IOP SClence jopscience.iop.org

Home Search Collections Journals About Contactus My IOPscience

Force-induced depinning of directed polymers

This article has been downloaded from IOPscience. Please scroll down to see the full text article.
2007 J. Phys. A: Math. Theor. 40 5261
(http://iopscience.iop.org/1751-8121/40/20/003)

View the table of contents for this issue, or go to the journal homepage for more

Download details:
IP Address: 171.66.16.109
The article was downloaded on 03/06/2010 at 05:11

Please note that terms and conditions apply.



http://iopscience.iop.org/page/terms
http://iopscience.iop.org/1751-8121/40/20
http://iopscience.iop.org/1751-8121
http://iopscience.iop.org/
http://iopscience.iop.org/search
http://iopscience.iop.org/collections
http://iopscience.iop.org/journals
http://iopscience.iop.org/page/aboutioppublishing
http://iopscience.iop.org/contact
http://iopscience.iop.org/myiopscience

TOP PUBLISHING JOURNAL OF PHYSICS A: MATHEMATICAL AND THEORETICAL

J. Phys. A: Math. Theor. 40 (2007) 5261-5275 doi:10.1088/1751-8113/40/20/003

Force-induced depinning of directed polymers

Giambattista Giacomin' and Fabio Lucio Toninelli2

! Laboratoire de Probabilités et Modeles Aléatoires (CNRS) and Université Paris 7—Denis
Diderot, U.F.R. Mathématiques, Case 7012, 2 place Jussieu 75251 Paris cedex 05, France

2 Laboratoire de Physique, UMR-CNRS 5672, ENS Lyon, 46 Allée d’Italie, 69364 Lyon
Cedex 07, France

E-mail: giacomin@math.jussieu.fr and fltonine@ens-lyon.fr

Received 14 November 2006, in final form 9 February 2007
Published 30 April 2007
Online at stacks.iop.org/JPhysA/40/5261

Abstract

We present an approach to studying directed polymers in interaction with a
defect line and subject to a force which pulls them away from the line. We
consider in particular the case of inhomogeneous interactions. We first give
a formula relating the free energy of these models to the free energy of the
corresponding ones in which the force is switched off. We then show how to
detect the presence of a re-entrant transition without fully solving the model.
We discuss some models in detail and show that inhomogeneous interactions,
e.g. disordered interactions, may induce the re-entrance phenomenon.

PACS numbers: 02.50.—r, 05.70.Fh, 64.60.—i, 82.35.—x

(Some figures in this article are in colour only in the electronic version)

1. Introduction

1.1. Overview

Pulling polymers out of potential wells by applying a force f in the direction orthogonal to
the pinning region has been considered at several instances (see e.g. [3, 16, 19, 20, 23] and
references therein). The techniques employed essentially lead to exact (and mathematically
rigorous) results for models with homogeneous interactions (see, in particular, [20, 23]), while
in the inhomogeneous case, notably in the disordered case, the results are often based on
arguments out of mathematical control (e.g., replica and renormalization group computations)
or on annealed approximations that, in general, are not close to the behaviour of the quenched
system. One of the interesting phenomena that has been pointed out, at least in some model
systems, is the presence of a re-entrant transition (see in particular [20], but this issue is taken
up in most of the references we have given). By this we mean that, for a fixed force f, the
polymer is pulled out of the defect line at low temperature and at high temperature, but for
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intermediate temperatures it is localized at the defect line, very much like if the force was not
present. The references above are limited to theoretical work, but all of them are motivated
by real experiments: the literature on real experiments is very rich, and here we single out [6]
that deal with DNA unzipping and contains further references.

Our purpose is to point out that one can directly relate the free energy in the presence of
a force to the free energy of the polymer with a free endpoint for a very large class of directed
models and that the presence of a re-entrant transition is easily related to suitable asymptotic
behaviour of the expressions appearing in this formula. As a consequence, we will give a
simple necessary and sufficient condition for the re-entrance to take place for very general
models (including disordered ones).

In order to be concrete we choose to deal with a precise and rather limited class of
models, but the reader will realize that the method we present is very general. Extensions are
considered explicitly in section 5. Moreover, the phenomenology of the restricted class of
models we consider is already very rich.

We point out that we focus exclusively on cases in which the polymer interacts only at
the defect line and other relevant cases, like the case in which bulk disorder is present (e.g.
[10, 18]), are not considered here. On the other hand, it is straightforward to generalize the
content of this paper to directed models of copolymers near a selective interface [11, 15].

