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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 ezplicit 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.

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 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 Godréche and Luck [I]. 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 [2]. 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 mathemat-
cial literature by Spitzer in [3]. 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 [4] or as a model for
granular flow [B] [6]. It is also a particularly simple model undergoing a condensation transition, and widely studied
for this reason alone [7, 8, [Q]. It is related to the ideal Bose gas and to spatial permutations [I0]. The zero-range
process has also been studied in a disordered medium, both in infinite [II] and finite [12] 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
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of particles. At each time instance particles move independently given the particle configuration, and the rate at
which particles hop from position ¢ to a different position j is given as 7;;ur, where k is the number of particles
at site i. Here R = (r;;: 1 < ,j5 < n) is a Q-matrix (i.e. off-diagonal entries are nonnegative and each row sums
to zero) describing the unconstrained particle motion, and (ug: k > 0) is a sequence of nonnegative weights with
up = 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 up = k corresponds to independent movement of the particles without interaction, but our interest here is
mainly in sublinear sequences (ug: k > 0), in which particles move slower if they are aggregated at a site with many
other particles. One such case would be that uy = 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 ¢ this distribution is explicitly given by

1 7 . =
P(Q1 =q,...,Qn = qn) =7 wa‘pqi if g; > 0 are integers with Zqi =m,

m,n - :
=1 i=1

where (m;: 1 < i < n) is a positive left eigenvector of R for the eigenvalue zero, (px: k > 0) are derived from
(ug: k>0)bypo=1and py = 1/ug - - ug, for k > 1, and Z,, ,, is the normalisation constant, or partition function.
The most studied case is that of spatial homogeneity in which (m;: 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 Grofikinsky et al. [7]. In the set-up above, the particle system above allows for general spatial inhomogeneities
encoded in the Q-matrix. Following Godréche and Luck [I] 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 (7;: 1 < ¢ < n) by a random environment
given as a product of a random site disorder. More precisely, we are assuming that m; = X;, for 1 < i < n, where
(X;: 1 € 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 ¢ with occupancy k hop
clockwise to their neareast neighbour with rate ug/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 n, 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 ~, for some v > 0. The sequence (pi: k > 0) is assumed to be regularly
varying with index —f, for some 8 > 1. The phase diagrams we identify in our main results will be given in terms
of the parameters 5 and .

We first show in Theorem [2.] that if 8 + v > 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 we address the first question. We show that in the
case v > 1, condensation occurs at the site with highest fitness value, revealing a case of ezplicit symmetry breaking.
If v <1 and 8+7 > 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 Godréche and Luck [I].
The second question is addressed in Theorem 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 occurence in this context
may be considered surprising. In Theorem we address the third question by studying the quenched fluctuations
in the size of the condensate in the case v < 1 of weak disorder. We show that, if 5+ v > 3, the fluctuations
around a disorder dependent finite size approximation of the limiting value p — p* are normal. In contrast to this,
if 2 < f+ v < 3, the fluctuations are stable with index 4+ v — 1. In the (easier) annealed setup such a behaviour
was also conjectured by Godreche and Luck [IJ.

Our proofs are mainly based on a careful analysis of a grand-canonical ensemble, a sequence of independent but not
identically distributed random variables @1, @2, ... with the law of Q); given explicitly in terms of the fitness X;.
Conditioning on the event Q1 + - - - + @,, = 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 [I3] 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 apperance.
Given two sequences (up)n>1 and (vy)p>1, We write u, ~ v, if un/v, — 1. We write u,, = o(v,), or u, < vy, if
un /v, — 0. We use the symbol u,, = O(v,,) if there exists ¢ > 0 such that |u,| < ¢|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,, = O(v,,) if both
up = O(vy,) and v, = O(u,,) hold. Finally, given a sequence J,, — 0 and a function f, we write u,, ~ f(v, + d,) if
flop —0,) < up < f(vy, + 0,) for all sufficiently large n.
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to Martin Hairer, Roman Kotecky, Victor Rivero, Vitali Wachtel, and Matthias Winkel for fruitful discussions on
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2. Statement of the main results
Let u be a probability distribution on [0, 1] satisfying, for some v > 0,
w([l —z,1]) ~ a1 27, when z | 0, (RVpu)
and (px)k>0 a probability distribution on Ny := {0, 1,2,...} such that, for some § > 1,
pe~ask™?,  ask?t oco. (RVp)

We believe that all our results, except the fluctuation result at the end of this section, hold mutatis mutandis if the
positive constants ay, ao 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 pg > 0. Denote by ®: [0,1] — [0, 1] the generating function of
the distribution (pg)k>0, given by

(o)
o(z) =Y pi2",
k=0

pr = / xg)(/i:;) p(dz).

and define the critical density




The random disorder in our model is given by an i.i.d. sequence X = (X;:4 € N) of random variables with
distribution p. Given the disorder, the stationary distribution Py"" = Px of the disordered zero-range process is
given by

I oo
Px(Q1=q1,--.,Qn=1qn) = - HXflpqi]l{ql—i—---—i—qn:m} for all q1,...,qn € No, (1)
mn =1
where Z,, , is the normalisation constant. We write Px for the ‘quenched’ law of (Q1,...,Qx) given X and P,E

for the law and expectation of the disorder X. By P,, ,, we denote the joint law of (X1,...,X,,) and (Q1,...,Qn)-
We assume throughout the article that p, := m/n — p > 0 when n tends to infinity.

Let (QS), e %")) be the order statistics of (Q1,...,Qy). Our first result shows that in the condensation regime

B+~ > 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 3+ > 2. Then p* < oo and if p > p* then, with high P,, ,,-probability,

QP = (p—pmto(n) and QP =on).

