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Abstract

We consider a lattice gas interacting via a Kac interaction J,, (|x — y|) of range
yfl, y >0,x,y € 72 and under the influence of an external random field
given by independent bounded random variables with a translation invariant
distribution. We study the evolution of the system through a conservative
dynamics, i.e. particles jump to nearest neighbour empty sites, with rates
satisfying a detailed balance condition with respect to the equilibrium measure.
We prove that rescaling space as ¥~ and time as y 2, in the limit y — 0,
for dimension d > 3, the macroscopic density profile p satisfies, a.s. with
respect to the random field, a nonlinear integral differential equation, with a
diffusion matrix determined by the statistical properties of the external random
field. The result holds for all values of the density, also in the presence of phase
segregation, and the equation is in the form of the flux gradient for the energy
functional.

Mathematics Subject Classification: 60K35, 82C22

1. Introduction

We consider a d-dimensional particle system interacting via a two-body Kac potential and
an external random field given by independent bounded random variables with a translation
invariant distribution, and look for its macroscopic behaviour. Problems where a stochastic
contribution is added to the energy of the system naturally arise in condensed matter physics,
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where the presence of impurities causes the microscopic structure to vary from point to point.
Some of the vast literature on these topics may be seen by consulting [BMT, OS, FGK].
Equilibrium statistical properties of spin systems with random magnetic field have been
intensively investigated (e.g. [AW, BK, FFS, I]). A review of some developments in the theory
of the Ising model in random field is given in [N].

Kac potentials J, are two-body interactions with range y~! and strength y¢, where y
is a dimensionless scaling parameter. When y — 0, i.e. very long range compared with
the interparticle distance, the strength of the interaction becomes very weak, but in such a
way that the total interaction between one particle and all the others is finite. Kac potentials
were introduced in [KUH], and then generalized in [LP], to present a rigorous derivation of
the van der Waals theory of a gas-liquid phase transition. Since then several papers have
appeared on the subject, and recent ones studied spin systems with Kac potential for y small
but finite. We mention only [COP, Bo, CP, LMP]; [COP1, COPV] are devoted to random field
Kac models, in dimension d = 1. Time evolution of the macroscopic profile in particle systems
interacting via long range Kac potentials were investigated either for conservative dynamics
[LOP, GL, GLM, MM] or for non-conservative ones [DOPT] (for reviews concerning these
models, see [Be, GLP, P]).

Given 8 and 0 positive parameters we consider the formal Hamiltonian

H(n) = —g D L= ymEn() =6 ) a(x)n), (1.1)

x,yeZ4 xeZd

where n = (n(x), x € Z¢), n(x) € {0, 1}; n(x) = 1 if there is a particle at site x and n(x) = 0
if site x is empty. The external random field & = («(x), x € Z9) is a collection of independent
bounded random variables with translation invariant distribution.

Given the Hamiltonian (1.1), one can construct in a standard way (see [Li, Sp]), an
evolution conserving the total number of particles, the so-called Kawasaki dynamics, which can
be described as follows. Particles attempt to jump to nearest neighbour sites at rates depending
on the energy difference before and after the exchange, provided the nearest neighbour target
sites are empty; attempted jumps to occupied sites are suppressed. The rates are chosen in such
a way that the system satisfies a detailed balance condition with respect to a family of Gibbs
measures, parametrized by the so-called chemical potential A € R, for some fixed temperature
T, with B and 6 fixed, and for y finite. We are interested in the influence of the random
field and the Kac type interaction on the transport properties of such a system, in particular on
the rate of bulk diffusion. The relevant features of the system are the absence of translation
invariance, for a given disorder configuration, and the non-validity of the gradient condition.
We will come back to this point later.

Transport properties for Kawasaki dynamics with 8 = 0 and 6 = 1 in (1.1) have been
studied by Faggionato in her thesis [F] and by Faggionato and Martinelli in [FM]. They proved
that under diffusive scaling and in dimension d > 3, the system has a hydrodynamic limit
and gave a variational formula for the bulk diffusion. The diffusion matrix turns out to be a
nonlinear function of the density, continuous in the open interval (0, 1); it is determined by
the temperature 7', always assumed constant and therefore omitted in the notation, and by the
statistical properties of the external random field. Given the presence of both the random field
and the exclusion rule, to obtain a hydrodynamic limit was not at all obvious. In the absence
of the exclusion rule the rate of bulk diffusion is the result of diffusive scaling of a single
particle moving with reversible rates in the random field. If the exclusion rules are present but
the field is constant the bulk diffusion turns out to be independent of the density of particles.
However, when the random field and the exclusion rules are present, one obtains a nonlinear
dependence of the bulk diffusion on the density. The case of a periodic field in one dimension



Macroscopic evolution of particle systems 2125

had been solved exactly [W], in this case the bulk diffusion is constant, it does not depend on
the density.

The same model as in [F, FM] was considered in [Q] in which results about hydrodynamic
behaviour of the model in all dimensions were announced but not proved.

The equilibrium statistical picture of systems with Hamiltonian (1.1) with both 8 and 6
different from zero and J,, positive presents an interplay between the ferromagnetic properties
of the interaction and the randomness of the external field, [AW, BK]. To understand whether
some of these aspects could be detected in studying the evolution of particles, in this paper we
look for the macroscopic behaviour of such a system. It turns out that in the diffusive scaling
regime we are analysing the system (y — 0 with space and time scaling y ~! and y —2), the
equilibrium statistical properties of the full model described by the Hamiltonian (1.1) are not
relevant. There, the only relevant properties are those of the local part of the Hamiltonian, i.e.
that corresponding to 8 = Oin (1.1). Namely the nonlinear partial integral differential equation
we obtain for the density profile of the particle system (see (2.24)), depends only through the
diffusion matrix on the equilibrium statistical properties of the local part of the Hamiltonian
(1.1). This has already been observed in some other special cases (see [BL, GL, GLM, MM]).
A key ingredient in our analysis is that the dynamics with 8 # 0 is in fact a weak perturbation
of the one with § = 0. This can be seen both at the levels of rates and current (see (3.8)
and (4.6)).

We note that if we consider a hydrodynamic space scale ¢ ~! much larger than y !, say
€ = y%,8 > 1, then the diffusion matrix will depend on the equilibrium statistical properties of
the full Hamiltonian (1.1). Results in this direction, for a particular system, have been shown
in [R] for all choices of initial densities and for systems under only Kac type interaction, i.e.
corresponding to & = 0 in (1.1) and in [LOP, G] for initial densities restricted to a special
region of phase diagram, the so-called spinodal region.

To be more precise, we study the Kawasaki dynamics in a torus of diameter y~!. We
rescale space as y ~! and time as y ~2. In the limit y — O we show that in dimension d > 3,
the empirical densities converge, a.s. with respect to the random field, to the solution of a partial
integral differential equation (see section 2). The diffusion coefficient depends on the statistical
properties but not on the realizations of the random field. To establish the hydrodynamic limit
we need to prove some version of Fick’s law, namely to replace the microscopic current (i.e.
the difference between the rate at which a particle jumps from site x to site y and the rate at
which a particle jumps from y to x, x and y being nearest neighbours), by the gradient of the
density field multiplied by the diffusion coefficient. The system turns out to be of the so-called
non-gradient type. Roughly speaking, the gradient condition says that the microscopic current
is already the gradient of a function of the density field. The method developed by Varadhan
([V], see also [Q1, VY, KL]) for non-gradient systems is to replace the microscopic current
by a gradient plus a fluctuation term. However, in the presence of the random field, such a
decomposition does not hold microscopically, because the fluctuations of the gradient of the
density field arising from the random field are large. In [F, FM] this problem has been solved
by introducing a mesoscopic scale such that the gradients could be considered over sufficiently
large mesoscopic distances to reduce stochastic fluctuations by the central limit theorem.