1.2. A model

Let us consider a (p, g) walk, that is a random walk S := {S,},=0.1,.. with So = 0 and
independent identically distributed (IID) increments {S,+; — S,}n=o0.1,... taking values in
{—1,0,+1}, with P(S,,11 — S, = 1) =P(Ss1 — S, = —1) = p/2and P(S,11 — S, =0) =¢.
We assume p + ¢ = 1 and p > 0. Particularly relevant for what follows is the distribution
of the first return time to zero, t := inf{n : S, = 0}: therefore we set K(n) = P(r = n),
along with K (n) := > i=n K (j). We point out that the Laplace transform of K (-), that is
Zn exp(—bn)K (n), b > 0, can be written explicitly and K (n) itself can be expressed in terms
of P(Sy = 0),k = 1,...,n (and therefore explicitly computed for every n) by using the
standard renewal theory formula

P(S, =0) =8,0+ Y  K()P(S,_; =0).
Jj=1
In particular one obtains that n*/>K (n) converges to ¢, := +/p/(2m) ([12, appendix Al), if
p < 1 (an analogous result holds for the p = 1 case, see below). Also note that K(©0) =1,
since S is recurrent.
Given a sequence o := {w,}, of real numbers (the charges), we define the new measure
P’f\; J; on the space of random walk paths by introducing a Boltzmann weight (8 > 0, f > 0):

avl! I ¥

()= 257 exp (ﬁnz_;a)nlsnzo+,3fSN>, (1.1)

where 15 —( equals 1 if S, = 0 and zero otherwise. For the reader unfamiliar with probabilistic

notations, (1.1) means more explicitly the following. Let s := {s,},—0.1...5 be a possible
length N polymer configuration, so that in the absence of interaction with the defect line

P(Si =s1,.... 8y =sy) = ¢"% (p/)N Y, (1.2)

ifv(s) :=#{1 <n <N : S, =S,-1}. Then, (1.1) says that in the presence of interaction

v(s) N—v(s) N
, 9" (p/2)
PQ{D(Sl =S1,.--,SN=SN)=TCXP B E :wnlxn:O""BfSN
N,o n=1
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where, of course,

N
VAGRE Z "9 (p/2)N S exp (3 Z wply o+ f fsN) ) (1.3)
s n=1
The Boltzmann average (for given charges @ and system size V) of an observable A will be
denoted by E’3 a’,f (A).
We will consider two (wide) classes of charges, given below.

(1) w is a periodic (deterministic) sequence, i.e. a sequence of numbers such that w,,1 = w,
for some positive integer T and every n. We denote by T(w) the minimal T with such a
property, that is the period. If T(w) = 1, then w is homogeneous.

(2) w is the realization of a sequence of random variables. For simplicity we consider only
the case of IID variables. Therefore the law of w is determined by the law of w;, but
our analysis would go through in the much wider domain of stationary sequences of
variables. We refer to this case as disordered or quenched and we denote by P the
disorder distribution and by E the corresponding average.

The existence of the limit,
lim — log Z%° =: K(B), (1.4)
No>oco N N,w

is very well known. This follows from elementary super-additivity arguments in the periodic
(and, of course, in the homogeneous) set-up (see e.g. [12, chapter 1]); in general, the limit
depends on w. In the disordered case, instead, one has to be a bit more careful; a precise
statement is, for example, that if E|w;| < oo then the limit in (1.4) exists P-almost surely (i.e.
except for a set of disorder realization of probability zero). Moreover the right-hand side is
in principle a random variable, but it turns out to be degenerate, i.e. it does not depend on w.
This property, usually referred to as self-averaging, is well understood in this context (see [12,
chapter 4] for proofs and overview of the literature). We remark that

ZR0 > P[S, #0, forn =1,2,...,N] = K(N) > cN~'/2, (1.5)

for some ¢ > 0 (which follows from the definition of K (N) and from the fact that, as
we mentioned above, K (N) behaves like N~=%/2 for N — 00), so that F(8) > 0 for every
B. Much literature has been spent on this model, starting with the seminal works [7, 9],
and about the fact that r(8) > 0 corresponds to a localized regime, that is to the case in
which the typical trajectories are tightly bound to the defect line (see [14] for rigorous results
on the path properties in the localized phase and [12, chapter 7] for a full review of the
literature). On the other hand, F(8) = 0 corresponds to a delocalized regime. One should
however distinguish between the critical point 8 = . = sup{B : F(8) = 0} and the truly
delocalized region where 8 < B.. Both critical and delocalized regimes are well understood
in the homogeneous/periodic case. The disordered case is instead mathematically much more
elusive, but results have been obtained recently also in this case (see [12] and references
therein, in particular [13, 25] for the disordered case), namely explicit estimates on how many
visits (a non-extensive number!) are paid by the polymer to the defect line.

A relevant difference between the two classes of charges we consider is that in the first
case F(f) is explicitly known. To be more precise in the periodic case, F() can be expressed
in terms of the leading eigenvalue of a suitable T(w) x T(w) Perron—Frobenius matrix [4, 5]
(see also appendix A.2); computing such an eigenvalue becomes harder and harder for larger
periods, but the problem trivializes in the homogeneous case. In the special case of T = 2, the
expressions for the free energy and other observable quantities have been derived, for example,
in [21, 22]. In the disordered case, instead, only estimates on F(f) are known [1, 12].
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We also point out that for every y € R, the limit
1
lim —logE[exp(ySy); Sy #0forn=1,2,..., N] :=ac(y), (1.6)
N—oo N

exists. (Here we use the standard convention that if A is a set of trajectories and g(S)
an observable, then E(g(S); A) := E(g(5)14(S)), where 14(S) equals 1 if S € A and 0
otherwise.) Actually, the explicit value of G(-) is easily computed by applying the reflection
principle [12, appendix A] and one obtains G(y) = log(p cosh(y) + gq).

