj,, in the identity (7.35) and prove that it is small in the H™' (Bpgi+s, p13)-norm.

Using the regularity estimate (7.26), we have, for each integer n > 2,

(736)  [A"Ga], <ORY | A"y <ORY | A"y

C«2nR1+6

S RO @ 22m)
CQnR1+6

< RO-5)(d-2+1)
CQn

S W7

“(Bri+s.1p) L2(Bpiss tp) L>(Bpi+s)

where we have set v, :=2+d(d+1) > 0.

Using the regularity estimate (7.26) a second time, we can estimate the terms of the right side of the
identity (7.35) with more than 3 derivatives on the homogenized Green’s matrix G5. We obtain the following
inequality: for each (4,7) € {1,...,d} x{1,..., (g)} and each (r,1) € {1,...,d}* such that [ <n—k and k+2[ > 2,

(7.37) [(v7A':Gak) (VA" i) sy
< CRH‘S H(VTAle‘éé,jk) . (VTAnfr—leﬁij)HLQ(BRH(;,p,ﬁ)
< CRY™® ||VTAZV¢55,]‘1¢HLM(BRM) x HvrAn_r_le,z‘j ||£2(B

Cr+2lR1+§
< R(1-6)(d-1+2l+r)

R1+6 HB)

r An-r=1
||V A Xm’inLQ(Ble hg)
We use that the discrete operator V"A™ "' is bounded in the space L? (Bpgi+s) and Proposition 6.28 to
estimate the L?-norm of the corrector. We obtain

(7.38) (oARAN T < 221 p1+6)(1-a)

2n-21
<C™ IXm.ij H£2(BR1+5 ) =

(BR1+6 7!"13)

Putting the estimates (7.37) and (7.38) together and using the inequality 3 < 21 + r < 2n, we deduce that

2n pl+d 2n
CTR™ pss)-a) o _C

(7.39) [(97A'V:Gsu) - (VA mis)| s 100y < TR S RaTon

where we have set vy :=1+a—-ad+d(d-1)+6>0.

We then estimate the H !-norm of the terms corresponding to the parameters r = 1 and [ = 0 in the sum
in the right side of the identity (7.35). To estimate it, we select a function h € H} (Bpgi+s,pug) such that
Hhﬂﬂl(BRM g < 1. We use the function h as a test function, perform an integration by parts in the first
line, use the Cauchy-Schwarz inequality in the second line and the continuity of the discrete Laplacian (as an
operator acting on L?(Z%)) in the third line

1 — _
(7.40) R0y > ((vViGsi (2,)) - (vA" IXm,ij(ffa'))h(xw))w
xBR1+6
1 _
= g2 Dons(@ )V ATH(V9iGa (2.) b)),
TEL p1+5

< [ Xm,i HLz(BRHJ

Mip) HV LA (vvié‘s’jkh) HLZ(BRM g )

<O I 2 05.) [V (TViCa3t0) | o

Using the regularity estimate for the homogenized Green’s matrix stated in (7.26) and the inequality

HhHAZ(BRua,;m) < CR'" (which is a consequence of the assumption Hh”ﬁl(BRm up) < 1 and the Poincaré
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inequality), we obtain

(a7 (V9 Gss) ) 9ol s,y * 172G

CR1+6 C
S RA-0)@) T R-0)d

C
S Rd-5(d+2)

<
HLQ(BRIM%N/B) - R1+518)

We then combine the estimate (7.40) with the inequality (7.41) and the quantitative sublinearity of the
corrector to obtain

1 . _— CnR(1+6)(1—a) on
(742) R(1+5)d > ((VViGs i () - (VA i (2,)) (e, ) < Ri-3(d2) < Rd-1ra’

K
ZEEBRHJ

where we have set v, :=a(1+6)-3d(d+3) >0.
By combining the identity (7.35) with the estimates (7.36), (7.39), (7.42) and choosing the inverse tempera-

ture S large enough so that the series (C—;) is summable, we obtain the main result (7.32) and (7.33) of
neN
this substep. ‘

Substep 1.3. In this substep, we study the term pertaining to the charges in the identity (7.30). We prove
the expansion
-1 . _ . 1 o o .
(7.43) ﬁAfH&‘k+ Z Vq'aqvq/Hg,.k = —V~aﬂVG5,.k—Z ﬁviG&jkAXm,ij*'z Z ViG(;,jqu-aqqum,ij +Rqg.
qeQ i,J 4,5 q€Q

where Rg is an error term which satisfies the H ™" (Bgu+s, j15)-norm estimate

C

(7.44) 1BQl 14 (5,115 8) € it

We first compute the gradient and the Laplacian of the two-scale expansion H;s., using the notation of (A.6)
to expand the gradient of a product. We obtain the formulae

(7.45) VHs.k = V@(s,k + Z [VViéé,jk ® Xm,ij + Vias,jkvxm,ij] )
2y
and
(7.46) AHts g = AGs i, + Z V- (VViGsjk ® Xm,ij) + (VViGsjk) - (VXm.i7) + (ViGs,jk) AxXm,ij-
/L’J

We first treat the term A#s., and use the two following ingredients:

(i) We introduce the notation Rq 1 := Zi’j V- (vvi@;,jk ® Xm,ij)- By using the regularity estimate (7.26)
on the homogenized Green’s matrix and the quantitative sublinearity of the corrector, we prove
that this term is an error term and estimate its H ™' (Bpi+s, uig)-norm according to the following
computation

|Rq .1l

Z Vviaé,jk ® Xm,ij

ﬂ_l(BRlJré‘vNﬁ) i

<c|

L2(Bgriss:ug)

< iZJ:C HVVI'GS,ijLeo(Ble,%) IXm,ij HE(BRM s)
CR(1+5)(1—04)
S TR
c

where we have set v, :==a(1+0d)-d(d+1)>0.
(ii) Second, we use the identity Aé&.k =V V@@.k =%i; V- (Vié&jk.eij).
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We obtain

(7.47) A/H(s,.k =V- (Z Vz‘ég,jk (eij + VXm,z'j)) + Z (Vié57jk) AXm,ij + RQ,l.
] i,J
We then treat the term pertaining to the charges; the objective is to prove the identity
(7.48) o _
> Vi agVeHsk = 2. VViGs i Y agVq (leiy + Xomig) Loae (ng) + Y ViGs,jiVy -84V (lei, + Xim.ij) + R,2,
qeQ i,J qeQ qeQ
where Rg > is an error term which satisfies the estimate

C

(7.49) 1BQ2l 1B 5.00) < Fpamienn -

To prove this result, we select a test function h : Z% — R(3) which belongs to the space H} (Bguss, jup) and
satisfies the estimate Hh‘|H1(BR1+5’H6) < 1. For each charge g € Q, we select a point x, which belongs to the
support of the charge ¢ arbitrarily. We then write

(7.50) > aVoHs xVeh =Y ag(ng,d* Hs.k) (ng,d*h).
qeQ qeQ
We use the exact formula for Hs and apply the codifferential. We obtain
(7.51) d*Hs.1 = Lo,a+ (VHs.k) = Loa (VGa,»k + 3 [VViGs kb ® Xm,ij + ViGé,jkVXm,ij])
0,J
=d*Gs, + Y. ViGs jkd* Xm.ij + Y La,as (Vviéé,jk ® Xm,ij) .
1,5 ()
We record the following formula
(7.52) d*Gs.k = Lo a (Véa,.k) = Lo g+ (Z viGé,jkeij) = Lo g (Z viG67jkvleq,j)
.5 i,J
=2, ViGs jkLaas (Vie,)
,J
= Z Vié(;,jkd*leij.

2%}
Putting the identities (7.51) and (7.52) back into (7.50), we obtain
(7.53) S agVoHskVeh =Y > aq(ng, ViGs ik (d*le,; +d*Xm,ij)) (ng,d*h)

qeQ i,j qeQ
(7.53)-(i)
+ ) ag (nq7 Ly g~ (szaé,jk ® Xm,ij)) (ng,d*h).
qeQ

(7.53)—(44)

The second term (7.53)-(ii) is an error term which is small and can be estimated thanks to the regularity
estimate (7.26) and Young’s inequality. We obtain

< Z aq (nq, L27d* (VViéé,jk ® Xm,ij)) (nqa d*h)>

qeQ Hp

_ 2 2~
< Z € C\/BHqu an HQ Hv Gévjk”Loo(Zd#B) HXm,ij HLz(SUPan,#B) th”L2(suppnq,uﬂ)

qeQ
C
—e\/B 2
: R(1-8)(d+1) de il Inqlz Iem.is HLz(Suppnq,/ta) HVhHL"’(suanq:M)
qe
C

-e\/B 2 -1 2 1- 2
< R(l—é)(d+1) g‘ée C\/qu”l anHQ (R o me;lj HL2(suppnq,uﬁ) + R thHLQ(suppnq,/Aﬁ)) .
q
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We then use the inequality, for each point z € Z<,

e 2
(7.54) %6 VBlal, anH2 ]l{zssuppnq} <C.
qe

We deduce that

( S ay (s Lot (V9:Ca e ® X)) (e d*h))
qeQ

Hp
CR—1+a 9 CRl—a h 9
< gy Pl ta(s .m0 * gao@n VL5 00) -

We then use Proposition 6.28 and the assumption thHLZ(BRM up) S 1. We obtain

CR™™ C

(7.55) < R(-0)d S Ri—1+7a’

1 _
R(+0)d ( %aq (nq, Laq+ (VViGa,jk ® Xm,ij)) (nqu*h)>

qe

)

where we have set 7, =a -6 (d+1) >0.
To treat the term (7.53)-(i), we make use of the point x, and write

Z ay (nq7 Viéé,jk: (d*leij + d*Xm,ij)) (’I’Lq, d*h)

qeQ
=Y ag(ng, (d*le, + d* Xm.ij)) (g, ViGs jnd*h)
qeQ
+ Z ag (nq, (viéé,jk - vl‘é&jk(xq)) (d*leij + d*Xmﬂjj)) (nq, d*h)
qeQ
+ 28 (”q (d*leij + d*Xm,ij)) (”qa (Viéﬁjk - Vié&,jk(xq)) d*h) .
qeQ

The terms on the second and third lines are error terms which are small, they can be estimated by the regularity
estimate (7.26) on the gradient of the homogenized Green’s matrix and Young’s inequality as follows

( Z a, (nq, (Viég,jk - Viég,jk(xq)) (d*leij + d*xm’ij)) (ng, d*h)>
qeQ

K

< z e—C\/B”QHl ||nq H2 ||vé6,jk - vaé,jk(l‘q)HLm

Q (suppng,pp) [V Xmi3 2 (suppng,pp) IVAl L2 (suppng,pp)
qe

C _ . 2 2
< e 2P gl iam g (193015 ) 17 g )

We then apply the estimate (7.54), the bound | Vxym,ij] ;2

the assumption thHL2(BR1+67“ﬁ) <1 to conclude that

(B yres i) < C on the gradient of the corrector and

< ¢ < ¢
- R(1-8)d T R(d-1)+71’

(7.56)

]- Val Val * * *
R(1+5)d < %aq (ng: (ViGs,j1 = ViGs,jk(24)) (d*les; + A" Xm,ij)) (g, d h))

€ ws

where we have set 71 =1 -9 > 0. The same argument proves the inequality

C

(757) < W,

1 * * 2l al *
W(Zgaq (ng (4*le,; + d*Xm,ij)) (ng, (ViGs,jk — ViGs jn(zq)) d h))

qe

I
with the same exponent 4, > 0. Combining the identity (7.53) with the estimates (7.55), (7.56), (7.57), we
have obtained the following result: for each function h € Hy (Bgiss, pg) such that HhﬂHl(BRM3 up) S 1, one has
the expansion

1 1 * * Val * C
W qezg aquH§7.kah = W qEZQ aq (qu, (d leij + d X'VVL,ZJ)) (qu, ViG(;’jkd h) + O (W) .
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We then use the identity Viég’jkd*h =d* (Vié(s’jkh) — Lo g+ (Vvié&jk ® h) which is established in (7.52). We
deduce that

(7.58) > agVoHskVeh = ag(ng, (d*le,; + d*Xm,ij)) (ng, d* (V;Gs jxh))
qeQ qeQ

_ c
+ Z aq (qu, (d*leij + d*Xm,ij)) (nq7 L27d* (VviGévjk ® h)) + O(Rd—l“"}’a ) N
qeQ

This implies the identity (7.48) and the estimate (7.49).
We now complete the proof of (7.43). To prove this identity, it is sufficient, in view of (7.47) and (7.48), to

prove the estimate
(7.59)

26 (VViGs k) - (eij + Vxm,ig) + 2. (VViGs k) D agVy (ley; + Xm.ij) Ly 4 (ng) = =V - (83VGs.1) + Rg.3,
iwj i:j QEQ

where the term R 3 satisfies the estimate

C
(7.60) HRQ’SHE_I(BRHMWS) S RA-1+7a
The proof relies on the quantitative estimate for the H ' (Bpiss, pp)-norm of the flux corrector stated in
Proposition 6.28 and the regularity estimate (7.26) on the homogenized matrix G5 and the identity

V- 5/3V§57‘k =V Z V1é57jk5561’j = Z Vvié&jk -8g€;;.
4, 4,J
We select a function & : Z¢ - R() which belongs to the space H} (Bpi+s, j15) and such that Hh||H1(B 1.

We use it as a test function and write

<
R1+6 »#B)

(7.61)
1 1 _
RO+ (BZ 2 55 (V9iGan(@) (et + 9xm 5 (7)) )

2 22 agVe (leyy + Xmiij) (g, Loas (VViGs e ®h)) = > V- (85VGs.) (2)h(x,-)

iEGBR1+é 1,5 q€Q fGBRPrS

<C>
i

K

1 _
% (€ij + VxXm,ig) + 2 8V (lesy + Xm.ij) Lo 4 (ng) = Bges; |VviGs i @b,
qeQ -

(Bgiss-up)’
ﬂ_l(BRlﬂi 7/413)

where we have used the (tautological) identities, for each point x € Bri+s, and each field ¢ € €,

(VViGsjk(2)) - (€ij + VXm.ij (2, 0)) h(x, §) = (€ij + VXm,ij (z,8)) - (VViGs jr(x) ® bz, 9)) ,

and

v (55V§5,~k) (z)h(z, ¢) = (Z VViGs,jk(x) '55%) h(z,¢) =Y age; - (VViGsjr(x) ® h(z, ¢)) .
1,5 ,J
We then use Proposition 6.28 to write

< CRU+(1-a)

H Y (Brivs i)

1 _
(€ij + VXm.is) + 2. 3V (leyy + Xn.ij) L a+ (ng) — Bges;

(7.62) 3 2 )

(2]
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and the regularity estimate (7.26) to write
(7.63)

vaié&’jkh”ﬂl(BRné 7#3) : W HVQé&k ||L°°(BRI+6 #/3) HhHLQ(BRHé :Nﬁ) * ||V3é6’.k”L°°(BR1+67UE) Hh”LZ(BRH&Mﬁ)

+ || V2§5,.1€ ||L°°(BR1+5 s) HVth(BRHa 8)

1 1 Rl+5
S C(Rd(1-5) T R@Da-0) R(d+1)(1—5))
1
S Rd-d(d+2) "

Combining the estimates (7.61), (7.62), and (7.63), we have obtained that, for each function h € H} (Bgiss, j13)
such that Hhuﬂl(BRHJ’M) <1,

1

( > 2 (VViGs k() - (eij + VXm.is ()

IGBR1+5 %]

+ Z Z ayVy (leij + Xm,ij) (nq, L27d* (Vvié(sd’k ® h)) - Z 5A657.k($) . h(x, )
07 40 zeB 1.5 s
CR(1+6)(1—a)
s Rd-06(d+2)
C
< — —
T RA-1+va’
where we have set v := a(1 +6) - §(d +3) > 0. Since the inequality (7.64) is valid for any function h €
Hg (Bpruss, pug) satisfying ||h|\£1(BRM7M) <1, the estimate (7.64) is equivalent to the identity (7.59) and the
H™ (Bpgi+s, pg)-norm estimate (7.60). The proof of (7.59), and thus of (7.43), is complete.
Substep 1.4 In this substep, we conclude Step 1 and prove the estimate (7.29). We use the identity (7.30)
and the identities (7.31) proved in Substep 1, (7.32) proved in Substep 2 and (7.43) proved in Substep 3. We
obtain

(7.65) LHs . =-V- ﬁgVé[s,.k

_ 1 ) X )
: gJ: ViGéyjk (A¢Xm,ij T %AXm,ij v q% Vq "agVy (leij + Xm,zj) + % r; 67%

+RQ+RAn.