The limit equation they obtained for the evolution of the density field is a nonlinear
second order partial differential equation with diffusion coefficient continuous with respect to
the density field. To derive the limit equation for the model with 8 # 0 and 6 # 0, we use
the results of [F,FM], and take into account that the invariant measures for the unperturbed
dynamics are not invariant for the dynamics with 8 # 0. This fact induces the presence of
a new term, which is crucial in order to recognize that the limiting equation has the form of
the gradient flux for an energy functional. The limiting equation for the density profile of our



2126 M Mourragui et al

system is the nonlinear partial integral equation

g

¥_y. (U(p)v‘;_p>, (12)

at

where the energy functional G(p) is of the form

G(p) = /drgo(p(r)) - g//J(V —r)p)p(r’)drdr, (1.3)

go being the (strictly convex) free energy density and o (p) the conductivity, or mobility (see
[Spl, part II, section 2), of the system with only short range interaction, i.e. corresponding to
B =0in (1.1). The free energy density g is given by

go(p) = pro(p) — po(ro(p)),

where
po(A) = Eflog(1 +e*0¢Oy,

E stands for expectation with respect to the disorder, and, for any given p € [0, 1], Ao(p)
satisfies

(1.4)

e o (p)+0a(0))
1+ e(ko(p)+9a(0)):| )

d
p= %(M(p)) —E [

To simplify notation we write ¢ instead of Ay(p), if no confusion arises. We derive (1.2)
under some mild regularity property on J, therefore (1.2) holds even if the functional G has
minimizers having non-constant density profiles. In this case phase segregation could occur;
see [GL2, A, CCO] for results on existence, properties and qualitative behaviour of solutions
of equations of type (1.2) with functional (1.3) in the presence of phase segregation. In [GL]
solutions corresponding to interface dynamics are considered.

Since we study the evolution of the system at fixed temperature we assume that the latter
has been absorbed into (1.1). To relate (1.2) with equation (2.24), recall that, in a regime of
linear response, the diffusion matrix is linked to the mobility via the Einstein relation (see
[SpD) D(p) = o (p)(x(p))~"!, where x(p) is the static compressibility

(o (p)+02(0))
} : (1.5)

— -1 _
x(p) =[r(p)]" =E [ (14 Ot aon 2
The variational characterization derived for D(p) in [F, FM] is reported in (2.20).
In section 2, we introduce the model and state the main result, the macroscopic behaviour
of the system. In section 3, after explaining the strategy of proof, we obtain some basic
estimates. In section 4, we derive the hydrodynamic limit equation.

2. The model and the main results

Let the scaling parameter y € (0, 1) be such that y~! € N. We denote by A the d-dimensional
torus of diameter 1, by A, = 74y =174 the discrete torus, and by |V| the cardinality of any
finite non-empty subset V C Z<.

For a fixed A > 0, let Qp = [—A, A]Zd be the set of disorder configurations on Vi
On Qp we define a product, translation invariant probability measure P. We denote by
E the expectation with respect to P, and by ¢ = (x(x), x € 749, a(x) € [—A, A], a
disorder configuration in 2. They represent external magnetic fields acting on the particles.
A configuration @ € Qp induces in a natural way a disorder configuration o, on A,, by
identifying a cube centred at the origin of side ¥ ™! (y~! odd and integer) with the torus A, .
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By a slight abuse of notation whenever in the following we refer to a disorder configuration
either on A, or on Z¢ we denote it by .

We denote by S, = {0, +1}*» and S = {0, +1}Zd the configuration spaces, both equipped
with the product topology. We denote by n a configuration, either in S, orin S.

Given a realization « € Qp of the magnetic field, for  and 6 positive parameters, the
Hamiltonian will be (1.1) restricted to the torus A, namely a real-valued function defined on
S, as the sum of two terms

HJ*(n) = BH, (n) + 0 H{ (), 2.1)
where HY is the local, one-body interaction,
HE () =~ a(@)nx) 22)
XeA,

and H,, is the long range Kac interaction,

1
Hyn=-5 3  JL&=ynn). (2.3)
(x,y)EA, XA,
The pair interaction J,(x — y), the so-called Kac potential, is such that J,(x — y) =
y?J(y(x —y)) for J € C*(A, R) with J(r) = J(—r) (symmetry).
We denote by uﬁ’“’* the grand canonical Gibbs measure on S, associated with the
Hamiltonian (2.1) with chemical potential A € R

1
WESr) = —exp { —HP ) + 1 ) () ¢, nes,, (24
ZV xeA,
where Zf*"")‘ is the normalization factor, so that ;Lff*“*’\ is a probability measure on S,,. When
B =0, u(}’;‘)"* becomes a random Bernoulli product measure, that we denote by

1
HHO) = ) = —o exp ) OHI 2 ) 0@ . nES,, 25)
14 XEA,

If A = 0, we simply write u. Similarly, for @ € Q2p, 2 € R, u®* is the corresponding
random product measure on the infinite product space S, and when A = 0, we denote it by
u*. Moreover, for a probability measure © and a bounded function f, both defined on S or
S,, we denote by E*( f) the expectation of f with respect to i, and by P* the corresponding
probability.

The potential X, sometimes called annealed chemical potential, can be adjusted to the
average density p of particles as follows. For p € [0, 1], the function A¢(p) is determined by

(cf (1.4))
efa()+ao(p)
E [/ n(x)du«“*“(p)(n)} =E [—] =p. (2.6)

1 + ebaro(p)

The disordered Kawasaki dynamics with parameter 8 > 0 is the Markov process on S,
defined through its infinitesimal generator E{f"", acting on functions f : S, — R as

LL P =3 3 CLCxx+ €M (Vane (), 27
ecf xeh,
where £ = {ey, ..., ey} is the canonical basis of R? and e a generic element of £. For

x,yehA,,nes,
(Vey ) = f™) = f(),
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where n*Y is the configuration obtained from 7 by interchanging the values at x and y:

n(x) ifz=y,
7 (2) = {n(y) ifz =, (2.8)
n(z) otherwise.
The rate C/* is given by
CPe(x, ys m) = ®{(Va y HY ) (). 2.9)
Here ® € C?(R, (0, 00)) satisfies* ®(0) = 1 and the detailed balance condition
@ (r) = exp(—r)P(—r). (2.10)

This is equivalent to the existence of a function ¥ € C*(R, (0, 00)) such that
r
o) =exp(=3)¥(). VO =¥ YO =1 2.11)

Notice that Cf’“(x, v; n) has the following properties:

(a) detailed balance condition (see (2.10) or (2.11));
(b) positivity and boundedness: there exists a > 0 such that

a”' <CPx,yin) <a, (2.12)
(c) translation invariance
CloCe,yim =Cl™(x —z,y — ) = .CL*(x — 2,y — 25 1), (2.13)

where for z in Z¢, 1, denotes the space shift by z units on S x Q) defined for all € S,
aeQpandg:S x Qp — Rby