For the model with the force we have:

Proposition 1.1. For every B and f the limit, that we denote by ¥(B, f), of the sequence
{(l/ N) log Zf,cfu} v exists (P(dw)-almost surely (a.s.), in the disordered case). Moreover, we
have the formula

F(B, f) = max(r(B), G(Bf)). (1.7

A line of non-analytic points of F(-,-) is evident: for every B we set f.(8) :=
~1671(r(B)) € [0, 00). Therefore, for every
fe(B),

F(B) ?f f< (18)
G(BS) it f = fo(B).

It is quite easy to get convinced that this non-analyticity corresponds to a localization—
delocalization transition; the most interesting case is when F(8) > 0, otherwise the system is
already delocalized at f = 0. By convexity, d/F(B, f) > 0if f > f.(B) (and if d;F(B, f)
exists). This directly implies that limy_, ~ E%.QSN/N = 9yF(B, f) > O For [ < f.(B)

instead limy_, E%,QSN /N = 07F(B, f) = 0. These are distinctive marks respectively of
localization and delocalization (for sharper results we refer to [24]).

It is also worthwhile to observe that formula (1.7) yields that 9 ¢r(8, f) is discontinuous
at f = f.(B) for B > 0. So the transition is of first order (as argued in much of the
previous literature). The underlying mechanism has also been exploited in [2]. It is important
to emphasize that this transition has in general nothing to do with the usual delocalization
transition which the system, in the absence of pulling force, undergoes when the temperature
or the average of the charges is varied. In particular, the latter transition is known rigorously
to be always smooth (i.e. of order higher than the first) when disorder is present.

We now turn to the issue of the existence of a re-entrant transition. As mentioned above,
this refers to the fact that for some fixed f the system undergoes (at least) two phase transitions
as the temperature 7 = 1/ is increased from zero to infinity. More precisely, two cases are
observed: one can either observe a pattern of the type localized—delocalized—localized by
increasing 7T, or the opposite one: delocalized—localized—delocalized.

Of course, re-entrance is equivalent to the non-monotonicity of f. as a function of j,
and a sufficient condition for it is that the difference f,.(co) — f.(0) has the opposite sign
as dg fe(B)lp=0. As we show in the following, these quantities are related to the asymptotic
behaviour of F(B) for § — 0 and B — oo, which in many cases (including quenched
disordered situations) can be easily computed without fully solving the model.

We wish to emphasize that while, in principle, the occurrence of

g fe(B)l =0l fe(00) = fe(0)] <O, (1.9)

is just a sufficient condition for re-entrance, it turns out numerically in the cases we have
checked (cf figures 1 and 2) that when (1.9) is not verified the critical force is monotone in
and re-entrance is absent.

F(,B,f)Z:
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Figure 1. Critical force f, as a function of 1/, for the homogeneous model. (@) Without a hard
wall. The curves correspond to ¢ = 1/2,1/3,1/5,1/50 and 0O, from top to bottom. The slope
at the origin is positive if logg > log(p/2), in agreement with (2.2) and therefore re-entrance is
present if and only if 0 < ¢ < 1/3. The critical force f.(B) is computed by using (1.7), where
F(B) is the solution of ), K (n)exp(—F(B)n) = exp(—p) [12, proposition 1.1]. Note that the
transition p — 1 to the simple random walk case is singular, that is f.(c0) = 1 forevery p < 1,
but f.(0c0) = 1/2 for p = 1 (compare (2.2) and (2.3)). (b) With a hard wall (the values of ¢ are
the same as in (a)). Re-entrance is present if and only if ¢ > 1/3. In this case, F(8) is given
by the solution of ), K*(n) exp(—r(B)n) = exp(—p), where K*(n) = K(n)/2 if n > 2 and
K*(1)=K().

2. The homogeneous case

This section has two aims:

(1) generalizing the results of the previous literature. For example in [23] only the cases
g = 1/3 and ¢ = 0 are considered and no re-entrance is observed, while for different
values of ¢ re-entrance does appear;

(2) providing the general scheme that we also follow in the following sections, even if the
models of this section are exactly solvable (but we will not solve them).

First of all note that if w, = —c < 0, the polymer is delocalized already in the absence
of the force and f.(B) = 0 for every 8 > 0, an uninteresting situation. Therefore, in the
homogeneous case, we will assume that w, = ¢ > 0 and, without loss of generality, ¢ = 1.

