J. Phys. A: Math. Gen. 23 (1990) 1523-1554. Printed in the UK

Directed polymers in a random medium: 1/d expansion and the
n-tree approximation

J Cooktf and B Derridat

+ Service de Physique Théorique§ de Saclay, 91191 Gif-sur-Yvette Cedex, France
i Department of Physics, Edinburgh University, Edinburgh EH9 3JZ, UK

Received 25 October 1989

Abstract. We develop a method which allows one to obtain 1/d expansions for the problem
of directed polymers in arandom medium. Using this method, we expand thermal properties
(such as the free energy, the specific heat), the overlaps and the fluctuations of the transverse
displacement. Our results are consistent with the existence of a finite upper critical
dimension above which the low-temperature phase is mean field like, i.e. characterised by
a broad distribution of overlaps (broken replica symmetry) and transverse fluctuations
which scale as the length of the polymer.

1. Introduction

The problem of directed polymers in a random medium can be formulated in its
simplest lattice version as follows (Kardar 1987, Zhang 1987, Kardar and Zhang 1987,
Cook and Derrida 1989b). For each bond, ij, of some regular lattice one chooses a
random energy, ¢;, according to a given probability distribution p(e;). One then
considers all directed walks of length L starting at a fixed origin on the lattice. A
directed walk is, by definition, one stretched along a single longitudinal direction, with
fluctuations in the transverse directions only. In this paper we shall consider walks
on a d-dimensional hypercubic lattice, directed along the (1, 1, ..., 1) direction of the
lattice. This means that at each step one coordinate must increase by one, so that if

the walks commence at r={(x,,...,x;) they can end at any point r'=
(x(+n,...,xs+n,;) with n,+...+n, =L, The energy, E,,, of a walk, w, is defined as
E,= Z E;j (1)

Jew

where the summation runs over all the bonds, ij, visited by the walk w.

Three kinds of properties can be studied for such a system: thermal properties,
overlaps and geometrical properties.

(i) Thermal properties. These can be obtained from the partition function Z:

Z,(r)=Y exp(~E./T). (2)
In (2) the sum includes all the directed walks of length L starting from the point r,
and T is the temperature. From the knowledge of Z, one can calculate the free energy,
the energy and the specific heat as functions of the temperature and then study the
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phase diagram. In the thermodynamic limit ( L > ), one can observe phase transitions
between a high-temperature phase where the effect of disorder is weak and a low-
temperature phase very similar to a spin-glass phase.

At zero temperature, the problem becomes an optimisation problem: the problem
of finding the walk of lowest energy. In addition to the value of the ground-state
energy, one can study its fluctuations (Zhang 1987, Kardar and Zhang 1987, Huse et
al 1985) which are characterised by an exponent w which depends on the dimension
of the lattice

(E&s)—(Egs)*~L* (3)

where () means an average over disorder.

(ii) Owverlaps. As one can think of the low-temperature phase as a phase where the
directed walks get trapped in deep valleys, it is useful, in order to study the statistical
properties of the landscape, to define the overlap between two walks and the probability
distribution of these overlaps (Derrida and Spohn 1988, Cook and Derrida 1989b).
This overlap is defined by the fraction of their length that the two walks spend together.

(iii) Geometrical properties. The effect of disorder is to influence the transverse
fluctuations of the directed walks. These can be characterised by an exponent »:

Z7'Y (R(w))* exp(~E,/T)~L* (4)

where R(w) is the projection of the walk on the transverse directions.

The problem of directed polymers in a random medium has close analogies with
two other problems in statistical mechanics: growth models and spin glasses.

The link with models of growing surfaces (Eden model or ballistic deposition) has
been discussed by Kardar and Zhang (1987) and McKane and Moore (1988). They
showed that the Kardar-Parisi-Zhang equation (Kardar et al 1986) for growth models
could be interpreted as a continuous version of the directed polymer problem. This
mapping allows one to relate the exponents w and v defined by (3) and (4) to the
critical exponents characterising the fluctuations and roughness of the growing interface
{Krug and Spohn 1988, Wolf and Kertész 1987, Kim and Kosterlitz 1989).