(T (x) = n(x +2), (za)(x) = alx +2), (:89)(n, @) = g(n, rza).  (2.14)
For each 1 € R, the generator L5 is self-adjoint in L*(uf**) (cf (2.4)). We could
alternatively have fixed the number of particles, and got a density p € [0, (|A, D=L .., 10
Then the generator £6* is self-adjoint in Lz(vﬁjiy) for the canonical measure
B 1 B.a
Vo, (M) = e exp{—H"" M}z, nw=pla, 1) nes, (2.15)
y

with Zf"" the corresponding normalization factor.
We shall denote the generator of the Markov process associated with the Hamiltonian
OHY,ie. with B =0 (see (2.2)), by E‘)’,‘

LEHM =YY C*x.x +e: ) (Ve )0, (2.16)
ecf xeh,
where f is a function on S, and
Co(x. yim) = DOV H (). (2.17)

The rate C*(x, y; n) satisfies properties (2.10), (2.12) and (2.13). We call the process with
generator £ the disordered lattice gas (DLG) process or the unperturbed process, to distinguish
from the process generated by £§*°‘ which we refer to as the perturbed process. The DLG
process for 8 = 1 is the one considered in [F,FM]. The invariant measures for the DLG

4 The case ®(0) € (0, 0o) can be recovered by a time change.



Macroscopic evolution of particle systems 2129

process are, for A € R, the random product measures u;‘j”\ defined in (2.5), or alternatively, for
p € [0, |Ay|", ..., 1], the canonical measures obtained by setting 8 = 0 in (2.15),

v, ) = Vo (), nes,. (2.18)

In the same way, the operator L3 is self-adjoint in Lz(u‘)";k), or alternatively in L2(vg, Ay)'

Our goal is to establish a law of large numbers for the density field, starting from a sequence
of measures on S, associated with some initial density profile py. We show that for almost
any disorder configuration @ € 2p, the density field converges, as y decreases to 0, to the
unique weak solution of a nonlinear integral parabolic equation with initial condition py. In
order to write this equation we introduce some notation, and define, after [F, FM], the diffusion
coefficient of the integral parabolic equation. For g € G, where

G ={g:S8 x Qp — R; local and bounded}, (2.19)

Le(n) = Y. cz0(teg)(n, ) is a formal expression, but the difference (Vo [p)(n) =
Fg(no'e) — I'g(n) for e € £ makes sense. Recall that a function g : S x Qp — Ris
local if the support A, of g, i.e. the smallest subset of Z¢ such that g depends only on
{(nx),a(x)); x € Ag},isﬁnite;gisboundedifsupn sup, |g(n, a)| < oo. Foreach p € (0, 1),
let D(p) = {D; j(p), 1 < i, j < d} be the symmetric matrix defined, for every a € R4, by
the variational formula

(a, D(p)a) =

d
. @i (p) ” . . 5
2ty 1L 2 BB (C70. e @iV ) + (Foe T

(2.20)
where Ag(p) is defined in (2.6) and x (p) is the static compressibility (see (1.5)), given by

2
x(p)=E [ f 17 (0)* dp* @ (i) — ( f 1(0) du“’“’”(n)) } (2.21)

In [FM], theorem 2.1, for d > 3 and p € (0, 1), the existence of the symmetric diffusion
matrix defined in (2.20) has been proved. Moreover, the coefficients D; ;(-) are nonlinear
continuous functions of p € (0, 1), and there exists a positive constant C, depending on the
dimension and bounds on the random field, such that

C'I< D(p) < CI, p€(0,1), (2.22)

where 1 is the d x d identity matrix. The upper bound is an immediate consequence of (2.20);
the lower bound is more delicate. In the following we assume that the diffusion matrix D(-)
can be continuously extended to the closed interval [0, 1]. In [FM], section 4.8, the derivation
of the hydrodynamic limit in the case when D(p) does not have a continuous extension is
explained, requiring further hypotheses to be satisfied. Continuity of D(p) ind > 2 is not
enough to prove uniqueness of weak solutions of the hydrodynamic equation. To guarantee
this uniqueness, we shall assume below that the diffusion coefficient is Lipschitz continuous
in p. This assumption, together with the uniform ellipticity bounds (see (2.22)), guarantees
the existence of Lipshitz continuous solutions of (2.24) (see [VY]). The Lipshitz continuous
property for D(-) has not been proved for the DLG model. To prove regularity properties for
the diffusion matrix, duality methods have been introduced; we refer to [LOV1, LOV2] and
references therein. For a discussion of the relation between the variational formula (2.20) and
the classical Green—Kubo formula (see [Sp], part II, section 2.2).

We are now ready to state the main result. Fix a positive time 7. For a measure u,, on
S,, denote by Pﬁ’y“ the probability measure on the path space D([0, T'], S,) corresponding
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to the Markov process (1;):cjo0,71 With generator y‘zﬁff"" starting from u,,, and by Eﬁ’y"‘ the

expectation with respect to Pﬁ’y“. Fort € [0,T],n € S, let the empirical measure ;" be
defined by

al (N =arin) =y ) m@) 8, (), reA, (2.23)

XEA,

where §, (-) is the Dirac measure on A concentrated on u. Since n(x) € {0, 1}, relation (2.23)
induces from P’g “ a distribution Qﬁ % of (m) (r); r € A, t € [0, T]) on the Skorohod space
D([0, T], MI(A)) where ./\/ll(A) is the space of non-negative measures on A with total
mass bounded by 1, equipped with the weak topology induced through duality by C(A), the
continuous real functions from A to R, according to

(m, U) =/ G(r)ym(dr).
A

The space M;(A) is compact under the topology of weak convergence. As y — 0 we
expect the distributions (Qﬁ’y“)), >0 of the empirical measures to converge to the Dirac measure
concentrated on the trajectories p(¢, r).

Theorem 2.1. Let d > 3, (B,0) € Ri and assume that D(p) defined in (2.20) can be
continuously extended to the closed interval [0, 1]. Consider a sequence of probability
measures (L, on S, associated with the initial profile p in the following sense:

(ny,G) — / G (u)po(u) du

lim w,, { > 8} =0
y—0
for every continuous function G : A — R and every § > 0. Then, for almost any
disorder configuration a« € K2p, the sequence of probability measures (Qﬁ'y“))/?o is tight
and all its limit points Q* are concentrated on absolutely continuous paths whose densities
p € C([0, T1, Mi(A)) are the weak solutions of the equation
d
8= D W Dem(P)Bup — Bx(P)@nJ * p)}),

k,m=1
PO, ) = po(-)
with x (p) given in (2.21), satisfying

T
/ ds (/ ||V,0(s,u)||2du) < oo, (2.25)
0 A

where || - || is the Euclidean norm. Moreover, if the diffusion matrix D(-) is locally Lipschitz
continuous for p € (0, 1), then (Qﬁ'y“)y>0 converges in the limit y — 0 to Q*. This limit
point is concentrated on the unique weak solution of equation (2.24).

(2.24)

Throughout this paper J, 8, 8, ®, and A (the bound on «(x)) will be kept fixed. We
therefore avoid writing the dependence on these quantities explicitly. The proof of theorem 2.1
is given through several steps in the next sections.