The behaviours of the critical force for N\ 0 and for 8 — oo are easily obtained:

Proposition 2.1. For the homogeneous model, i.e. (1.1) and w, = 1, with p < 1 one has

) 1
é{f(l)fc(ﬂ) =7 2.1
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Figure 2. Critical force f, as a function of 1/8, in the case of periodic charge distribution and
g = 1/3. In the three cases T(w) = 50 and the charges have been chosen at random, i.e. each
sequence {wy }n=1,...50, wn € {—1, 1},1is equiprobable (the explicit sequences {(w, +1)/2},=1,....50
are given next to the corresponding curves): for the top curve |{n : w, = +1}| = 30, while for
the bottom one |{n : w, = +1}| = 22. The intermediate curve corresponds instead to the case in
which there are as many positive charges as negative, and in fact the curve approaches O for large
temperatures. As explained in the text, these graphs give also strong hints on the behaviour of
disordered systems.

and
B—o0

1 1
feB) =1+ B(logq —log(p/2)) +o (E) . (2.2)

In particular, one has re-entrance if and only if 2/3 < p < 1. As for p = 1, one has
fe(B) = 1for B — 0and

el L gaiof ) 2.3
fe(B) "= §+ﬁ og +0<E>- (2.3)

Re-entrant behaviour is not observed in this case.
(Recall here that, in standard notation, if x — 0, o(x) denotes any quantity such that

o(x)/x — 0 for x — 0.) See also figure 1(a), were we plot f.(f) as a function of 1/,
for different choices of g.

Proof of proposition 2.1. Consider first the case p < 1. Since K(n) ~ c¢,n"*? ¢, =

V' p/@2m), for BN\0 one has [12, Theorem 2.1]
ﬂZ

(2c,I'(1/2))%

(To avoid any confusion, let us recall here that the standard notation f(x) ~ g(x) forx — 0
(or for x — 00) simply means that f(x)/g(x) tends to 1 for x — O (or for x — o0,

F(B) ~ 2.4
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respectively).) This, together with a Taylor expansion of G(y) around y = 0, immediately
gives (2.1).

The large f behaviour can also be easily captured without explicit computations: for
p < 1L,E(B) =B +logK(l)+o(l)as B — oo,and K(1) = g = 1 — p, where o(1) simply
denotes a quantity which tends to zero for 8 — oo. This corresponds simply to the fact
that for B large, the dominant trajectories are those such that |{n : S, # 0}|] < N. Since
G(y) =y +log(p/2) +o0(1) as y — o0, one finds (2.2).

For p = 1, (2.4) is modified in this case into F(8) ~ B%/2 (this follows from
[12, Theorem 2.1] plus the fact that, for the simple random walk, K (2n) ~ n=3/2/1/(4m)
[8, chapter III]) and K (2n + 1) = 0). As a consequence, f.(8) — 1 for 8 — 0. As for the
B — oo behaviour, note that rF(8) = B/2+ (log K(2))/2+0(1) and K (2) = 1/2, so that (2.3)
follows.

The statements about re-entrance easily follow from (2.1)—(2.3). O

2.1. The model with hard-wall repulsion

We conclude this section by showing that the phase diagram and the re-entrance phenomenon
are strongly model dependent. To this purpose, we modify the model by inserting a hard-wall
condition (like in [23]), which corresponds to inserting on the right-hand side of (1.1) the

indicator function of the event {S : S, > 0 forn = 1,..., N}. Of course, the partition
function and the free energy will be in general modified (in particular, the sum in (1.3) will
be restricted to configurations satisfying s; > 0,7 = 1, ..., N). We consider for conciseness

only the case p < 1.

Proposition 2.2. For the homogeneous model with hard-wall repulsion and p < 1, there
exists By > 0 such that f.(8) = 0 for B < By. Moreover, the large B behaviour of f.(B) is
still given by (2.2). Re-entrance takes place for p < 2/3.

Proof of proposition 2.2. In the presence of the hard wall, for § sufficiently small but finite,
one has rF(f) = 0 (cf for instance [12, Section 1.2]) so that f.(8) = 0. This is rather intuitive:
even in the absence of the pulling force, the entropic repulsion effect provided by the wall is
enough to delocalize the polymer. As for the 8 — oo limit, since the dominant trajectory
S, = 0is allowed by the hard-wall constraint, one again finds rF(8) = g +log K (1) +0(1), and
equation (2.2). Occurrence of re-entrance for p < 2/3 immediately follows from the small-
and large- behaviour of the critical force. ]

Observe that for the model with hard-wall repulsion, the situation is somewhat reversed
with respect to the previous case: one has re-entrance for p < 2/3 and no re-entrance for
2/3 < p < 1 (see also figure 1(b)).

3. The periodic case

We start by recalling that the solution of the periodic case can be reduced to a finite dimensional,
in fact T(w)—dimensional, problem [4, 5, 12]; by solving numerically this finite dimensional
problem we have drawn the curves in figure 2. However, from the T(w)—dimensional problem
one can extract many analytic features too. Here we concentrate on small and large g
behaviour, since they suffice to highlight part of the variety of observed phenomena. We
collect and discuss here the results; see appendix A.2 for the proofs. We will assume for
simplicity that charges w, take only the values £1. Just a bit of notation for the following
result (for the sake of conciseness, we restrict our attention to the case without hard-wall
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repulsion). Set £y := min{n : w, = +1} (we are implicitly assuming that w, is not equal to
—1 forall n) and ¢;,, := inf{n > ¢; : w, = +1}. Set also ((w) := min{i : {; > T(w)}.