The link with spin glasses has been made in the mean-field limit (Derrida and
Spohn 1988). It was shown in the mean-field theory of the directed polymer problem
that the low-temperature phase is characterised by a broad distribution of overlaps as
in Parisi’s mean-field theory of spin glasses (Parisi 1980a, b, Mezard et al 1987). For
spin glasses, the relevance of the Parisi solution in finite dimension has been a topic
of controversy for the past decade (Sourlas 1986, Huse and Fisher 1987, 1988). One
difficulty in trying to extend the Parisi solution to finite-dimensional systems is that
the mean-field free energy is sufficiently complicated to make expansions around it
technically very difficult (Bray and Moore 1979, de Dominicis and Kondor 1985). As
the analytic expression for the free energy of the low-temperature phase is much simpler
in the polymer problem, it should be an easier system in which to test the validity of
the Parisi approach in finite-dimensional systems (Cook and Derrida 1989a).

Let us now summarise what is already known about the problem of directed
polymers in a random medium.

A phase transition is known to exist for d >2+1 (two transverse plus one longi-
tudinal directions) (Imbrie and Spencer 1988). Above the transition temperature, T,
the thermal properties take simple forms, the annealed and quenched free energies
being the same. In the mean-field limit (Derrida and Spohn 1988) one can calculate
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the transition temperature, whereas for finite-dimensional systems only bounds have
been obtained (Cook and Derrida 1989b).

A lot of work has been done on determining the exponents « and v (see (3), (4))
at low temperature. In 1+ 1 dimensions the problem can be mapped on to a Burgers
equation and a renormalisation analysis gives w =3 and » =3 (Forster et al 1977, Huse
et al 1985). Little is known analytically about the exponents in higher dimension. A
recent renormalisation group calculation (Halpin-Healy 1989, Nattermann and Renz
1988) has indicated a finite upper critical dimension d.=4+1. However, numerical
simulations carried out by evaluating the surface scaling exponents for growth models
have led to different conjectures. Wolf and Kertész (1987) suggest w =1/(2d ~1) and
v=d/(2d —1) whilst Kim and Kosterlitz (1989) propose w=1/(d+1) and v=
(d +2)/2(d +1) both giving no finite upper critical dimension. Recent simulations by
Renz (1989) are intermediate between these two conjectures.

It is currently not established whether the exponents w and v vary continuously
with dimension up to d = or whether they take their mean-field values, w =0 and
v =3, above a certain finite dimension d.. In all cases, one expects these exponents
to be related by a simple relation w +1=2» (Krug 1987).

Having summarised the problem and some of the results known already, let us
now outline the rest of the paper and the new results we shall present. Firstly we shall
discuss the mean-field version of the problem, recalling the methods of solution and
the main results. Then, in section 3 we present the 1/d expansion method, first
introduced in a previous work (Cook and Derrida 1989a), which is based on a series
of approximations which we call ‘n-tree’ approximations. This will allow us to deter-
mine the 1/d expansion of the free energy and of the ground-state energy when the
distribution p(e) of energies is exponential. We extend the method to obtain the
fluctuations of the transverse displacement in section 4 and we calculate the overlap
in section 5. In section 6 we discuss how the results would be modified by considering
other distributions of disorder. Lastly in section 7 we test our expansion method (based
on the n-tree approximation) on several problems which can be solved by alternative
approaches.

2. The tree problem

A mean-field version of the problem of directed polymers in a random medium can
be solved exactly (Derrida and Spohn 1988), for any distribution of disorder, by taking
the regular lattice to be a branch of a tree (see figure 1). This problem can be solved
by several methods: an analogy with travelling waves, a replica approach or by using
results known on the GReM (Derrida and Gardner 1986). In this section we shall
outline the travelling wave approach and present the main mean-field results. The
replica approach is described in appendix 1.