3. Strategy of proof and basic estimates

3.1. The steps to prove theorem 2.1

Following [GPV] we divide the proof of the hydrodynamic behaviour (i.e. of theorem 2.1) into
three steps: tightness of the measures (Qﬁ'y“ )y >0, which enables us to work with a weak limit Q*



Macroscopic evolution of particle systems 2131

of Qﬁ*y"‘, as y — 0, an energy estimate to provide some regularity for functions in the support
of Q*, and identification of the support of O* as a weak solution of (2.24). We then refer
to [KL], chapter IV, that presents arguments, by now standard, to deduce the hydrodynamic
behaviour of the empirical measures from the preceding results and the uniqueness of the weak
solution to equation (2.24).

Proposition 3.1 (tightness). For almost any disorder configuration @ € Qp, the sequence
(Qﬁ;"‘)),}() is tight and all its limit points Q* are concentrated on absolutely continuous paths
n(t,du) = p(t, u) du whose density p is positive and bounded above by 1:

Om :w(t,du) = p(t,u)du} =1, O mr:0< p(t,u) <1} =1. 3.1

This proof is sketched in section 3.3.

We then show that Q* is supported on densities p that satisfy (2.24) in the weak sense.
For £ € N denote by n*(x) the average density of 7 in a cube of width 2¢+ 1 centredinx € A,
namely

1
¢
R — . 3.2
W) = Gy > (32)
yily—x|<e
For a function G on A, e € &, 3] G denotes the discrete (space) derivative in the direction e
@G (yx) =y '[G(y(x +e)) — G(yx)] (3.3)
with 8,1’ G as short notation for 83:, G for 1 < k < d, and = denotes the discrete convolution
Jam@x) = *a)yxin) =y" Y Ty —2)n@). (3.4)
ZEA,

Proposition 3.2 (identification of the limit equation). Ler d > 3 and assume that D(p)
defined in (2.20) can be continuously extended in [0, 1]. Then, for almost any disorder
configuration o € Qp, any function G in C*%([0, T] x A) and any § > 0, we have

lim sup lim sup lim supPﬁf‘(lBﬁ’ﬂ >8) =0, 3.5
0

c—0 a—0 y—
where

T
BSY =y! 3 G y0)nr @) —y? Y GO, yx)mex) =y Y /O 8,G (s, y)ns(x) ds

xX€A, XEA, X€EA,

T
+ / dsy ™" Y (@] G) (s, y ) (D (1Y (1))
1<k,m<d V0 xeh,
x{2ey ™) 4 M+ ey Tew) — 07 N — ey ey
=By x (1N ) * 7)) (rxs MY} (3.6)
x (+) is defined in (2.21) and Pﬁ’y"‘ is the probability measure on the path space D([0, T1, S,)
corresponding to the Markov process (1;):ej0.11 With generator y‘zﬁff’“ starting from (..
This result is proved in section 4.
The last statement is an energy estimate needed, together with the assumption that the
diffusion matrix is locally Lipschitz continuous, to prove uniqueness of the weak solutions. It

states that for almost any disorder configuration « € Qp, every limit point Q* of the sequence
(Qﬁ*ya)},}o is concentrated on paths whose densities p satisfy the following energy estimate.
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Proposition 3.3 (energy estimate). Let d > 3 and assume that D(p) defined in (2.20) can be
continuously extended in [0, 1]. For almost any disorder configuration « € Qp, let Q* be a
limit point of the sequence (Q,‘i’f)y}()- Then,

T
EY U ds (/ ||V,0(s,u)||2du):| < 00, (3.7)
0 A

where || - || is the Euclidean norm in R¢.

3.2. Basic estimates

In this section we derive some results we need later on. In the first lemma, we show that
the jump rates of Ef"" are a perturbation of the ones of £J. This will enable us to transform
non-equilibrium estimates with respect to the perturbed process into equilibrium estimates for
the unperturbed process (see remark 3.8).

Lemma 3.4. For every ® as in (2.10), J asin (2.3), x e Ay,e€ &, ne S, foralla € Qp
CL(x, x+e;m) — Co(x,x + ;1) = yBY (O Vixre H 1) [N (x + €) — n(x)]

X () 1) * M) (x) + y? Ra(x, x +€) (1) (3.8)
with

sup sup sup |Ry(x, x +e)(n)| < C 3.9)
ecf xehy, nes,

for a positive constant C = C(B, 0, A, J, D).

Proof. We have

[Viwse HT1) = (n(x + €) — n(x0) (e (x + €) — a(x)), (3.10)
[Vexre Hy107) = =y (n(x + &) — ()] T) * ) (x) — ¥y (3] )0}, (3.11)
so that a Taylor expansion to the second order of the function @ yields the result. We write
(cf (2.9) and (2.17))
Cf’“(x, x+e;n) —C¥x,x+e;n) = yRi(x,x +e)(n) + y*Ra(x, x + ) (1) (3.12)
with
IR (x, x +e)()| = |BL O Vi xse HIIM)N(x +€) = n()I(@F N *m(x)| < Ci. (3.13)
Similar analysis holds for the second term of (3.12) obtaining

|Ra(x, x +e)(m)| < C (3.14)
for C; and C positive constants depending on A (the bound on «(x)), 8,0,C(J) =

25UP ¢icauen 19i ()], and @ (Via Sup,c(_oga 294) D' @) and sup,ci_apa_pcir)20a+pc)
O

|D" (w))).

Notice that as a consequence we recover here that the jump rates are bounded.

In the following, we avoid writing explicitly the terms of order y2, by replacing them
with O, (y?), which should be understood in the standard sense of O(y2), but uniformly with
respect to the disorder «, and either to configurations 7 or to the history of the process.

We start by adapting to our dynamics some arguments used in non-gradient methods. We
first recall the definitions of the entropy and the Dirichlet form associated with the generator
of a Markov process. Recall from section 2 that for a realization « and a density p the Gibbs
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measure p&*) is the Bernoulli product. For a probability measure 1 on S, denote by
H (u|ps*®) the relative entropy of y with respect to pu&*0t):

HGug ) =sop [ pmian =t [0z ).

In this formula the supremum is carried over all bounded functions on S,,. Since ;%) gives

a positive probability for each configuration, u is absolutely continuous with respect to u‘;‘;“(p)
and we have an explicit formula for the entropy:

du
a,ho(p)y —
H (™) _/10g{d,u§f"\°(p)}du.

Moreover, since there is at most one particle per site, there exists a constant Cy = Cy(0, A)
such that

H(ulps ™) < Coy™ (3.15)

for all probability measures p on S, (cf comments following remark V.5.6 in [KL]).
For f € Lz(u;'j'k) denote by D*( f) the Dirichlet form associated with the operator LI;'j

Do(f) = /5 FODES £ ) s (). (3.16)

Denote by § = [£[* + (L5%)*]/2 the symmetric part of the operator £5:* in L*(u%?). Then
(see [KL], appendix 1),

- /S FSF ) dus™(n) = — /5 FLES f () dps* () = 0.
By abuse of notation we thus denote
Dhe() == [ g o duson.
‘SV

The first application of lemma 3.4 is a bound on D#%( f) by the Dirichlet form D of the DLG
dynamics.
Lemma 3.5. Forany 8 > 0 and a € Qp, there exists a positive constant C(/) = C(/)(J, B,6,A)
such that for any f € L2(,u$*k0) and for any M > 0,
5 y2d ,
DI < = (U= MY D)+ Co P 0 (3.17)