Proposition 3.1. In the periodic case, we have the small temperature behaviour

T(w) H(w)
pooo 1 L1 gy
LB "= 10 ;(2% D+ (T(w) ;log Kt —€_y) log<p/2>> +o(1/B),
3.1

and at high temperatures (\,0)

AT+ 0B) i Y w, >0,
fe(B) = | 5B +0(B) if Y e =0, (3:2)

0 if Z;(i’l)w,,<0 and B < Po,

where By := sup{B : F(B) = 0}, and By € (0, 0) if ") w, < 0.

We recall that O (8) denotes any quantity whose absolute value is bounded above by a constant
times B, for B sufficiently small.

Of course such a result is sufficient in order to check our sufficient condition (1.9) for
the occurrence of a re-entrant transition, for a given periodic charge sequence w. On the
other hand, a full characterization of the critical curve in general requires some numerical
computations (but we stress once again that they are just finite dimensional computations).
As the example depicted in figure 2 shows, the inhomogeneous character of the charges may
induce a re-entrant transition for example if ¢ = 1/3, a value for which the homogeneous
system shows no re-entrance, cf proposition 2.1 (but of course it can induce it also forg < 1/3).

An important feature resulting from proposition 3.1 (but also from figure 2) is the strong
dependence on w. In particular, the sign of the mean over a period leads to drastically different
behaviours for large temperatures. It should be however pointed out that if wy, ..., w;
are sampled in a IID fashion, like in the quenched disordered case, then in the limit of
T — oo the free energy of the periodic model converges P(dw)—a.s. towards the free energy
of the disordered model [12, Theorem 4.5]. One then directly sees that such a result implies
the convergence of the critical force of the model with period T to the critical force of the
corresponding disordered model. In figure 2, we have plotted a case in which ), _ @, = 0
and two cases deviating above and below the mean by more than one standard deviation.

4. The disordered case

Let us now have a look at the disordered model. For the sake of conciseness, we consider only
the case p < 1 and P(w; = +1) = P(w; = —1) = 1/2.

It is known that in this case the model with f = 0 and without hard-wall repulsion is
localized for every B > 0 (see [12, chapter 5]). The behaviour of the free energy is not fully
under control, but one can prove the following.

Proposition 4.1. For the disordered model, f.(8) — 0 for B — 0. As for large B, one has

el T 1T 1
£.08) P >t 5|2 Zz—-/ log K (j) —log(p/2) | +o (3) 4.1
j=1
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so that re-entrance is observed as soon as

e,
5 22’/ log K (j) > log(p/2), 4.2)

j=1
that is for g > 0.1994 . ...

Proof of proposition 4.1. For § — 0, the annealed bound
. 1 B,0
< — ’
F(B) < ngl(l)o N log EZN,a) 4.3)

is already sufficient to prove that f.(8) — 0. In fact, the right-hand side is just the free energy
of the homogeneous model where f is replaced by log(cosh ), and therefore (recall (2.4)
and discussion thereafter) it behaves like */(8 p) for g small. This immediately implies that
fe(B) = Ofor B — 0.

Remark 4.2. In [1] it is actually proven that r(8) 0 B*/(8p), so that f.(B) PR B/2/p).
As for large 8, we need the following.

Lemma 4.3. For every ¢ > 0 there exists B such that for B > B., we have

o .
F(B) — § — 52 2 logK ()| <e. “.4)
j=1

Note that (4.1) is a direct consequence of lemma 4.3, and the proof of the latter can be
found in appendix A.1. Here, we just note that (4.4) shows how the situation is different from
the homogeneous case, where one has rather F(8) = 8 +log K (1) + o(1). In fact also in the
disordered situation the dominant configurations are those for which S, = 0 for every » such
that w, = +1 and §,, # O otherwise. However, now the average density of +1 charges is 1/2
(whence the leading term 8/2) and the distance between two successive positive charges is
random and can take any value j = 1,2, ... with geometric probability 27/.

As explained in section 3, we expect the graph of f.(-) to be close to the intermediate
curve in figure 2.

4.1. The model with repulsion

Like in the homogeneous case, if we add the hard-wall repulsion then for 8 sufficiently small
E(B) = f.(B) = 0 (see, for instance, [12, proposition 5.1]). Moreover, a look at the proof of
(4.4) shows that lemma 4.3 still holds in this case, provided that K (n) is replaced by K*(n)
defined as K*(1) := K(1) and K*(n) := K(n)/2 for n > 2. This is just related to the
fact that, if n > 2, of all the possible trajectories {So, ..., S,} of the (p, ¢) walk satisfying
So=3S8,=0,8 # 0for1 < i < n, only half survive the introduction of the hard-wall
constraint. Therefore, (4.1) still holds with K (.) replaced by K*(.) and a sufficient condition
for having a re-entrant transition is

N =

> 277 log K¥(j) > log(p/2). (4.5)
j=1

Numerically, this corresponds to g > 0.2838....
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5. Generalizations

The procedure presented in this paper to study the phase diagram and the occurrence of a
re-entrant phase transition applies well beyond the case of the (p, ¢) walks. We have seen, in
fact, that all what one needs to know is the asymptotic behaviour of G(y) for small and large
y and the asymptotic behaviour of r(8) for small and large .

