Available online at www.sciencedirect.com _
stochastic

ScienceDirect processes
and their
applications

CrossMark

Stochastic Processes and their Applications 126 (2016) 3283-3309

www.elsevier.com/locate/spa

Condensation and symmetry-breaking in the zero-range
process with weak site disorder

Cécile Mailler®*, Peter Morters?, Daniel Ueltschi®
4 Department of Mathematical Sciences, University of Bath, Claverton Down, BA2 7AY Bath, UK
b Department of Mathematics, University of Warwick, Coventry CV4 7AL, UK

Received 25 September 2015; received in revised form 19 April 2016; accepted 26 April 2016
Available online 6 May 2016

Abstract

Condensation phenomena in particle systems typically occur as one of two distinct types: either
as a spontaneous symmetry breaking in a homogeneous system, in which particle interactions enforce
condensation in a randomly located site, or as an explicit symmetry breaking in a system with background
disorder, in which particles condensate in the site of extremal disorder. In this paper we confirm a recent
conjecture by Godreche and Luck by showing, for a zero range process with weak site disorder, that
there exists a phase where condensation occurs with an intermediate type of symmetry-breaking, in which
particles condensate in a site randomly chosen from a range of sites favoured by disorder. We show that
this type of condensation is characterised by the occurrence of a Gamma distribution in the law of the
disorder at the condensation site. We further investigate fluctuations of the condensate size and confirm a
phase diagram, again conjectured by Godreche and Luck, showing the existence of phases with normal and
anomalous fluctuations.
© 2016 Elsevier B.V. All rights reserved.
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1. Motivation and background

The purpose of this paper is two-fold. The first purpose is to show that for certain low-
dimensional particle systems far from equilibrium the simultaneous presence of inter-particle
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interactions and interactions of particles with a spatial disorder can lead to a novel form
of symmetry breaking, occurring in a phase when the two competing particle forces are of
comparable strength. In these systems we observe that, when the particle density exceeds a
certain threshold value, the excess fraction of the particles condensates in a single site. This site is
neither chosen uniformly at random (as would be the case in systems with spontaneous symmetry
breaking) nor as a function of the underlying site disorder (as would be the case in systems with
explicit symmetry breaking) but by a nontrivial random mechanism favouring sites with more
extreme site disorder. The existence of such systems was predicted in a recent paper by Godreche
and Luck [11]. The second purpose of this paper is to give a further example of the ubiquity of the
Gamma distribution in particle systems with condensation, which was first observed in Dereich
and Morters [5]. In our context the Gamma distribution occurs as the universal distribution of the
disorder at the condensation site.

The interacting particle model under consideration here is the zero-range process, first
introduced in the mathematical literature by Spitzer in [16]. The zero-range process has gained
importance in the statistical mechanics literature, for example as a generic model for domain wall
dynamics in a system far from equilibrium [14] or as a model for granular flow [7,4]. It is also
a particularly simple model undergoing a condensation transition, and widely studied for this
reason alone [12,8,2]. It is related to the ideal Bose gas and to spatial permutations [6]. The zero-
range process has also been studied in a disordered medium, both in infinite [1] and finite [9]
geometries, and the latter situation is also the context of the present paper.

Our version of the zero-range process is a continuous time Markov process, which can be
described as a system of m indistinguishable particles each located in one of n different sites.
Every site can hold an arbitrary number of particles. At each time instance particles move
independently given the particle configuration, and the rate at which particles hop from position
i to a different position j is given as r;jux, where k is the number of particles at site i. Here
R = (rij: 1 <i,j < n)isaQ-matrix (i.e. off-diagonal entries are nonnegative and each row
sums to zero) describing the unconstrained particle motion, and (ux: k > 0) is a sequence of
nonnegative weights with ug = 0, that describes the particle interactions. The term zero-range
process comes from the fact that, at any given time instance, the interaction is only between
particles in the same site or, in other words, the jump rate above depends on the global particle
configuration only through the number k of particles on the site of departure. The case uy = k
corresponds to independent movement of the particles without interaction, but our interest here is
mainly in sublinear sequences (ux : k > 0), in which particles move slower if they are aggregated
at a site with many other particles. One such case would be that u; = 1, for all £ > 0, meaning
that at every site only one particle is free to move. The phenomena of interest in this paper occur
when uy is given as a small perturbation of this case.

Assuming that the finite state Markov chain described above is irreducible, general theory
insures that the state of the zero-range process converges in law, as time goes to infinity, to a
unique stationary distribution, or steady state. Denoting by Q; the number of particles located in
site i this distribution is explicitly given by

1

n n
P(Q1 =q1,...,On :qn) = Hn{]’pq[ if g; > 0 are integers with Zqi =m,
m.n

RO— i=1

where (r;: 1 < i < n) is a positive left eigenvector of R for the eigenvalue zero, (pr: k > 0)
are derived from (ug: k > 0) by po = 1 and px = 1/uy---uy, for k > 1, and Z,, ,
is the normalisation constant, or partition function. The most studied case is that of spatial
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homogeneity in which (7;: 1 < i < n) is a vector of constant (nonzero) entries. Already in
this simple case the phenomenon of condensation can occur, as established in the seminal paper
by GroBkinsky et al. [12]. In the set-up above, the particle system above allows for general spatial
inhomogeneities encoded in the Q-matrix. Following Godreche and Luck [11] in this point, we
now simplify the analysis by focusing on relatively simple spatial inhomogeneities, which are
chosen to display the full richness of possible behaviour. To this end we replace the invariant
measure of a single particle motion (;; : 1 <i < n) by arandom environment given as a product
of a random site disorder. More precisely, we are assuming that 7; = X;, for | < i < n, where
(X;: i € N) is a sequence of independent, identically distributed random variables. We think of
X; as the fitness of site i, where fitter sites are a more attractive host for particles. One of many
possible dynamics that give rise to this stationary behaviour is if sites are arranged as a circle, and
particles located at site i with occupancy k hop clockwise to their nearest neighbour with rate
ui/ X;. As our results can be expressed in terms of the stationary distribution without explicit
reference to any particle dynamics, we do not have to make explicit reference to the particle
dynamics or the Q-matrix underlying our random environment. While this approach enables a
rigorous mathematical analysis of the key phenomena, its downside is that our results contain no
direct information about the kinetics of the zero-range process.

Our results on this model take the form of limit results where 7, the number of sites, and m, the
number of particles, go to infinity so that the ratio m/n converges to a fixed density p > 0. We
assume that the random variable X determining the site fitness is bounded from above, without
loss of generality by the value 1, and that its distribution function is regularly varying at 1 with
index y, for some y > 0. The sequence (pi: k > 0) is assumed to be regularly varying with
index —pB, for some B > 1. The phase diagrams we identify in our main results will be given in
terms of the parameters 8 and y.

We first show in Theorem 2.1 that if 8 + y > 2, there exists a positive and finite critical
density p* such that if p > p*, with probability going to one, there exists a unique site carrying a
positive fraction of the particles. This fraction converges to p — p* > 0. This is the phenomenon
of condensation.

If condensation occurs, we ask

(1) At which site does the condensation occur?
(2) What is the fitness of the site at which condensation occurs?
(3) How does the condensate fraction fluctuate around the limit p — p*?