The following two theorems show that in the case v < 1 the condensate does not normally sit in the site with
the largest fitness. This is called the ‘extended condensate case’ by Godréche 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 all € > 0 and all u € R,

P(|PY"(Zy, <u)— P¥"(Z <wu)] >¢e) -0, whenntoo. (2)

We denote by I,, the index of the site of maximal occupancy, so that Qr, = QS). By Theorem ﬂ 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}: X; > X1, }|=k—1.

Recall that the density of a Gamma distributed random variable with parameters (v, \) is given by

p(z) = r?;) 2 leTM for x > 0.

Theorem 2.2 (Fitness rank of the condensate)

(i) If y > 1 and p > p*, then with high P,, ,-probability we have K,, = 1.

(ii)) If y < 1, B+~ > 2 and p > p*, then
(K, > K

in quenched distribution, where K is a Gamma distributed random variable of parameters (v, =/ ’ ).
&y

Note that the two phases described in Theorem are both condensation phases, in case (i) explicit symmetry
breaking occurs, while in case (ii) there is intermediate symmetry breaking. Figure 1 illustrates the phase diagram
established in Theorem The next theorem gives the universal law of the fitness of the condensate.
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FI1GURE 1 — This phase diagram shows the behaviour of the disordered zero-range process according to its two
parameters 3 > 1 and v > 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@ and the remark after it.

Theorem 2.3 (Fitness of the condensate)

Ify <1, B+~ >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, p — 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
1 & X 90(X5)
Up 1= — —_—
" n =1 (I)(XZ)
and note that Ev,, = p*. The first order estimate of Qg) 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.

Theorem 2.4 (Quenched fluctuations of the condensate)

Assume that v < 1.

(i) If2 < B+~ <3 and p > p*, Iet&z%, Then,

B+

511) —m+vpn

— Wy

nﬁ
in quenched distribution, where W,; is a 1/k-stable random variable.

(ii) If B+~ > 3 and p > p*, then

%1) —m + vpn

vn

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

— W

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 v < 1, the
distinction of the normal and anomalous regime persists in this situation, as predicted by Godreche and Luck.
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FIGURE 2 — This phase diagram shows the fluctuations of the size of the condensate according to the values of
the two parameters 5 and 7.

Remark: We discuss the fluctuations in the strong disorder case v > 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 proofs of a central limit theorem for independent
random variables that may be skipped on first reading. Section [] contains the proof of condensation, i.e. of
Theorem Section [p| is devoted to intermediate symmetry-breaking and contains the proofs of Theorems
and Section [0] deals with fluctuations, this is where Theorem is proved. We list some interesting open
problems in Section 7, and in Appendix [A] we collect general results on the limit behaviour of the fitnesses, which
are used throughout the paper. As results oni.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 X;, Xo,... of random variables with distribution p we now define another model, the grand

canonical ensemble, as the sequence @1, @2, ... of conditionally independent random variables with the law of @Q;

given by

- BX Q
(X;)

Given positive integers n,m we can recover P, , as the law of (Q1,...,Qn, X1,...,X,) conditioned on the event
{Q1+ -+ Q, =m}. In this framework the random variables v, can be described as

Px(Q: = k)

1 n

We now show that the sequence (v, )nen satisfies a law of large numbers.
Lemma 3.1 (Natural density). If 8 4+~ > 2, then P-almost surely v, — p* < oco.
)

Proof. Denote G(x) := zg(/g , for all € [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 § > 2, we have that G is bounded and
hence integrable. In the case 2 — v < 8 < 2, we can use integral bounds to get ®'(z) = © ((1 — x)ﬁ’z), so that
G(z) = ©((1 — x)#72), as x T 1. Letting G~1(u) = inf{x: G(x) > u}, we have P(G(X) > u) < P(X > G~ (u)).
Observe that G71(u) 1 1, as u 1. 00, which tells us in view of (RVy) that P(X > G () ~ a1(1 — G~ Y(u))7,
as u 1 oo. As 1 — G 1(u) = O(u72), we obtain P(G(X) > u) = O(u_ 77 ). Integrability follows since 775 >1 In
the case 8 = 2, we have ®'(x) ~ —log(1 — ) and integrability follows using a similar argument as above. O

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

n

=1



Lemma 3.2 (Grand canonical law of large numbers). If 8+~ > 2, then %Sn — vy, — 0 in Px -probability.

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

The law of large numbers, Lemma 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).

(i) If2<f+v<3,let k= Then, in quenched distrz’butio

St Qi —vnn
nl‘é

_1
B+y—1°
_>”nv

where W, is a 1/x-stable random variable.
(ii) If B+~ > 3, then, in quenched distribution,

Z?:l Q’L — Unpn

NG - W,

where W is a Gaussian random variable.

Proof of Proposition [3.3] (i) 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
n

lim ~ S E[(Qi - ExQu)?1{Q: — ExQil > ev/}] = 0.

n
ntoo P

Recall that ExQ; = % = G(X;) and that, if 8 > 2, the function G(z) = xggg) is bounded on [0, 1], behaves
as O((1—z)%=2) if B < 2 and as O(—log(1 —x)) if 8 = 2. Therefore, in view of Lemmaand using that f+v >3

and 8 > 1, we have max?_; G(X;) = o(y/n) in P-probability. Therefore, for all large enough n,

n

S E[(Qi -ExQ)’1{|Qi —ExQi| >evn}] =) > glzXl‘) (k—ExQ;)® <cst. » kP> XF
i=1 i=1 k=Ex Q;+e/n v k=e/n i=1

First note that assuming 5 > 3 leads to

i kaing i k2% =0,

k=ey/m i=1 k=ev/n

S|

and hence Lindeberg’s condition is verified. We may assume now that 5 < 3 and write

n/y 1~ 2
0o Tog n n /7 log®n [e's)

S el S e Y gL S et
k=ey/n i=1 k=ey/n i=1 L= n/y i=1 k=n/7log2n i=1

“logn

where the first and second term on the right are void if v > 2. Applying Lemma (u) allows to bound the inner
sum of the first term by a constant multiple of nk™7, showing that the term tends to zero because 8 + v > 3. The
second term is bounded from above by (we assume here that 8 < 3, the case 8 = 3 can be treated similarly)