Just to show an example of generalization, consider the case of a directed polymerin (2+1)
dimensions with homogeneous (w, = 1) pinning attraction to a defect line. In particular, we
will assume that S, = (S{", S©?) € 77 and {S,,},—0.1.... is the two-dimensional simple random
walk where S, is chosen uniformly among the four neighbours of S,,. In this section, it will
be understood that K (n) is the probability that the first return to zero of the two-dimensional
random walk occurs at time # (in the previous sections, the same symbol was used for the
analogous quantity referring to the (p, ¢) random walk).

Again, the Boltzmann weight is defined as in (1.1), with the only difference that the term
f Sy is replaced by, say, f S,(Vl) . This corresponds to assuming that the force is pulling in the
direction ‘1’ (orthogonal to the defect line). Then, proposition 1.1 still holds, provided that in
the definition of G(y) one puts ySl(\}) instead of ySy.

The analogue of proposition 2.1 is the following.

Proposition 5.1. For the homogeneous (2 + 1)-dimensional model one has f.(8) — O for
B — 0and

gzl 2+0(l> 5.1)
()= g g o 5 ) :

Re-entrance does take place.

Proof of proposition 5.1. It is not difficult to prove that for the two-dimensional simple
random walk,
G(y) = log(cosh(y) + 1) — log 2. (5.2)
Indeed, first of all one has
E[exp (ySI(\})); S, #0forn=1,2,..., N] < E[exp (ySZ(\}))] = E[exp (ySfl))]N
= (1/2+ (1/2) cosh y) (5.3)
for every N, so that
G(y) < log(cosh(y) + 1) — log 2. 5.4)
To get the complementary lower bound, note that
E[exp (ySy'): S, #0forn=1,...,N] > E[exp (ySy'); S{" #0forn =1,..., N].
(5.5)
The quantity averaging on the right-hand side of (5.5) involves only {S{"} _ . which is just
a (p, q) walk with p = 1/2. Therefore, from the knowledge of G(y) for the (p, g) walk
(cf section 1.2), one obtains G(y) > log(1/2 + (1/2) cosh(y)) which concludes the proof
of (5.2).
Next, it is known [17] that K (2n) ~ c/(n(logn)z) with ¢ > 0 while K(2n + 1) = 0. As
a consequence (cf [12, Theorem 2.1]), r(8) vanishes for § — 0 faster than any power of B.
This, together with the expansion 6(y) = y?/4+o0(y?) for y — 0, implies that f.(8) — 0. As
for the large-B behaviour, in analogy with the discussion in section 2, a look at the dominant

trajectories gives F(B) = B/2 + (log K(2))/2 + o(1/8), where now K(2) = 1/4. Since
G(y) =y —2log2+o0(1) for y — o0, (5.1) follows from proposition 1.1. U
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The disordered (2 + 1)-dimensional model where w,, are IID symmetric random variables
w, = %1 can also be analysed in our framework, with the following result.

Proposition 5.2. For the disordered (2+1)-dimensional pinning model, f.(8) — Ofor § — 0
and

Boo 1

1 1 : 1
fe(B) "= 173 210g2+ZZZ_ZJlogK(2j) +O<E>. (5.6)

jz1

Re-entrance is observed.

The proof of proposition 5.2 is essentially identical to that of proposition 4.1. The reason why
the factors 1/2 of (4.1) are replaced by 1/4 is just that our two-dimensional walk can touch
the defect line only for n even, and therefore for large f dominant trajectories will touch half
of the total positive charges, i.e. approximately N /4 of them. The occurrence of re-entrance
follows from a numerical evaluation of the constant multiplying 1/8 in (5.6), which turns out
to be positive (and equal to 1.2427...).

Acknowledgments

We would like to thank Stu Whittington for interesting conversations on the re-entrance
phenomenon and Thierry Bodineau for his suggestions on the proof of proposition 4.1.
This research has been conducted in the framework of the GIP-ANR project JC05_42461
(POLINTBIO,).

A. Proofs and technical estimates

A.1. Proof of proposition 1.1 and lemma 4.3

Proof of proposition 1.1. Decompose the trajectory according to the location of the last visit
of S to the origin before N (including N), getting thus by the Markov property of S

N m
Zf,{; = ZE [exp (,3 anlsno> s Sm = 0j|
m=0 n=1
X E[exp(Bf Sn—m); Sk #0,k=1,..., N —m]. A

The right-hand side has the form ZZ:O ap (W)by_y, with ag(w) = by = 1,a,(w) =
exp((F(B) + o(1))m) for m — oo, P(dw)-a.s. (the presence of the indicator function of the
event S,, = 0 is irrelevant, see e.g. [12, remark 1.2], and b, = exp((c(Bf) + o(1))m),
again for m — oo. At this point, we remark that Zg’; > max(ay(w), by) and
therefore liminfy_ . (1/N)log Zf,’; is bounded below by max (F(8),G(8f)). For the
opposite inequality we note that for every & > 0, there exists A(w) such that a,(w) <
A(w) exp((F(B) + e)n) for every n. Analogously, b,(w) < Bexp((G(B) + e)n) for some
constant B and every n. Therefore,