(_A)n+1Xm,ij)

We then treat the three lines of the previous display separately. For the first line, we use the identity
(7.66) ~V-83VGs.k = ps.x in Z°.

For the second line, we use that, by the definition of the finite-volume corrector given in Definition 6.26, this
map is a solution of the Helffer-Sjostrand equation £ (lew + Xm,ij) =0 in the set Bpi+s x 2. We obtain

B o) 162 (_A)nﬂxmij)
qe€ n>
= Z Vié&jkﬁ (leij + Xm,ij)
i,j

=0.

(767) Z V'LGé,jk (A¢Xm,ij + TAXm,ij + Z v; “agVy (leij + Xm,ij) + ﬁ Z —
%,

For the third line, we use the estimates (7.33) and (7.44) on the error terms Rg and Ran respectively. We
obtain
C
<——.
R1+57lt/3) - Rd—1+'ya
A combination of the identities (7.65), (7.66), (7.67) and the estimate (7.68) proves the inequality
C

< ———M@M.
R1+6 ’#ﬁ) - Rd—l+"/a

(7'68) HRQ + Ran Hﬂ*l(B

H E,H&-k ~ Psk Hﬂ4 (B
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The proof of the estimate (7.29) is complete.

7.3.3. Estimating the L?-norm of the term VGs—V*Hs. The objective of this section is to prove that the gradient
of the Green’s matrix VGs and the gradient of the two-scale expansion VHs are close in the L2 (AR, pg)-norm.
More specifically, we prove that there exists an exponent ~5 > 0 such that one has the estimate

7.69 ¢
(7.69) IVGs = VHsl L2 ars) € Franos -

To prove this inequality, we work on the larger set Bpri+s/, and prove the estimate

C

(7.70) IVGs = VHsll 125, ) < ROD@T)

The inequality (7.69) implies (7.70); indeed, by using that the annulus Ag is included in the ball Bpi+s, we
can compute

1
[9Gs - VHs| o (Brerl) o6, - o)
4 SIL2(AR,up) = |AR| 4 3 LZ(BRua/Qnuﬁ)
Rd(1+6) 3 C
o(5)
Rd R(1+6)(d-1-¢/2)
C

where we have set 5 := 6(2 - 1-¢/2) > 0. We now focus on the proof of the estimate (7.70) and fix an

integer k € {1, ey (g)} to write the proof. The strategy is to use the identity £Gs.r = ps.r to rewrite the
estimate (7.29) in the following form

C

< —.
R1+57MB) - Rd—l+’ya

(7.71) £ (Hs ok = G54l g-1(

We then use the function Gs., —Hs ., as a test function in the definition of the H~'-norm in the inequality (7.71)
to obtain the H'-estimate stated in (7.70), as described in the outline of the proof at the beginning of this
section. The overall strategy is relatively straightforward; however, one has to deal with the following technical
difficulty. By definition of the H™'-norm, one needs to use a function in H} (Bgi+s, us) as a test function; in
particular the function must be equal to 0 outside the ball Bgi+s. This condition is not verified by the function
Gs,.k — s, which is thus not a suitable test function. To overcome this issue, we introduce a cutoff function
n:Z% - R supported in the ball Bpi+s which satisfies the properties

. C
(772) OS'I’]S]].BRH&, 77:11n BR12+6, and VkEN, W’

an| <

and use the function 1 (Gs.r — Hs.k) as a test function. The main difficulty is thus to treat the cutoff function.
This difficulty is similar to the one treated in the proof of the Caccioppoli inequality stated in Proposition 5.1
and we will omit some of the technical details of the argument.

We first write

(7.73)

1
R0 > (n(Gsk—Hsi) L(Gsk — 7'15,-1@))”[1 < L(Gs. — HE,-k)HE—l(B

LKGBR1+5

) 17 (Gs.k = Hs )| g (5

R1+6 M3 R1+6 7!‘4[1)

C
< RI1+7a In (Gs,.k — Hé,-k)“ﬂl(BRm,M;) :
We then treat the terms in the left and right sides of the inequality (7.73) separately. Regarding the left side,
we prove the estimate
C
(7.74) 177(Gs = Hsi) 111 (8,15 .00) < Fpai-s0”

The proof relies on the properties of the cutoff function 7 stated in (7.72), the regularity estimate on the
Green’s matrix stated in Proposition 7.7, the L*-bound on the homogenized Green’s matrix G stated in (7.26)
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and the bounds on the corrector and its gradient recalled below

§)(1-a 2
Pl ) < OO 190525310000 < € 20 T 100X 5l 2 531,100) < C
reZd
We first write
1
(7.75) 0 (Gste = Hoot) | 2 (8,1.5.5) < iz 11 (Goek = Hot)| 21 5,00) 19 (Gt = Hoot) | 2

R1+6:MB )

(7.75)= (i) (7.75)(i4)
0 (Vs = VHs 8 L2(B, 15 00) TP > 17(8:Gs5.% - OuHMs k)25,

reZd e )7

(7.75)—(i3) (7.75)—(iv)

and treats the four terms in the right side separately. For the term (7.75)-(i), we use that the function 7 is
non-negative and smaller than 1 to write
1 1
R1+6 Hn (g57'k B H‘S"k)HLZ(BR1+57/L5) s R1+6 (||g57k HLQ(BRus Hg) + H/Hé,k H£2(BR1+67MB)) :

We then estimate the L2-norm of the Green’s matrix Gs thanks to the estimate

c
195,40 L2(B p15.109) < NG00 1 (20,00 < TRy @)

The L2-norm of the two-scale expansion H; can be estimated according to the following computation

”,H‘S"kﬂéz(BRuavMi) < Héé’ik ”LQ(BRHJ ,Ma) * Z ”Vié&jk ”LN(BR1+8’/‘/J‘) HXm,ij HLZ(BRHﬁ ’W*)
7‘7\7

C CR(l-HS)(l—oc)
< Ra=o@2) T TR0 @
c

< e
= R(=5)(d-2)’
where we have used the inequality > ¢ in the third inequality. A combination of the three previous displays

shows the estimate

1 C C
(7.76) R+ I (Gs .1 _H‘;»'k)”E(BRM,m;) S R+ x R(-6)(d-2) < RA-1-6(d-3) "

The proof of the term (7.75)-(ii) is identical, we use the estimate |V7| < % and apply the estimate obtained
for the term (7.75)-(ii). We obtain

C
(777) HVT] (gé’.k; —H(S’.k)HLQ(BR1+5 :Nﬁ) S W

For the term (7.75)-(iii), we first write
Hﬁ (vgé,'k - VH6"k)||L2(BR1+57#5) < vaﬁwkHLw(zd_’#B) + vaHé,‘k HL2(BR1+5 g "

The L*-norm of the Green’s matrix VGs i, is estimated by Proposition 7.7. We have

C
1VGs 4l 1= @) < Fam@TS

For the L?-norm of the two-scale expansion H, we use the formula (7.45) and write

[VHs, % HLQ(BRM is) < ||V§5,~kHLw(Zd) + Z ||vvié5,jk“Loc(Zd) | Xm,ij HQ(BRM )
2,7

+ z ”Vz‘éé,ijLm(Zd) 1VXm. i3 L2 (B v )

,J
C CR(1+5)(1—a) C
S R0 -1t TR(-@= T RO-s)(d-1-0)
C

S Rd-1-e-6(d-1-¢)
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A combination of the three previous displays together with the inequality § > ¢ yields the estimate

C
(7.78) 17 (V5% = VHs. ) 25,y 5 00) < R 154"

There remains to estimate the term (7.75)-(iv). We first write

(7.79) B 3 11(0:Gs.k = 05| 2(5, 15 ) < ﬁxgd 1902Gs.1l 25, ,M)wxéd 1702,k L2 (8,5 0s)

zeZd

(7.79)—(i) (7.79)—(i4)

and estimate the two terms in the right side separately. For the term (7.79)-(i), we use that the map Gs %, is a
solution of the equation L£Gs ., = ps.r and use the map nQQM as a test function. We obtain

1
3 ZZ: 70:Gs.41 222 p1050) = =3 zZ; (VG 4(2.) -9 (1Gs.6) (2.), ~ B % (VaGs.r 244 (PGs.4)) .
reZd reZd qe€
1 1
-= 21 > 5% (V"' Gspe(,) - V™ (07 G,k (Iv'))w +B8 > ps.(z)n’(x)- (Qé,k(%'))uﬁ .
n>1 gezd reZd

We then estimate the four terms in the right sides using the pointwise estimates on the function G5 and
its gradient stated in Proposition 7.7, the properties on the functions ps and 1 stated in (7.7) and (7.72)
respectively. We omit the technical details and obtain the estimate

2 C
(7.80) gzjd 1102Gs.1 112 (5,15 0m) AT
The term (7.79)-(ii) involving the two-scale expansion is the easiest one to estimate; using the explicit
formula for the map Hs.r and the fact that the function @57% does not depend on the field ¢, we have the
identity

OxHs.k; = Z ViGs,jk02 Xm,ij-

2%]
We deduce that
(7.81) Z ||77(9x7'[57.k”£2(BR1+57uB) < Z [0xH.s,.x HLQ(BRHE s)
reZd reZd
< C Z HVG(S,-k”Lm(Zd) ZZ:d ”8me,1]' ”Lz(BRle/—‘B)
2,7 xel®
C

S RO-5)(d-1-¢)"
Combining the inequalities (7.79), (7.80) and (7.81) yields
C C
(7.82) 2 11(9:Gs. _a’”H‘;fk)”E(BRm,ms) S Rd-1-c-6(d-1-¢) S Rd-1-6d"

TeZd

The inequality (7.74) is then obtained by combining the estimates (7.76), (7.77), (7.78) and (7.82). We
then put the inequality back into the inequality (7.73) and deduce that

1 C C
(7.83) R+5)d > (1(Gsk = Hsk) £(Gs.n _H‘Sv‘k))uﬁ < Ri-1+7a x Rd-1-0d S R2d-2+7a

IEBRH(S

where we have used in the second inequality that the exponent v, is of order a and is thus much larger than
the value dd.
In the rest of this step, we treat the left side of (7.83) and prove the inequality

1 c
)< R, 2 (n(Gsn = Ha) L(Gsk=Hob)), + prim@ass

EBRHJ

(7.84) 9G4~ VHasl’, (

R1+6 M3
pi
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First, by definition of the Helffer-Sjostrand operator £, we have the identity

(7.85) > (n(Gsk — Hai) L(Gsk — Hé,-k))uﬁ
zeZd

= 3 @) {(0yGsk(w,) - 0 Hs 1 (2,))%)
x,yeZd 2]

Y] > A(VGsk = VHsk) (2,7) -V (0 (G = Hsr)) (2,9)),,,

zeZd

+ 2 Ve (Gsk = Hoor) agVq (1(Gsor = Ho.k))),,,
qeQ

+ L > > Lﬂ (V" (G = How) (@) -V (0 (G = Hs k) (2,0)) -
26 n>1 gezd B2 kp

We then estimate the four terms on the right side separately. For the first one, we use that it is non-negative

> (@) ((0yGs.1(w,) - Oy Hs 1(,7)°) 0.

z,y€eZd Kp

For the second one, we expand the gradient of the product 1 (Gs., —H) and write

(7.86) > (VG = VHs) (,) -V (0 (Gs.k = Hook)) (2,9)),,,
reZd
= 2 (@) ((VGs.k = VHs.1) (2,) - (VG50 = Vi) (2,0)),,
reZd
+ 2 (VG5 = VHs.k) (2,) - V(@) (Go.k = Hook) (7)) ., -
reZd

we divide the identity (7.86) by the volume factor R('*9? and use the properties of the function 7 stated
in (7.72). In particular, we use that the gradient of n is supported in the annulus Agi+s := Briss \ Briss and
2

obtain

R1+6 7#[3)

1
(T87) Sy EEZjd ((VGs.k = VHs.) (2,7) -V (01(Go.k = Ho.k)) (@), 2 ¢ (Vs - VHzS,-k)sz(B

C
T IVGsk = VHs .kl L2040 00) 19605 = Hookell 2 a

R1+6:MB ) .

By a computation similar to the one performed for the term (7.75)-(iii), but using the estimates (7.25)
and (7.27) for the Green’s matrices in the distant annulus Agi+s, instead of the L*-estimates (7.24) and (7.26).
We obtain

C

and Hg&.k B Hé’.k |L2(ARI+6 »#B) < W

(@88)  1VGok = VMl 24 s ) < FrEm@T)

A combination of the inequalities (7.87) and (7.88) proves the estimate

1 C
(7.89) R0 %d ((VGs.k = VHs,1) (2,) -V (0 (Gs = Hs.k)) (2,0)),,, + R0 @2

2
>c|n(VGs.k - VH&']C)HLZ(BRPr(;“uﬁ) .
The other terms in the right side of the identity (7.85) involving the sum over the iteration of the Laplacian
and over the charges g € Q are treated similarly and we omit the details. The results obtained are stated below

C

1
(7.90) R0 qgg (Vg (Gsk = Hsk) - agVq (n(Gook = Hsok))),,, + R (2d22)

> =V [ (VG50 ~ VM) gz
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and
(T9) = TS (0 (G- o) () 9 (G~ Ha) (2)) o
: R(+0)d &4 4 3% Ok = TLosk )AL ok T Ttk " T R(1+8)(2d-2-¢)
1 n 2
>3y F(n(z) ’V 1 (Gs.r — Hs.x) (I,)| )
nx1 gezd P2 Hp
> 0.

We then combine the identity (7.85) with the estimates (7.89), (7.90) and (7.91) and assume that the inverse
temperature [ is large enough. We obtain

1 C 2
R0 Zd (1 (Gs. = H) L(Gote = Ho.t)) o, + pemyaeey 2 €11 (VG50 = VHs k) 1220 100
Tels

2
. ”vgé"k B V/H(S"kﬂéz(BRua/yﬂﬁ) ’

The proof of the inequality (7.84) is then complete. To complete the proof of Step 2, we combine the
estimates (7.83) and (7.84). We obtain

< C C < C
S Rrdorv. T R(0)(2d-2-2) = R(i+0)(2d-2-2)

(7.92) IVGs.k - VHs]°
L (B RL*S Jtﬁ)
2
where the last inequality is a consequence of the fact that 7, is of order a and of the ordering o > § > ¢.
Since the inequality (7.92) is valid for any integer k € {1, ey (g)}, the proof of the estimate (7.70) is complete.