Our main results answer these three questions. In Theorem 2.2 we address the first question.
We show that in the case ¥y > 1, condensation occurs at the site with highest fitness value,
revealing a case of explicit symmetry breaking. If y < 1 and 8 + y > 2 however, with high
probability, condensation occurs at a site chosen from a range of sites with high fitness. We
describe the non-degenerate limiting distribution for the rank order of the condensation site.
This result establishes the novel phenomenon of intermediate symmetry breaking conjectured by
Godreche and Luck [11]. The second question is addressed in Theorem 2.3, where we show that
in the phase of intermediate symmetry breaking the fitness of the condensation site satisfies a
universal limit theorem. In fact, regardless of the underlying fitness distribution, the disorder of
the condensation site converges, appropriately scaled, to a Gamma distribution. Recall that the
Gamma distribution is not a classical extreme value distribution, so that its occurrence in this
context may be considered surprising. In Theorem 2.4 we address the third question by studying
the quenched fluctuations in the size of the condensate in the case y < 1 of weak disorder. We
show that, if 8 + y > 3, the fluctuations around a disorder dependent finite size approximation
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of the limiting value p — p* are normal. In contrast to this, if 2 < 8+ y < 3, the fluctuations are
stable with index 8 4 y — 1. In the (easier) annealed setup such a behaviour was also conjectured
by Godreche and Luck [11].

Our proofs are mainly based on a careful analysis of a grand-canonical ensemble, a sequence
of independent but not identically distributed random variables Q1, Q», ... with the law of Q;
given explicitly in terms of the fitness X;. Conditioning on the event Q1 + --- + Q, = m we
obtain the distribution of site occupancies in the stationary zero range model with m particles and
n sites, often referred to as the canonical ensemble. Although the behaviour of the ensembles is
radically different in the case of condensation, the key idea is still to derive properties of the
canonical ensemble from much more accessible properties of the grand-canonical ensemble. For
example, we show that the number of particles outside the condensation site in the canonical
ensemble is well-approximated by the sum Q1 + - - - + Q, of independent random variables in
the grand-canonical ensemble. The latter quantity can then be studied by classical means. This
technique is inspired by ideas of Janson [13] for a model without disorder. Adaptation of these
ideas to the study of disordered systems is the main technical innovation of this paper.
Notation: The symbol cst stands for a positive constant which may change its value at every
appearance. Given two sequences (4, ),>1 and (v,),>1, we write u,, ~ v, if un/v, — 1. We write
up, = o(vy), or u, &K vy, if unfv, — 0. We use the symbol u, = O (v,) if there exists ¢ > 0
such that |u,| < c|v,| for all sufficiently large n, and indicate by Op if the implied constant
c is allowed to be a random variable under P. We write u, = ©(v,) if both u, = O(v,) and
vy, = O (uy) hold. Finally, given a sequence §, — 0 and a function f, we write u, ~ f (v, £6,)
if f(vy, —6n) <uy < f(v, + ) for all sufficiently large n.

2. Statement of the main results

Let u be a probability distribution on [0, 1] satisfying, for some y > 0,
w1l —x,17) ~a;x¥, whenx | 0, (RVp)

and (pi)i>0 a probability distribution on Ny := {0, 1, 2, ...} such that, for some g > 1,
Dk ~ Q2 kP, ask 1 o0. (RVp)

We believe that all our results, except the fluctuation result at the end of this section, hold mutatis
mutandis if the positive constants o1, oy were replaced by slowly varying functions. This would
require a greater technical effort, which would not help the understanding of the phenomena we
are interested in, and would be detrimental to the readability of the proofs.

We always assume, without loss of generality, that py > 0. Denote by @: [0, 1] — [0, 1] the
generating function of the distribution (px)x>0, given by

o0
P(2) = Zpkzk,
k=0

and define the critical density
x @' (x)
* = dx).
P / 300 p(dx)

The random disorder in our model is given by an i.i.d. sequence X = (X;: i € N) of random
variables with distribution . Given the disorder, the stationary distribution Py"" = Py of the
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disordered zero-range process is given by

1 L )
Px(Q1=q1.....0n=0qn) = [1X¢ paliar + -+ gn = m}
Zm,n i=1
forall gy, ..., q, € No, (1
where Z,, , is the normalisation constant. We write Py for the ‘quenched’ law of (Q1, ..., On)
given X and P, E for the law and expectation of the disorder X. By P, , we denote the joint law
of (X1,...,Xy) and (Q1, ..., Q). We assume throughout the article that p, := m/n — p > 0
when 7 tends to infinity.
Let (Q,(f), el ,(1")) be the order statistics of (Q1, ..., Q). Our first result shows that in the

condensation regime 8+ y > 2, if the particle density p exceeds the critical value p*, the excess
particles form a condensate of macroscopic occupancy in exactly one site.

Theorem 2.1 (Condensation). Suppose B+ vy > 2. Then p* < oo and if p > p* then, with high
Py, n-probability,

o =(p—pHm+om) and QP =o).

The following two theorems show that in the case y < 1 the condensate does not normally sit
in the site with the largest fitness. This is called the ‘extended condensate case’ by Godreche and
Luck, but we prefer the term intermediate symmetry-breaking to emphasise that the condensate
is still located at a single site and not extended over several sites. We say that a sequence of
random variables (Z,),cn converges in quenched distribution to the random variable Z if, for
alle > O0and all u € R,

P(|Py"(Zy <u)— PY""(Z <uw)| > ¢) > 0, whenn 1 oo. 2)

We denote by I, the index of the site of maximal occupancy, so that Q;, = Qf,l). By Theorem 2.1
this eventually defines I,, uniquely in the condensation regime. We further let K,, be the rank
order of the fitness of the condensation site, i.e. K, = k if and only if

Hie(l,...on}: Xi > X, }|=k— 1.
Recall that the density of a Gamma distributed random variable with parameters (y, A) is given
by
A
I'(y)

—AX

xV e for x > 0.

pkx) =

Theorem 2.2 (Fitness Rank of the Condensate).

1) If y > land p > p*, then with high Py, ,-probability we have K, = 1.
) Ify <1, B4y >2and p > p*, then

1/
(n)/*l[{n) LK

in quenched distribution, where K is a Gamma distributed random variable of parameters

*

(v, 552).

Ly
B
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explicit symmetry-breaking

intermediate
symmetry-
breaking

0
1 2 o)

Fig. 1. This phase diagram shows the behaviour of the disordered zero-range process according to its two parameters
B > land y > 0. The grey part is a zone where there is no condensation, there is condensation in the white part as soon
as p > p*. The difference between explicit and intermediate symmetry-breaking is explained in Theorem 2.2 and the
remark after it.

Note that the two phases described in Theorem 2.2 are both condensation phases, in case (i)
explicit symmetry breaking occurs, while in case (ii) there is intermediate symmetry breaking.
Fig. 1 illustrates the phase diagram established in Theorem 2.2. The next theorem gives the
universal law of the fitness of the condensate.

Theorem 2.3 (Fitness of the Condensate).If y < 1, B+y > 2and p > p*, denote by F,, = X,
the fitness at the condensation site. Then

n(l—F,) > F

in quenched distribution, where F is a Gamma distributed random variable with parameters
(v, 0= p).

Finally, we have very precise results about the asymptotic behaviour of the size of the
condensate in the case of intermediate symmetry-breaking. We define random variables

__ZX (P (X))
(X))

and note that Ev, = p*. The first order estimate of Q(l) given the disorder is m — v,n,
which divided by n converges in P-probability to p — p*. The following theorem describes the
fluctuations of Q;,]) around the value m — v,n (see Fig. 2).

Theorem 2.4 (Quenched Fluctuations of the Condensate). Assume that y < 1.
Q) If2<B+y <3andp > p*, let/c—fH . Then,

M _
n m—+ v,n W,
nK
in quenched distribution, where W, is a 1/x-stable random variable.
(i) If B+y =3 and p > p*, then

E,l) —m—+ vyn

— W
NG

in quenched distribution, where W is a normal random variable.
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normal
fluctuations

w
o

Fig. 2. This phase diagram shows the fluctuations of the size of the condensate according to the values of the two
parameters B and y.