Vv 1002
Wiy log“n

n

l § Xilogn E k275 ~ logr;yn n# 10g2(375) n,

n
=1 k=1

1See, in particular, Lemma
2To define convergence in quenched distribution in the grand-canonical framework, one has to replace Px by Px in ,



1
using Lemma, zz) applied to s, = %. Hence the second term also tends to zero as n 1T co. Finally, the third
term is, by Lemma i), and asymptotically bounded by

o0

% > kQ’ﬁ(X,(Ll))ka(”)gcst.l/

h n
k=n"/7log?n

o 2_ 8 —an~ /7 3= _y [ 2.8 —

x* e " dr < cstn o u“ e “du,
st.n'/7 log? n log? n
which also goes to zero, because 3+ > 3. Therefore, Lindeberg’s condition is verified concluding the proof of (iz).
Note that the variance of the limit normal distribution is given by E Varx Q;.

(i) We apply the very general [14, §25, Theorem2]. Using this it is enough to show that, asymptotically as n 1 oo,
there are constants C7,Cy > 0 such that

C
ZIP’X —ExQ; > an”) — 1/1 , forallz >0, (4)
w K
Co
Z]P’X —ExQ; < an®) — ma for all 2 < 0, (5)
pEv
1 n
lilimsup o g Varx ((Qi — ExQi)1{|Q; — ExQi| < en"}) = 0. (6)

First remark that, as above, we have sup] ; ExQ; = o(n”). Hence, is (trivially) verified with Cy = 0. Now
recall that p ~ aok ™ 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 £ ¢)azk™”. Choose n such that xn® > k(e) and such that sup?”_, ExQ; < zn”*. Then

iPX (Qi —ExQ; > an” 2(1+e Z Z k=P q)i()’;)

i=1 k>zn*+Ex Q;

k+ExQ1
2(1+e) Z > (k+ExQi)” RO (7)

i=1 k>zn"*

To show that (k + ExQ;)™? ~ (1 £e)k=? for all k > zn”, for all i € {1,...,n}, and large enough n, note that

- -8
k‘_ﬁ (1 I bupzzl..nEXQl) S (k“‘EXQz)_B S k'_ﬁ,

n”
and use that sup? | ExQ; = o(n®). For all i € {1,...,n}, we bound XiEXQ"' from above and below by

Xisupi=1.,nIEXQi S XZEXQt S 1.

Plugging these bounds into we get the following lower and upper bound for Y | Px (Q; — ExQ; > an”) with
Op = SUp;—;., Ex@; in the lower bound and o,, := 0 in the upper bound,

Xk-‘ro'n
2(1+e) Z oo
i=1 k>xzn*
k+on
ax(l+e)? Y k- ﬂZX
k>xn*®
/Y Y
Togn 7 logn Xk:+o'n o kto
%0@(1:|:£)2< ST ok P+ > kT ﬁz X SR (X)) v,j:i,n>
k=xn*® hn nl/ k=nY~ logn

logn

using Lemma notations. Using that o, = o(""/"/logn) it can be checked easily that the second and third terms
are o(1)—terms, independent of z. Thus only the first term of the above sum needs to be considered. Note that there



exists two integers mmM € [#n*,n"" logn] such that Uy(nnn) < U(n) < Uy ™M) forallm > 1 and k € [zn®, 7" logn).
In view of Lemma i), we have Uyy ~ U ~ aqI(1+7) as n — oo, Thus

n/ n'/ ni/
logn logn logn
ST ok PUm < S ko < N kU,
k=xn"® k=xzn" k=xn"~

both bounds being then equivalent to a;T'(y + 1)n(xn®)'=#=7 ~ a;T'(y + 1)z~* when n tends to infinity. We
eventually get that, for all n large enough,

aral(y+1)(1+¢)?
xV/

ZPX (Qi —ExQ; > xn") =~ )
i=1
which implies with C7 := ayasl'(y 4+ 1). Finally, for all large enough n,

# ZVarX((Qi —ExQ:)1{|Q; — ExQ;| <en"}) < cst.n™>" Z Z (k—ExQ;)?k P XY}
i=1

i=1 k<2en”
n 2en”
< cst.n Z Z (ExQi)’*k P XF + cstn™2F Z k*P ZX'“
i=1 k<Ex Q;
2en”
<cstn2”ZG —|—cstn1 2“Zk257
i=1 k=0

in view of Lemma i1) and (797). Recall that G is bounded if 5 > 2, has exponential tails if § = 2, and has tails
of polynomial order —55 if 3 < 2. Hence >3i_; G(X;) is O(n) if v > 2(2 — j), and Op(n**~?/7) 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 €377, which verifies () and completes the proof of (i). O

4. The condensation effect

In this section we not only prove Theorem [2.I] but also provide crucial information about the position of the
condensate, which will enter into the proofs of our main theorems.

We choose d,, | 0 such that IP’X(|S —nvp| < $né,) — 1, in P-probability. With £ = max{3 57 1} we can achieve
this for a sequence satisfying n® < nd,. If 1 < v < 2 we make the stronger assumptlon that n'/" < né,. We

assume 3+ > 2, p > p* andﬁx5>0suchthats<B}'lf(p p)lf’y<lands< (p pr)if v > 1.

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

& ={S,=m, i e{l,...,n} such that |Q; — (m — v,n)| < d,n, and Vj #i,Q,; < en},

& ={S,=m,3i#je{l,...,n} such that |Q; — (m —v,n)| < d,n and Q; > en},

& ={S,=m,Vie{l,...,n},|Q; — (m—wvyn)| > d,n and 35 € {1,...,n} such that Q; > en},
& ={Sp,=mand, forallie {1,...,n},Q; <en}.