Figure 1. Directed walk on a tree with K =2.
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Consider the branch of a tree, with coordination number, K +1 (figure 1). For
each bond ij of the lattice one chooses a random energy, ¢;, according to a given
distribution p(e;). If Z,(0) is the partition function of the K" directed walks of length
L starting at 0, defined by (1) and (2), one can write a recursion relation connecting
Z, and Z; .;:

210 = ¥ exp(=ea TIZ.() (s)

where Z,(i) is the partition function of the walks in the ith branch and e, is the
energy of the bond connecting the origin to the ith branch. The energies ¢; are
independent random variables and so the partition function itself is random. It is
therefore natural to consider a generating function of Z;, H;(x) defined by

H,(x) = (exp[—exp(—x/T)Z_]). (6)

Using H,(x) the recursion (5) takes the simple form
K
HL+l(x)=<J' p(E)HL(X+6)d8) (M

where we have used the fact that ¢, ..., gox and Z;(1),..., Z,(K) are independent
random variables. Notice that (7) is independent of temperature. The temperature
dependence only remains in the initial condition (8).

Hy(x)=exp[—exp(—x/T)]. (8)
It can easily be seen from (6) and (8) that

1 when x - ©

HL(x)—){ (9)

0 when x » —,
Hence H,(x) has the shape of a wavefront. Equation (7) is a travelling wave equation,
belonging to a class of nonlinear equations of the diffusion-reaction type, and has
properties similar to those of the kpp (Kolmogorov-Petrovsky-Piscounov) equation
(Bramson 1983)
3H &'H
—=-—+H’-H. 0
oL 9x? (10)
Finding, for large L, the solution of the travelling wave equation (7) or (10) is not
simple. However, it has been shown by Hammersley (1974) for (7) and by Bramson

(1983) for (10), that for large L, the solutions of these equations become travelling
waves, W, which move with velocity v

H,(x)=W(x—vL—-c¢(L)) (11)

where ¢(L)/L->0 as L-> .

In general the exact form of W is not known but the analytic expression of the
velocity is easy to obtain. The velocity of the wave, v, depends upon the initial condition.
For an initial condition of the form

1—e™™ X =0
(12)

0 X > —0

Ho(x)={



Directed polymers in a random medium 1527

with Hy(x) a monotonic function, it has been shown (Hammersley 1974, Bramson
1983) that the velocity is given by

={G1(‘Y) if‘ys‘yrnin
Gl(‘ymin) = Vnmin ]f Y = Ymin
where
1
Gl(y)=~10g<KJp(e)e"e ds) (13)
Y
and 7y, is the value of y that minimises the velocity, i.e.
d
ay Gi(Y)yp =0 (14)

(G,(y) has in general a single minimum: this could be shown by using the fact that
vG,(v) is always a convex function of y). From (13) we see that the exponential
decay, v, of the initial condition controls the velocity of the travelling waves. If y <y,
the velocity varies continuously with y, whereas if y = vy, the velocity remains fixed
at its minimal value, v,.

These properties of the travelling waves ((11}-(14)) can be mapped onto properties
of the partition function. Because of (6), the distribution of log Z, is concentrated
near the place where the wavefront is located. This implies from (11) that —v can be
identified with the free energy per unit length of the sytem, so we have

G\(1/T) T=T.

15
Gl(ymin) T= Tc ( )

. T
lim I (log Z,) = {
where

Tc‘)’minz 1. (16)

This result is the same as that obtained by the replica method (equation (Al1.12) of
appendix 1). From (15) one sees that the entropy vanishes in the whole of the
low-temperature phase, so that the system is completely frozen. One can conclude
from (11) that the width of the probability distribution of log Z; must be of order one,
and this means that the energy fluctuation exponent, defined by (3), w =0. It is not,
however, possible to obtain an explicit expression for the ground-state energy fluctu-
ations as this would require the knowledge of the shape of the travelling wave.