Remark. Note that the quenched fluctuation result gives information on the size of the
condensate for fixed instances of the disorder and is much more subtle than the averaged
fluctuation results that would allow averaging over the disorder. Averaged fluctuations are centred
around (p — p*)n and hold without the restriction y < 1, the distinction of the normal and
anomalous regime persists in this situation, as predicted by Godreche and Luck.

Remark. We discuss the fluctuations in the strong disorder case y > 1 in Section 7.

The following four sections are devoted to the proofs of our main theorems. Section 3 presents
the grand canonical framework used in our proofs. It contains a fairly standard technical proof
of a central limit theorem for independent random variables that may be skipped on first reading.
Section 4 contains the proof of condensation, i.e. of Theorem 2.1. Section 5 is devoted to
intermediate symmetry-breaking and contains the proofs of Theorems 2.2 and 2.3. Section 6
deals with fluctuations, this is where Theorem 2.4 is proved. We list some interesting open
problems in Section 7, and in the Appendix we collect general results on the limit behaviour
of the fitnesses, which are used throughout the paper. As results on i.i.d. random variables
regularly varying near their essential supremum are difficult to find in the literature, this may
be of independent interest.

3. The grand canonical ensemble
Given the sequence X1, X, ... of random variables with distribution ;« we now define another

model, the grand canonical ensemble, as the sequence Q1, Q», ... of conditionally independent
random variables with the law of Q; given by

k

PrX;
P i =k) = —-. 3
x(Qi = k) 5(X,) €)]
Given positive integers n, m we can recover Py , as the law of (Q1,..., On, X1,..., X,)

conditioned on the event {Q; + --- + @, = m}. In this framework the random variables v,
can be described as

l n
vy = ;ZEXQi-

i=1

We now show that the sequence (v,),cN satisfies a law of large numbers.

Lemma 3.1 (Natural Density). If B+ y > 2, then P-almost surely v, — p* < oo.
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Proof. Denote G(x) = Xg(/g), for all x € [0, 1]. We show that G(X) is integrable, so that the
result follows from an application of Kolmogorov’s law of large numbers. In the case 8 > 2,
we have that G is bounded and hence integrable. In the case 2 — y < B8 < 2, we can use
integral bounds to get ¢'(x) = O ((1 —x)#72), so that G(x) = O((1 — x)7?), as x 1 L
Letting G~ (1) = inf{x: G(x) > u}, we have P(G(X) > u) < P(X > G~'(u)). Observe that
G~ '(u) 1 1,asu 1 oo, which tells us in view of (RV,2) that P(X > G~ (u)) ~ a1 (1-G ™1 (u))?,
asu 1 oo.As 1 — G L) = Q(Mﬁ), we obtain P(G(X) > u) = O(M_ﬁ). Integrability
follows since ﬁ > 1. In the case B8 = 2, we have &'(x) ~ —log(l — x) and integrability
follows using a similar argument as above. [l

Limit theorems for the independent (but not identically distributed) random variables (Q;);>1
under Py are nontrivial, but can be obtained by classical methods. We abbreviate the partial
sums as

n
Spi=Y_ 0O
i=1

Lemma 3.2 (Grand Canonical Law of Large Numbers). If B+ y > 2, then rll Sy — vy, = 0in
Px-probability.

Combining Lemmas 3.1 and 3.2 we see that, if p > p*, the probability Px (S, = m) is going
to zero as n — o0o. We shall see later! that, with high P-probability, this decay is polynomial if
y < 1, but stretched exponential if y > 1.

The law of large numbers, Lemma 3.2, follows from the central limit theorem for the grand
canonical ensemble, which we now state. The central limit theorem for the grand canonical
ensemble prepares the proof of Theorem 2.4 for the canonical ensemble. The proof is a direct
application of classical techniques for independent (but not identically distributed) random
variables, and may be omitted on first reading.

Proposition 3.3 (Grand Canonical Central Limit Theorem).

D If2<B+y <3 letk = ﬁ Then, in quenched distribution,’

n

> Qi —van
=

L —- W,

nK'

where W, is a 1/x-stable random variable.

(1) If B + vy = 3, then, in quenched distribution,

iQi_Vnn

i=1
Jn

where W is a Gaussian random variable.

—- W,

1 See, in particular, Lemma 4.3.
2 To define convergence in quenched distribution in the grand-canonical framework, one has to replace Py by Py in (2).
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Proof of Proposition 3.3. (ii) This is a direct application of the central limit theorem for sums

of independent but non identical random variables based on Lindeberg’s condition; that is, it is
sufficient to show that for all ¢ > 0, we have

1 n
lim = 3 E|(Q; ~ExQ)*110: ~Ex il > ev/)| =
i=1

Recall that ExQ; = X’gz;g") = G(X;) and that, if 8 > 2, the function G(x) = xqf(/)(c’;) is
bounded on [0, 1], behaves as O ((1—x)#~2) if 8 < 2and as O (— log(1—x)) if B8 = 2. Therefore,
in view of Lemma A.1 and using that 8 +y > 3 and 8 > 1, we have max]_, G(X;) = o(/n)

in P-probability. Therefore, for all large enough 7,

> E[(Q ~ExQ)*L(IQ ~ExQil > eva)] = Y Y. DX ’(k Ex0:)?
i=1

i=1 k= IEXQ+af¢( i)
< cst. Z szﬁZXf-‘.
k=e/n i=1

First note that assuming 8 > 3 leads to
o0
DI D BT SR
"= en i=l1 k=e/n
and hence Lindeberg’s condition is verified. We may assume now that 8 < 3 and write

nlv

logn n 1 nl/y 10g2n n
, Z ey X = ED DD SETRE D DA $P
Sy i=1 Sy i=1 n k:?l/y i=1
Ogn
1 OO 15 Nk
S e
k=n'/7 log? n i=1

where the first and second term on the right are void if y > 2. Applying Lemma A.3(ii) allows
to bound the inner sum of the first term by a constant multiple of nk~", showing that the term
tends to zero because  + y > 3. The second term is bounded from above by (we assume here
that 8 < 3, the case § = 3 can be treated similarly)

Wy 0 log?n

v _
_wa Sk OB 208,

=1 n
using Lemma A.3(ii) applied to s, = {5 oz . Hence the second term also tends to zero as n 1 co.
Finally, the third term is, by Lemmas A.3(i), and A.1, asymptotically bounded by

! 3 28 (x (D)ky () L[ 2 —enly
~ Y R _cst.-/ 2B g
" k:nl/V ]()g2 n n Cst.nl/y logz n

A

IA

384 © 2
cst.n 7 wrPBe"du,
log“n
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which also goes to zero, because § + y > 3. Therefore, Lindeberg’s condition is verified
concluding the proof of (ii). Note that the variance of the limit normal distribution is given by
EVaryQ;.