Proof. By (3.12),
D(f) =D (=D / SO Ve YDy R (x, x +€) ()

eef xeh,
+y 2 Ry (x, x +€) ()] dus™ (). (3.18)

By the elementary inequality 2uv < Bu” + B~'v? which holds for any B > 0 and by (3.13),
we obtain

v R daqlo<ﬂ \V/ 2d a,ho ﬁ R 2 2d a,ho
f( x,x+ef)y 1(X,X+€) /’Ly \461 ( x.x+ef) /'Ly + M ( 1(X,X+€)) f ,LLV

<M [ o, xre ) — £ dp™( )+£C2||f||2 -
B 4 y ) ,77 77 T) :u’y 7) M 1 LZ(M;’AU)’
(3.19)
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where we choose B = M (2a)~!, for an arbitrary M > 0, and a comes from (2.12). Taking
into account (3.14) we deal similarly with the second term of the integral on the right-hand
side of (3.18). Combining the previous estimates with (3.18) we obtain

M
D =D < 5 3 3 [ om0 — P dus )
ecE xel,

dVZ—d

a
M

Since £* is self-adjoint in L* (%)

+

(CT+ Y CHIF UG, oo (3.20)

1
D(N=53 . / C(xr x + e [fOr ) — FD]* dps™ ). (3.21)

eck xel,

We then obtain from (3.20) that
dVZ—d
M

Since y < 1 we obtain (3.17) by setting C, = ad{Cl2 +C?. O

—DP(f) < (M — DD*(f) +a {CT+y*CHfIP

oy .
L2(uy ")

The next lemma transforms non-equilibrium exponential estimates for the perturbed
process into eigenvalue problems for £7 using lemma 3.5 and the Feynman-Kac formula.
For a € Qp, B > 0 and for a bounded function X” : R* x S, x Qp — R define

(s, X" + By >L%) = sup Spec, a0 1X7 (s, - @) + By L%}

= sup { / XY (5., ) f () dps™ (n) — BVZD“(J%} :

(171,100, =1/ 20)

(3.22)

Lemma 3.6. For any positive constants B and M < 1, for any bounded function XV
R* x S, x p — R twice continuously differentiable in its first variable, such that for
some C > 0, sup, , o (10, X7 (t, n, )| + 102X (t, n, a)|) < C, we have forany T > 0, a € Qp,

T
logEﬁfm [exp {Byd/ X7 (s, m,Oé)dSH
0

Y
T y—d
</0 T o (s, By /X7 +y72(1 = ML) ds +Co— T,

where C(/) is the constant introduced in lemma 3.5.

Proof. Fix T > 0. Forn € S, let

T
V(n.T) =E}*® [exp{Byd/ X7 (s, ns,a)dsH, (3.23)
0

where Eff '“ denotes the expectation with respect to the process generated by 55"" starting from
the Dirac measure §,. By the Feynman—Kac formula (cf appendix 1, section 7 in [KL]), V is
the stochastic representation at time 7" of the solution of equation

du(n,s) =y L u(n, s) + By X" (T —s5,n, 0)u(, 5),

u(n,0)=1. (3.24)
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To simplify notation we set F(T — s, 1) = By X" (T — s, n, o). Multiplying (3.24) by u,
integrating with respect to u3; **0 and applying (3.17) we obtain (cf [VY], lemma 3.7)

1
Ch (2 f u (n,s)duy“(n)) / u(n, $)(y LY u(. 5) + F (s, mun. 5)) duy™ (n)

_ {ff F(T —s, )+y‘2(1—M)£°‘fd,u“°]
X u p
feL2(us’0) f frduy o
—d
x / u2<n,s>duy*°(n)+c w?(n, s) dps ()

—d
= |:1"(T —s, F+y (1= M)L) ropl ]/ﬁ(n,s)dw;v*()(n).

(3.25)
This implies that
o (LL 2, )dp®* ) ) < T(T —s, F + ’Z(I—M)L“)+C/E
s 2 Og u 77’ N /’Ly 77 X s, y y 0 M
and then, since u(.,0) = 1
1
Log / u(n, T) ™ () < Log / w?(n, T) dps™ (i)
T y—d
< / (T —s, F+y (1 — M)LS)ds + CO—T
0
T —d
= / L(u, F+y (1 — M)LS) du + CO—T
0
This together with the representation (3.23) concludes the proof of the lemma. O

The next lemma is an important consequence of the previous one, and we will repeatedly
use it in the following.

Lemma 3.7. Under the hypotheses of lemma 3.6, for any positive constants B and M < 1,
we have

T
lim sup E/2° U/ X (s, ns,a)ds‘] < <1im sup/ (s, X" + B(l —M)yd_zﬁ‘;‘,)ds)
0

y—0 y—0

T
v <1im sup/ I'(s,—X” + B(1 — M)yd—zc;')ds> +B(Co+C,M™'T),
0

y—0

(3.26)

where Co, C|, are the constants introduced in (3.15) and lemma 3.5.

Proof. Using (3.15) and the entropy inequality we obtain that

E’S"‘U/ X7 (s, s, @) ds

T
/ XV (s, ng, ) ds ”
0

(3.27)

] C()B+By logEﬂmo [exp{b’lyd
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for all B > 0. Since e*! < e* +e* and

lim sup{y? log(a, +b,)} < {lim sup(y9 log a,)} Vv {lim sup(y? log b,)}
y—0 y—0 y—0

applying lemma 3.6 we obtain (3.26). U

Remark 3.8. Note that if for any K > 0
T
lim sup/ [(s, £X" + Ky??L5)ds =0 (3.28)
y—0 0

then, from lemma 3.7, letting first y — 0 then B — 0 we obtain

] =0

This remark allows us to state the replacement lemma for the perturbed process. For any
local function g(n, @), forn € S, and a € Qp, for p € [0, 1], Ao(p) chosen according to
(1.4), define

T
lim supEfi"" H/ X7 (s, ns, ) ds
0

y—0 v

2(p) = ELEY" 311, (3.29)

Lemma 3.9 (replacement lemma for the £%% process). Let g(n, &) be a local function on
S, X Qp. For any fixed b > 0 let

1

T > Inema)—g@® onl|. (3.30)

IyI<by~!

Byy-1(n, ) =
Then, for any § > 0, P a.s.

T
lim sup lim supPﬁ‘“ / v Z T Bpy-1 (s, ) ¢ ds =8 | =0. (3.31)
0 "1 Jo

b—0 y— xeh,

Proof. It is enough to apply (3.28). This has been shown in [F], section 1.13, and [FM],
proposition A.9; the proof relies on the one and two blocks estimates. Thanks to the ergodicity
of the random field « and the subadditivity properties of sup spec, the [GPV] techniques can
be adapted to the random case (see also [K, CX]). O

We conclude this subsection with a computation used in the next section to identify
the limit equation. Recall the definition of ¥ given in (2.11). Denote by x(.) the function
K(r)y =e "2y (r).