7.3.4. Homogenization of the gradient of the Green’s matriz. In this section, we post-process the conclu-
sion (7.70) of Section 7.3.3 and prove that the gradient of the Green’s matrix VG, is close to the map
Xij (eij + VXij) ViG,k. The objective is to prove that there exists an exponent s > 0 such that

C

[ —
T RA-1+vs "
L*(AR,up)

We first use the regularity estimates stated in Proposition 7.7 and the L2-bound on the gradient of the infinite-
volume corrector, for each x € Z4, each pair of integers (4,5) € {1,...,d} x {1,..., (g)}, [V (x, -)HLQ(M) <C.
We write

(7.93) VG =) (eij + VXi) ViGin

,J

(7.94) V(G -Gsk)— Z (ei; + VXi5) Vi (Gsji — Gik)
vJ L2%(AR,1g)
IV Gk = G5 2y + 25 1C85 + VX 240y [V (G = Git) | e 4
2,7
C
< Rd—l+"y§ :

Using the inequality (7.94), we see that, to prove (7.93), it is sufficient to prove the estimate

— C
(795) Vg(s’.k - Z (61] + VX'L]) ViGJ,jk < W
J L2(ARr,up)
We then use the main estimate (7.70) and deduce that, to prove the inequality (7.95), it is sufficient to prove
— C
(7.96) VHs .k — Z (eij + VXij) ViGs jk < yrEre.
b L2(ARr,up)

The rest of the argument of this step is devoted to the proof of (7.96). We first use the explicit formula for the
gradient of the two-scale expansion Vs . stated in (7.45) and write

VHs, k= . (€ij + VXm,ij) ViGs,jk
%)

L2(ARr,pp)

< Z ”vviéé,ijm,ij ||£2(ARM) + ”(Viéé,jk) (VXm,ij = VXz'j)HLZ(ARM) .
]
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We then use the regularity estimate (7.26), the quantitative sublinearity of the corrector stated in Proposi-
tion 6.28, and Proposition 6.29 to quantify the L?-norm of the difference between the gradient of finite-volume
corrector and the gradient of the infinite-volume corrector. We obtain

1 1
— A 2 CRY@ A 2 CR™™
(7.97) I‘VH&,.k—Z(eij+me,ij)viG,;,jk < (; a ) Rd-: +(]|3 o ) Ri-1-<
b L2(ARr,ug) | RH6| | R1+6|
C
< —
Rd—1+'ya ’

where we have set v, :=a —¢ - d—z‘s > 0. Using that the exponent 7, is larger than the exponent -5 completes
the proof of the estimate (7.93).

7.4. Homogenization of the mixed derivative of the Green’s matrix. The objective of this section is
to use Proposition 7.6 to prove Theorem 2. We fix a charge ¢; € Q and recall the definitions of the maps Uy,
and éql given in the statement of Theorem 2. The proof is decomposed into three sections and follows the
outline of the proof given in Section 7.2.2.

7.4.1. Preliminary estimates. In this section, we record some properties pertaining to the functions i,, and
G4, which are used in the argument.

Proposition 7.8. There exist an inverse temperature By := fo(d) <0 and a constant Cy, which satisfies the
estimate Cq, <C' |1 H]I, for some C(d) < oo and k(d) < oo, such that the following statement holds: For each
point y € Z¢ and each integer k € N, one has the estimates
C C b= C
192, 0 g < Ttz Wl ) gy S e omd [0 )] < i

Proof. The proof is a consequence of the regularity estimates stated in Proposition 3.17 and the identity
g =dng. O

7.4.2. Exploiting the symmetry of the Helffer-Sjostrand operator. The objective of this section is to use

Proposition 7.6 and the symmetry of the Helffer-Sjostrand operator £ to prove the following estimate
1

. N\ e
(7.98) (R a > |<uq1(27'))u5 —qu(z)‘ ) < Ri-1r7s
z€AR
We start from the formula, for each integer k € {1, e (‘21)},
* * * Val C
(799) ’ d Q.k - Z (d leij +d Xij) Vz‘ij < W,
4 AQ(ARJl’ﬁ)

which is a direct consequence of Proposition 7.6 since the codifferential is a linear functional of the gradient.
Using the estimate (7.99), we deduce that

R Y |(eos 27 (6,01 (2 +))) (ng, (2+°),d"G)),,,

T€EAR

— C
5 Viij(x) < a

m Rd-1+vs °

- Z (cos @2r (¢, q1(x++))) (nq1 (x+-), (d*lew + d*xij)))

By the translation invariance of the measure pig and the stationarity of the gradient of the infinite-volume
corrector, we deduce that

Z (COS (271— ((ba ql(x + ))) (Tqu (x + ) s (d*l@u‘ + d*Xij)))

2. s ViGji(x)

=2 {cos 27 (¢, 01)) (ng,, (dley, + d*Xij)»,% ViGji(z)

= éfh ($) .
We now claim that we have the identity, for each point x € Ag,
(cos (27 (6,1 (2 +))) (g, (24, d°G)),, = Uy 0 (0.9), -
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The proof of this result is a consequence of the symmetry of the Helffer-Sjostrand operator £ and the stationarity
of the measure pg. We compute

(c0s (27 (6,12 +)) (g, (24, 4°G)),,, = {(cos (2 (9raa(a + ) a1 (& +),9)),.,
= ((cos 2m (¢, qu(z+))) qu (w+), L~ 150)),”3
(£ cos 27 (¢ar(a+))) a1 (+) . 00))

q1(z+) (07 ))

=
< ms
A combination of the four previous displays implies
— C
(7.100) RS [t (02)),,, = G (@) < gy
z€AR

We then use the translation invariance of the measure pg and the definition of the map U, as the solution of
the Helffer-Sjostrand equation (7.2) to write

(7101) (uql(a:+-)(oa')>#6 = <ut11 (Iv'))#ﬂ .
Combining the inequality (7.100) with the identity (7.101), we obtain
_ = C
(7.102) B3 |tha (2.0),0, = Con@)] € iy
TEAR

We finally upgrade the L!-inequality stated in (7.102) into an L3-inequality: by using Proposition 7.8, we write

RS Uy (2,)),, - G ()]

IEAR

< (Rd > [t (2,0),,, —qu(m\) (12es @) e gy + 1Gi | e ay)

x€EAR
< CQ1
- Rd—l+’y(5 X Rd—l—s
C(h
- R2d—2+’y{s’

where we have used the convention notation described at the beginning of Section 7.3 to absorb the exponent
€ into the exponent ~ys in the third inequality.

7.4.3. Contraction of the variance of Uy, . In this section, we prove that the random variable U,, contracts
around its expectation. To this end, we prove the variance estimate, for each point z € Z,

Caq
(7.103) var [Uy, (2,-)] < B |2§ o

Let us make a comment about the result: since the size of the random variable Uy, (z,-) is of order |z|'=® (since
it behaves like the gradient of a Green’s function), we would expect its variance to be of order |z|?>72¢. The
inequality (7.103) asserts that it is in fact of order |2|?*72¢ which is smaller than the typical size of the random
variable Uy, (z,-) by an algebraic factor: the random variable Uy, (z,-) concentrate around its expectation.

Once this estimate is established, we can combine it with the estimate (7.98) established in Section 7.4.2
to prove that the map U, is close to the (deterministic) Green’s function Gy, in the L? (AR, p1p)-norm: we
obtain the inequality

C

(7.104) 6 = Garll 2oy < Tomrems

We now prove of the variance estimate (7.103). We first apply the Brascamp-Lieb inequality and write

C
(7.105) var [Uy, (2,)] < C 37 10,Ua (2, 12,0, P 10y, Uay () 12,0, -

y,y1€Z2

A consequence of the inequality (7.105) is that, to estimate the variance of the random variable Uy, (z,-), it is
sufficient to understand the behavior of the mapping y = 9,Uy, (2,-). To this end, we appeal to the second-order
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Helffer-Sjostrand equation: following the arguments developed in Section 5.4, the map w: (y, z, ) = 9,Uq, (2, ¢)
is solution of the second-order equation

Loecu(,y,¢) = = 3 2wz (B, q) cos (27 (,9)) Us, ) a(2)@q(y)+27msin (27 (¢, 1)) q1(2)®q1 (y) in ZIxZIxQ.
qeQ

The function u can be expressed in terms of the Green’s matrix Gsec, and we write, for each triplet (x,y, ¢) €

Z¢ x 7% x Q,

u(@,y,¢) = 3, 212(B,a) D0 A7, d} Guee cosn(o.0)) (U, a) (B Y B3 21, 91) g (1) ® g (311)

qu x1,Y1 EZd

+ Z 27Td::1d;1gsec,sin(27r(¢,q1)) (9C7y»¢;9617y1)nq1 (xl) ® N, (yl)

z1,y1€Z%
We use the regularity estimates on the Green’s matrix stated in Proposition 5.13 to obtain, for each pair of
points (z,y) € Z¢ x Z4,
Ing(z1)|Inq(y1)] H(d*uqn”q)HLw(,w)
|z — @1 2472 + |y — yy|24-¢

(7106) Hu(xvyf)”[,w(uﬂ) < C Z 6_6\/E”q”1 Z
qeQ

x1,y1€Z%

(7.106)—(4)
[ng, (21)||nq, (y1)|

+ .
ey ez [T =21 [PE + |y -y [2E

(7.106)—(44)

We then estimate the two terms (7.106)-(i) and (7.106)-(ii) separately. We first focus on the term (7.106)-(i)
and prove the inequality

Cq 1

d-1
| = y|= max (|2, [y])

(7.107) (7.106) — (i) <

To prove the estimate (7.107), we first decompose the set of charges Q according to the following procedure.
For each z € Z%, we denote by Q. the set of charges ¢ € Q such that the point z belongs to the support of Ng,
ie., Q,:={qeQ: zesuppny}. We note that we have the equality Q := Uz« Q. but the collection (Q.),q
is not a partition of Q. We first prove that, for each point z € Z¢,

ma@DlIng (0 Ui 70| ) Co,

e e (e T I

(7.108) 3 e~cV/Blaly 3
qeQ. 1 ,y1€Z%

To prove the estimate (7.108), we first use Proposition 7.8 to estimate the term ||(d*Uy, ,nq) HL°°(M)' We write,

for each charge g € Q,,

* 1 C‘Zaq

(7109) ” (d ulh ) ng) ||L°°(.“‘B) < HVMQ1 HLDc (Suppnq,uﬁ) anHLl < C(Llh 21623;13; - |Zl|d7€ < |Z|d71€ .

Putting the inequality (7.109) into the left side of the estimate (7.108), we obtain

Ing(@1)||ng (yo)| [(d*Uy, , ”q)HLw(Mj)

(7.110) e—V/Blal,
QGZQ:Z ml,%:ezd |x B! |2d_E + |y - y1|2d_€
ceVBlahc, 5> 1
- qeQ. |Z|d75 Z1,Y1€SUpPp Ng |‘T - I1|2d75 + |y - y1|2(178

The term in the right side of (7.110) can be explicitly computed by using the exponential decay of the term
eeVBlaly and we obtain

T eevBla 3

q€Q. x1,y1€Z4

[ra () g (o0l 14 Usi 1) | = _ Co,

PR e P e B L (R P Er )

Summing over all the points z € Z%, we obtain

(7.111) (7.106) - (i) < Y,

zeZ4d

C‘h
[P (= 2P+ Jy = 2P =)
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The term on the right side can be explicitly estimated. We omit the details and give the result

C

(7.112) (7.106) - (4) <

J =yl max (|, y])
Combining the estimates (7.111) and (7.112) completes the proof of the estimate (7.107).

The term (7.106)-(ii) can also be estimated by an explicit computation which we skip here. We obtain
th

|z[2d-¢ + [y[2d—<
We then combine the estimates (7.106), (7.107), (7.113) to deduce the inequality, for each pair of points
z,yeZl,

d-2¢ "’

(7.113) (7.106) — (i1) <

Clh
_ d-e”’
2 =yl max (Jaf, [y)*
We use this inequality to estimate the variance of the random variable Uy, (,-) by using the formula (7.105).
We obtain

var z,)] <C
(2] y,y%‘Zd |2 = y|*~= max (|z], [y[)
We use that the terms max (|z|, |y1|) and max (|z],|y|) are both larger than the value |z| to deduce that
¢ Cu g (RS R B <
N e VN L P M = K

H’LL(!L} Y,) HL""(,U«ﬁ) S

Clh . C . Clh
a1y -y |42

g
|2 = ya |~ max (||, [y1 )

var [ulll (27 )]

The proof of the estimate (7.103) is complete.

7.4.4. Homogenization of the mized derivative of the Green’s matriz. The objective of this section is to complete
the proof of Theorem 2. We fix a radius R > 1 and let m be the smallest integer such that the annulus Ag
is included in the cube O,,. The proof relies on a two-scale expansion following the outline described in
Section 7.2.2. We define the function H,, by the formula
(7114) qu = éql + Z viéql,ij,ij-
(2]

We decompose the argument into three steps.

Step 1. In this step, we prove that the H " (AR, pg)-norm of the term LH,, is small; more specifically, we
prove that there exists an exponent 7, > 0 such that one has the estimate

C(h

Rd+va *
The proof is essentially identical to the argument presented in Section 7.3.2: we use the exact formula for
the two-scale expansion H,, given in (7.114) to compute the value of £LH,, and then use the quantitative
properties of the corrector stated in Proposition 6.28 to prove that the H (AR, p1g)-norm of the term LH,,
satisfies the estimate (7.115). Since the proof is rather long due to the technicalities caused by the specific
structure of the operator £ (iterations of the Laplacian, sum over all the charges g € Q), we do not rewrite it
but only point out the main differences:

(7.115) I1£H,, Hﬁ—l(AR,ug) <

e We work in the annulus Ag and not in the ball Bpi:s, this difference makes the proof simpler since we
do not have to take the additional parameter § into considerations;

e We can always assume that the diameter of the charge ¢; is smaller than R/2, otherwise the constant
C,, is larger than RF for some large number k := k(d) (since it is allowed to have an algebraic
growth in the parameter |¢i],) and the estimate (7.115) is trivial in this situation. Under the
assumption diamgq; < R/2, we use the identity —V - égvéql = 0 in the annulus Ag instead of the
identity —V -85VGs = ps in the ball Bpi.s;

e We use the regularity estimates on the function éql stated in Proposition 7.8 instead of the estimates
on the Green’s function G stated in Proposition 7.7. Since the map 5(11 scales like the gradient of the
Green’s function (in particular it decays like |z|*~%), we obtain an additional factor R in the right side
of (7.115) compared to (7.29), i.e., we obtain

C

C .
1£H a0l 1 aus) € e 0Stead of [LHsk = Pkl g1 (a4 p0s) < iy
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Step 2. In this step, we use the main result (7.115) of Substep 3.1 to prove that the gradient of the Green’s
function VU, is close to the gradient of the two-scale expansion VH,, in the L? (Ag, pg)-norm. We prove the
estimate

th

(7116) HVUql - Vqu H£2(AR7MB) S W

To simplify the rest of the argument, we do not prove the estimate (7.116) directly. We slightly reduce the
size of the annulus Ap and define the set A} to be the annulus Ay, = {x €Z%: 1L.1IR < || < 1.9R}. We note
that we have the inclusion, for each radius R > 1, A}% € Ag. In this substep, we prove the inequality

C(h
Rd+vs *

(7.117) |VUa, = VH,, HE(A}%,M) S

The inequality (7.116) can then be deduced from (7.117) by a covering argument.