(i) We apply the very general [10, Section 25, Theorem 2]. Using this it is enough to show
that, asymptotically as n 1 oo, there are constants C1, C, > 0 such that

C
Z]P’X i —ExQ; > xn*) > —, forallx >0, )
X K
G
ZIPX i —ExQ; < xn*) — A forall x <0, Q)
limlimn sup — ZVarx ((Qi —ExQ)1{|Q; — Ex Qi < en*}) = 0. 6)
ntoo

First remark that, as above, we have supl’,‘=1 Ex Q; = o(n*). Hence, (5) is (trivially) verified with
C> = 0. Now recall that p; ~ ark™P when k tends to infinity. Thus, for all & > 0 there exists
an integer k(¢) such that, for all k > k(¢g), we have py ~ (1 £ e)aakP. Choose n such that
xn* > k(¢) and such that sup?_, ExQ; < xn*. Then

n n B sz
;PX(Qi —ExQ; > xn¥) %az(lie);k Z .k ﬂgli(xi)
i= i=1 k>xn“+Ex Q;
k+ExQ,
~a2(1:|:8)2 > k+ExQ) P —— @(X) )

i=1 k>xn¥

To show that (k + ExQ:)™# ~ (1 £ e)k=# forall k > xn*, forall i € {1,...,n}, and large
enough 7, note that

sup ExQ;\
A1+ 52— ) <k +ExQn P <k,
xn¥
and use that sup}_; ExQ; = o(n“). Foralli € {1,...,n}, we bound XlEXQ" from above and
below by
sup Ex Q;

xi=tn < Xi_EXQi <1.

i

Plugging these bounds into (7) we get the following lower and upper bound for >}, Px(Q; —
Ex Qi > xn*) with 0,, := sup;_; , ExQ; in the lower bound and o, := 0 in the upper bound,

k+an

as(1 £ 6)? Z >k */’ @(X)

i=1 k>xn*

n k“l’”’n

~oay(l+e)® Y k- ﬁz@(x)

k>xn®
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nly

logn n Iy log n n X]F+Un
Waﬂf(z L/ S ge
k=xn* oy i=1 ( z)
" logn
00 ket
_ on
£y e,

k=nlv logn

using Lemma A.3 notations. Using that o,, = o(n"! ¥ log n) it can be checked easily that the second
and third terms are o(1)—terms, independent of x. Thus only the first term of the above sum
needs to be considered. Note that there exists two integers m,, M,, € [xn”, n'/ ¥ /logn] such that
Ul < U < Uy foralln > 1and k € [xn*, 7" /iogn]. In view of Lemma A.3(ii), we have

U/E/rlln) ~ U ~a;I'(1+7y)asn — oco. Thus,

Wy s Wy
Togn Togn Togn
Z nk=P=ru < Z nk=Pry™ < Z nk=F-rym
my — k — M’
k=xnk k=xn* k=xnk

both bounds being then equivalent to a1 I'(y 4+ )n(xn*) =P~V ~ o I'(y +1)x~"* when n tends
to infinity. We eventually get that, for all n large enough,

a1l (y + (1 £ &)?
x Ve

3

n
ZPX (Qi —Ex Qi = xn*) ~
i=1
which implies (4) with Cy := aja2I'(y + 1). Finally, for all large enough n,

1 n
n2c Y varx((Qi —ExQ)1{|Q; — Ex Qi < en*})
i=1

n

<cstn % Z Z (k —Ex Q)P xk

i=1 k<2en¥
n 2en’ n
< cstn X Z Z (EXQi)zk_ﬂXl]»‘ +cstn Z k> P Z Xlk
i=1 k<ExQ; k=0 i=1
n 2en”
<cstan Z G(X;)? + cst.n' ™% Z k>Pr,
i=1 k=0

in view of Lemma A.3(ii) and (iii). Recall that G is bounded if 8§ > 2, has exponential tails
if B = 2, and has tails of polynomial order —ﬁ if B < 2. Hence Z?:l G(X;) is O(n) if
y > 2(2 — B), and Op (n**"P/I7y otherwise. From this we derive that the first term above goes
to zero as n goes to infinity. Moreover, the second term is a constant multiple of £3~#~7, which
verifies (6) and completes the proof of (i). [

4. The condensation effect

In this section we not only prove Theorem 2.1 but also provide crucial information about the
position of the condensate, which will enter into the proofs of our main theorems.
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We choose §, | O such that Px(|S, — nv,| < %nén) — 1, in P-probability. With
K = max{%, #} we can achieve this for a sequence satisfying n“ < nd,. If 1 <y < 2 we
make the stronger assumption that n'/” < né,. We assume g +y > 2, p > p* and fix ¢ > 0
such that & < 422 (p—p"ify <l,and e < %(p —pNify > 1.

B+y
We partition the event {S, = m} into four disjoint events,

1 ={Sy=m,Jiefl,... n}suchthat |Q; — (m —v,n)| < éyn,and Vj # i, Q; < en},
E={Sy=m,3i#je{l,...,n}suchthat |Q; — (m —v,n)| <d,nand Q; > en},
ESE={Sy=m,Yiell,...,n},|Q; — (m —vyn)| >é;nand 3j € {1, ..., n}

such that Q; > en},
E4={S, =mand, foralli € {1,...,n}, Q; <eén}.

The idea is to prove that, asymptotically as n tends to infinity, & is the dominating event. We
further define the following events, for all i, j € {1, ..., n},

Ei={Sy=m, |Qi —(m —vn)| <énand Q; < enforall j #i},
gik,i ={Sy =mand |Q; — (m — vyn)| < d,n},

E;J ={S, =m, |Q; — (m —v,n)| > 8,n and Q; > en},
Dij={Sy=m, |Qi — (m —vun)| <dynand Q; > en}.

Recall that 4, =~ f(v,, F5,) means that f(v,,5,) < u, < f(v,, —8,) for all sufficiently
large n.

Lemma 4.1. Foralli € {1, ..., n}, with high P-probability,

5 p _(pn —VnFdp)n
Px(EF ) ~ - PnPLt———(1 1)),
X(Ef) S antp = p7) P S (14 0(1)

with an error o(1) which is uniform in i.

Proof. Foralli € {1, ..., n}, we denote S,(zill = Z';zl Q ;. Hence
J#i
Px(Ef;) = > Px(Qi=kand S, =m)

k:lk—(m—vyn)|<é,n

— Y E@—kex(Y 0 =m—k)

k:lk—(m—vyn)|<é,n j=1
J#L
X @)
= > ﬁPX(S,H =m—k).
kilk—(n—vyn)|<8un (Xi)

For all integers k such that |k — (m — v,n)| < 8,n, we have py ~ as(m — v,n)"# asn 1 oco.
Thus,

. Xt ,
Px(E})) = ) Yoo aam—um) ﬂmw&iﬂl =m —k) (1 +o(1))
(Jk—(m—vp)n|<éyn
m—v,nFéyn

~ -2 )
A ay(m — vyn) ﬂw Px(|S,” | — van| < 8,n) (1 4+ o(1)).
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As the tails Px(Q; > x) are going to zero uniformly in X we have that Q; = o(nd,) in Px-
probability. Hence IEl’;((|S,(l")_1 — vun| < 8yn) = Px(|S, — vyn — Q;| < 6,n) is bounded from
below by Px(|S, — vyn| < %Snn) — o(1), where the o-term is independent of i, and this bound
converges to one by choice of §,. This implies the statement. [

Lemma 4.2. Foralli # j € {1, ..., n}, with high P-probability,
Px(Di,j) = O~ 2P)x]""m = N~ xk,
k>en
where the implied constant is independent of i and j.

Proof. Foralli # j € {1, ..., n}, abbreviating again S,(lill = Z']‘.:l Q;, we have
J#

Px(D; ) = > Px(Q; =k, Q; > enand S, = m)
k:lk—(m—v,n)|<éyn

k
P X; -
- @(Xf) x(Q; > enand SV =m — k).
kilk—(m—vun)|<8,n !