Lemma 3.10. Forany f : S, — R

/K(G[Vx,ny‘](n))f(n) dug™ () = —/K(G[Vx,yH?](n))f(nx’y)dui’“(n).
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Proof. By the explicit formula (2.5) for the measure ;L;“;’\O and by a change of variables we
obtain

/ KOV, H1)) f () dpay ™ ()

1 3 . .
= 3 O [V, HE L) f (e HE D T, 1
Zy nes,
1 — A (XY a
= = 3 e ORI Oy GV, HE () f (e Dren T
Zy 3
NESy
1 — o (X, Y @ ! !
=— " Z e O/2D[H (n™)+H; (n)]w/(_e[vx’yHg](n))f(nx,y)ekn Z"EAV n(x)
VA S
NESy
1 3 . ) o
= e Z e O/DVx, H ]('I)w (_Q[Vx,yl'lsa(n)])f(ﬂx'y)e OH () gho Yien, 1)
Y nes,

_ / K O1,, HEI0) £ (1) dpse™ (),

where we have used that ¥ is odd so that ¢'(—r) = —y/(r). O
Corollary 3.11. Forany f,g:S, - R

1
f SOV HD(Viy ) (Vey@) dpg™ = =3 / POIVeyH D) (Vey ) (Vi yg) dus?™.

Proof. By (2.11), ®'(r) = —(®()/2) + «(r), so that we have

1
/ CD/(G[Vx,yHsa])(vx,yf)(vx.yg) d’ug,)»u = _z / CD(8[Vx,sta])(Vx,yf)(Vx,yg) d/'L(;’AO

[ ROy HED T (T i (3.32)

The second term of the right-hand side is equal to 0, because the function (V, , f) (Vi ,g) is
invariant under the transformation n — n™”, and by lemma 3.10. ]

3.3. Tightness and energy estimate

Proof of proposition 3.1. Tightness can be proven either by using, as in [KL], the
Garcia—Rodemich—Rumsey inequality or by adapting to our model the exponential martingale
argument used in [VY]. Lemma 4.1 in [VY] depends only on the uniform boundedness of
the jump rates and can be easily extended to our model. Lemma 4.2 in [VY], in which the
equilibrium measure plays a role, can be adapted by first applying the following lemma, then
lemma 3.7.

Lemma 3.12. Let f : S, x Qp — R. For any disorder configuration a, any v € R and any
0<s <t <T, wehave

EXlo(f (i) — f(ns, )]
< CoB + By? 1ogEﬁ;‘?;o lexp{B~'y ~v(f (s, @) — f (0o, a))}]

Y

for any initial measure w and B > 0, where C is the constant introduced in (3.15).
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Proof. Denote by (S5(1))eo.r) the semigroup associated with the generator y L5,
We have

ERlo(f (. 0) — f(ne )] = EZF  [u(f (ni—s. @) — f (10, )]

S ()
We conclude by the entropy inequality, as in (3.27). 0
The limit points Q* are actually concentrated on functions in C ([0, 7], M;(A)), since
every jump produces a discontinuity of order O, (y?). Furthermore, since there is at most one

particle per site, for any continuous function G : A — R, the quantity |(7), G)| is P-a.s.
bounded by ¢ erAy |G (yx)| that converges to fA |G(r)|dr as y — 0. All limit points
Q* of the sequence (Qﬁ*y"‘)ygo are thus concentrated on paths such that sup, . 7 [{(7;, G)| <
/ A |G (r)| dr. The trajectories are therefore absolutely continuous with respect to the Lebesgue
measure: (3.1) is satisfied. O

Proof of proposition 3.3. It is the same as in [FM], (3.2), lemma 3.1, section 4.7. However,
the first step of the latter proof requires an application of the Feynman—Kac formula, for which
we have to replace our dynamics (4.49) by lemma 3.7, remark 3.8. ]

4. Identification of the limit

We prove in this section proposition 3.2. Let O* be a limit point of the sequence (Qﬁ;“)),;()
and assume, without loss of generality, that Qﬁ’y"‘ converges to Q*.
Fix a function G in C"2([0, T] x A). For any o € Qp consider the Pﬁ’y"‘ martingales with

respect to the natural filtration associated with (1,),e(0.77, MC = MEV P and NP = NEvPe
t € [0, T], defined by

ME = (x],G,) — (n], Go) — /(7‘[ 0sGy) +y LY (). Gy))ds,

NE = MF) - / ly L), G)* —2(n) Gy)y 2 LE (], G,)} ds,
0

where 77} is the empirical measure at time s (see (2.23)). A computation of the integral term of
NF shows that the expectation of the quadratic variation of M vanishes as y | 0. Therefore,
by Doob’s inequality, for every § > 0,

hm PE4 sup |[MP|>8]=0. 4.1)
Do

Thanks to (2.13), a summation by parts permits us to rewrite the integral term of M as

f ', 0,Gy) ds + / e f 3 @GO () | ds, 4.2)
0 0 k=1 xeA,
where J oxrer ® (1) is the current over the bond (x, x + ex):
TOES ) = T8 = CBY, x + e M) — n(x +ep). 43)
We will often omit writing the dependence of Jf;_’ffe‘k (n) on y and n. We split the current as
Tetve =T v+ U, =T i), (4.4)

where
IS ve, = CO(x, x + e mIn(x) — n(x +ep)] 4.5)
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is the current of the DLG process, i.e. the one generated by £J. By lemma 3.4,

T Svee = I ve, = —BY P (O (Vi are, HYM) ((x) — n(x + €))>((BY J) % 0)(x) + Ou ().
(4.6)

In the decomposition (4.4) the non-gradient difficulties come from the first term J7 ., .

for which we will follow the techniques developed in [F,FM]. For the remaining term,

considerations in the spirit of [GLM, MM] apply. Having in mind (3.6), set, for0 < a < 1,
O<c<l,k=1,...,d,

d
c,a o ay” —1y! ay~ - ay” -
VI, o) =Jhe + Y Dm0 {Q2ey ™) ' ey em) — 11 N —cy )]
m=1
—By x "N O (@) * ) (0; @.7)
The next theorem is the main step in the proof of proposition 3.2.

Theorem 4.1. Letd > 3 and assume that D(p) defined in (2.20) can be continuously extended
in [0, 1]. Then, for almost any disorder configuration a € Qp, for any G € C2([0, T] x A),

T
yd_I/ Z Gs(y0)t Vi (5, @) ds| | =0 (4.8)

lim sup lim sup lim sup Eﬁy"‘
0 X€EA,

c—0 a—0 y—

fork=1,...,d.

By a summation by parts, theorem 4.1 allows us to conclude the proof of proposition 3.2.
Details can be found in [KL], section VII.1.

Before proving theorem 4.1 we introduce some notation and recall some tools of non-
gradient methods. We refer mainly to [F, FM], see also [V, VY] and [KL], section VII. Given

a € Qp, denote by £¢ = L% the pregenerator of the DLG process in infinite volume
(cf (2.16)),
LY =YY C¥x.x+e ) (Verre /I, (4.9)
eef xeZd

where f is a local function on S. We refer to [Li] for the construction of the process in the
infinite volume setting, and we recall that for every A € R, £* can be extended to a self-

adjoint operator on Lz(,u""’\). For a finite non-empty subset V of 74, p € [0, V=, .. 1]
and o € Qp, the canonical measure Vg,v is defined as in (2.18), with A, replaced by V. We
denote by M*(V) the set of all canonical measures as p varies in [0, |[V|~', ..., 1], and by

v a generic element of M*(V). Let G C G (see (2.19)) be the space of bounded cylinder
functions & for which there exists a finite non-empty set V C Z? such that the support of 4 (-, c)
is contained in V and, for any given disorder configuration « € 2p, all canonical expectations
on V are null:

G = {h € G; support of {h(-,®)} C V and Va € Qp, Vv* € M*(V), E”[h(-,2)] = 0}.