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, € {1,...,n},

Eii ={Sn=m,|Q; — (m —vyn)| < d,n and Q; < en for all j # i},
&i ={S. =mand [Q; — (m —v,n)| < d,n},

&, ={Sn=m,|Q;— (m—wvyn)| > d,n and Q; > en},

Di»j = {Sn =m, |QZ - (m - Vnn)| < d,n and Qj > sn}.

Recall that u, = f(v,, F0,) means that f(v,,d,) < u, < f(v,, —6,) for all sufficiently large n.



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

X (Pr—vnFon)n
Bx(€1:) & az(p = p") n =g et o(1)),
with an error o(1) which is uniform in i.
Proof. For alli € {1,...,n}, we denote Sr(fll = i Q;. Hence
o
Px(&7;) = Z Px(Q; =k and S,, = m)

k:ilk—(m—vy,n)|<dpn

_ 3 ]P’X(Qizk)IP’X(zn:Qj:m—k)

k:lk—(m—vpn)|<d,n g

_ prXY G _
k:|lk—(m—vy,n)|<d,n

For all integers k such that |k — (m — v,n)| < 8,0, we have pp ~ as(m — v,n)~? as n 1 oo. Thus,

XF ;
Px(&7,) = > aQ(m—vnn)‘ﬂé()},)Px(Sn_l =m—k)(1+0(1))
k:lk—(m—vp)n|<d,n v
m—ynnI(Snn )
~ ag(m—van) P Px(1SY —vun| < 6,n) (14 0(1)).

o(X;)

As the tails Px(Q; > z) are going to zero uniformly in X we have that Q; = o(nd,) in Px-probability. Hence
Px (]S4 1 —vnn| < 6,n) = Px (|Sn—van—Q;i| < 6,n) is bounded from below by Px (|S, —v,n| < 36,n)—o(1), where

n—1
the o-term is independent of 4, and this bound converges to one by choice of §,,. This implies the statement. O

Lemma 4.2. For alli+# j € {1,...,n}, with high P-probability,

Px(D; ;) = O(n 2P) X[ —vmn=onm 3 = X,

k>en

where the implied constant is independent of i and j.

Proof. For all i # j € {1,...,n}, abbreviating again Sffll = Z Q;, we have
Jj=1

J#i
Px('DiJ) = Z Px(Qz = k,Qj >en and S, = m)
k:i|lk—(m—vy,n)|<d,n
X i
— 3 Phti py(Q; > enand S©, = m — k).

d(X:)

k:i|lk—(m—vy,n)|<d,n

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

niﬁXim_”""_‘s"" Px(Q; > en and |S§Ql —vpn| < dpn) < cst.anﬁXim_V”"_(s“" Z XJ’-C,
k>en

as required. O

Lemma 4.3. If 3+ v > 2, then, with high P-probability,

x(&1) = ZPX(ETJ) (1+0(1)).
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(i) Moreover, if v > 1,
x(61) = Px (&1,5,)(1+ o(1) = azlp — p) P (XD) 7T 00 (14 0(1)),
where J, € {1,...,n} is the index realising the mazimum fitness, i.e. X, = X,gl).
(a) If v > 2, we have Px (&) > cst. n*ﬁ(X,(f))(p"_V")n.
(b) If 1 <~ < 2, then, for all w, such that n'/" < w, < né,, we have Px(£;) > cst. n~

(i) If v < 1, then Px (E1) = (1 + o(1)) ayas(p — p*) P70 (y + 1)nt=F=7.
Ify =1, then Px (&) = Op(n=7).

8 (szl) ) (pn—vn)ntwn .

Proof. First note that, by definition of the events & ;, &1 and D; j,

Z]P)X(glz Z]PX ,j <]P)X gl <ZIPX 511)
i=1

i#£] i=1

Our aim is to prove that 3, Px (D; ;) is negligible with respect to -} Px (€7 ;). In view of Lemmas and.

we have
X(Pn —vpFon)n

ZPX Eri) =~ az(p—p") BZ (1+0(1)),
=1
where the o(1)-term is independent of 4, and
Z Px(D; ;) < cst.n2# Z Xi(p"_y”'_(;”)n Z XJ}-“.
i,jiiA£] i,jiiA] k>en
It is thus enough to prove that the ratio

— (pn_Vn_(Sn)" k
n-? Zi;ﬁj X; D ksen X;

JAVEES
n n—Vn+0n
S, X "

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

5 (Xy(Ll))(pn_Vn_én)" Zk>5n (Xr(zl))kvk(n)

< n-
An < cst.n (X;Ll))(pnil,”Jré”)n

= Op (nl/'v—ﬁ)(XT(;))(E—%n)n = Op (nl/’y—ﬁ%

which tends to 0 when n 1 oco. We now prove that Y i, Px (€ ;) ~ Px (&5 ; ). Tt is enough to prove that

Zi;éJn PX(ET,Z‘)

A, = ,
Px (&7 ,)

—0 asn7Too.

We have, in view of Lemma [£.1] and Lemma [AT] for sufficiently large n,

IR it

—B Z X(Pn Vp—0n )N
g i
A, <p (140(1)) <pg (X;ll))(p7L7V7L+51L)n

=10 n=B (X5 ) (Pn—vntdn)n

(1+0(1))

X»,(lz) ) (pn—=vn—"0n)n

X (X) 72" < st (1 — @p(n= ) PV B0,

< cst.n(

This implies A, < cst.nexp (—(pn — vy — 38,)Op(n' /7)) = 0, as n 1 0o, concluding the proof of (i).