We now use that 0 < pg < @(z), for all z > 0, together with the asymptotic behaviour of (py)
to bound this by a constant multiple of

niﬁX;"ﬂ}””*a"” Px(Q; > en and |S}E’31 —vun| <8,n) < cst.nwa;"*U""*a"" Z Xk,
k>¢en

as required. [J

Lemma 4.3. If 8 + y > 2, then, with high P-probability,

Px(&1) = [Z waii,»)} (1+o(1)).

i=1
(i) Moreover, if vy > 1,
*\ — n—Vn 5,1 ¥ —
Px(&1) = Px(&f ;)1 +o(1) & az(p — p*) P (XD) =00 =B (1 4 o(1)),

where J, € {1, ..., n} is the index realising the maximum fitness, i.e. X j = X,(,l).
(@) If y > 2, we have Px(&]) > cst. n_ﬁ(szl))(p"_v")n.
®If1 < y < 2 then, for all w, such that n'" &« w, < néd,, we have Px(&1) >
cst.n P (X;1>)(pn—vn)n+wn_
(i) If y < 1, then Px(£1) = (1 + o(1)) araa(p — p*) PV I'(y + Dn' =PV,
If y = 1, then Px (&) = Op(n~P).

Proof. First note that, by definition of the events £ i Erand D; ;,

n n
D Px(Ef) = > Px(Dij) < Px(&1) < Y Px(Ef).
i=1 i#] i=1
Our aim is to prove that ), +; Px(D;,j) is negligible with respect to Yy IP’X(EI;" ;). In view of
Lemmas 4.1 and 4.2, we have

n n X{ﬂn_vn:‘:‘sn)”
Py (&) ~ S N A Y A—— | 1),
; x(EF) ~ ar(p — p) P ; soy—(L+oM)
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where the o(1)-term is independent of i, and
- n— n_an
Z Px(D;,j) < cst.n 28 Z Xl.(p Vn=dn)n Z X]]f.
i,ji#j i, ji#]j k>¢en
It is thus enough to prove that the ratio
n_ﬂ Z Xi(pnfvnfan)n Z X]](
i#j k>¢en

n

(Pn—vn+dn)n
> X,
i=1

Ay =

tends to zero in P-probability, as n 1 oo.
(i) Assume y > 1. In this case, using Lemma A.3(i) then Lemma A.1, we have

n— n_8n k
(Xﬁ,l))(p v n 3 (Xﬁ,”) Vk<n)
An < cst.n_ﬁ k>en — Op(nl/y_ﬂ)(X;,l))(s_%")n

(X’(ll) )(pn*Vn +8,)n
= Op (nl/V—ﬁ)’

which tends to 0 when n 1 oo. We now prove that ) 7_, IP’X(é']*) D~ IP’X(E]*’ Jn)' It is enough to
prove that

> Px(ET))
iy

Px(f,)
We have, in view of Lemmas 4.1 and A.1, for sufficiently large n,

—B Z X(Pn_vn_gn)n
n .
1 i#J, ' _n(X <2>)(pn—vn—8n>n

Ay = — 0 asn 1 oo.

An =Po *,B(Xi(ll))(pnfvn‘l’sn)n (1 + 0(])) =Po (X;zb)(pnfvn‘?(sn)n (1 +0(1))
X\ (pa=va—=8:)n _ -
< cst.n(—X?l)> (XS)) 28nm < cst.n(l — 9p(n_l/”))(p" Vn =38
n

This implies A, < cst.nexp (—(on — vy —38,)Op(n'~7)) — 0, as n 1 oo, concluding the
proof of (i).

(a) Assume y > 2. We have Px (&) ~ ]P’X(El*" Jn)’ where J, is the index of the largest fitness.
Moreover,

(1)
¢(x<" X<Z 0i=m~4)
1751,,

Yo ) (Z 0i=m— k)

(pn—vp—38n)n

<k=<(pn—vn)n 15&]

n
cstn P (Xﬁll))(p"iv”)n IF’X(O < Z Qi —vun < (Snn).
i=1

i#Jn

PX(E]*,JH)

|k=(pn—vn)n|<dénn

v

v
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Recall that Q1,/ns, goes to zero in Px-probability, and hence, by the grand canonical central limit
theorem with a normal limit, the probability above goes to 1/2. Therefore we get IP’X(é']’" Jn) >

cst.n™P (Xﬁll))(p"_u")n.
(b) Assume 1 < y < 2. Let n'v « wy, < né,, then, as above

Px(&Y ;) > cst. n_’g(X,ﬁl))(p"—U”)"+w" Py ( wp < Z Qi —vn<$§ n)
l;éJn

Note that n* < n"/? « w, where ¥ = max{%, #}. Thus, in view of Proposition 3.3, we
have

IPX( a)HSZQl—vnn<8n)—> ,
17'&‘])1
when 7 goes to infinity, implying the statement.

(ii) Assume y < 1 and B8 + y > 2. We have, in view of Lemma A.3(ii) and (iii), that
Z';:l X?” is of order Op(n'~7) if y < 1, and of order o(log n) if y = 1. Therefore,

[(on — v — 8u)n]™" nk_yUlgn)
n_ﬁ k>en

[(on — vp + 8p)n]™Y

=0p(* P77y ify <1,

A, <cst n n
— : (pn—vn—38n)n en
iX:I Xi ]ZI Xj
1-g i= =
" L (pn—vp+ép)n
n—VYn n
2 X;
i=1

=o' P log®n) ify = 1.

Hence A, — 0 in P-probability if y < 1 and 8 + y > 2, orif y = 1. Moreover, we have

n X(pn Vn Fp)n

Px(el):Px<U6i,-) (I +o(D) ~ax(p—p*)’n ﬁ2¢—(1+o<1)>
et (Xi)

using Lemma A.3(ii) if y < 1, and Lemma A.3(iii) if y = 1 concludes the proof. [J

Lemma 4.4. If B + y > 2, then with high P-probability, Px (&) < Px(&)).

Proof. Note that Px(&) = Zi?& j Px(D;,;), and we have already shown in the proof of
Lemma 4.3 that this sum is negligible in front of Px(&;). O

Lemma 4.5. If B + y > 2, then, with high P-probability, Px(&4) < Px(&r).

Proof. We define the truncated variables Q; = 0;1{Q; < en) and §, = Yo 0;. As
&4 C {S, = m}, we have

Px(&y) < e S’"EX =e " HEX i , for every s > 0.
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There exist two constants K, K> > 0, such that

Xk
Exe'? < 1+ sExQ; +Z (e* — 1 —sk)

D(X;)
2/

< 1+sExQi + K1 Yk PxF(sk)* + Ky Z k=P xkesk,
k=1 k=28/s

Allowing s to depend on n, we define, for any sequence (s,), the quantities

n 2B/sy n en
SV ="k P X (sak)? and S =" Y kTP xfet
i=1 k=1 i=1 k=2B/sy

We then have
Px (&) < exp(—snm + spnv, + KlS,(L]) + Ker(lz)).

+V
p—

(i) The case y < 1 and beta + y > 2. We fix s, :=
that

. We first prove

Slgl) = o(ns,) asn 1 oo.
In view of Lemma A.3(ii) and (iii), using that 28/5, = o(n"/”), we have

2}3 vn Zﬂ Y Z/S/ Sn

S(l)—szizk2 ﬁZXk—nSZZkZ p- VU(”) < cst. nSZX:k2 By,

from which we infer that S,Sl) = o(nsy). Next, we prove that

S,(lz) =o(ns,) asn t oo.

- k " —Sn/2
Denote by uy := k~ /SX S o= x and thus
e_sn/z len|—k
Up = ( X, ) Ulen]-
This implies that
en en Len|—k X?’S/xn
Z k_’stes”k < len] P etnlen] Z X,I.‘ (e_s"/z) < cst.n®h ﬁ
k=28/sn k=28/sn €
Using 1 — e™"/> > su/4 for n large enough, and Lemma A.3(ii) in conjunction with 28/s, < n'/”,

we get

n
S,EZ) < cst.

b 2B/, l1+ae—8 y—1
in sn =0p(n ag ﬁsn )’

and, since ae < B+ y — 2, this implies s,?) = o(nsy,) as required. Summarising, we have shown
that

Px(E4) < exp(—spm + Spnvy + o(syn)) = n=*P=F o),
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Recall that Py (£)) = n' =P~V (14+0(1)). Asa(p—p*) > B+y —1, we get that Px(E;) < Px(&)),
asn 1 oo.