(4.10)
Given a positive density 0 < p < 1, f and g in G, define
Vp(h g) = lim @O~E | B (3 wh (-L5) " Y ws |, (4.11)

lx|<e—ve Ix|<e—ve
where L{ , is obtained from £* by restricting jumps to the cube Ag . In the extreme density
cases p = 0 or 1, i.e. when the measure is concentrated on configurations 7 = 0 or 1 in Ag g,
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for any £ € Z, set V,(h, g) = 0. It has been shown in [F, FM], theorem 7.2, that the above
limit exists and is finite. Moreover V, (-, -) defines a semi-inner product on G. When h = g
we write V,(h) in place of V, (h, h).

We consider the orthogonal decomposition of G, endowed with the semi-inner product V,,,
along £L*G = {L£%g : g € G} and its orthogonal subspace (£L*G)~ . As explained briefly in the
introduction, the general strategy for non-gradient systems is to write the current, which has
zero average with respect to all canonical and grand canonical measures, as a linear combination
of the density gradient and a fluctuation term

Jo.e = Von0) +L%g.
We are neglecting the diffusion coefficient for simplicity. The fluctuation term belongs to G,
while the presence of the disorder induces V .n(0) ¢ G.

This aspect is present also in the non-disordered systems considered in [VY]. In this paper
Varadhan and Yau study the hydrodynamic behaviour of a generic lattice gas with a translation
invariant and finite range Hamiltonian satisfying some mixing conditions, with a stochastic
dynamics reversible with respect to Gibbs measures. In this case the canonical expectations
of Vy .n(0) in a cube of size n decay as a power of n when n 1 oco. Differently, in the case of
the DLG process one can check that for any n € N,

sup E" o [Vo..n(0)] = O(1). (4.12)
pel0,1]
Namely for any disorder configuration « € 2 and any chemical potential A € R,
e)» (690[(6) _ eOa(O))

(1 + 69“(")”)(1 + 69‘1(0)“) :
By the equivalence of ensembles (see [FM], appendix A) for a positive constant ¢ and for any
density p on the cube Ay,

@i Ve c
[E" [Vo,en(0)] — E"0r [Vo,n(0)]] < pw (4.14)

E* [V ,n(0)] = (4.13)

provided A in (4.14) is chosen such that E"Q‘A(le,,,r1 erAo . n(x)) = p. For densities p
such that A is almost O one obtains (4.12). Here A = A,,, (o, p) is the empirical chemical
potential, to distinguish it from the annealed chemical potential (see (1.4)).

Exploiting that E (E*" [Vo..n(0)]] = 0, [F, FM] considered the gradient of the density in
two sufficiently large regions. By the ergodicity of the random field, «, the density fluctuations
in these regions are small provided the dimension d is larger or equal to 3.

To be more precise, given s = 2¢ + 1 with £ € Nand e € &, let A(f,s and A;S be a
couple of adjacent cubes of diameter s, centred, respectively, at —(£ + 1)e and at £e. For any
given configuration 7, denote by m [, m3* and m¢ the densities, respectively, in A ., A
and A3 U Af (. Given an integer s with s < s/, set

¢l =E" [m>¢ —m)“Im¢)] and R (4.15)

Note that E [¢§’S,] = 0. The main step to obtain a generalized Fick’s law (see [FM],
theorem 7.18), is to show the property
(P) ford > 3 and forany e € &, ((, ,)/n)n>0 is a Cauchy sequence in the space G endowed
with the semi-inner product V,,, and its limit points (y.).c¢s form a basis of the subspace
(LG)* .
Then the current J§ ,, can be substituted in the limits n — oo after y — 0 by some
negligible fluctuation £*g plus

€k

d d
[ml’ek - m2,ek] n,n
Dy (o) —2r—-"— — Dy 1, —, 4.16
miil e (0) . m%] e (0) (4.16)

n
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where p is the density in a particular mesoscopic region centred in 0. Then, [FM], theorem 5.3
shows that suitable spatial averages of (¢;, ,)/n are indeed negligible when d > 3, by letting
first y — 0 then n — oco. An important step in [F] and [FM] section 7.2, to show property
(P), is the introduction of the following auxiliary functions: for the integer s =2¢+1,£ € N
and e € &, let

1 1
W = — E E 0% Y,
s |A?,S| Rk |A§,l | X,y

eAl Syens,
where
a)?,y =(1+ e—9(a(X)—a(y))(ri(X)—n(y)))(n(x) - ()
and Af; and AS | are the cubes defined before (4.15). When x and y are nearest neighbours,
%y 18 the current associated with a particular choice of the rate C*(x, y; 1) corresponding to
d>(r) = 1+e7" in (2.17). It has the important property of having mean zero with respect to

any measure v* in M%(V), V C Z? being any bounded set containing x and y. Furthermore,
it yields a simple integration by parts formula

/wﬁ,yf(n)dva(n) = /[n(X) = nMI(Viy () dv* ().
It is proven in [FM], theorem 7.10, that forany e € £and 0 < p < 1,

; n We
lim V, (2,0(1 — )M o(p) —= — —”) =0. 4.17)
ntoo n n
Moreover, if for g € G and & € G we define
(h.8)p0= Y  E[E""" (h,1:8)]. (4.18)
xeZd

we obtain by the definition of V,(., .) the following properties (cf lemma 7.1 of [FM]).
Vp(h7 Eag) = _(hv g)p.()’

8t
VolJ§ oo J5.0,) = =5 ELE" (C*(0. e ) (Voo nO))] .19)

wen
<JS o —) = —8km20(1 = p),

where &y ,, is the Kroenecker delta. Thanks to (4.17) and the last identity in (4.19) one obtains
(cf [FM], theorem 7.18), that

lim V, (Jé’i,ek, 7) = V%o V) = =Sk x (0). (4.20)

a,20(p)

n—oo

We now turn to the proof of theorem 4.1.

Proof of theorem 4.1. From [FM], theorem 7.22, for all 1 < k < d,
d
inf limsup sup V, (JG,, + D Dim(p)—= w +L%(n, @) 4.21)
8€G  npoo 0Kp<I o
where J(j’fek is the current of the DLG process (see (4.5)), D(p) is the diffusion matrix of (2.20),
and v, the quantity defined in (4.15). By similar arguments as in [KL], chapter VII, p 179,
for each § > 0, there exists gk*‘S 110,11 x S x Qp — R with gk*‘s(p, ) eG, gk"S smooth
in the first variable, such that

0,ex
ntoo  0<p<l1

limsup sup V, ( gv ) < 6. (4.22)

m=1
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Notice that gk"S depends on «, n and on the local average (zg’ )1 Z‘ YI<ts n(y) where £; is the
diameter of the support in 7 of g**. To keep notation light we denote it simply by g (1, o).
We claim that P-a.s.,

hmsupEﬂ“ ‘/ ds< -1 Z Gy(yx)t, Lh%g ks(m,a))‘ =0, (4.23)

r x€A,

for all real smooth, bounded functions G,(u) = G(s, u) defined on R, x A, . Indeed

T
/ ds [y > Golyx)r £5" (s @)
0

X€A,

= yd“z [Gr(yx)Tg(nr. @) — Go(yx)T.g(e, no)l + yMZ O (T) + Ry O(T).

xXen,
(4.24)
On the right-hand side of (4.24), the first term is of order y. The Pﬁ’y"‘-martingale
(A;IJ‘j"G(t))tE[OYT] has quadratic variation of order O,(y?). The error term R;"G(T) comes
from ignoring the action of the generator on (Eg’ )1 ZI VI<ts n(y); as in [KL], chapter VII, we

can easily obtain that sup, (o 7, |R]°/"G (#)| tends to zero in probability and P-a.s., as y — 0 and
6 — 0. This yields (4.23).