Another set of quantities which are of interest in this problem are the overlaps. If
one defines g,(w, w') to be the fraction of their length that two walks w and w’, of
length L, spend together, one can define the average overlap, (g}, to be

<42>=<ZL2L§§Q2(W, w’) exp(_E?w—E—;')>' (17)
Similarly one can define the average overlap between m walks, (g,,). These overlaps
are analogous to the overlaps which occur in the mean-field spin glass (Parisi 1983,
Mezard et al 1984). Often it is useful to consider the probability distribution of the
overlaps, P, (q). When replica symmetry breaking occurs one expects a many-valley
landscape, in which the overlaps, g,,, will not be self-averaging. P,(q) will then be a
non-trivial distribution function, which we define as

1

Pz(q)=<ZZZS(q—qz(w, W'))CXP(—%'%>> (18)
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with similar formulae pertaining for P, (g). In appendix 1, a replica approach is used
to show, along with results (13)-(16), that the average overlap, (g,), and the distribution
P,(q) are given by

1-T/T. T<T,
a={y7 " g (19)
and
T T
pip- {700 (T T 20)
8(q) T=T.

for the tree problem (Derrida and Spohn 1988).

The fact that P,(q) is not a single delta function for T < T, indicates a free energy
landscape with a many-valley structure. Two walks lying in the same valley have an
overlap g, =1, whereas walks lying in different valleys have zero overlap.

To summarise, we have seen in this section that a travelling wave approach can be
used to solve the mean-field problem of polymers in random media. The main results
(13)-(16), (19), (20) for the mean-field limit will provide the basis for the 1/d expansions
which we shall now present in sections 3, 4 and 5.

3. The 1/d expansion and the n-tree approximation

In this section we present the method of ‘n-tree’ approximations and show how this
can be used to develop a 1/d expansion for the free energy of the directed polymer
on a hypercubic lattice (Cook and Derrida 1989a). We use the expansion to derive
formulae for the free energy, ground-state energy and specific heat in the low-
temperature phase (equations (42), (46) and (44), respectively) and the transition
temperature (equation (45)).

Consider the problem of directed polymers on a hypercubic lattice of dimension
d. As usual one chooses a random energy, &;, according to a given probability
distribution, p(e), for each bond ij of the lattice. In this section and in sections 4 and
5 we shall choose (Dhar 1988)

p(e)=exp(—e) £=0. (21)

This choice will make the calculation of several integrals we shall require much simpler.
The use of other distributions will be discussed in section 6. Consider walks of length
L, directed so that at each step one coordinate increases by one. This means that one
directs the walks along the (1,1,...,1) direction, so that if the walks commence at
r=(x,,...,x,) they can end at any point ¥’ = (x,+n,,..., X, +n,) with n,+.. .+ n; =
L. There are d* directed walks of length L emanating from any given origin. The
partition function, Z,(r), is defined by (1) and (2) as before.
One can write the following recursion for Z;(r):

Zio(n=3 a(nZi(r+e) (220)
with

al(r)zexp(—er,r-o-z,/ T) (22b)
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where e; are the unit vectors of the lattice in the directions in which a step is allowed,
and the initial condition is

Zo(r)=1. (23)

The recursion (22a) is very similar to the recursion (5) which was valid for the tree.
The main difference is that, in (22a), the Z,(r+e;) are correlated. For example
Z,(r+e;) and Z,(r+e) are correlated because they both depend on Z, _,(r+e +e).

To cope with these correlations in a systematic way we have developed a series of
approximations which we call ‘n-tree’ approximations. These become exact in the
limit n > c0. To obtain the n-tree approximation to the problem, one iterates (22a) n
times exactly and then neglects the remaining correlations. In other words one takes
account of the correlations on the first n steps of the lattice exactly and then constructs
a tree from this motif, by neglecting other correlations. Diagrams of the 1-tree, 2-tree
and 3-tree are shown for d =2 in figure 2.

(a) { b}

Figure 2. (a) 1-tree, (b) 2-tree; (c) 3-tree drawn for
(¢} d=2.