N
Zy! <A@ B Y exp(E(B)m +G(BF)(N —m) +eN), (A2)
m=0
so that
757 < (N + 1) A(@) B exp(max(8(B), G(B)N +eN), (A3)

for every N and, since ¢ > 0 can be chosen arbitrarily small, the proof is complete. (]
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Proof of lemma 4.3. We set

e
== 277 log K(j), A4
Q=7 ; g K@) (A.4)
and we separate the proof in lower and upper bounds.
For the lower bound, we select the S trajectories hitting O if and only if the charge is +1
on that site. This yields

0 Ny (w) o Ny (@)
30> | [T exoprkepy | KIN=D"¢;]. (A.5)
j=1

j=1
where £ := inf{n > 0 : w, = 1}, {41 := inf{n > 0: O 1} and Ny (w) =
e

max {k : Zl;zl ¢; < N}. Note that {£;}; is an IID sequence of geometric random variables
of parameter 1/2. By taking the logarithm and dividing by N both sides in (A.5), in the limit
as N — oo we get

Ny (w)
1
F(B) = B limsup NNN(Q)) + 1i]{,n_)solip v Z log K (£;), (A.6)

N—o0 T
j=1

where we have used the fact that K (N — Z?@f‘“) ;) = K(N) and (log K(N))/N — 0 as
N — oo. By the classical renewal theorem Ny (w)/N actually converges P(dw)-a.s. to
1/E[€;] = 1/2 and, in turn, by the strong law of large numbers also the second superior limit
on the right-hand side of (A.6) is an almost sure limit and it is equal to E[log K (¢1)]/E[£¢,],
which coincides with Q. This concludes the proof of the lower bound.

For the upper bound, we define Ay ,, :== {n : v, = +1} N[1, N] and for every ¢ > 0 and
any realization of w, we define the set of trajectories

Qnwe ={S: I <n<N:S, =0} AAN,| <elAnol} (A7)

where A denotes the symmetric difference of sets. Of course, by the law of large numbers

AN ol/N N=go 1/2,P(dw)-a.s. Therefore for the partition function restricted to Qy 4 ., We

have

.0 (o0 N> No(w) B P

Z30(98,.) SoxpBlaal—e) < e (NS (1-3)). A8

for some Ny(w) which is P(dw)-a.s. finite. We can therefore focus on Zf,‘g)(Q N.w.e)» Which is
bounded above by exp(8|An.»)P(2n ».), and it is thus sufficient to show that

lim sup lim sup i logP(2yn ) < O, (A.9)
e\0 N—oo N
to conclude.

In order to establish (A.9), we introduce a coarse graining length L € N (L is sent to 0o in
the end, that is, after N — oo and £ \|0, so that, in particular, £ L can be chosen arbitrarily small
and we assume below that e L < 1). We assume that N/L € N and we break {1, ..., N} into
N /L non-overlapping blocks {B;} ;i .y, of length L. For every realization of the disorder
w, we decompose the event Qy ,, . into the disjoint union of the events Qy ¢ ¢, v € {0, VL,
defined by the property that if S € Qy o ¢ then B; N {n : S, =0} = B; N Ay, if and only
if v; = 0. In short, there is a mismatch in the block B; with respect to the energetically
optimal contact configuration if and only if v; = 1 (the mismatch can be on a single site or on
several sites). Note that there cannot be more than ¢ N blocks containing a mismatch, that is,
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if [ :=|{i : v; = 1}| > eN the event Qy 4, is empty. Since ¢L < 1, only a small fraction

of the blocks contains mismatches. We therefore have

P(Qywe) = Z P(Qy pe0) < exp(c(eL)N/L) ll{flf)%vP(QN,w.e,y)v (A.10)
lul<eN use

where ¢(x) Q‘; 0 comes from estimating the cardinality of {v : |[v| < eN}.

We are left with estimating P(Q2y ,, ¢.,) uniformly in v. For this we introduce the random
variable x; = inf{n € B; : w, = 1} (k; = oo if w, = 0 for every n € B;) and for every j
such that «; < oo the event

Ef ,:==1{S:B;N{n:S,=0)N[k;,NI=Ay,NB;N[k;, NI}, (A.1])

that is simply the event that there is no mismatch in B; from step «; onward. If x; = oo then
E iw is just the set of all possible polymer trajectories, without any restriction. Finally, we

define

Yi(w) :=

P(E’ = if  K;
{ ( L,w|SK,/ O) I Kkj <00 (A.12)

otherwise,
where, if A and B are two events, P(A|B) denotes as usual the probability of A conditioned to

B. Note that {Y;}; is a sequence of IID random variables and that, by the renewal theorem (very
much like in the proof of the lower bound: we are essentially evaluating the same quantity),

(1/L)log Y (w) Lo 0, P(dw)-a.s. Therefore, for every § € (0, 1) we can find Ly such that
for L > Lo,