The argument is similar to the one presented in Section 7.3.3 except that, instead of making use of the
mollifier exponent & to prove that the H!-norm is of the difference (VHs — VGs) is small, as it was done in the
estimates (7.87) and (7.88), we use the main result (7.104) of Section 7.4.3. We first let 1 be a cutoff function
which satisfies the properties:

. C
(7.118) 0<n<l, suppnc Ag, n=11in A}{, VkeN, |an| < R

We then use the function 1 (U, — H,, ) as a test function in the definition of the H™' (Ag, ug)-norm of the
inequality (7.115) and use the identity LU, = 0 in the set Ar x Q. We obtain

1
(7.119) Ra Z (77 (u!h _qu)ﬁ(uql _HQI)>N/3 s Hﬁ(um _Hq1)|‘ﬂ—1(3R1+5,Mﬁ) H77(Uq1 _’Hq1)H£1(AR,M)

xeAR

C
< RIve Im (U, _qu)Hﬂl(AR,y,;g) .

We then estimate the H' (Ag, pg)-norm of the function U, —H,, with similar arguments as the one presented
in the proof of the inequality (7.74), the only difference is that we use the regularity estimates stated in
Proposition 7.8 instead of the regularity estimates for the functions Gs and H. We obtain

C

(7.120) In (U, _H(h)”ﬂl(ARhuB) < |Intdy, Hﬂl(ARhuﬁ) + [, Hﬂl(AR,us) < Rqul,E-
For later use, we also note that the same argument yields to the inequality
Cy

(7.121) Hvuql - VHa, H£2(AR7M6) s Hvu‘“ ‘|£2(AR,M/3) * Hqul HLZ)(AR,HB) < RT—IE
We then combine the inequalities (7.117) and (7.119) and use the ordering € <« 7, to deduce that

1 C
(7.122) Tt 2 (0 Uy = Ha) £ Uy, = M), < i

zeAR

Thus to prove the inequality (7.117), it is sufficient to prove the estimate

VUay = Vs 3y < % B 0t~ Ho) £y ~Ha),, ¢ RS;;W .
First, by definition of the Helffer-Sjostrand operator £, we have the identity
(7.123)
2 @y, = Ho) £ Uy ~Ha)),, = 3 () (@, () = 0ty (5,))°)
TE€ T,ye
T Z[Zj ((VUqy = VHg,) (2,) -V (1 Ugy = Ha,)) (2,9)),,,
+ (ZJQ (Vg Uay = Hg,) agVq (n Uy, = Hay))),,,

1 1 n+1 n+1
+ﬁ Z Z g(v (um_,Hm)(xv')'v (n(uq1_Hq1)) (J?,))

e
n21 gezd He
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We then estimate the four terms on the right side separately. For the first one, we use that it is non-negative

(7.124) 3 (@) (D, (7,7) = 0y Hy (,))%) | 20.

z,yeZ

For the second one, we expand the gradient of the product n? (Uq, — Hq, ) and use the properties of the function
7 stated in (7.118) to obtain

(7125) RS (Vo (2,) = Vg ) (@,7) -5 (0 Uy ~H)) (@), > 0 (VU = THe) (1)

TeZd

C
- R Hvu41 ~VHq H£2(AR,M[3) Hum -Hq HE(AR,M) :

We then use the inequality (7.104) and the estimate (7.121) and the quantitative sublinearity of the corrector
to deduce that

1 1 C C C
(7.126) R Hvuql - VHg ”£2(AR7NB) Huq1 ~Ha H£2(AR,MB) S R ’ Rd-¢ ' RA-1+7s s R2d+vs
We then combine the inequalities (7.125) and (7.126) to deduce that
(7.127)
Cq
R ZZ:d (VU (2,7) = VHg,) (2,2) - V (1 Ugy = Hqy)) (%'))M R2d+,y >c|n (VU - Vqu)HL2(AR pp)
Te

The two remaining terms in the right side of the estimate (7.123) (involving the iteration of the Laplacian and
the sum over the charges) are estimated following the ideas developed in Section 7.3.3 (see (7.90) and (7.91)).
We skip the details and write the result:

- Ca e
(7.128) Rdqezgwq(uql—qu)-aqvq(n(uql—qu)»w R(qum) > ~Ce VP |y (VUy, - VHe )72 an, 1s)
and
n n C L
(7.129) R4y Z ( Uy = M) (@) 9 0 Uy = Ha)) (250)),, + iy 20

n>1 meZd
We then combine the estimates (7.124), (7.127), (7.128) and (7.129) with the identity (7.123), choose the

inverse temperature (3 large enough so that the right side of (7.128) can be absorbed by the right side of (7.125)
and use that the cutoff function 7 is equal to 1 in the annulus A1 We obtain

Ca,
(7130) Hvu(h - VHCH HLZ(Al l‘ﬁ’) = Rd EZZ:d n (UQ1 Hih)ﬁ (ucn H%)) Rdz% .

We then combine the inequality (7.130) with the estimate (7.122) to complete the proof of (7.117). Step 2 is
complete.

Step 3. The conclusion. In this step, we prove the L?-estimate

C
(7.131) VU, =3 (eij + VXij) VGa, g < Rdﬁ,
gy L2(AR,pp)
In view of the estimate (7.117) proved in Step 2, it is sufficient to prove the inequality
C
(7.132) Z (€35 + VXij) Vqu s Rd-‘f—{yé :
iJ L2(ARr,up)

The proof of (7.132) relies on the regularity estimate on the function Gy, stated in Proposition 7.8, the
quantitative sublinearity of the corrector stated in Proposition 6.28, and the quantitative estimate for the
difference of the finite and infinite-volume gradient of the corrector stated in Proposition 6.29. The argument
is identical (and even simpler since we do not have to take into account the parameter ) to the argument
given in Section 7.3.4 so we skip the details. The proof of Step 3, and thus of Theorem 2, is complete.
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8. FIRST-ORDER EXPANSION OF THE TWO-POINT FUNCTION: TECHNICAL LEMMAS

In this section, we present the proofs of the technical lemmas which are used in Section 4 to prove
Theorem 1. All the tools used in this section have been introduced in Section 3 except one: The second-order
Helffer-Sjostrand equation introduced in Section 5.4.

Most of the heuristic of the arguments are presented in Section 4 and we refer to it for an overview of the
results. As it may be useful to the reader, we record below the tools established in this article which are used
in the proofs below:

e In Sections 8.1, 8.2 and 8.3, we study the correlation of random variables; this is achieved by using
the Helffer-Sjostrand representation formula. We need to use the properties of the Green’s matrix
associated with the Helffer-Sjostrand operator stated in Proposition 3.17;

e In Section 8.3, we need to study the correlation between a solution of a Helffer-Sjostrand equation
and the random variables X, and Yj. To this end, we appeal Helffer-Sjostrand representation formula
and the second-order Helffer-Sjostrand equation as well as to the properties of the Green’s matrix
associated with this operator stated in Proposition 5.13;

e Sections 8.4 and 8.5 are devoted to the proofs of some properties of the discrete Green’s function on
the lattice Z¢; they can be read independently of the rest of the article.

8.1. Removing the terms Xy cos, Xcoscos and Xginsin. We recall the definitions of the values Zg(o) and
Z(0) introduced in (3.12), the definitions of the random variables Yy, X, Xsincos, Xcoscoss Xsinsin introduced
in (4.4) and the identity

Zp(o) _
Z3(0)

Proof of Lemma 4.1. As is explained in Section 4.2, the proof of the lemma is based on the proof of the
following estimates

(81) (YOX:DXsin cosXcos cosXsinsin>

Hg "

C
”Xsincos - 1HLoo < W’
C
HXCOSCOS - ]-HLoo < Wa
(8.2) o

Var#[ﬂ Xsinsin < |$|2d727

c C
E Xsinsin =1+ ——+0|——1.
Fainsin] = 1+ 705 (|x|d1)

The fact that (8.2) implies (4.6) is straightforward, and we refer to the long version of this article ([36, Chapter
8, Section 1]) for the details. To prove (8.2), we first focus on the first two inequalities involving the random
variables Xgincos and Xcoscos- They can be obtained thanks to the following ingredients:

e For each point y € Z¢ and each charge ¢ € Qy, we have the estimate
Cq
|(vanq)| < HvG”L2(suppnq) ”anQ < W?

A similar computation shows the estimate (VG,,n,) < Cyly — |'~%;
e The standard estimates, for each real number a € R, [sina| <|al, |cosa - 1| < $|a* and the estimate, for

each charge g € Q, |2 (8,q)| < VBl
We obtain the inequality

_C\/BHQ\MC
53) |3 #(8,0)5in (2r(6.0) Sn (27(TCa,ny)) (eos @r(TGng)) - D] s 0§ ¥ TG L
qeQ yeZd qeQ, |y—x| ‘y|
1 1
<C _—
ez [y — o4t [y[2=2
C
<

- |1.|d—1 ’
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where we used the exponential decay of the term e=eVBlali o absorb the algebraic growth of the constant Cj,.
With a similar strategy, we obtain the two inequalities

Z z(B,q) sin (2m(¢, q)) sin (27 (VG,ng)) (cos (2n(VGa,q)) - 1)] < %,
(8.4) aee i
3 =(5.0)sin (27(6.1)) £ (cos(2r(V ) - 1) (cos(2n(VE, ) ~1)| < MC

We then combine the estimates (8.3) and (8.4) and use that the exponential function is Lipschitz on any
bounded intervals of R to obtain, for each realization of the field ¢ € €2,

C C
|Xsincos(¢) - 1| < W and |Xcoscos(¢) - 1| < |1’|d71.

This result implies the L* (ug)-estimates stated in (8.2).

There remains to prove the estimates corresponding to the variance and the expectation of the random
variable Xgngin in (8.2). We first note that a computation similar to the one performed in (8.3) gives the
following L (ug)-estimate: for each realization of the field ¢ € Q,

1 1 C

<C < .
yEZZ:d ly =2yl fal 2

(8.5) > 2(8,q) cos (27 (o, q)) sin (2m(VG,ng)) sin (21(VG4,ng))

qeQ

By the estimate (8.5) and the Taylor expansion of the exponential, we obtain the bound

Xsinsin— 1= Y. 2(B,q) cos (2m(¢, q)) sin (27(VG, ng)) sin (2m(VGy, ng))
qeQ

qeQ
C

L —577-
|z[2d-4

< C( > 2(B,q) cos (27 (¢, q)) sin (27 (VG, ng)) sin (27(V Gy, nq)))

Since the dimension d is assumed to be larger than 3, we have the inequality 2d — 4 > d — 1. We deduce that to
prove the estimates pertaining to the random variable X, sin in (8.2), it is sufficient to prove the inequality

c
<
|[24-2

(8.6) var l ZQ z(B,q) cos (2m(¢p,q)) sin (2w (VG,ng)) sin (27(VGy,ng))

and the expansion

(8.7) E l Z z(B,q) cos (2m(¢,q)) sin (2m(VG,ng)) sin (27(VGy, nq)):| = |x|2‘2 + O( c ) .

4<d !

The estimate (8.6) involving the variance can be estimated by the Helffer-Sjostrand representation formula
and the bounds on the Green’s matrix G stated in Proposition 3.17. We first note that, for each point y € Z,

(8.8) 0y ( > 2(B,q) cos (27 (¢, q)) sin (27 (VG, ng)) sin (27r(VGm,nq)))

qeQ

= ZQ 21z(B,q) sin (27 (¢, q)) sin (27(VG, ng)) sin (271(VGz,ngq)) q(y).

From the identity (8.8), we deduce that to compute the variance (8.6), one needs to solve the Helffer-Sjostrand
equation
(8.9) LW(y,9) == 3 2(B,q)sin (27(¢,q)) sin (27(VEG, ) sin (27(V G, q)) a(y)-

qeQ

The equation (8.9) can be solved explicitly by using the Green’s matrix associated with the Helffer-Sjostrand
operator; we obtain the following formula for the codifferential of W

dW(y,¢) == 3. 2(B,q)sin 2m(VG,ng))sin (2m(VGayng)) 3, dydiGsinan(sa)) (U5 812) ng(2)-

qeQ ZESUPP Ng
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Using the estimate on the Helffer-Sjostrand Green’s matrix proved in Proposition 3.17, and the fact that the
codifferential d* is a linear functional of the gradient, we deduce the estimate, for each point y € Z¢,

e-eVBlal, ¢, 1

(8.10) [ AW (Y, ) oo (1) <
L>=(pp) ZGZZ:d quQ:z |2|d-1]z — |1 |y — 2]d-=
< Z C 1

sz 12|z | fy - 2fde

Using the definition of the map W, we apply the Helffer-Sjostrand representation formula and deduce that

var l ZQ 2(B,q) cos (2m(¢,q)) sin (2m(VGE, ng)) sin (27(VGy,ng))

=47 Z ((%z(ﬁ q)sin (27 (¢, ¢q ))sin(QW(VG,nq))sin(Qﬂ(VGx,q)nq(y)))d*W(y,qb))
yezd 1\ae g

Using the estimates (8.10) and a computation similar to the one performed in (8.3), we deduce that

(8.11) varlz z(B,q) cos (2m(¢, q)) sin (27 (VG,ng)) sin(ZW(VGI,nq))]

qeQ

> 2 L I W(y,-)|

yeZd qeQ, |y|d_1|3j |d 1 L>(ug)

1 1

<C % “

T e R

C

<

[22d-2

where we used the results stated in Appendix C in the last line. There only remains to prove the identity (8.7).
To this end, we use the ideas and notation presented in Section 4.5.2 and decompose the sum

%z(ﬁ,q)cos(27r(<Z),q))sin(27r(VG,nq))sin(ZW(VGg;,nq))
= Y z2(B,9) Y cos(2m(d,q(y +-)))sin (2n(VG,ng(y +-))) sin (27(VGayng(y +-))) -

[qleQ/z? yeL?

Taking the expectation, using the translation invariance of the measure pg, we deduce that

(8.12) E ZQ 2(B,q) cos (2m(, q)) sin (2m(VG,ng)) sin (2m(VGy,ng))

= > #(B.q)E[cos (2m(¢,q))] X sin(2m(VG(--y),ng))sin (2m(VGa (- - y),n4)) -

[qleQ/z yezZd

Fix an equivalence class [¢] € Q/Z¢. By using a Taylor expansion of the sine and standard properties of the
discrete Green’s function G, we obtain the expansion

(8.13)
3 sin (20(VG (- - y),nq)) sin (2m(VGL (- - y),ng)) =472 Y. VG(Y) - (ng) vax(y).(nq)+O(|x|d 1)
ez yeZd
d
=47 Z (ng), (nq) Y. ViG(y)V;Ga (y)+0(|xd 1)
i,j=1 yeZa

Putting this estimate back into (8.12), we deduce that
(8.14)

Z z(B,q) cos (2m(¢,q)) sin (2m(VG,ng)) sin 2n(VGy,ng)) | = Z Cij Z V:G(y)V;G, (y)+0(| 21)

qeQ 1,5=1 yeZd
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where the constants c;; are defined by the formulae

cij=4n® 3 2(B,q)E[cos (2(4,9))] (ng); (ng),; -

[qleQ/z4

The expansion (8.14) is not exactly (8.7). To complete the argument, we appeal to the symmetry invariance of
the model and claim that it implies the identities ¢;; =0 if i # j and ¢;; = ¢;; for each pair (4,5) € {1, ..., d}2.
The proof follows from standard symmetry arguments and we omit it here. Once this result is established, the
expansion (8.7) is obtained from (8.14) thanks to an integration by parts and the properties of the discrete
Green’s function. O

8.2. Removing the contributions of the cosines. The goal of this section is to prove Lemma 4.3.

Proof of Lemma 4.3. We start from the Helffer-Sjostrand representation formula stated in (4.13) and recalled
below

(8.15) cov [Xza}/b] = Z <(ayXx)y(ya)>

wg?
yeZd

where Y : Z4 x Q — R() is the solution of the Helffer-Sjostrand equation, for each pair (y, ¢) € Z% x Q,

(8.16) LY(y,d) = 0,Yo(¢).