3.1. The 1-tree approximation

The first approximation, a 1-tree, neglects all correlations on the right-hand side of
(22a). This gives the mean-field problem of (5), with K = 4, the solution of which has
been discussed in section 2. If we call the free energy per unit length of the n-tree
F,(T), then from (13)-(16) we have

-G (I/T) T=1 min 24
FI(T)={ 1 /v (24a)
_Gl(ymin) T= 1/‘)’min (24b)
where
1
Gl(7)=;103 (d(e™™)) (24c)
and Yy, is given by
dG,(y)
— =0. 244d
dy .. (24d)
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We use, as before, (...) to denote an average over disorder, so here we have
<e—7‘>sj p(e)e ™ de. (25)
For the distribution (21) one sees that
Gi(n =11 ( d ) (26)
v)=_log 1

If d is large one can expand the free energy given by (24) and (26) in powers of 1/4,
yielding

11 3
bt O(d™ T<T. 27
F(T)=led  od 204370 (27a)
Tlog[(1+ T)/dT] T=T. (27b)

and one finds that the transition temperature, T, is given by

po 1,29
T ymin €d  €2d? 2e%d’

+0(d™). (28)

3.2. The 2-tree approximation

In the 1-tree approximation we have neglected all correlations in (22a). To extend
the theory beyond the mean-field limit one must consider the correlations neglected
so far. To start to do this we move to the 2-tree approximation. The 2-tree approxima-
tion is obtained by iterating (22a) twice to give

d

Z, o(r)= Z a;(ra(r+ e)Z,(r+2e)

1=1

d-—1 d
+ 3 Y la(ra(r+e)+a(ria(r+e)Z (r+e+ e) (29)
1=1j>i
and now neglecting the correlations between the Z; on the rHs of (29). Again one
ends up with a tree (see figure 2(b)), but now it has d +d(d —1)/2 branches rather
than d branches. The branches are of two types: d branches have an energy which is
the sum of two random energies ¢; + ¢;, whereas the other d(d —1)/2 branches have
an effective energy, .4, given by

ees=—T log[a,(ra(r+e)+a(ria(r+e)]. (30)

The effective energy on these d(d —1)/2 branches depends upon the temperature and
represents the fact that these branches are composed of two paths.

As a tree structure still remains the 2-tree can be solved exactly as before (equation
(24)). If one defines

Ga(y) =%log(d<exp[—y(e, +e)+id(d—1)

x({exp[—(&,+&;)/ T]+exp[—(es+e4)/ TI}'T)) (31)
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then the free energy per unit length of the 2-tree is given by

1
- — T=T, 32
FAT) = GZ(T) : (324)
= G Ymin) T=T. (32b)
with y,.;, the solution of
Gl (32¢)
dy sy,

The extra factor 3 in (31) appears because when one iterates (29) L times the polymer
is of length 2L, not L. One sees that y.;, now depends upon the temperature, because
the effective energy on d(d —1)/2 of the branches was temperature dependent. T, is

still given by (16), i.e. is the solution of T.,=1/ ¥ ( T,
Jie0c)-

3.3. The 3-tree approximation

To get successively better approximations to the d-dimensional lattice one can consider

in turn a 3-tree, 4-tree, etc.... For example for the 3-tree
1 e
Gs(v)— 10g[d<e Y +d(d =1(L(T)T)+ad(d - 1)(d =2XA(T)"")] (33a)
where
fi(T)=a,aa;+ a,asa; + a,a.a; (33b)
and
fi(T)=a,aa,+ a,a¢a,0+ asa;a,+ a,aza,, + asasa,; + asa,»a,, (33¢)

where a; = exp(—¢;/T).

One can see that f5(T) and f3(T) are the partition functions associated with the
directed walks linking the two marked points on diagrams 2 and 3 of figure 3 respec-
tively. It is clear that as the number of energies that must be averaged over increases
the problem becomes much harder. So, although the aim would be to proceed to
successive n-tree approximations, the complexity of the calculations that would be
involved makes this approach impossible. However, for large dimension the problem
is tractable.

mal T
L L]

4

f3

€1
€2 €19

Figure 3. f is the sum of the weights of all the

) J_
directed walks connecting the two marked points on

(3) the diagram i,
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3.4. The 2-tree for large d

When we expanded the tree solution for large d, equations (27a), (28), one saw that
T. was of order 1/d. The key to obtaining the 1/d expansion is to keep in mind that
for large dimension T, is small, of order 1/d, and y,,, is large, of order 4.