8
P(Y1(w) <exp((Q+9)L)) =21 — ok (A.13)
Now note that
P(Q2.0.e0) < P(Njuy0 E L) (A.14)
and if we set k := |{i : v; = 0} and {i : v; = O} = {iy, ..., ix} ({i1};=1,.x increasing) we
have that if k;, < 00
P(Njw—0 E7 ) =P(N1Z) E} , N {S,, =0} NE},) <P(NZ E} )Y (). (A.15)

where we have used the Markov property of S and in the last step we have neglected the event
{S,qk = 0}. With our definition of Y (w), the factorization inequality in (A.15) actually holds
also for x;, = oo, so that by iterating we obtain

P(Nj0,—0 Eiw) < l_[ Yi(w). (A.16)
Ji;=0

By putting equations (A.13) to (A.16) together, by applying the strong law of large numbers
and by exploiting the fact that more than a fraction (1 — e¢L) of the N/L blocks is free of
mismatches, we obtain that

P(Q2n 0.c0) < €Xp <(1 —8)(0+8LA — 28L)%) , (A.17)

for N > Ny(w), with No(w) a random value that is P(dw)-a.s. finite.
Overall we have therefore established that P(dw)-a.s.

c(el)

lim sup % 10g P(Qy .0.0) < +(1=8)(0+8)(1—26L) 2% (1= 5)(0+6). (A.18)

N—o00

Since § can be chosen arbitrarily small, the proof of the upper bound is complete. (|
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A.2. Estimates in the periodic case

We prove here theorem 3.1. The first result, that is the small temperature expansion in
(3.1), just comes from evaluating the ground state energy. We omit the details since they
are substantially easier than those needed for the analogous result in the disordered set-up
(cf lemma 4.3 and appendix A.1). We also point out that such a result follows directly from
the semi-explicit solution available for periodic models [4, 5] that we now outline since we
exploit it in order to establish the high temperature expansion (3.2).

The free energy of periodic models can be expressed by first introducing the (Abelian)

group S := Z/ (T(w)Z), thatis {1, ..., T(w)} with periodic boundaries. With abuse of notation
an element « of S is going to be identified with a pointin {1, ..., T(w)}, so by n € & we mean
n = k1(w) + o for some k € Z. For b > 0, we set

Ko(b) := Y K(n)exp(—bn), (A.19)

neoa

and in turn fore and y € S

A]/,ot(bv ;3) = Kot—y(b) eXP(ﬂwa)~ (AZO)

By the Perron—Frobenius theory on matrices with positive entries, the T(w) X T(w)—matrix
A(b, B) has a maximal positive eigenvalue, often called the spectral radius of A(b, B), that
we denote by A, (b, B). By standard arguments, one shows that A, (-, 8) is decreasing and
smooth. In [4, 5] it is shown that the (w-dependent) free energy is 0 if 1, (0, ) < 1. If instead
A»(0, B) > 1 then there exists a unique solution » > 0 to the equation A, (b, ) = 1, and such
a b is precisely the free energy r(8).

Let us now expand A (b, f) for small values of b and ,B:

T(w)
where the last term follows from the Riemann sum approximation procedure,

b
3 (1 — exp(—bn)K (n) = b”z(\/m”(l))bz %

o0 1 _
— Pl o) wdz, (A22)

and by the fact that the integral in the last term is equal to 2,/7. We now use the fact that the
maximal eigenvalue A(A +&B), A as matrix with positive terms and & small, can be written up
to O(e?) terms as A(A) + eu - Bv, with u and v respectively as the right and left eigenvectors
of A with the eigenvalue A(A), normalized by setting ), v, = 1 and ), v, = 1. In our
case A = A(0, 0) turns out to be bi-stochastic, so A(A), before denoted as A, (0, 0), is equal
to 1 and v, = 1/T(w), as well as u, = 1 for every «. This leads to the expansion

T(w)
Ab, B) = 1+ﬁ( (1 ) Za)) +%52—J27b1/2+r(b, B). (A.23)

where r(b, 8) = 0(2) +o(Vb) it Y1) w, # 0 and r(b, B) = 0(8?) + o(v/b) otherwise.
Therefore, the existence of a (unique) solution b = r(B) to A, (b, ) = 1 for f small requires
S @, >0 and

Ay,a<b,ﬁ)=Ay,a(o,0)<1+ﬁwa+ —B*+o(p )) NP (pU2 4 o(b'12)), (A.21)

neo

(@) 2 . T(w)
2p T(w) Zn 1 @n +0(/3 ) if Zn | Wn > O,

B 1 o(pY) it Y, =0 (A28
p 1 @n =Y

F(B) =
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Armed with these asymptotic behaviours, (3.2) follows from ¢~ '(y) = /2y(1+0(1))/p
NO).

What happens when ZZ(:‘”]) w, < 01is that 1,(0, B) is smaller than 1 for small g (see
(A.23)). If we set By := sup{B : A,(0, B) < 0} (note that B < oo unless w,, = —1 for every
n, as one can see from the large 8 expansion), then one readily sees that f.(8) > 0 for 8 > By
and f.(B) = 0 otherwise.
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