Using the definition of the random variables Yy and X, stated in (4.4), we have the identities, for each y € Z<,

(817 9,Y(9) = - (Qo<y,¢> + 527 . 2(8,0)5in (27(,0)) (c0s (27(VG,n,)) - 1) q(y)) Yo(9)

qeQ

and

(818)  9,X.(0)- —(Qx(y,qﬂ + 3 5272 (8,500 (27(6,0)) (€08 (2m(T G 1)) - 1)q(y>)xx(¢>>.

qeQ

The objective of the proof is to remove the terms involving the cosine in the right sides of the identities (8.17)
and (8.18). The proof requires to use the following estimates established in (4.19) and (4.21): for each point
yeZs,
(8.19)

C
< —
y=aP

> 2 (B @) sin (21(4,q)) (cos (2m(VGayng)) = 1) ng(y)

C
n 3 )| 7 oo < —— and
” Qux (y )”L (/“‘B) |y-l’|d_1 55

as well as the estimates

> 2 (B@)sin (21(¢,q)) (cos (2m(VEG,nq)) = 1) ng(y)

qeQ

C
(8.20) ”nQU(yv')HLw(#B) < |y|d‘17 and < |y|2d_2'

We split the argument into three steps:

e In Step 1, we prove that the solution of the Helffer-Sjostrand equation ) satisfies the upper bound, for
each y € Z4,

. C
(8.21) ("YW ) 120y < =

e In Step 2, we prove that the covariance between the random variables X, and Y} satisfies the expansion

(8.22) cov [ Xy, Yol = ) (XaQu(y,)V(y,0)),, +0(|l,|dclg)%

yezZa

e In Step 3, we use the symmetry of the Helffer-Sjostrand operator £ to complete the proof of Lemma 4.3.
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Step 1. We first express the function ) in terms of the Green function associated with the Helffer-Sjostrand
operator L. From the equation (8.16), we deduce the formula for the codifferential of the map Y, for each pair

(y,0) € Z4x Q,

d*y(y, (rb) =27 Z Z z(ﬁa q) sin (2W(VGa nq)) d;d;l gcos(2ﬂ'(‘,q))Y0 (ya ¢; yl) Ng (yl)

yy€Zd qeQ
1 * *
+27 z Z 5 (COS (27T(VG, nq)) - 1) dydyl gsin(27r(~,q))Yo (yv ¢7 yl)nq(yl)'
y1€Z4 qeQ

Using the estimate on the Helffer-Sjostrand Green’s matrix proved in Proposition 3.17, that the random
variable Yy belongs to the space L? (us), and the Taylor expansions of the sine and cosine, we obtain the
inequality

. c
”d y(ya')HL2(Wa) < Z 7|

Sl

C

+ Z |y1|2d—2’

y1€Z4

d;d;l gcos(27r(~,q))Y0 (ya ¢; Y1 ) ||L2 (g)

dzd?jl gsin 27(+,q)Yo (y’ ¢’ yl) ”L2(H{i)

P C N C
7 U e R Y S Y e VA T

C
= yld-1-¢

The proof of Step 1 is complete.
Step 2. By the Helffer-Sjostrand formula (8.15), we have the identity
cov [Xfm YO] = Z ((aer) V(y, )>

Hp
yeZa

(8.23)
= Z (Qw(y)Xxy(yv '))p,ﬁ - Z z (5? Q) sin (27T(¢7 Q)) (COS (QW(VGQH nq)) - 1) nq(y)de*y(y> )

yeZd qeQ s

The objective of this step is to prove that the term involving the cosine in the right side of (8.23) is of lower
order; specifically, we prove the estimate (8.24) below. The proof relies on the three following ingredients: the
Taylor expansion of the cosine, the L? (u15)-estimate | X, | L2(uy) S €, and the estimate (8.21) proved in Step 1.
We obtain

3 2,7 (9.0) (03 OR(TCm)) = Dma(v) sin (27(6,0)) e V0, ),

1

<
2

. 12 (8.0) (c0s (27 G )) = 1 mg )] s (27(01)) Xo s 14" 0 M
qe
C 1

< . .
S y—aPT?

Summing the inequality over all the points y € Z% and using the results of Appendix C then shows
g

C

8.24 < ———.
( ) |z[d-1-<

> . ( 2. 2(B,q)sin (21(¢,q)) (cos (2m(VGa,ng)) - l)nq(y)Xxd*y(y,')>

yezZ? 2 qeQ

Hp

Step 3. The conclusion. We use the main result (8.22) of Step 2 and the symmetry of the Helffer-Sjostrand
operator to complete the proof of Lemma 4.3. By the expansion (8.22), we see that it is sufficient to prove the
estimate

(825) Z (Qw(yv )sz(ya '))uﬁ = Z (Q$(y7 )Xzy(yv '));LL—} +0 (WCLE) :

yeZa yeZd
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By the symmetry of the Helffer-Sjostrand operator, we can write

(8.26) > Qe )XY (3.)),, = Y (Xe (1) 9, Ya),,,

yeZd yeZd

where the mapping X, : Z¢ x Q — R(2) is the solution of the Helffer-Sjostrand equation,

(8.27) LX, =Q,X, in Z% x Q.
The objective of this step is thus to prove the following expansion
C
(8.28) > (X (y,)0yY0),,, = D0 (X (y,7) Qo(y.)Y0),, +0(d_1_5)-
yeZa yeZd |$|

The proof is similar to the one written in Steps 1 and 2. With the same arguments as the ones developed in
Step 1, one obtains the following upper bound for the function d*X,: for each y € Z¢,

c

(8.29) 1™ X (Y5 ) 12(p0) < T

Using the same arguments as the ones developed in Step 2, we obtain the inequality

¢
= Jgld-1e

(8.30) > 2 2(B0) (cos (2m(VG,ng)) = 1) ng(y, ¢) (4" Xz (y, ¢) sin (27(¢, ) Yo () .,

yeZd qeQ

Combining the inequalities (8.29) and (8.30) with the formula (8.17) implies the expansion (8.28). We then
use the symmetry of the Helffer-Sjostrand operator a second time to obtain the identity

(831) Z (Xx (y7) Qo(yv')Y0>MB = Z (Qx(yv)XJtv (y,'))w,

yeZ4d yeZd

where the function V is defined as the solution of the Helffer-Sjostrand equation (4.23). Combining the
identities (8.28), (8.26) and (8.31), we obtain the expansion (8.25). This completes the proof of Step 3 and of
Lemma 4.3. ]

8.3. Decoupling the exponentials. The objective of this section is to remove the exponential terms X,
and Yy from the computation. We prove the decorrelation estimate stated in Lemma 4.4. The argument makes
use of the bounds on the Green’s matrix G obtained in Proposition 3.17 and on the Green’s matrix Ggec s
associated with the second-order Helffer-Sjostrand operator proved in Proposition 5.13. Before stating the
lemma, we record two estimates which are used in its proof:

e We recall the definition of the random variable X, : Z¢ x Q — R(2) defined in (8.27) as the solution of
the Helffer-Sjéstrand equation, for each (z,¢) € Z¢ x Q, LX,(z,¢) = 0. X,; by the inequality (8.29), it
satisfies the L? (u4)-estimates

C " C
(832) ‘|Xx(z7-)“L2(#B) < m, and Hd Xz('z’.)”Lz(Hﬁ) < m
e The function V defined in the statement of Lemma 4.3; by the estimate (4.33), it satisfies the estimate
C

(8.33) 1"V (2, ) | 12, < e

Proof of Lemma 4.4. We recall the notation and results introduced in Remarks 4.5, 4.6 and 4.7 which will be
used in the proof. We start from the result of Lemma 4.3 which reads

C

cov [XanYo] = Z <X3:Qa“(y7 )V(yv .))ltﬁ +0 (|(E|d_1_5) ’
yeZa

where V is the solution of the Helffer-Sjéstrand equation, for each (y, ) € Z% x Q,

(8.34) LY (y,¢) = Qo(y, #)Yo(¢)-

We split the argument into two steps:
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e In Step 1, we prove the decorrelation estimate

(8.35) Z (X2Qz(y, ')V(y»'»#ﬁ = <Xa:);t/a Z (Qz(y, -)V(y7~))#5 +0 (Wc_vl_g)

yeZd yeZd

Let us note that since the measure ug is invariant under translations, the value (X,) s does not
depend on the point z.
e In Step 2, we prove the expansion

(8.36) 3 Qe V), = 0, T (@, O s )

yeza yeZa
Lemma 4.4 is a consequence of (8.35) and (8.36).

Step 1. The expansion (8.35) can be rewritten in terms of the covariance between the random variables X,
and Q. (y)V(y,-); it is equivalent to the expansion

(837) Z cov [XraQr(yv)V(ya)] :O(WC_;_E)

yeZa
To prove the expansion (8.37), we apply the Helffer-Sjostrand representation formula which reads, for each
point y € Z¢,
(838) cov [Xacv Qw(ya )V(y7 )] = z (Xw(za )az (Qw(ya )V(ya ')))M :
zeZ4

Summing over the points y € Z¢ and performing an integration by parts in the variable y, we deduce that

>, cov [ Xa, Qu(y, V(Y. )] = D) (Xal2,)0: (Qu(y. )V (y:))),.,

yeZd y,zeZ%

= 2 (Xa(2,)0: (nq, (y,)dV(y,7)),, -

y,zeZ%
We split the proof into two substeps:

e In Substep 1.1, we compute the value of 9, (ng, (y,-)d*V(y,-)). We prove the identity (8.50) and the
inequalities (8.51);
e In Substep 1.2, we deduce the expansion (8.35) from Substep 1.1.

Substep 1.1. We first expand the derivative
(839) 0. (an (ya )d*V(y7 )) = (aanz (yv )) d*V(y, ) +nq, (yv )azd*v(yu ) :

(8.39)- () (8.39)—(i1)

The term (8.39)-(i) can be computed explicitly from the definition of the charge ng, and the identity g = dn,.
We obtain

(8.40)

(0:nq, (y,0)) d*V(y, ¢) = ( > 4n?z(B,q) (sin (2m(¢, q)) sin (27 (VGa,ng))) ng(y) @ q(Z)) d*V(y, )

qeQ

= dz (( Z 47{22(6,(]) (Sil’l (27T(¢7 q)) SiIl (QW(VGQM nq))) nq(y) ® nq(z)) d*v(ya ¢)) .

qeQ
We then estimate the term in the right side of (8.40). To this end, we note that the sum over the charges g € Q
can be restricted to the set of charges Q, . and use the two inequalities: first, ¥,c0, | e=VBlaly < g=ev/Bly-2|

established in (A.20) and, for each charge g € Q,, |sin (27 (VG,,ng))| < % We deduce that

R

(8.41) > 2(B,q) sin (27(¢, ) sin (21(VGa,1g)) g (y) @ ng(2)| < 3 e‘cﬁ”q”l%
qeQ q€Qz,y |y—x|
Ce_c\/é‘y_z‘

ly — a|d=1
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Combining the estimate (8.41) with the inequality (8.33) on the codifferential of the function V, we obtain, for
each pair of points z,y € Z%,

We now treat the term (8.39)-(ii). To estimate the L? (us)-norm of the map 9,d*V(y, ¢), we start from the
definition of the map V as the solution of the Helffer-Sjostrand equation (8.34) and apply the derivative 9.
to both sides of the identity (8.34). Following the arguments developed at the beginning of Section 5.4, we
obtain that the map Ve : (v, 2, ¢) = 9,V(y, ¢) is the solution of the second-order Helffer-Sjostrand equation

Ce_c\/E‘y_zl
< .
NEEGEE

( Z z(B,q) (sin (27 (-, q)) sin (27(VGz,ng))) ng(y) ® nq(z)) d*V(y,-)

qeQ

L2(pug)

(8.42)
LsecVsec (Y, 2,¢) = ( 2947T22(5’ q) (sin (27(¢, q)) sin (27(VG,nq))) q(y) ® q(Z)) Yo
+ % 21z (B, q) sin (27 (¢,9)) (d*V,nq) q(y) ® q(2)

- Qu(y.9)® (Qo(z,¢) £ 527 2 (8,050 (27(,)) (c0s (27(VG,n,)) - 1) q<z>) .

qeQ

We decompose the function Vs into three functions, Vsec,1, Vsec,2 and Vsec,3 according to the three terms in
the right side of (8.42), i.e.,
(8.43)

‘CsecheC,l(Zh Z, ¢) = ( ZQZ(/Bu (]) sin (27T(¢a (])) sin (27T(VG7 nq)) Q(y) ® Q(Z)) Yo,

LsecVsec,2(Y, 2, ¢) = ZQ z(B,q)sin (27 (¢, 9)) (A*V,nq) a(y) ® ¢(2),

‘Csechec,S(% Z, ¢) = _QO(y> ¢) ® (Q0(27 ¢) + % Z z (B7Q) sin (271—(@57(1)) (COS (27T(VG7nq)) - 1) Q(z)) Ys.

qeQ

We then estimate the three terms Viec,1, Vsec,2 and Vsec,3 separately. The first two terms can be estimated by
using a strategy similar to the one used in Step 1 of the proof of Lemma 4.3: we use the equations (8.43) to
obtain explicit formulae in terms of the Green’s matrix Gge. associated with the second-order Helffer-Sjostrand
equation, and use Proposition 5.13 to estimate them. We omit the technical details which can be found in the
long version of this article ([36, Chapter 8, Lemma 3.1]). The results are collected in (8.51) below.

The estimate for the term Viec,3 is more involved. Using a similar strategy with additional technical
details: we prove that there exists a map Wec 3 : 74 x 7 x Q - R¥(3) which satisfies the identity, for each
(y,2,0) € Z x Z2 x Q,

(8.44) Vsec,S(y7Za¢) = desec,3(y7Z7¢)7
as well as the upper bounds

C

X|Z

C

< )
() = |y|d-1-€ x |z]d-1-¢

(845)  [Waees(y,2,) 1 and | diWaee3 (. 2,7)| 2

(1p) s |y|d—g—e |d—%—5

The strategy to prove the identity (8.44) and the estimate (8.45) is the following. We use the dynamic
formulation to solve the Helffer-Sjostrand equation (8.43), and obtain the identity

(8.46) Viers(y.2,¢)= Y. /(;ooﬂ% [_YO(QSt)Pci;r(tayhZl;yvz)QO(ylv¢t)®QO(Zlv¢t):|

y1,21€24

Y ¥ () (cos @2m(VGn) < 1) [T By [sin (2m(61.0) Yo(@0) Py (831,215 2)Qo(y,00) @ (1) .

y1,71€L% q€Q
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4
where, given a trajectory (¢¢)¢so of the Langevin dynamics, the map Pfér(-, 3y, 2) 1 (0,00) x ZE x 74 — R()
denotes the solution of the parabolic system of equations,

OPL (yoyiy,2) + (L‘f;at’z + £§’;aw) P (- y,2) =0 in (0, 00) x 7 x 7.
Pfér (07’7y7z) :6(y)z) in ZdXZd.