(i) The case y > 1. In this case, choose s, = —log X’ + alo% = Op(n~"7) for some
positive a satisfying
B p—1
<a< .

p—p* ey
‘We now show that

S =o(1).
We have

2,3 1
sn logn
S(l) < cst. szz:k2 BZX]‘ =cst. s, ( Z k>~ ’BZXk—i— Z k>~ ﬂZXk>
i=1
=m logn

Using the notation of Lemma A.3(ii), we get

28
sn logn
S0 < tz( S e pry Z - ﬂzxwg»)
k=1 = logn
There exists an integer M, such that max{U,S”): k e {1,...,2/s,108n}} = UI(V’IZ’? Using

Lemma A.3(ii) in conjunction with M, < 28/s,logn <K n'”, we get that Uj(‘j;n) ~ o'y +1).
Thus, using again Lemma A.3(ii) for the second term of the sum, we get

28
(1) Ynl‘)g" 2—B— 28 Y = 2-8
S < cst. ns? Zk Vo4 - Z k .
S n
S -

Starting from this, a simple calculation gives S,(,l) = 0(1), as claimed. We now show that
S2 = o(1).

To this end, recall the definition of s, then split the sum and estimate

) - —B _snk - k L Bo aklogn Xi \k
S = Z kKre™ in = Z k™ Z<X(”>

k=28/sn i=1 k=28/sn
Yyt nll log?n en
(n) _an/""llogn B acelogn —By,(m)
= Vagy,, © > K+ > K
k=2b/sn k=n'/7 log?n

using the notation and result of Lemma A.3(i). Using again Lemma A.3(i), for all k > n'” log2 n,
we have Vk(") <v® and the right hand side converges to one. Using also Lemma A.3(iii)

I/Vl 2
we get,
26\'7? 1-8
S < o(logn) <—ﬂ> + cst.n® (n'/V log® n)
Sn
1= 1=
<o (n v logn) +o0 (na8+ v ) =o0(1).
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To complete the proof recall that

Py (E4) < exp (—(pu — v)nsy + 0(1)) = n~ @@=+ (x D)=,
and Py (&) > cst.n P (X)) Pn=vatdn Therefore,

Px(&s) _ pato=pHo(D) (g ()~
Px(&) —

Since X,(,]) = 1— Op(n~"), we have that (X,(l]))_‘sn" =exp(Op(Bun!=)). If 1 < y <2, we
have that §,n'~"7 — 0, which implies Px(£4) < Px(&}) by choice of a. If y > 2, we conclude
the proof using the better bound for Py (&), which was proved in Lemma 4.3(ia). O

Lemma 4.6. If B + y > 2, then, with high P-probability, Px(&3) < Px(&r).
Proof. (i) The case y < 1 and 8 + y > 2. In this case Px(&]) = Op(n!#~7). We get

Px (&) < Z Z ;lg j (Z Qi=m— k)

Jj=1 lk—(m—vpn)|>8pn
k>en

n
< cst.(en)”P ZX”’IP’ (|S(])1 —vun| > 8yn) = 0( 1_'3_V> ,
=1
in view of Lemma A.3(ii) and Lemma 3.2.
(ii) The case y > 1. We decompose the event &3 C 3,1 U UI}=1 53(J2) where

&1 =1{Sy=m; 3i,je{l,...,n}suchthat Q; > m —v,n+8,nand Q; > en}
and

53(12)_{ =mand Q; <m—vyn—38,nVie{l,...,n}and Q; > en},
for j € {1,...,n}.

Note that, in view of Lemma A.3(i) and our choice of §,,,

INCHED SIS g’EX (ZQ,—m )
J#l

i=1 k>m—v,n+6,n

IA

n
cst.n™P ZXI.(/’"_U"+8”)" (Z Qj—vun <6 n)
i=1

1751
= o(n ) (x}) o,

Recalling the lower bound in Lemma 4.3(i) we get Px(&3,1) < Px(&)).

We now focus on the estimate for the events 83(/2) We first deal with the summand j = J,,
the index of the site carrying the largest fitness. Abbreviate ¢, := p, — v, — &, and denote, for
k > en,

5_4,(,2 = {Vi # J, Qi < cynand Z Qi =m —k}.
i#
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Then, letting 5, = — log XP and Q; = 0;1{Q; < cpn}, we get from Markov’s inequality

IPX(gé{)z) < o~ (m—k)sy l—[ Ex [eani] )
i,

Observe that, for all i # J,,, we have

Ex[ San] < 1 +SnEXQl +[Z @(Xl)( Sn — 1 —Sne)
<cpn
<1+5,ExQi+ K1 Y PX[sn0)* + K2 Y FX[eM,
L<2B/sy, 2B/sp<l<cpn

where K| and K7 are two positive constants that do not depend on i. Thus,
Px(éé"z) < exp (—(m —k —vun)s, + KlS,(,l) + KzS,(lz)) ,

where

st :=Z Z e PxEs,0* and S :=Z Z ePxtemnt,
iy £<2/sn iy 2B/sp<l<cpn

Note that S’ and S are independent of k. We have already encountered S, in the proof
of Lemma 4.5, and proved that S\’ = o(1). The sum S\’ is slightly different than the one
studied in the proof of Lemma 4.5, but the same calculation yields S9 = 0p (n(l’ﬂ)/V) =o(1).
Summarising, we see that

Px(E5,) < exp(—(m — k — vum)sy + o(1)) = (X2) """ (1 + o(1)),
where the o(1)-term does not depend on k. Thus,

Px(€35) = D Px(Qu, = k) Px(Ey)

en<k<cpyn
[Ny~
@\ (Pn—va)n _g( Xn
§cst.(X,, ) Z k ﬂ(X(z))
en<k<cyn
QY]
1/y— @\ (pn—=vp)n Xn
< Op(n ) (xi2) " (L)

M
X(Z) =14 Op(n~"") by Lemma A.1.

Now assume that y > 2. Then, in view of the lower bound proved in Lemma 4.3(ia), we have

PX(‘S?EJ;)) 1 XD\ un 1=y
227 o (n'l <_ﬂ) < O0p(n'7)e= 6" _ (1),
PX(SI) — p(l’l ) X;l]) — P(n )e 0( )

because Snnl_l/y — oo.If 1 < y < 2, we use the lower bound proved in Lemma 4.3(ib) for
Suit 3> wy > ', and get

P (g(Jn ) l/y)(X(Z)

pl7 X0

Pren = O ) (X) ™ < Op(n'l7)e= O™t Ortwmn™ ) _ o1y
X\cl
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It remains to investigate the other summands, corresponding to j # J,. The same argument as
above, with X ; playing the role of X,;” and X,” playing the role of X;", yields

: (=) X \k
Px(£1)) = cst. (X)) S k()

(1)
en<k<cpyn X"
o ( X7 \en
< Op(nl/V_ﬁ)(X:Il]))(pn Vn)”(X’(’ll))
n

In the case y > 2 we can use Lemma 4.3(ia) and Lemma A.1 again and get

()
;} ]P)X(g:;k) X(z) en Y
J7FIn 1+1/y ( n ) 1+1/y 7613(8}1 -y
T < Op(n — < Op(n e =o0(1).
By = )= o) v

If 1 <y <2, weuse again Lemma 4.3(ib) with §,n > w, > n'7, and get
Y Px(Es)

. (2)

J#JIn 141/ (1) —wn(Xn )an

- <0 WX -
Py - p(n )(X") XD

Op (n1+/7)e=Belen' =+ On(wun™) _ (1)

IA

as required to prove the claim. [

Proof of Theorem 2.1. We have proved through Lemmas 4.4-4.6 that, if 8 + y > 2, we have
Px(S, =m) = (1+0(1))Px(&;), asn 1 oo and m/n — p > p*. This proves Theorem 2.1. [J

5. Intermediate symmetry-breaking and the Gamma law

Proof of Theorem 2.2. (i) The case y > 1. We have shown that }P’X(Si’" I, | S, = m) —> 1
when n 1 oo. Thus, with high probability, the condensate is located at index J,, and its rank is
by definition one.