11



(a) Assume v > 2. We have Px (&1) ~ Px (€7 ;. ), where J,, is the index of the largest fitness. Moreover,

x(&1.7,) = >

[k=(pn—vn)n|<dnn

(X(1>

W (ZQl—m Bz Y m(x) (ZQz—m )

(Pn*’/n*(sn)'"-
wé ]n <k<(pn—vn)n z;é ]n

n
> cstn P (Xél))(p”_un)n Px (0 < Z Qi —vpn < 5nn>.
Recall that Qun/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 /2. Therefore we get Px (£} ; ) > cst.n™f(X50) ™"

(b) Assume 1 < v < 2. Let n'/7 < w, < nd,, then, as above

n
Px (&} ;) > cst. n? (Xfll))(p"_’/")n—wn Px ( —w, < Z Qi —vpn < 5nn).
i%In

Note that n* < n'/" < w, where k = max{%, ﬁ} Thus, in view of Proposition we have

n
IP>X<_Wn < Z Qz_ynngénn) _>17
when n goes to infinity, implying the statement.

(¢¢) Assume v <1 and B+ v > 2. We have, in view of Lemma u) and (7i7), that 2?21 X:s™ is of order
Op(n'~7) if v < 1, and of order o(logn) if v = 1. Therefore,

[(pn = Vn — 6n)n] ™7 Zk>sn nk_WUlgn)
[(Pn = Vn + 0p)n] =7

n=h = 0p(n?7 A7) ify <1,

A, < cst.
n—Vn—0n
1522 1XP Y )Zn X;n_
(pn—vn+dn)n -
Zl 1X

o(n*~"log? n) ify=1,
Hence A, — 0 in P-probability if v < 1 and 5+ v > 2, or if v = 1. Moreover, we have
n n X(Pn
_ * ~ _ o x\=B,—B i
) =Px (L_J s) (1 0(1) ~ aslp = )P~ 30 g (14 0(1)),

using Lemma i) if v < 1, and Lemma iii) if ¥ = 1 concludes the proof. O
Lemma 4.4. If B+~ > 2, then with high P-probability, Px (£2) < Px(&1).

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

Lemma 4.5. If 8+~ > 2, then, with high P-probability, Px (€4) < Px(&1).
Proof. We define the truncated variables Q; := Q;1{Q; < en} and S,, = Dy Qi. As & C {S,, = m}, we have

x (&) < e MEx [ess"] =e M HEX [eSQi], for every s > 0.

There exist two constants Ki, Ko > 0, such that

28/s en
Xk
Exe®@ <1+ sExQ; + Z p’zX ) (e —1—sk) <1+ sExQ;+ K1 Y k™ 7XF(sk)> + Ky Y kPX[e.
' k=1 k=26/s
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Allowing s to depend on n, we define, for any sequence (s,), the quantities

n 26/sp n en
=3 Y R, i 5P S kb
=1 k=1
We then have

i=1 k=26/a,,

(&) < exp(—snm—l—snnun + K1 8W 4 K,8(2 )
(¢1) The case vy <1 and 8+~ > 2. We fix s, := 1

S = o(ns,) as n T oo.
In view of Lemma ii) and (4ii), using that 26/s, = o(n'/"), we have
28/*71

23/*71

26/a,
732 ZkQ BZkanSQ ZkQ p- 7U(")<cst n32 Zk2 B- v

from which we infer that S (b

o(nsy,). Next, we prove that

S = o(ns,) as n 1 oo.

Denote by uy, := k=P X*esn* Observe that, for all k > 22, we have

e < ef)‘:/i and thus
e*S"’/2 len]—k
up < X, Ulen]-
This implies that
en En Lan]—k X?B/Sn
Z kP Xkesnh < |en| P en len] Z Xk (e*‘g"/z) < cst.n® P
k=25/s,, k=28/sn

_e
1—e /2
Using 1 — e~/ > su/4 for n large enough, and Lemma ii) in conjunction with 26/s, < n'/7, we get

noe— B
S® < cst. Z X2 —

1+asfﬁsgfl)’
and, since ae < 8+ v — 2, this implies S5’ = o(ns,) as required. Summarising, we have shown that
IEI)X(g4) < exp( SpM + Spnlp + O<snn)) =n alo=p*+o(1))

Recall that Px (£1) = n' =7 (1 +0o(1)). As a(p — p*) > B+ — 1, we get that Px (E;) < Px (1), as n 1 oo
(i1) The case v > 1. In this case, choose s, =

log X\ + 1981 — @, (n="/7) for some positive a satisfying
8 B-1
—p <a< ot
We now show that
S = o(1).
We have

28 28 28
Sn n sn logn n Sn n
(1) < cst. 52 Zk%ﬁ ZXZk = cst. 52( Z k*P ZXZC + Z k2P ZXZ“)
k=1 i=1 k=1 =1 i=1

k=28

sn logn

13



Using the notation of Lemma i), we get

243 28

Snlogn S n 25
S0 < cst. ( Skt Y wzx)

k=1 28 i=1

T splogn

There exists an integer M,, such that max {U,En) cke{l,...,28/s,108n}} = UJ(\Z) Using Lemma [A.3)(4i) in conjunc-
tion with M,, < 26/s,logn < n'/7, we get that U](\Zz ~ a1I'(7+1). Thus, using again Lemma 1) for the second
term of the sum, we get

_28 28
sn logn Sn
-
S < cst. nsi( E k2P 4 (Sﬁfgn) E kz_ﬁ).
k=1 f— 28

=snlogn
Starting from this, a simple calculation gives 5'7(11) = 0(1), as claimed. We now show that
52 = o(1).

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

En n En . n X k
(2) — —B osnk k _ —B aklsn i
SP = X ket oxE= Y ke Y (o)
k=26/sp, i=1 k=28/s, i=1 n
) n1/710g2n en
-1
SRl SN SRR S
k=26/sn k=n'/71og2n

using the notation and result of Lemma i). Using again Lemma i), for all k > n'/ log®n, we have
Vk(”) <Vy . and the right hand side converges to one. Using also Lemma iii) we get,

n/v log?

28\ *? 1-5 - -
53 < o(logn) <ﬂ) + cst.n’ (nl/" log® n) <o (nTﬁ log n) +o0 (n””Tﬁ) =o(1).