Let us observe that, thanks to the specific structures of the second-order Helffer-Sjostrand equation (see (5.32))
and of the right-hand side of (8.46), one can factorise this term and obtain

(8.47)
Vder,S(ya 2, ¢) == Z z (ﬂa ‘h) Z (ﬂa QZ) sin (QW(VGv Ng, )) sin (QW(VGa Ngy ))

q1,92€Q

* [owl% [cos (27 (s, q1)) cos (2w (¢, q2)) Yo () (g1, PP (t,5y)) ® (g2, P (. 2))] dt
+m Y 2(B,q1) 2 (B, q2) sin (2m(VG, ng, ) (cos (27(VG, ng,)) - 1)

q1,92€Q
) fooo Ey [cos (2m(¢r,q1)) cos (27 (¢r, g2)) Yo (i) (a1, PP (t,5)) ® (g2, P (¢, 2)) ] dt.

bt

spat» 10 observe that, for any charge g € Q

The strategy is then to use the symmetry of the spatial operator £

and any time 7' > 0, if we let Ry, : (0,7) x Z¢ - R() be the solution of the parabolic system of equations
(note that we reverse the time in the dynamic ¢; and replaced it by ¢7_;)

spat

Ry - LY Ry =0 in (0,T) xZ%,
RT;CI (07 ) =q in Zd,

then we have Ry ,(T,y) = (¢, P*(T,-;y)). We may then consider the solution St : (0,T) x Z% - R of the
parabolic system of equations

atsT,q—(1 ! i(—A)““)sT,q:—zz(@q)cos(%(asp‘,q))(quT,mq in (0, 00) x 74,

% %nzl ﬁ§ qeQ
S5, (0,2) =ng in 74,

and define Q% (T,y) := S1,4(T,y). Using the estimate on the heat-kernel in dynamic environment stated in

Proposition 3.10 and the Duhamel principle, one can prove the following results, for each point y € Z%, and
each time t > 1,

(8.48) P (ty) =dQY (t,y) and |QY (t,y)| < Cot*®c (t,y - 1),

where y; is a point which lies in the support of the charge n,. We then define Wyc; 3 by the formula

(8.49) Woiers(y, 2z, ¢) = - Z 2(B,q1) z(B,q2) sin (2m(VG, ng,)) sin (27 (VG,ng,))

q1,92€Q

[T B [eos (201, 1)) €05 (27(60,02)) Yo(o) s, P (1,9)) © Q4 1, 2)] e

32 S 2 (8,02 (8.62)sin (2(VG, ) (005 (27(V G my)) - 1)
q1,92€Q

X /Ooo Eg4 [cos (27 (de, q1)) cos (27 ( e, q2)) Yo(b¢) (g1, PP (L, 1)) ® Qfé (¢, z)] dt.

We can verify the equality (8.44) by an explicit (and straightforward) computation making use of the
identities (8.47) and (8.48). The bounds (8.45) can be verified by using the explicit formula (8.49), the bound
on the heat kernel in the dynamic environment (Proposition 3.10), and the bounds on the function @, stated
in (8.48). We omit the details which can be found in the long version of this article ([36, Chapter 8, Lemma
3.1]).
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Conclusion of Substep 1.1. We have the identity, for each pair of points (y, z) € Z<,
(8.50) 9z (nq, (y,)d"V(y,")) = (9:nq, (y,)) A V(y,") + nq, (y,)9:d"V(y,")
= (0:nq, (¥,)) d"V(y,*) + nq, (¥, )dy Vsee,1(y, 2,°)
+ 10, (4, )y Veee,2(y: 2,) + Az (n@, (4, ) dy Waee,3 (45 2,7))

with the estimates

" Ce_c\/Bly_Z‘
1(0:nq. (.)) V() 12, < TR TEE
”an (yv')dZVSGC,l(yvZv')HLz(uﬁ) < d-l-e d+1C’_E d-1-¢’
(8.51) |z =y e x|z -y . x max ([y[,[2])
. * . <
R R T e — N

. C
[nq. (4. YAy Weee s (v 2, ')”L2(uﬂ) : |y — a|d-yld-1-e|z|d-1-e

Substep 1.2. We prove the covariance estimate (8.37). By the Helffer-Sjostrand representation formula we
have, for each point y € Z¢,
(8'52) cov [Xfw Qz(ya )V(yv )] = Z <XZ(Z7 )az (Qr(yv )V(y, ')))MB .
zeZ4

Using the formula (8.52), we write

(853) Z cov [szQ:v(ya)V(yv)] = Z <Xw(za)az (Qw(ya)v(yv))>uﬁ
yeZd y,z€Z%
= D (Xa(2,)0: (nq, (y,)dV(y,1)),, -
y,z€Z%

We combine the identities (8.50) and (8.53), and obtain
Z cov [X$7 Qz(y; )V(yv )]

yeZd

= z (X:E(z7)(8Zan(y))d*V(y’))Hﬂ+ z (Xa:(za')an(y)d;Vsec,l(y?Za')>

y,2€Z4 y,z€Zd

+ z (Xa:(za )nQdL (y)d;Vsec,2(y7 2, .)>Hﬁ + Z (d*Xa:(Za ) (an (y)d;/wsec,?)(ya 2, .)))NB :

y,zeZd y,zeZ4
We use the estimates (8.32) on the function X, and the estimates (8.51). We obtain
C e~cV/Bly=2|
e T s

C 1
|d-2-¢

Hp

854) | cov[Xe, Qu(y, V()] X

yeZd y,z€Z%

+
yooeza |2 = 2|72 g~ yld-lme x|z - yldrioe xmax (Jy, |2))

C 1

+ .
x|d7175 |y _ x|d71|y|d7175|z|d7178

y,z€Z% |Z -
The term in the right side can be estimated by an explicit computation. We skip the details here and obtain
the expansion (8.37). Step 1 is complete.

Step 2. To complete the proof of Lemma 4.4, there remains to prove the expansion (8.36). The strategy of
the proof relies on the symmetry of the Helffer-Sjéstrand operator L£; if we let U, the solution of the equation
LU, = Q, in Z¢ x Q, then we have the identities

Z (Qz(yv)v(ya»pﬁ = Z (um (yv) QO(yv')YO>;LB

yeZa yeZa

and

Z (Qx(yf)u(y)'»uﬁ = Z (uw(y")QO(y"))MB'

yeZa yeZa
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Using these identities, we see that the expansion (8.36) is equivalent to
C
> (Us (y:) Qo(y:)Yo),,, = (Yo),, 2o (Us (y:) Qo(y,)),, + O (m) .
yezd yeZd |5E|
The proof of this result is similar to the proof written in Step 1, and is in fact simpler since we do not have to

treat the term Vsec,3 in (8.43); we omit the details. O

8.4. Using the symmetry and rotation invariance of the dual Villain model. This section is devoted
to the proof of some properties of the discrete convolution of the discrete Green’s function on the lattice Z9.
We recall the definition of the group H of the lattice-preserving maps introduced in Section 2.1.

Lemma 8.1. Fiz four integers j,j1,k, k1 € {1,...,d} and let F :Z¢ - R be the function

Fj ki ()= Z V;G(y)ViG(z -y - K)V, Vi, G(K).
y, k€L

Then, if we let J; i j, &, : REN {0} = R be the (2 - d)-homogeneous map whose Fourier transform is given by
the formula J; j 11(€) = &&€6& |§|76. Then for any € >0, one has the identity

1
Fik e (2) = Jjge o ke (2) + O (|x|d‘1‘5) .

A direct consequence of the previous lemma is the corollary stated below.
Corollary 8.2. Fiz two integers j,j1 € {1,...,d} and let F;;, : Z% - R be the map
Fjj(x)= ) ViG(y)v; Gz -y),
yeZd

then, for any e >0, one has the identity

1
Fjj(x)=Jj5(x)+0 (|$|d_1_5) )

where the map J; ;, is (2—d)-homogeneous and its Fourier transform is given by the formula j:](f) =& |§|_4.
The proofs of this lemma and this corollary follow standard arguments; we refer to the long version of this
article ([36, Chapter 8, Section 4]) for the details.
The following proposition is used in the proof of Theorem 1. It asserts that if a linear combination of the
maps F; ;; and F; ;, with a specific structure given by the problem considered in this article, is invariant
under the group H lattice preserving maps, then it must satisfy the expansion given by (8.56).

Proposition 8.3. Assume that there exist coefficients (ci;),; ;o4 and (Kij),.; ;oq» an ezponent o> 0 and a
map U which is invariant under the group H of the lattice-preserving maps such that

d d C
(8.55) Uz)= 3 cijenFijri(@)+ ) KiFij(z)+0 (d_Qm) ;
i,7,k,1=1 i,j=1 ||
then there exists a constant ¢ € R such that
c C
(8.56) U(z) = B +0 ( T ) .
Proof. Applying Lemma 8.1 and Corollary 8.2, the expansion (8.55) can be rewritten
d d C
U(x) = ' Z Cijcklt]i,j,k,l(x) + Z Kiij(x) +0 (d—2+a) .
i,7,k,1=1 7,7=1 |‘T|

Using that the maps J; j; and J; ; are (2 — d)-homogeneous, we see that the assumption that U is invariant
under the lattice-preserving maps implies that the same property holds for the function Z;-i’ Jidei=1 CigChli gkt +
Z;-i’jzl K;jJ; j: for each h e H and each z € Z¢ \ {0}, one has

d d

d d
(8.57) o cicrdigra(h(@)) + Y Kidig(h(x)) = Y cyendigra(z) + Y, KijJij(x).
iyjikl=1 ij=1 ijikl=1 ij=1
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Using the homogeneity of the maps J; jr,; and J; j, the result can be extended to each point of R\ {0}. Let
us denote by P the homogeneous polynomial of degree 4

d 2 d
(8.58) P()= ( > Cijfifj) +le Y Kige,
i,j=1 ,j=1

d

so that the Fourier transform of the map Zflj k=1 CijChidi j kel + 2 =1

P (&)l

Taking the Fourier transform on both sides of the identity (8.57), we obtain the identity, for any & € RY,
and any he H,
(8.59) P(h(£))="P().
Using the definition (8.58), the property (8.59) and an explicit computation which we omit here, we prove
that there exists a coefficient a € R such that

K;;J; ; is equal to the function £ —

2

d

4

(5.60) P@©-a(3¢) ~aki"

i=1
The equality (8.60) implies that the Fourier transform of the map mek,l:l cijcridi gkl + Z?’Fl K;jJi ; is equal
to al¢|72, which implies, by taking the inverse Fourier transform, that there exists a constant ¢ such that, for
any x € RZ\ {0},

d d
C
(8.61) Y. cijcrdijri() + Y Kijdij(x) = —.
i.4.k,l=1 i,j=1 |517|

Combining the identity (8.61) with the expansion (8.55), we have obtained

c C
U(z) = ]2 +0 ( 42+ ) :

The proof of Proposition 8.3 is complete. |

8.5. Treating the error term &;, ,,. This section is devoted to the treatment the error term &, 4, used in
the proof of Theorem 1.
Proposition 8.4. Fiz two exponents v, € (0,1] such that € < ﬁ, and two charges q1,q2 € Q. Let

Eq1 40 :Z% 5> R be a function which satisfies the pointwise and L'-estimates, for each point k € Z¢ and each
radius R > 1,
C

|K|d7£

(8.62) |5q1,q2 (k) < and Z |gq1,qz (k)| <CR™.

ke€Bsr\BRr

Then, the constant K, 4, = 472 Y cza Eqi g0 (k) is well-defined in the sense that the sum converges absolutely,
and one has the expansion

(863) 471'2 Z VG(ZQ) ' (nQ2)va(Z2 + K) : (nlh )8Q17Q2(H)

z9,ke€Z4

=Koa 2, VG<Zz>~(nq2>vc<22—x>-<nq1>+0(CW)~

2ae2d |x|d_2+ 4(0772)

Proof. The proof of this lemma relies on (elementary) considerations about the discrete Green’s function, we
refer to the long version of this article ([36, Chapter 8, Section 5]) for the details. O
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APPENDIX A. LIST OF NOTATION AND PRELIMINARY RESULTS

A.1. Notation and assumptions.

A.1.1. General notation and assumptions. We work on the Euclidean lattice Z¢ in dimension d > 3. We denote
by |-| the standard Euclidean norm on the lattice Z¢. We say that two points z,y € Z% are neighbors, and
denote it by = ~ ¥, if |z —y| = 1. We denote by ey, ..., ey the canonical basis of RY.

Given a subset U ¢ Z%, we define its interior U° and its boundary 9U by the formulae

U={zeU:x~y = yeU} and 9OU:=U~U".

If the subset U ¢ Z¢ is finite, we denote by |U| its cardinality and refer to this quantity as the volume of U.
We denote by diam U the diameter of U defined by the formula diam U := sup,, ;s |z —y|. Given a point z € Z¢
and a radius r > 0, we denote by B(z,r) the discrete euclidean ball of center  and radius r. We frequently
use the notation B, to mean B(0,r). We also define the annulus Ag := Bag \ Bpg.

A discrete cube O of Z% is a subset of the form

(A1) O:=xz+[-N,N]*nZ¢ with z ¢ Z% and N e N.

We refer to the point x as the center of the cube O, and to the integer 2N + 1 as its length. We denote by
ar :=[-N, N]d NnZ%. Given a parameter r > 0, we use the nonstandard convention of denoting by 70 the cube

ro:=a+ [-rN,rN]*nz<.
If O is the cube given by (A.1), then we define the trimmed cube O~ by the formula

(A.2)

Given three real numbers X, Y € R and « € [0, 00), we write
X =Y +0(k) ifand only if | X -Y|<k.

For each integer i € {1,...,d}, we denote by h; the reflection of the lattice 7% with respect to the hyperplane
{z €Z%: 2z = 0}, ie.,

AR A
hi =
(Zl,...,Zd)H(Zl,...,-Zi,...7Zd)-
For each pair of integers ¢,j € {1,...,d} with ¢ < j, we denote by h;; the map
AR A
hij =
(21, 2a) = (21,0, 2y ooy Zig ey 2d)-

We define H the group of lattice preserving transformation to be the group of linear maps generated by the
collections of functions (h;), ., and (hij)1<icjcq With respect to the composition law.

We frequently consider functions defined from Z¢ and valued in R of the form z — |z|™*. We implicitly
extend these functions at the point 2 = 0 by the value 1 so that they are defined on the entire lattice Z9.

A.1.2. Notation for vector-valued functions. For each integer k € N, we let }'(Zd,Rk) be the set of functions
defined on Z9 and taking values in R*. Given a function g € F (Zd, ]Rk), we denote by g1, ..., gi its components
on the canonical basis of R¥ and write g = (g1,...,gx). We define the support of the function g to be the set
supp g := {x ez g(z) + 0}.
For each integer i € {1,...,d}, we define its discrete i-th derivative V;g: Z% - R* by the formula, for each
zeZ?,
Vig(z) = g(z +e;) - g(x),
and its gradient Vg : Z? - R¥* by the formula
Vy() = (Vig(®))1cicq = (Vig; (x))lsisd,lsjsk :
We denote by V; the adjoint gradient defined by the formula V}g(x) = g(x—e;) - g(x) and the adjoint gradient

Vig(x) = (v;g(x))lgigd = (v;gj(x))ginggjgk :
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We define similarly the divergence, for any function g : Z¢ - R%,

d
V-g(@) =~ 3 Vig(a)
i=1
We extend this definition to a more general class of vector-valued functions as follows: For an integer k € N,
and a function ¢ = (gi;)1<i<d,1<j<k 74 - Rk we define V- g : Z% - R¥ by the identity

d d
V-g(r)= (Z;gzl(z) -gii(z—e),..., Z;gzk(x) - gix(x —61))~

The Laplacian is then defined by the identity A = V-V and is equivalently given by the explicit formula: for
d k
any g: 2% - R",

(A3) Ag(z) =Y (9(y) —9(x)).