(i1) The case y < 1. Leta, b > 0. Then, by Lemma 4.1,

1
]P’X(( = ) " e [a,b] and S, = m) =Px(a"n'"” <K, <b'n'"7 and S, = m)

nl—v
= (1+0(1)) > Px(£},)
i such that
X}gayn1*VW)SxiSX}<1Lbynlm)

p p bYnl-v (Xili))(pn_vn¥8n)n
~ (1 +o(1)az(p — p*) Fn~ — i
2 )

bYnl=r 41 (X,(ZLXJ))(p"_V"jFa")n

~ (1 +o0(1)az(p — p*) PP [
a¥n'=v @(X,(,I‘xj))

b+o(l) (Xr(ltyynl_yJ))(pn_Vn:FSn)n

~ (1 +o0(1))aa(p — p*)Pnl=P~7 f yy'~dy.

a @(X’(ltyyn"yj))

Note that, in view of Assumption (RVy), E[n}’_1|{i: X; > 1— x/n}|] ~ a1x? and
Var[ny_l|{i: X >1- X/n}|] = o(1) when n 1 oo. Hence, by Chebyshev’s inequality, for
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all x > 0, in P-probability,

ny_l){i: X, >1 —X/n} — ax?.

x WD

Thus, in P-probability, as n 1 oo, which implies

noql/V
K, \Yr
IPX(< : ) € [a, b] and S, =m)
nt—v
| b+o(1) e_(Pn_Vn$3n)ya1_1/y 1
~ (L+o(D) aa(p — p*) Fn! P77 / Sy YW
a (1 — yo, "n7T)

b
*\ — —p— *y o — ] —
= (1 +o(1)azy(p—p*) Fn'~P y/ exp(—(p — pMa; 7 y) y 1 dy.
a
Now recall from Lemma 4.3(ii) that Px(S, = m) = (1 + o(1) ajaz(p — p*)PYI'(y +
1)n"ﬁ’}’, to obtain

K, \'/
Py((—%) " e la.b|s, =m)
_ p=p" [ oy oy =1
= (1+o(1) T anp(—(p—p)al y) ¥’ "l dy,

which concludes the proof of Theorem 2.2. [
Proof of Theorem 2.3. Fix u > 0, A > 0 and calculate
Px(n(l — F,) <uand S, =m) = Px(F, > 1 —u/nand S, = m)
= (L+o() Y Px(€f)).
i such that
Xi=1-u/n
since we have shown that Px (J?_, &1 Sy =m) — 1 whenn 1 co. Thus,
Px(n(1 — F,) <uand S, = m)
%Z_l Z .(pn*Vn Fop)n
~ ap—p) PP e
k=0 i such that Q(Xl)
Xie[l-AML - ALy
in view of Lemma 4.1. It implies

Px(n(1 — F,) <uand S, = m)

%—l A(k (pn—vn+3y)n
B, — +D
> Z ax(p — p*)Pn ’3(1——) (1+0(1))
k=0 i such that n
X;e[1-AKL 1Ak
%71 A(k (pn—vn+3y)n
B, — +D
> Y Nemas(p — p*) Fnf (1 - —) (1+o(1)),
n
k=0
where Ny(n) = Hi: X;iell— Aknil, 1- A%)H. Estimating the expectation and variance

of Ni(n) and applying Chebyshev’s inequality gives, in P-probability, n’~'Ny(n) —
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a1 AV ((k+1)Y —k7),ifn + coand 0 < k < 7. Thus,

o

A

IP’X(n(l —F) <wuand S, = m) > ajaa(p — p*) PP AY Z ((k + 1Y — k”)

k=0
X e_(pn_vrz+6n)A(k+1)(1 + 0(1))

> ajaay (p — p*) PnlFreo-rnA

u
% / xy_le—(pn—vn""aﬂ)xdx (1 +0(1))’
0

because the function x > x?~le=(On—vatdn)x jg decreasing on (0, 0o). Recall that, as y < 1, we

have Px (S, = m) = ajoa(p — p*) P~V I'(y + Dn'=P=7 (1 + o(1)). Together, this implies

N (p—p" —(p—p"A ! y—1,—(p—p*)x
llmmfPX(n(l —F,) < u’Sn = m) > ———e x' e dx,
n—0oo

I'(y) 0
and letting A | 0 concludes the proof. [

6. Fluctuations of the condensate in the weak disorder case

In this section, we prove Theorem 2.4. It follows by combining Proposition 3.3 with the

following result.

Proposition 6.1. Let2 — 8 < y < 1l and p > p*. For all u € R there exists u, | 0 such that,

with high P-probability as n 1 oo, we have

n
van — Y Qi
i=1

a _
px<w < S, = m) ~ (14 o(1)) Px +

su
nk

where Kk = % ifp+y =3 andk = ﬂ+y—1 otherwise.

Proof. By Lemma 4.3 we have

,(11) —m+ny,

<uztu,

Y Px(Ef; MO = (on — va)n < un})
i=1

PX(H—KSM‘S =m)” iﬂ”x(f?‘-)
i=1 !

The right hand side can be written as
n

> X Px(@i=kPx(X 05 =m—k)

i=1 —8un<k—n(pn—vn) JF#i
<unX
n
> Px(Qi = Ex( X Q) = m k)
i=1|k—n(p,—vp)|<8un J#i

n X(l(Pn*VnH:snn

» s — IP’X(nv,, —un® <) Qj <ny, —i—(Snn)
__ i=l1 J#I
~ n X'}(Pn*"n)isn”

3 l«ﬁT ]P’X(nv,, —én <> Qj <nvy +dun
i=1 J#

(14 0(1)).

®)
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Note that max;=1., Px(Q; > a,) — 0 for any a, 1 co. Hence we can find u,, | 0 such that, for
alli e {1,...,n},

Px(nvn —un® < Z Qj <nv, + Snn)
ez
n
1
~ 1+ 0(1))IE”X(nv,, —Eun® <3 0) <nv, 4+ 8n % 58,171),
=1

where the o(1)-term can be chosen independently of i. Therefore, using the choice of §, and a
similar bound for the probability in the denominator, we see that (8) is

n X?(Pn*"n )Fénn

= D(Xi) n
i=
~(+o) =m0 P ]P’X<nvn — (uxu,)n* < E Qj).
lq}T =1

i=1
In view of Lemma A.3(ii), using that y < 1, we get that

n Xf"(/?n —vp)Fdnn

P o)

i= N 28, -V
n_ xn(on—vn)Edun ~\1E m (I+o(1) =1+ o0(1)).

D T
i=1

This proves the statement. [
7. Further comments and open questions
Fluctuations in the presence of strong disorder:

Our result on quenched fluctuations in the size of the condensate, Theorem 2.4, is restricted
to the weak disorder regime y < 1. We now give some hints how fluctuations could be treated
in the strong disorder case. We do not provide details since the focus of the paper is on the weak
disorder case.