We will therefore through the rest of the proof ignore the action of the generator on the
non-local variable of g¥?, and consider effectively g*° as a function only of 1 and «. Then it
is equivalent to proving (4.8) or

/ N Gyl VL s @)

XEA,

lim sup lim sup lim sup lim sup E‘S « |:

§—0 c—0 a—0 y—

T LB gk (n, a)] ds‘] —0. (4.25)

Next, split
VI, @) + L8R (n, @) = YO (n, @) + 21 (n, o), (4.26)
where
ka,C,a,é(n’ C{) — Jg,ek + l:;(/gk,S(n’ C\f)
d

- —1,~1 ay~ - ay”~ -
+3 " D0 2ey ™ T Y ey T ew) = 0 (—ey ew)],

m= 1
ca (4.27)
Zr ey = U5 —JS‘,ek) + (LB — £0)g" (n, @)
—By Z Dy ('O x (1 0)) (3, 1) % ) (0 ).
m=1
To conclude the proof of the theorem, taking into account (4.25), it is enough to show the
two lemmas.

Lemma 4.2. For almost any disorder configuration a, for any function G € C*([0, T] x A),

hmsuphmsuphmsuphmsupE ‘/ -1 Z G(yx)t, Y, ycaa(m,a)ds =0

§—0 c—0 a—0 y—0 xeA,

fork=1,...,d.
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Lemma 4.3. For almost any disorder configuration o, for any function G € C"2([0, T] x A),

T
lim sup lim sup lim sup lim supE,’i"" ‘/ yd_' Z Gs(yx)txZ,’:’c’a’S(nx, a)ds| | =0
0

§—0 c—0 a—0 y—0 v

X€EA,
fork=1,...,d.
Proof of lemma 4.2. Set
PIe(Gos ) =y Y Gy n Y (n, o). (4.28)

xXe€A,

By corollary 3.7, it is enough to show that for any C > 0, for any function G, for almost any
e D>

T
lim sup lim sup lim sup lim sup / (SUP SPEC 2 (00 {PZ’C’“‘(S (G, s, o)+ Cydfzﬁi'f Dds =0.
0

§—0 c—0 a—0 y—0

This is the main content of [F] and [FM], theorem 3.2, with the only observation that there
the term £%g*% does not appear: in their case by stochastic calculus it is possible to show (see
[FM], formula (4.4)) that this term is irrelevant. O

Proof of lemma 4.3. We start by analysing the first addendum of Z)"““’, the difference
Jhe —Js, . Set

Ff(n, @) = =B®'(0(Vo.o, H) () (n(er) — n(0))>. (4.29)
By (4.6) we obtain

Y'Y G e — T ne = v Y Gyx) (@] ) *» @), Ff (. @) + Ou(v).

XEA, XEA,

Denote

T
Aoy (0)setor) = /0 P S GO (1) = I e (11§ ds

XEA,

T
- / y? D Golyx) (0 J) % ny) (x)
0

XEA,

1

k
Qay—"+1)4 Z Teay Fy (15, 00) ¢ ds.

lyl<ay™!

The smoothness of G and J induce that, for any « € Qp,

limlimsup sup [Aqy ((Ns)sero,r)| = 0. (4.30)

A=Y y—=0  (n9)sero1)

Recalling (3.29), write
Ff(p) = EIE*"" (FP)]. (4.31)
By applying (4.30) together with lemma 3.9 to the local function F l"(n, «), we have P-a.s.

o,k (p)

lim lim E#
a—0y—0 Hr

T
vy / Gyx)n. By, (ns. ) ds| | =0, 4.32)
0

Xen,
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where

By J(n.a) =y U ) = T4 () — B I) 77 )(0; ) FE '),

Next we consider the second term of Z}:’C’”’a, the difference (LA — £%)g"?, and repeat
the same steps as for the first term. Recalling that g*-° is a local and bounded function, by
lemma 3.4 we have

d
(P — 298 (o) =Y D yBY O(Vy yae, HYMYN(y + €m) — 1)@ T) % 1) (¥)

m=1 yeA,
X[Vy, yre, 80100, &) + Oy (¥ )0y (€79,

where £ is the diameter of the support of g&%. By the smoothness of J, a Taylor expansion
yields

v Y Gl (LP — £ (. @)

XEA,

d
=y'Y " D G)@ ) *» 1) (yx; )T Fy ™ (1, @) + 0u(y)O0u (™)

m=1 xeA,

for the local and bounded functions sz,m,s given by

B0y = B Y @' (O(Vy e, HY D)V yre, NN Vy yre, 810, ). (4.33)
YEA,
Denote
d
— o a ok.m, ay™!
BEY2(n@) =y~ (P — £gM (. 0) — Y (@) % 7Y (0 ) EX0 (v (0))
m=1

+O0u(¥)0, (€7%).

By lemma 3.9, for any fixed § > 0,

T
yd Z/ G(yx)thf,‘;f:Z(ns,a) ds| | =0. (4.34)
0

X€EA,

lim lim E#~
a—0y—0 Hy

We conclude the proof by collecting the estimates (4.32) and (4.34) and using lemma 4.4
below. ]

Lemmad4.4. For 1 <k,m <d,

lim sup |8 Ff(p) + F5"™°(0) — Bx (0) Dim(p)] = 0. (4.35)
§—0 ngél

Proof. Applying corollary 3.11 with f(n) = g(n) = n(0) to (4.29), we have

(F)] = §E [ / @ (0(Vo HY) (1)) (n(ex) — n(O))ZdM“’*"(”’(n)] .

(4.36)

a,rg(p)

Ff(p) = E[E"
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Corollary 3.11 applied to (4.33), with f(n) = n(y) and g(n, @) = gk"s(n, «), reversibility
and summation by parts imply that, for | <m < dand 1 < k < d,

a.ro(p)

Ff™(p) = E[E"

- g Y BB @Oy e, H) 1) (Vy 10, 1)) (V. yre, 8 (0, 0)))]

YEA,
B Y EIE""" (®O(Vy yue, HY ) ((y + ) — 1)) (0, )]
YEA,
= — B, . 800, (4.37)

where (., .), 0 was defined in (4.18).
By (4.19) the terms FF(p) in (4.36) and F}"™*(p) in (4.37) can be written as

(F"0)]

SemFl (0) = BV, (TG o TG0 ) (4.38)
F5™(p) = BV, (5, - L78"). 4.39)
We obtain that
sup B8k FE(p) + E5™ (p) — BX(0) Dy (p)|

0<p<l
d ye
= limsup sup |V, (J&enl,.]&ek + Z Dye(p)—= + L'agk’a> :
ntoo  0<p<1 =1 n
By Schwartz inequality the right-hand side of this equality is bounded by
d e
limsup sup Vpl/z(Jg . )Vpl/2 Joe, + Z Dyo(p)—= + L")
ntoo  0<p<l o ’ = n

which is bounded (see (4.22)) by C /8 for some positive constant C. To conclude the proof
of the lemma it remains to let § | O. O
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