Yy~

We will consider higher order derivatives as follows: For each integer n € N, we denote by V"g: Z¢ - R">F a5
follows

V'g(x) = (Viln.ving(x))1Si1,...,iﬂ,ﬁd .

We will also denote by A™ = Ao...o A the Laplacian operator iterated n-times. We note that these discrete
operators have range n and 2n respectively, i.e., given a point = € Z¢ and a function u : Z% - R¥ one can
compute the value of V"u(x) (resp. A™u(x)) by knowing only the values of u inside the ball B(x,n) (resp.
B(z,2n)).

For each function g : Z? x Z? - R* we denote by V, the discrete gradient with respect to the first variable
and by and V,, the discrete gradient with respect to the second variable. Formally, for each point (z,y) € Z¢xZ%,
we write

Vag(2,y) = (95( +€i,y) = 95(2,9))1cicancjar a0 Vyg(@,y) = (95 (2,9 + €i) = 95(2,9)) 1 cican<jn

We similarly define the i-th derivatives V;, and V;, and the Laplacians A, and A,, and the higher-order
derivatives V}', and V;, with respect to the first and second variables.

Given a vector p e R™* we write p = (p1,...,pr) where the components p1,...,px belong to the space R?.
We denote by I, the affine function defined by the formula
7% > RF,
(A.4) l,:=
x> (p1-x,...,pk-T).

This notation will be frequently used in the case k = (g) For i,j¢e{1,...,d} x{1,..., (g)}, we will use the
notation [;; for the affine functions

RY - REG),
lij =
x+~(0,...,0,2-¢;,0,...,0),
where the term x - e; appears in the j-th position.
A.1.3. Notation for matriz-valued functions. A tool frequently used in this article is the notion of fundamental
solution for system of elliptic equations (and in particular for the Helffer-Sjostrand equation), which requires to
introduce matrix-valued function. Given an pair of integers k,1 € N, we may identify the vector space R**! with

the space of (k x [)-matrices with real coefficients. Given a map F : Z% x Z¢ - R**!| we denote its components
by (Fij)lgisk.lsjsl' For each integer 7 € {1,...,k}, we denote by F;. the map

7% x 7% > R,
7 (@,y) = (Fij(2,9)) 105 -

We similarly define the map F; : Z¢ x Z¢ — R for each integer j € {1,...,1}. As in Section A.1.2, we define the
gradients V, F : Z% x Z¢ - R(@*F)*L and VyF: Z% x 7% - RF*(4xD) with respect to the first and second variables.
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A.1.4. Scalar and matriz product. We present in this section an index of the intrinsic scalar products used in

the article.
Given two functions f,¢:Z% - R* and a point x € Z¢, we will use the notation

k
f(x)g(x) = ;fi(x)gi(x)

d k
Vi@)Vg(x) = 3 3 Vil (€)Vig; ()

i=1j=1

k
Vf(x)g(x) = (Z_:l Vifi(2)g; (I))

1<i<d

Given a matrix-valued function F : Z¢ - R**! two functions f:Z¢ - R* and ¢:Z? - R, and z,y € Z¢, we
denote by

k
Fle)f(x) - (sz(x,y)fi(a:))
=1 1<j<l
l
F(x,y)9(y) = (Z Fij(x,y)gj(y))
J=1 1<i<k
k1
f(x)F(z,y)9(y) = Z Z_: z,y) fi(x)g;(y).

Similarly, for f:Z% - R¥* and g:Z¢ - R, we write

k
Z Z Vm,leZ](xay)fnZ(x))
1<y<l

i1=114=1

Vo (2,y) f(2) =

d
VyF(z,y)9(y) = (Z Zvyvleij(m7y)gjlj(y))
1<i<k

Jji=1j=1

d d k 1
(x)vl’va(m y g(y = Z Z Z Z Vz,h Vy,leij(iv, y)flll(x)gjlj(y)
7,1:1 1: :1 =1
As it will be useful when dealing with the second-order Helffer-Sjéstrand equation, we extend these definitions
to functions defined on Z2? and Z%? x Z2? (see also Section A.2.2).
Given f:Z% - R* and h:Z? - R, we denote by f® g:Z? x Z¢ - R¥*! the tensor product between the two
functions f and g; it is defined by the formula, for each z € Z¢,

(A.5) feg(x):= (fi(x)gj(x))lgisk,lgjsl .
This notation allows to expand gradients of products of functions: for each function u: Z% — R, one has
(A.6) V(ug)(x) = Vu® g(z) + u(x)Vg(z).

For x,y € Z%, we will also use the notation
f(x) ® g(y) = (fi(x)gj(y))lgigk;,lgjgl N

A.1.5. Norms and functional spaces. We define the L?-scalar product (-,-) according to the formula

(A7) (f.9)= 2 f(@)g(),

zeZd

We restrict this scalar product to a set U € Z¢ and define, for any pair of functions f,g: U — R¥,

(A.8) (f,9)y =, f(@)g(x).

zelU
Given a bounded subset U ¢ Z¢, we define the average of g over the set U by the formula

Z g(x) e RF.

9y =
v |U| xelU
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For each subset U ¢ Z%, we define the L* (U)-norm
lgll = (1) = suplg(@)] -
xeU

where the notation |-| denotes the Euclidean norm on R¥. Given a bounded subset U ¢ Z%, we denote by
LP(U) the normalized norms

1
1 P
ol = 7 T otor)
|U| zeZd
We introduce the normalized Sobolev norms H*(U) and H™'(U) by the formulae

1
||g“ﬂl(U) = (diam D) HQHy(U) + HVQHy(U) and Hgllg—l(U) = {(fvg)U 2 fiU = Rkv ||f”g1(U) < 1}'

We denote by HE(U) the set of functions from U to R* which are equal to 0 outside the set U (by analogy to
the Sobolev space). We implicitly extend the functions of Hg(U) by the value 0 to the entire lattice Z9.

A.1.6. Notation for the parabolic problem. In Section 5, we study the solutions of parabolic equations. We
introduce in this section a few definitions and notation pertaining to this setting. For s >0 and ¢ € R, we define
the time intervals I, := (-s,0] and I(t) := (s +¢,¢]. Given a point = € Z¢ and a radius r > 0, we denote the
parabolic cylinder by Q..(¢t,z) := I,2(t) x B(z,r) (where B(x,r) is the discrete ball). To simplify the notation,
we write @, to mean Q..(0,0).

A.1.7. Notation for Gibbs measures. We let Q be the set of vector-valued functions ¢ : Z¢ — R(). Given a
cube O ¢ Z4, we let Qy(0) be the set of vector-valued functions ¢ : 0 — R() such that ¢ =0 on 0o. Given
z €74, we define 7, : Q - Q to be the translation: 7.¢(-) = ¢(z +-).

Given an inverse temperature 8 > 0, a probability measure p1g on €2 and measurable function X : Q@ - R
which is either nonnegative or integrable with respect to the measure g, we denote its expectation and
variance by (X), and var,, [X]. We define the L? (u)-norm of the random variable X according to the
formula

np
%
2
X0, = [ X@)F sa9))
For each point = € Z? and each integer i € {1, el (g)}, we let w; ; be the function
e ifx=y

Oifz+y,

wm,i(y) = {

where (61, e ,e(d)) is the canonical basis of R(). We define the differential operators 0, ; and 0, by the
2

formulae

Oy (@) := }JL% u(o+ hwzi) —u(9) and  Ou(¢) = (3m,1u, .. ,aw,(g)u) .

We let C%.(€2) be the set of smooth, local and compactly supported functions of the set 2. We define the
space H' (ug) to be the closure of the space Crs (92) with respect to the norm (rescaled with respect to the
inverse temperature [3)

1
2

2
Il 1y = IuILz(Mﬂﬁ(ﬁ > IazUILz(M)) -

TeZd

For any subset U ¢ Z¢, we let L% (U, ju) to be the set of measurable functions u : Z% x Q - R* which satisfy

%
2
HUHH(U,M) = (Z |U($,')|L2(uﬁ)) < 0.
xelU
When the set U is finite, we define the normalized L* (U, pp) semi-norm by the formula

1
1 2
(A.9) Il 200y = (|U| 2 |u($,-)||2m(u5>) :

zeU
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as well as the space and space-field averages for: u:Z? x Q — R() and P e,

1
Wy ()= g S ulw0) and (g, = |U|§U (u(, ),

We define the norm H' (U, j15) by the formula

N[

2 2
[l iy = (z a1, + |w|L2(U,M)) ,
xeU

as well as the normalized H' (U, y5)-norm
1
> lu(@ ey *+ 7 [0y u(@, )72, = |vul?
(d |U| :L’ZI:J L2(pp) |U| yeZZ:d z;] L2(y B) | | L2(U,pp) *

We define the subset Hg (U, 15) to be the subset of functions of H' (U, ug) which are equal to 0 on the
boundary OU x Q. We implicitly extend these functions by the value 0 to the space Z?. In particular, we
always think of elements of H} (U, ug) as functions defined on the entire space. We introduce the seminorm

2 .
Il sy =

p 2 1 2
[[UﬂHl(U ng) |U| Z Hay“(z:')”m(%) + m HVU”B(U,M) :
xelU,yeZd

We define the H™* (U, i)-norm by the formula
HuHﬂfl(U’#ﬁ) = sup{U| l;] (u(z,)v(z,")), by T UE Hy (U, ug), HvHﬂl(U’#B) < 1}.
We next state a Poincaré inequality for H' (U, ug). We give two statements, one for functions which vanish
on the boundary of U and another for zero-mean functions in the case U is a cube.
Lemma A.1 (Poincaré inequality for H'(U,ug)). Let Or be a cube of size L. There exists C(d, ) < oo such
that:
(i) For every subset U c Oy, and w € Hy (U, ug),

(A.10) ”wHLz(U/LB) <CL [[w]]Hl(U,LB)
(ii) For every cube 0’ € Or, and we H' (T, ug),

(A].].) Hw - (w)g' L2(T pg) = <CL [[w]]Hl(D’ nag) "
Proof. The results are obtained by applying the standard Poincaré’s inequalities for each realization of the
field ¢ € €2, and then integrating over the fields. (|
A.2. Discrete differential forms. For each integer k € {1,...,d}, a k-cell of the lattice Z¢ is a set of the
form, for a subset {i1,...,ix} € {1,...,d}, and a point z € Z¢,

k

{$+Z>\l€il eR?: 0< A, ..., A Sl}.
=1

We equip the set of k-cells with an orientation induced by the canonical orientation of the lattice Z? and denote
by A*(Z?) the set of oriented k-cells of the lattice Z¢. Given a k-cell ¢z, we denote by dcj the boundary of
the cell; it can be decomposed into a disjoint union of (k—1)-cells. The values k = 0,1,2 are of specific interest
to us; they correspond to the set of vertices, edges and faces of the lattice Z¢. We will denote these spaces by
V(Z%), E(Z%) and F(Z?) respectively.

A.2.1. Definitions and basic properties. Given an integer k € {0, ..., d}, we denote by A¥(Z?) the set of oriented
k-cells of the hypercubic lattice Z9.

For each k-cell ¢, we denote by ¢! the same k-cell as ¢, with reverse orientation and by dcj the boundary
this cell. A k-form v is a mapping from A*(0) to R such that u (c;l) =—u(ck).

Given a k-form u, we define its exterior derivative du according to the formula, for each oriented (k +1)-
cell cpq1,

(A.12) du (cge1) = Z u(ck),

crEOCk+1
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where the orientation of the face ¢ is given by the orientation of the (k + 1)-cell ck41; we set the convention
du =0 for any d-form u. We define the codifferential d* according to the formula, for each (k—1)-cell ¢k and
each k-form u: A¥ (0) - R,

(A.13) du(ep-1) =Y. ulcy).

OcpdCk-1

Clearly, du is a (k + 1)-form and d*u is a (k — 1)-form; we set d*u =0 for any 0-form u. One also verifies the
properties, for each k-form u : A¥(0) - R, ddu = 0 and d*d*u = 0. For arbitrary k-forms u,v : A¥(Z9) - R
with finite support, we define the scalar product (-,-) by the formula

(A.14) (w,0) = > uler)v(cr).

creAF(Z%)

We may restrict the scalar product (-,-) to forms which are only defined in a cube O; we denote the corresponding
scalar product by (-,-)g. It is defined by the formula, for each pair of k-forms u,v: A*(0) - R,

(u,0) = Y u(er)v(cr).

creAk (D)

The codifferential d* is the formal adjoint of the exterior derivative d with respect to this scalar product:
Given a k-form u: A*(Z?) - R and a (k + 1)-form v : A**1(Z9) - R with finite supports, one has the identity

(A.15) (du,v) = (u,d*v).

For an integer k € {0,...,d -1} and a cube O ¢ Z%, we define the tangential boundary of the cube Ok 40 to
be the set of all the k-cells which are included in the boundary of the cube 0. Given a k-form u: A¥(0) —» R,
we define its tangential trace tu to be the restriction of the form u to the set i +0. One has the formula, for
each k-form u : A¥(0) — R such that tu = 0 and each (k + 1)-form v: A*(0) - R,

(du,v); = (u,d"v),.

We will need the classical Poincaré lemma in the discrete setting. In the continuous setting, a proof of this
result can be found in [79], in the discrete setting in [27, Lemma 2.2].

Lemma A.2 (Poincaré). Let 0 Z% be a cube of the lattice Z¢ of sidelength R and k be an integer in the set
{1,...,d-1}. For each k-form f: A*(0) - R such that df =0 and tf =0 on the tangential boundary . 0,
there exists a (k—1)-form u: A¥1(0) - R such that tu =0 on the tangential boundary Ok +0 and du = f in
the cube O. Additionally, one can choose the form u such that

lulz oy < CRIf 22 (o) -

An important role is played by the set of integer-valued, compactly supported forms ¢ which satisfy dg = 0
and have connected support. We denote by Q the set of these forms, i.e.,

(A.16) Q= {q :Z% - 7 : |[suppg| < oo, suppgq is connected and dg = 0}.

We may restrict our considerations to the charges of Q whose support is included in a cube 0 ¢ Z9; to this
end, we introduce the notation

Op = {q 74 57 - supp ¢ € 0O, suppq is connected and dqg = 0}.

We will need to use the following version of Lemma A.2 for the forms of the set Q, for which we refer to [27,
Lemma 2.2].

Lemma A.3 (Poincaré for integer-valued forms). Let k be an integer of the set {1,...,d -1} and q be a
k-form with values in Z such that dg = 0, then there exists a (k—1)-form ng with values in Z such that g = dng.
Moreover, ng can be chosen such that suppng is contained in the smallest hypercube containing the support of
q and such that

an”Loo <C HQH1
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As it is useful in the article, we record a series of inequalities satisfied by the charges ¢ € Q,

HC]HL°° < HQH1,
diam g < |suppq| < ||ql|; ,

diamng < Cql, ,

(A.17) [supp gl < C'aly,

d+1
I7g] 1 < lsupp g Ingll o < C llglly”

)

§ oo id g1
Ingll 2 < Ingllza Inglz~ < Cllallf ™
The proofs of the first two inequalities is a consequence of
lal = sup lg(2)| < 3 la(2)| = lal;
xeZd reZd
and, using that the charge ¢ is integer-valued,
diam g < [suppg| = Y Lrgeayz0y < 2, la() < gl
zeZd TeZd

For the third inequality, we note that the sidelength of the smallest integer containing the support of ¢ is smaller
than (C'diamgq) (for some constant C' depending only on the dimension). Since the form ng is supported in
this hypercube, we have diamng, < C'diamg < C'|¢;. Similarly the cardinality of the support of n, is smaller

than the cardinality of the hypercube, and thus diamn, < (C diam¢)? < C Hqu The last two inequalities are
obtained by combining the previous results with interpolation arguments.