In the case 1 < y < 2 the assumption n'v = 0(8,n) made in the proof of Theorem 2.1,
and used to prove Lemma 4.6 makes §, too large to control precisely the fluctuations of the size
of the condensate. We believe that with some extra effort this assumption can be dropped and
Theorem 2.4 can be extended verbatim to this regime.

When y > 2 more significant changes to the statement proof of Theorem 2.4 are needed.
It turns out that due to the large fluctuations of the fitness values in this regime the random
variables ) 7_, Q; in the grand canonical framework are not a sufficiently good approximation
of the size of the condensate in the canonical framework. A solution to this problem comes from
renormalising the fitnesses by their maximum. More precisely, for any #, let X in = Xi/X >,
for all i € {l,...,n}. Note that the renormalised fitnesses ()_(1,,1, e, )_(n,,,) are no longer
independent random variables, but

lim sup X;,/X; =1, inP-probability.

n—00 | i<y
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Defining the random variables Ql,n, e, Qn,,, by

vk
_ 19.¢
Px(Qin =k) = u forall k € N,
é(Xi,n)
it is straightforward to see from Eq. (1) that the law of (Ql,n, Qn,n) conditional on

Z?:l Q,‘,n = m is equal to the law of (Q1, ..., Q) under P, ,. Analysing this ensemble would
permit to prove that, if p > p*, we have in quenched distribution,

1 -
O — (m — vun)

n'/2

— W,

where W is a normally distributed random variable, and

1 &
ﬁn == E EXQi,ils
n “
i=1
i#Jy

where J, € {1,...,n} is the index with X; = X", Note that the size of the condensate is
approximated by m —v,n and not by m —v,n as in Theorem 2.4. If y > 2 this makes a difference.
Indeed, by a Taylor expansion of the function x > x®'(x)/&(x), using that X" =1 — Op(n~""),
one can see that, in P-probability, the scaled difference 4/ (v, — v,) tends to zero when y < 2
but does not tend to zero when y > 2.

Shape of the bulk

In the homogeneous zero-range process, it is known that if one removes the site containing
the condensate, then the distribution of the configuration is a critical zero-range process (with
p = p*) with occupation numbers being i.i.d. (see for example Janson [13] or Armendariz
and Loulakis [3]). We believe that a similar result should still hold in our random environment
framework, where instead of i.i.d. random variables, one would have independent random
variables depending on the random environment. Note that such a result would imply our
fluctuation results as a corollary (see Theorem 2.4) using standard central limit theorem for
sums of independent random variables; our efforts towards proving this stronger result have been
unsuccessful so far.

Behaviour at criticality

In the present article, we assume that the density of particles p, = m/n — p > p* when
n 1 oo. It would be interesting to zoom into the transition window, assuming that p, behaves
like p, = p* 4 ¢, for some ¢, | 0. How does the phase transition manifest itself at criticality?

Strong excess of particles

In another direction, it could be of interest to understand how the system behaves when the
average number of particles in the grand canonical model is no longer of order p*n, but of order
pn'm where n > 1. Under which condition on 8, y, n do we have condensation? Where is the
condensation happening? What is the size of the condensate? It would be particularly interesting
to know whether an intermediate symmetry-breaking regime also appears in this framework
when the disorder is weak (i.e. when y < 1).
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Appendix. Random variables near their essential supremum

This appendix is devoted to asymptotic properties of a random variable X with distribution
w on [0, 1], which satisfies (RV.). We denote by (X;);en an i.i.d. sequence of random variables
with the same distribution as X. Let (X, ..., X") be the order statistics of (X1, ..., X,,).
In some results we additionally refer to a continuous function ¥: [0, 1] — (0, co) such that
U(l) =1.

This first lemma is a classical result for regularly varying random variables:

Lemma A.1 (See [15, Chapter 0.4]). We have, in probability as n 1 oo,

X,

_ X0 = @p(n _an
1-X,) =6p(n™") and 1 X0

— @P(nfl/y).

Lemma A.2. As r 1 00, we have E ( !I’)E;()) ~al'(y +1)r77.

Proof. First note that

E|: X i| — E|: X’ ]]_{X > 1 _2ylogr/r}i| +E[ X :ﬂ_{X <1 —2)/]0gr/r}i|
W (X) v (X) ) T T '

The second term of the above sum verifies

X 1 1
E [ Ix <1- 2ylogr/r}] <r %E [—} < —r %

¥ (X) vX)l~ po

since ¥ is bounded from below by some pg > 0 on [0, 1]. The fact that ¥ is continuous in 1
gives that

o 1{X > 1 —2vlogr/r} | = (1 + o(1)) E[X" 1{X > 1 — 2y logr/y}]
7 (X) '

By Fubini’s theorem, and in view of Assumption (RVxt), we have

1
E[X" 1{X > 1 — 2vlogr/;}] = / P(X" 1{X > 1 — 2ylogr/s} > x) dx
0
(]_Zylﬂgr/r)’
=/ P(X > 1 — 2rlogr/r) dx
0

1
+ / P(X" > x)dx.
(

1—2ylog r/r)r

= (1+o0(1) r2 pu(l — 2vlogr/r, 1)
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1
+ f w(x' 1) dx
(

1—2y logr/r)r
2y logr
=0+ [ w = 1= 9
0
by the change of variables r(1 — x"") = z, dx = —(1 — z/r)"~'dz. Thus by Eq. (RVu), we get

2y logr
E(X" 1{X > 1—2ylogr/r}] = alr_yf (=) "z +oGr77)
0

o0
(a1 +o(1)) riV/ Ve %dz,
0

which concludes the proof. [

Note that EX" ~ a1 I'(y + 1) r=Y asr 1 oo, by choosing ¥ (x) = 1 for all x € [0, 1].
Lemma A.3. (i) Foralln > 1 and k > 0, let

n
5 xt
o ._ i=l
SR
The sequence (Vk(”))kzo is non-increasing for all integer n.

Let (sp)n>1 be a sequence of positive reals, such that s, > n'v log n. Then,

lim Vs(n") =1 inP-probability.

n— oo
(ii) Foralln > 1 and for all k > 0, let U(()") = 0and
koI xk
U = — —
k n ; U (X;)

Let (sn)n>1 be a sequence of positive reals, such that s, < n'’”. Then,

lim US(:’) = l'(y + 1) inP-probability.

n— o0
1
(iii) For all constants ¢ > 0, the sequence (3 ;_, X v Jn>1 Is tight.

Proof. (i) Fix n > 1, then, for all k > 0,

k
v > X
k (1) i=1 >1
(m — n =
V k+1
k+1 > X,

using that X; < X,gl) foralli € {1, ..., n}. Now, observe that, Z:’IZ(X,({))S" < n(XY)*, which
implies that

n .

Zz(X,(Z))S" X0 1
1= n n — Sn
2 =a(5) " == e ) o),

which concludes the proof of (i).
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(i) We have, as n — 00, in view of Lemma A.2,

Y n Xsn Xsn
n ; =s'E L ~arl'(1+y).
n L W) v (X;)

Moreover, applying Lemma A.2 again and denoting by po the positive lower bound of ¥ on
[0, 11,

y n. xS 2y X5 2y
Var SL E — o Sn_Var [ } S snT ]EXZSV! — 0(1).
n v(X;) n v(X) pyn

i=1
The statement now follows by Chebyshev’s inequality.
(iii) Note that, as n 1 oo, in view of Lemma A.2,

n 1 1
E| > x| =nE[X"" ] =cVau (1 +p).
i=1

Similarly, Var (ZLl Xl?"l/y) = nvar(x*"”) = 0(1), which implies the result by
Chebyshev’s inequality. [
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