Sn

To complete the proof recall that
Px(84) < exp (_(pn - I/n)’I’LSn + 0(1)) _ n—a(P—p*)+o(1) ()(T(Ll))(Pn—Vn)n7
and Px (£1) > cst.n P (X)) (Pn—vntdn)n  Therefore,

IP)X(g4) B—a(p—p* —dnn
< pB—alp—p*)+o(1) xP .
Px(E) = (X5”)

Since X" = 1—6p(n~""), we have that (Xr(tl))*‘s"” = exp(Op(d,n'~")). If 1 < v < 2, we have that §,n'~"/7 = 0,
which implies Px (€4) < Px (&1) by choice of a. If v > 2, we conclude the proof using the better bound for Px (&7),
which was proved in Lemma ia). O

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

Px (&) < Z Z

G=1 lk—(m—vpn)|>5nn
k>en

k
kaj

@(Xj)]PX(;Qi :m_k)

< cst.(en)™" ZXJW [[DX(‘ST(LJE1 — v > 64m) = 0 (n1P),
j=1

in view of Lemma i1) and Lemma
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(1) The case v > 1. We decompose the event & C 31 UUJ;_, 5?532) where
E1={S,=m; Fi,j€{1,...,n} such that Q; > m — v,n+ d,n and Q; > en}

and
Eéfz):{Sn:mand Qi<m—vpn—2o6,nVie{l,...,n} and Q; >en}, for j € {1,...,n}.

Note that, in view of Lemma i) and our choice of 4y,

n k» n
Px(&3,1) < Z Z gz;(z)lpx(z Qj=m— k‘)
(o

i=1 k>m—v,n+é,n

< st P XTI (37 Q5 = v < —0an) = o(n ) (x50) T
=
Recalling the lower bound in Lemma i) we get Px(€31) < Px(&1).

We now focus on the estimate for the events 535]2) We first deal with the summand j = J,, the index of the site
carrying the largest fitness. Abbreviate ¢,, := p,, — v, — d,, and denote, for k > en,

&5y ={Vi# Jn Qi < can and Z Qi=m—k}.
i#Jn
Then, letting Sp = — log Xy(f) and QZ = QZ]]_{QZ < cnn}7 we get from Markov’s inequality
Px(Ehy) < &m0 TT Bx [e@].
i7#Jn

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

¢
SnQi . pEXl snl _ _
Ex {e :|§1+Sn]EXQz+ Z (I)(Xi)(e 1 — s,¥0)
{<enmn
<145, BxQi+ K1 > X[ (sn)? + Ky > X[,
Z§2/3/sn 23/5n<[<cnn

where K7 and K> are two positive constants that do not depend on i. Thus,
IP’X(E'QQ) < exp (—(m —k—vpn)s, + Klsf}) + KQSff)) ,

where

S =" > 7PX{(sp0)” and S =" > X[

i#In ZSQﬁ/s” i#JIn 2/3/S1L<Z<Cnn
Note that S5’ and Sy’ are independent of k. We have already encountered Sy’ in the proof of Lemma and
proved that Sy’ = o(1). The sum Sy, is slightly different than the one studied in the proof of Lemma but the
same calculation yields Sy’ = Op(n(!=#)/7) = o(1). Summarising, we see that
Px (E55) < exp (— (m — k — vn)s, + o(1)) = (X2) 7" (1 4 0(1)),
where the o(1)-term does not depend on k. Thus,
Px (&%) = Y Px(Qs, = k) Px(&F,)

en<k<cnpn

Scst.(XT(LQ))(p"_V")n Z k‘ﬁ(

en<k<cpn

X (Ll )
T
X

(1)
n

k‘ Cnn
) <O ) ()T (L)

<)
where we have used that ?(3) =14 Op(n~"") by Lemma
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Now assume that v > 2. Then, in view of the lower bound proved in Lemma ia), we have

Px(£55) o [ X
Px(&) —Op(n )(Xr(;)

dnn _1,
oy

because §,n' """ — co. If 1 < v < 2, we use the lower bound proved in Lemma ib) for d,n > wy, > n'/7, and
get

Px (‘SBEJQH)) 1 XD Onn - 1-1/y -1/~
X2 ) /4 ( " ) XY e < /1) g=©p(Enn =) 480 (wan ) _ 1y
Px (&) — OP(” ) X ( ) = OP(” )e o(1)

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

i —vp)n _ X1(7,2) k _ n—Vn )N X7(12> n
P () < cor.(60) T 3 k(Fi) < el ()T (S )

en<k<cnpn

In the case 7 > 2 we can use Lemma ia) and Lemma again and get

Zj;éJn ]P)X (gig?Z)) 141 X’I(L2) en 141 _@p(ent— Y
ey SO () ot )e T = o)
If 1 < v <2, we use again Lemma [4.3(ib) with &,n > w, > n*/7, and get
20, Px(E5D) —wn ( XD\ 11 iy
n > <0 1+1/~ Xr(Ll) ”( n ) <0 14+1/4\ ,—Or(en )+Op(wpn ) — 1
Px (&) = P(n )( ) xXW = P(n )e 0( )’
as required to prove the claim. O

Proof of Theorem [2.11 We have proved through Lemmas and that, if 84+~ > 2, we have Px(S,, =
m) = (14+0(1))Px(&1), as n T oo and m/n — p > p*. This proves Theorem [2.1 O

5. Intermediate symmetry-breaking and the Gamma law

Proof of Theorem [2.21

(2) The case v > 1. We have shown that Px (& ; | S, =m) — 1 when n 1 co. Thus, with high probability, the
condensate is located at index J,, and its rank is by definition one.