Given z,y € Z% x Z%, we denote by Q, and Qz,y the set of charges ¢ € Q such that the point  and the
points x,y belong to the support of n, respectively, i.e.,

(A.18) Q. ={qeQ:zesuppny,} and Qg :={¢eQ:xesuppny and yesuppny}.
We also define, for any o c Z¢,
(A.19) Ona={qeQn:zesuppng} and OQp,,:={geQy: xesuppny and yesuppny}.

We also record two inequalities involving the sum of charges: for each pair of points (z,y) € Z¢, each integer
k €N, and each constant ¢ > 0, there exists Sy > 0 such that for any 5 > S,

> lq|¥ e~eVBlaly < ceeoV/B,
q€Qz
S g|f emevPlaly < gemeoV/Bleul,

q€Qq y

(A.20)

where the constants C, ¢y depend on k, ¢ and the dimension d. To prove the first inequality, we first absorb
the polynomial factor by writing
g eevBlaly < cem<'VBlal

for some constant ¢’ € (0,c¢). We then decompose over the supports of the charges. To this end, let us denote
by A, the set of the finite connected subsets of Z¢ containing the vertex z. We then write

RGN S SV SR (He_c'mq(xn).
q€Qx XeAr qeQp XeA, qeQy \zeX
supp g=X supp g=X

Exchanging the sum and the product, we see that

e |X|
» (He—c’mq(zn)gn D e~ VBla@)| | _ [ _© VB _
qeQn zreX zeX \q(z)=1 1—6_0\/E
supp ¢g=X

We thus obtain
> eVl g 37 e VINIL B (X € A, ¢ [X] = nY|e VP
n=1

q€Qz XeA,
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We next note that the number of connected components of the lattice containing a vertex z € Z% and of size
n € N grows exponentially fast in n, i.e.,

HX €A, : |X]=n}| <em
Choosing the inverse temperature 3 large enough (i.e., such that ¢\/B > C), we deduce that
3 e~VBlaly ¢ g=coV/B
q€Qq

The proof of the second estimate of (A.20) can be deduced from the first one by noting that, any charge
q € Q,, has a diameter larger than |z —y| (and thus |¢|; > |z — y| since the charge ¢ is assumed to have
connected support) and that Q, , ¢ Q,. We thus write (increasing the value of 3 if necessary)

T (gt eVl = e=8VBul S g1k s VBlal,

q€Qz y q€Qq,y
<e 8Vl S gk e VBlal
q€Qqz

< e’%\/B‘x*y‘e*CO\/B

< Gereor/Ble-ul,
A.2.2. Differential forms as vector-valued functions. Given a subset I = (i1,...,ix) € {1,...,d} of cardinality
k. We denote by A’;(Zd) the set of oriented k-cells of the hypercubic lattice Z¢ which are parallel to the
vectors (ej,,...,¢e;, ). This set can be characterized as follows: if we let ¢y be the k-cell defined by the formula

k
cr = {Z)\leil ERd : OS)\l,...,Akﬁl},
=1

then we have
(A.21) Az = {x+er: xEZd}.

The identity (A.21) allows to identify the vector space of k-forms to the vector space of functions defined on Z¢

and valued in R(%) according the procedure described below. Note that there are (Z) subsets of {1,...,d} of

cardinality k and consider an arbitrary enumeration I,...,[ @) of these sets. To each k-form @ : AF(Z%) - R,
k

we can associate a vector-valued function u : Z¢ - R(:) defined by the formula, for each point z € Z,

(A.22) u(x):(ﬁ(w+ch),...7ﬁ(m+cl(g))).

This identification is enforced in most of the article; in fact, except in Section 3.1, we always work with
vector-valued functions instead of differential forms. We use the identification (A.22) to extend the formalism
described in Section A.1 to differential forms; we may for instance refer to the gradient of a form, or the
Laplacian of a form etc. Reciprocally, we extend the formalism described in Section A.2.1 to vector-valued
d

functions; given a function u: Z¢ - R(k), we may refer to the exterior derivative, the codifferential and the
tangential trace of the function u, which we still denote by du, d*u and tu respectively. We note that the two
definitions of the scalar products (A.7) for vector valued functions and (A.14) for differential forms coincide
through the identification (A.22).

From the definition of the exterior derivative d and the codifferential d* given in (A.12) and (A.13) and the
identification (A.22), one sees that the differential operators d and d* are linear functionals of the gradient V:
for each integer k € {1,...,d}, there exist linear maps Ly, 4 R() - R4 and Ly a+ :R™(0) — RGZ) such
that, for each function u: Z% » R(:), and each point = € Z4,

(A.23) du(z) = Lig (Vu(z)) and d*w(z) = Lgar (Viu(x)).
Using that linear maps on finite dimensional vector spaces are continuous, we obtain the estimates, for each

: d
point x € Z¢,

ldu(z)| < C[Vu(z)]  and  |d"u(z)| < C|V u(z)],

for some constant C' depending only on the dimension d.
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This article frequently deals with functions defined on the space Z¢ x Q x Z< (resp. Z? x Q x Z*?) and valued

in RG)*(3) (resp. R(g)zx(g)z) since these maps correspond to the fundamental solutions of the Helffer-Sjostrand
operator (resp. second-order Helffer-Sjostrand operator) associated with the dual Villain model.

Given a map F:Z% x Qx 7% - R(g)x(g), we denote by
A F 78 xQx 28 > REG) 4,729 x Qx 24 - RE)*G),
the exterior derivative with respect to the first and second variable, and by
LR 28 % @ x 24 > R>() $F 78 Qx 70 - R(G)xd

the codifferential with respect to the first and second variable respectively. They are defined by the formulae,
for each triplet (x,y, ¢) € Z¢ x Z% x Q, and each integer k € {1, ey (‘21)},

(sz(xa(bvy)).k = L2,d (vka(xad)ay)) s (dyF(xvd)vy))k = LQ,d (vak'(x7¢7 y))
and

(A2 F(2,9,0)) 4 = Loar (Vi Fr(2,9,0)) . (d,F(2,9,9)), = Laa- (V, Fi(2,9,9)).
Similarly, given a function F : Z2¢xQxZ?*? - R(;)QX(Z)Z, we define, for each (,y, ¢, x1,y1) € ZIxZIxQUxZIx 79,
each field ¢ € 2 and each triplet of integers ¢, j,k € {1, ey (g)}
(Ao F(2,21,0,9,91)) 455 = L2,a (Vo Fije(@, 21, 0,9, 1)) ,
(doy F(z,21,8,9,91)).j5 = Lo,a (Vo Figu(@, 21,0, 9,51)) ,
(dyF(z,21,0,5,51))5, = L2.a (Vy Fijn(@, 21,0, 9,91)) ,
(dy, F(@,21,0,5,51)) 11, = L2.a (Vy, Fijie- (2,21, 0,9, 91)) 5
and similarly
(dpF(z,21,0,9,91)) .51 = Lo,ar (Vo Fije(z,21,6,9, 1)),
(43, F(z,21,0,9,11)), .. = Lo,ar (Vi Fiju(a,21,6,9,51)) ,
(A F(2,21,0,9,91)).., = Loa (Vi Fijn(@,21,0,9,51))
(dZIF($a$1a¢7y7y1)) =Ly g+ (VZIFijk-(x7fE17¢7yay1))'

We extend these definitions so that we can consider mized derivatives; for instance, we may use the notation
dyd;F (or any other combination of exterior derivatives and codifferentials). It is clear that as long as the
derivatives involve different variables, they commute: we have for instance dyd; F' = d7dy F'.

ijk
ijok

ijk-

We complete this section by recording the Gaffney-Friedrichs inequality which provides an upper bound on
the L?-norm of the gradient of a form in terms of the L?-norm of its exterior derivative and the codifferential
assuming that the tangential trace of the form vanishes.

Proposition A.4 (Gaffney-Friedrichs inequality for cubes). Let O be a cube of Z%. Then there exists a
constant C = C(d) < oo such that for each k-form u: A¥(O) — R with vanishing tangential trace, we have

IVul 2@y < C (Idul 2oy + [d*ul 22 (gy) -

The proof of the continuous version of this inequality can be found in [53, 46] or in the monograph [86,
Proposition 2.2.3]. We complete this section by proving the solvability of a boundary value problem involving
discrete differential forms used in Section 3.1.

Proposition A.5. For any integer k € {1,...,d -1}, any cube 0 € Z¢, and any k-form q = (qi,... ,q(d)) :
k

0 - RE) such that dq =0 in the cube O and tq =0 on the boundary 00O, there exists a unique solution to the

boundary value problem

dd*w = q in O,

dw =0 in O,

tw=0 on 00O,
td*w=0o0n00O.

(A.24)
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If we denote by w,. .., wd) the coordinates of the map w, then they solve the following boundary value problem:
for each i € {1, e (Z)}, if we denote by 01,0 the subset of faces of the boundary 00 which are parallel to the
cell cy,, then we have
—-Aw; = q; in 0O,
(A.25) w; =0 in J5,0,
Vw;-n=0ond0O\g, O.

Remark A.6. The boundary condition (A.25) is a combination of the Dirichlet and Neumann boundary
conditions: given an integer i € {1,..., (Z)}, we assign Dirichlet boundary condition to the faces which are
parallel to the cell ¢;,, and Neumann boundary condition to the faces which are orthogonal to the cell cy,.

Proof. The boundary value problem (A.24) admits a variational formulation which can be used to prove
existence and uniqueness of the solutions. We first define the set of k-forms

Ck(o) = {u:l] SR du=0in o andtu:Oonau}.

We then define the energy functional J, : C¥(0) - R according to the formula

1
Ji](u) = 5 Hd uHL2(D) - (q7u)|j .

To prove the solvability of the problem (A.24), we prove that there exists unique minimizer to the variational
problem
inf J(u).
ueCk (D)
We first use that, by Lemma A.2, there exists a (k- 1)-form n,: 0 - R(:%) such that tng = 0 on 0O and
dng = g in the cube 0. We then perform an integration by parts to write
1

Jq(u) = ) ‘
The technique then follows the standard strategy of the calculus of variations. The energy functional Jj is
bounded from below and we consider a minimizing sequence (wn,),,y- It is clear that the norms [d*wy, | 72(g) are
uniformly bounded in n € N. Using that dw,, = 0 and the Gaffney-Friedrich inequality stated in Proposition A.4,
we obtain that the norms |Vwy| 2y and |wn|2(g) are uniformly bounded in n. We can thus extract

|d*uHL2(D) - (nq7 d*U)D .

a subsequence which converges in the discrete space L?(0) and verify that the limit is solution to the
problem (A.24). The uniqueness is a consequence of the uniform convexity of the functional J,.

To prove (A.25), note that the condition dw =0 and the identity dd + dd = —A imply that —Aw = ¢ in the
cube O. Using the definition of the Laplacian for vector-valued function (stated in (A.3)), we have that for
each integer i € {1,..., (Z)L —Aw; = g; in the cube O. The boundary condition tw = 0 implies that w; is equal
to 0 on each face which is parallel to the cell cz,; the condition td*w = 0 implies that the function w; satisfies a
Neumann boundary condition on the faces of the boundary 00 which are orthogonal to the cell ¢y, . (]
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APPENDIX B. MULTISCALE POINCARE INEQUALITY

Proposition B.1 (Multiscale Poincaré inequality). There exists a constant C := C(d) such that for each cube
integer n € N, the following statements hold:
(1) For each function f € L? (Qy,ps),

n m 2
Hf—(f)DnHZ,I(DWM)sC\|f|\z2(DmHB)+anZ 3 5 (( 1 3 f(:c,.))> ;

m=0 |Zm7n| 2€Zm n |Z + Dm' re€z+0m L

(2) For any function f € L? (On, up), one has the estimate
n 3m

1 2
=Dl €1 e 8, 25 2 ([ 8 wse) )

m=0 |Zm7’ﬂ| 2€Zm n m| xez+0On, s

(3) for each function f € L*(0,,pus) such that f =0 on the boundary of the cube O,

> (5.2 Vf(x,->)2>

|Z + Dm| z€2+0m

n 3m

2 2 n
Hf“ﬁ(ﬂmw) <C HVfHE(DmMa) +C3 Z |Zm
m=0 m,n| zeZ,, n

Hp

Proof. The proof is an almost immediate application of the multiscale Poincaré inequality proved in [8,
Proposition 1.7 and Lemma 1.8]. We only treat the inequality (1); the other two estimates are similar. We
consider a field ¢ € Q and apply [8, Proposition 1.7 and Lemma 1.8] and a Cauchy-Schwarz inequality to the
map z - f(x,¢) (with a fixed field ¢). We obtain

2 23"

2 n
H-'(On) <C Hf(7¢) ‘|£2(D,,L) +C3 Z

- m=0 |Zm77l| 2€2Zm . n

1 2
1£:6) = (£ 8, 5 ( 5 f(w,<z>))-

|2 + O r€2+0m

Taking the expectation with respect to the field ¢ gives

-l 2w 5,25 5 (5 )

rp m=0 |Zm7n| 2€Zm n |Z + Dm' z€2+0m,

Hp

We complete the proof by using the estimate
2
1= Do Lo < (1£= (D,

which is a direct consequence of the definitions of the H™'(0) and H™'(0, 15)-norms stated in Appendix A. [

w100,
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APPENDIX C. BASIC ESTIMATES ON DISCRETE CONVOLUTIONS

The objective of this appendix is to collect estimates on some discrete convolutions of functions decaying
algebraically fast at infinity. These estimates are used in various places in the article and are elementary; their
proof can be found in the long version of this article [36, Appendix C].

Proposition C.1. Given a pair of exponents o, 8 >0 such that a+ 8> d, a small exponent € >0, and a point

T €

74, then:

(i) If « € (0,d) and B € (0,d),
11 _C
yeza [yl |z —yl? ~ |aforBd’

(ii) Ifa=d and € (0,d],
1 1 < Clnlz|

)

2

[yl [z -yl = Jaf?

yeZd
(i) If «>d and B €(0,00),
D I R O
yeza [yl —yl|P ~ |z[min(ef)’
(iv) One has the estimate
1 1 1 Clnlx|

et |z = 21| |21 — 22|07¢ |20]@-1 ~ |a|d-1-¢’

(v) One has the estimate

1 1 1 Cln|z|
< .

e |7 = 21[d1 |21 — 29]d~¢ |2o]d ~ |g[d-1¢

and equivalently

1 1 1 c

< .
y,ZZG:Zd e e R U L

(vil) For each exponent a > d,

(1]
2]
(3]
(4]
(5]
[6]
[7]
(8]

[9]

D 1 C

< )
yerzd ly* + |y - | o]~
where the constant C' depends on the parameters a and d. A wvariation of the proof gives the following
generalization of (C.1): for every cube 0 S Z¢ of center 0 and sidelength R > 1, and every point y € 74,

1 C

< .
soczta ol + 150 = 41" ™ maxc (R, [y))* ™
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