(i4) The case v < 1. Let a,b > 0. Then, by Lemma [4.1]

PX(( = )1/7 € [a,b] and S, = m) =Px(a'n'"7" < K, <b'n'"7 and S, = m)

nl="

= (1 +o(1)) > Px (€1

isuch that
Xﬁlrawnlfﬂ)Sxisxétbwnlfﬂ)

pYnl—7 (X(i))(pn—l/niF(;n)ﬂ
~ (1 + 0(1))a2(p - p*)iﬁniﬁ Z @(X’r(;))

i=aYnl—"

YRl 41 (XT(LL:”J)) (Pn—vnFén)n

dx

~ _ N\ —B,—B
~ 1+ oWaslp— o) P [ )

b+o(1) (Xr(ll_y'ynlfwj))(pnfunq:én)n

~ (1+0(1))az(p — p*) Pt =0 / vyt dy.

. 2(x )

Note that, in view of Assumption [®Vy)), E[n?~![{i: X; > 1—2/n}|] ~ a12” and Var[n?*|{i: X; > 1—2/n}|] = o(1)
when n T co. Hence, by Chebyshev’s inequality, for all x > 0, in P-probability,

n"’_l‘{i: X;>1- fﬂ/n} — ayz”.
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Yy l=
Thus, in P-probability, X\ ™ D ~1 - o Y~ as n 1 oo, which implies

bto(1) g—(pn—vnFon)ya; /7

1 - yofl/7 *1)

PX((J&&)% € la,b] and S, :m) ~ (1+o(1) as(p — p*)Pn' =P~ V/ vy dy

b
= (1+0(1)) az7(p - p*) ““/GXP (p—p)ar "y)y' " dy.

Now recall from Lemma (zz) that Px (S, =m) = (1 +o(1)) aras(p — p*) P77 (v + 1)n' =7, to obtain

*

b
1 p—pP v *\ =1/~ —
P ((425) " € o8] 8, = m) = (1-40(1) Lo [Poxp (= (o= pt)ar" )
which concludes the proof of Theorem [2.2} O

Proof of Theorem 2.3l Fix v > 0, A > 0 and calculate

Px(n(l—F,) <wand S, =m) =Px(F, > 1—%nand S, =m) = (1+ o(1)) Z Px (&F;),

isuch that
X;>1—U/n

since we have shown that Px (U;_, & ;| S, = m) — 1 when n 1 co. Thus,

(Pn—vnFdn)n
8, 8%

S oy

isuch that
+1 k
Xie[l—AT,l—AH)

Px(n(l1—F,) <uand S, =m) ~

Il M U

in view of Lemma It implies

(Pn—vn+0on)n
Px(n(l1 - F,) <uand S, =m) > Z Z as(p—p*)PnP (1 — A(k—i_l)) (1+40(1))

n
k=0 i such that
) Efl i Ak
xje-aktl Ak,

-1 (pn—vn+dn)n
> Y- Miwaato— 1)t (1- 2L 1+ o(1),

n
k=0
where Ni(n |{z X, el- A%7 1-— A%)H Estimating the expectation and variance of Ni(n) and applying
Chebyshev’s mequahty gives, in P-probability, n? "INy (n) — ay AY((k+1)Y —k7),if n oo and 0 < k < x- Thus,
x_
Px (n(l1 — F,) <uand S, =m) > aras(p — p*) Pt AY Z ((k+1)7 - k”)e*(p"*”"”"m(’““)(l +0(1))
k=0

u
> aqagy(p — p*)—Bnl—B—ve—(p—p*)A/ 2V~ Le=(Pn—vn+dn)z 1. (1+o(1)),
0

because the function x + z7~le™(Pn=¥n )% j5 decreasing on (0,00). Recall that, as v < 1, we have Px(S, =
m) = araz(p — p*) P (y + 1)n'=P=7(1 4 o(1)). Together, this implies

o x\Y . u .
liminf Px (n(l —F,) < U|S = m) > Mef(pfp )A 2V~ la—(p=p )zdx’

and letting A | 0 concludes the proof. O

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.
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Proposition 6.1. Let2— 5 <y <1 and p > p*. For all u € R there exists u, | 0 such that, with high P-probability
as n T oo, we have

a _ Ny ,
Px(w <u } Sy =m) ~ (1 +0(1) Bx (MZ—lQ <uiun> 7
n n
where kK = %, ifB+~v>3, and k = ﬂ%“/—l otherwise.
Proof. By Lemma [£.3] we have
b Womtnw, [ Su=m) iy Px (& N {QL = (pn — va)n < un})
X ~ n — ~ I " .
n > i Px (&)

The right hand side can be written as

En: Z PX(Qi:k)PX(Zszm—k>

=1 *6nnS1;;::§{pn*Vn) J#
S Y @i (X0 -m-k)
=1 |[k—n(pn—vn)|<dpn J#i
n X?’L(Pn_’/n):‘:(svzn
iz:; W Px (nun —un” < ;Qj < ny, + 6nn)
~ Xﬁ(pn—un)iénn (1+0(1)). (8)
Z ZCI)T Px (m/n —d,n < ZQj < ny, + 5”71)
i=1 JFi
Note that max;—; ., Px(Q; > a,) — 0 for any a,, T co. Hence we can find u,, | 0 such that, for all i € {1,...,n},

Px (m/n —un” < ZQ]- < nv, + 5nn) ~(14+0(1))Px (nun — (utup)n”™ < ZQ]- < nv, +d,n+ %&m),
J#i j=1

where the o(1)-term can be chosen independently of i. Therefore, using the choice of 4,, and a similar bound for

the probability in the denominator, we see that is

n X;;’L(Pn_’/n)qzénn

—~ (X)) PR
~ (1+0o(1)) = P Px (m/n —(utuy)n® < ZQj).

[ j=1

(X;)

i=1
In view of Lemma i), using that v < 1, we get that

n X;ﬂ(pn —Un ) :F(;nn

= ) 1+ 20 ) o) = (14 ot
n X'n(pnfun):ténn ~ Pn — Un ( + 0( )) - ( + 0( ))
i=1 o(X)
This proves the statement. O

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 v < 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.
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In the case 1 < 7 < 2 the assumption n'/" = 0(0,n) made in the proof of Theorem and used to prove Lemma
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 can be extended verbatim to this regime.

When v > 2 more significant changes to the statement proof of Theorem are needed. It turns out that due
to the large fluctuations of the fitness values in this regime the random variables >""" ; @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 n,

let Xiyn = X;/X5, for all i € {1,...,n}. Note that the renormalised fitnesses (le, ..., Xn.n) are no longer
independent random variables, but

lim sup X;,./X;=1, in P-probability.

n—oo 1<i<n

Defining the random variables Ql,n, ey an by

5 pe X}
Px(Qin=Fk) = (I)(Tm), for all k € N,

it is straightforward to see from Equation that the law of (Ql,n, cee an) conditional on Z?:l an =mis
equal to the law of (Q1,...,Qy) under P, ,. Analysing this ensemble would permit to prove that, if p > p*, we
have in quenched distribution,

- (m — vpn)
n'/?

- W,

where W is a normally distributed random variable, and

I =
Vp = E ; EXQi,na

i#Jn

where J,, € {1,...,n} is the index with X; = X),”. Note that the size of the condensate is approximated by
m — Upn and not by m — v,n as in Theorem If v > 2 this makes a difference. Indeed, by a Taylor expansion
of the function z — =% (2)/a(x), using that X’ =1 — Op(n~"7), one can see that, in P-probability, the scaled
difference v/n (v, — I,) tends to zero when v < 2 but does not tend to zero when v > 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 [I3] or Armendariz and Loulakis [I5]). 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 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 co. It would be
interesting to zoom into the transition window, assuming that p,, behaves like p,, = p* + ¢, 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” where n > 1. Under which
condition on 3,7,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 v < 1).
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A. Random variables near their essential supremum

This appendix is devoted to asymptotic properties of a random variable X with distribution g on [0, 1], which
satisfies (RVy)). We denote by (X;);eny an i.i.d. sequence of random variables with the same distribution as X.
Let (X5",..., X5") be the order statistics of (X1,...,X,). In some results we additionally refer to a continuous
function ¥: [0,1] — (0, 00) such that ¥(1) = 1.

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

Lemma A.1 (see [16, Chapter 0.4]). We have, in probability as n T oo,

1-X® =0p(n~ " X! — =1/~
— X5 = p(’I’L ) and I—F—@p(n )

Lemma A.2. Asr 1 oo, we have E (lp)((—;) ~o'(y+1)r 7.

Proof. First note that

E [\Ij)&)] =E [\Ij)&) T{X >1—2vlogr 7-}} +E [\I/)(()T() T{X <1—2ylogr/p}|.

The second term of the above sum verifies

g [quz) I{x<1- 2wlogr/r}} <1 YE [q,(lx)} < pior—%,

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

E {\Il)((;() ]l{X >1-— QWlogT/T}:| = (1 + O(l)) E[XT ]l{X >1— 271og7«/7,}].

By Fubini’s theorem, and in view of Assumption (RVy|), we have
1
E[X" 1{X > 1—2ylogr/r}] :/ P(X" 1{X >1—2ylogr/r} > z)dx
0

(1—2vlogr/r)" 1
:/ P(X >1—2ylogr r)d$+/ P(X" > z)dx.
0 (1—2vlogr/m)r
1

— (14 0(1)) r~2Vp(L — 2v1er/r, 1) + / u(@", 1) do
(1—2~1og /)T

2+ logr
=o(r 7))+ / (1 —=/r 1)(1 — 2/r)" " dz,
0
by the change of variables 7(1 — z"/7) = z, dz = —(1 — #/r)"~'dz. Thus by Equation ([RV/]), we get
2vylogr ')
EX" 1{X >1—2ylogr/r}] = alr_'y/ V(1 —2/r) " tdz+o(r™7) = (a1 + 0(1))7“_7/ z7e ?dz,
0 0

which concludes the proof. O
Note that EX" ~ ayT'(y+ 1) r~7 as r 1 oo, by choosing ¥(x) = 1 for all z € [0, 1].

Lemma A.3.

(i) For alln>1 and k >0, let

n k
VAR Zi:l Xz
<

The sequence (Vk("))kzo s mon-increasing for all integer n.

Let (sp)n>1 be a sequence of positive reals, such that s, > n'/7logn. Then,

lim VS(:) =1 in P-probability.

n—oo
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(i) For alln > 1 and for all k > 0, let U{"” := 0 and

Y <~ XPF
Uum == .
k n =1 \I/(Xl)

Let (sn)n>1 be a sequence of positive reals, such that s, < n'/7. Then,

lim US(:) = o I'(y + 1) in P-probability.

n— 00

1
(iii) For all constants ¢ > 0, the sequence (>_r | X" V1 is tight.

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

(n) n k
Vi —x Dic1 Xi >1,

(n) n n k+1 =
Vi e Xi

using that X; < X" for all i € {1,...,n}. Now, observe that, S o (X5)5 < n(Xy)%, which implies that

g (X)) Xy o =)y
S < () = n(1= () = o),
n n

which concludes the proof of (7).
(i1) We have, as n — oo, in view of Lemma

n
[s'y X

n

n =1 \I/(Xl)

xin
=s'E L ~ a1I'(1 .

Moreover, applying Lemma again and denoting by pg the positive lower bound of ¥ on [0, 1],

5 e Xon s Xsn §2Y
’n i =ny < Zn EX25n = o(1).
n ; U(X;) n ar {\II(X)} - p%n o(1)

Var

The statement now follows by Chebyshev’s inequality.

(#i7) Note that, as n 1 oo, in view of Lemma

=3

i=1

= nE[X""] = ¢ o[ (1 + 7).

Similarly, Var (Z?:l Xf"l/v> = nVar (X C”%) = O(1), which implies the result by Chebyshev’s inequality. O
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