It is the fact that the relevant temperatures are small ~1/d which simplifies the
situation. To see this, consider (31). One needs to calculate

(AHT)YTy=({exp[~(e,+€2)/ T]+exp[~(es+e,)/ TI}'T) (34)

corresponding to figure 3(a). As T is at most of order 1/d in the low-temperature
phase, the leading contribution to (34) will result from the region in the space of ¢,
€, €3, €5 Where one of the two terms on the RHs of (34) is much larger than the other.
One can rewrite (34) as

(AT =2exp(—ye)) + (({expl— (e, + &,)/ T]
+exp[—(es+e4)/ T = 2(exp(—ve))?). (35)

Using (21) one sees that the first term on the rRHs of (35) is 2(y+1)7%, whilst the
second is only of order y™*. For example, it is easy to show that at T =0 the second
term is —2(3y+4)(y+1)"*(y+2)"*. Using the rearrangement (35) one can recast
G,(v) in the form

1
Ga(y) =2y log[d*(exp(~ye)) +1d(d ~1)

X (({exp[—(e,+e2)/ T]1+exp[—(e3+£4)/ TI}'") = 2(exp(=ye )")].  (36)

3.5. The 3-tree for large d

To see how the high-dimension simplification works in a more complex case, consider
Gi(y) given in (33). This was complicated because one had to evaluate (f,(T)*") and
(fs(T)’T). However, when d is large these quantities simplify in the same way as
(Fi(T)Tyin (35). Take first (fo(T)"*") defined in (33b). As T is small this is dominated
by cases in which one of the three terms in (33b) is much larger than the other two.
The next largest contribution comes from the situations when either the first pair or
the last pair are much larger than the other term. Smaller again is the contribution
due to cases when the first and last terms are of similar size, much greater than the
middle term, and smallest of all is the effect of having all three terms of the same
magnitude. Thus one can write

(ATYTy=3a"Y +2a ) {((ara:+ a3a,) ") = 2(a”")?)
+{((a,a2a;+ asa:<ae)*" Y —2(a"")}
+{((a,a;,a;+ asasa;+ aasa,)?’)
~[{(a,aa;+ asasas)”)y—2(a”")]
=Aa"")[{(a1a:+ a;a4)") = 2Aa"Ty’]-3(a"T)}. (37)

The leading term is now 3(y+1)~>, using (21), the second term is of order y~°, the
third term is of order y™° and the last of order y~ . Similarly one can rewrite



Directed polymers in a random medium 1533

(H(T)'T) as
(T =6(a”"Y+6(a” " {{(a,a,+ asa,)""y - 2a"")}}
+9{((a,asa;+ asasas)”"y—2(a?" )}
+6{((a,a,a;+ aasa;+aasa;)”")
—[a,aza;+ aasas)’ ™)y —2a*™)*]
- 2Aa"D[(aa:+ a3a,)"")y = 2a’")’ 1= 3@y} +O(y7F). (38)

In (38) the first term, of order y~°, results from cases when one of the six walks
comprising f3( T) dominates (33c). The second and third terms (of order y~* and y~°)
represent cases when two of the six terms are of similar size, much larger than the rest
and when these two dominant walks have one or no bonds in common, respectively.
The fourth term is the effect of having three of the terms much larger than the other
three, with one of the three dominant walks sharing one bond with each of the other
two dominant walks. Further contributions to (f;(T)*") are of order y~® or smaller.
Using the rearrangements of (37) and (38) one can rewrite G,(y) as

Gi(y) =_1‘

3y log[d*(exp(—ve))’+d*(d — 1){exp(~ye))

x (({exp[—(&,+€2)/ T1+exp[—(e;+&,)/ T1}"") — 2exp(—ye))*)
+3d(d —1)(3d ~4)(({exp[—(&,+ &, + £3)/ T]
+exp[—(es+ &5+ &6)/ TIHT) = 2(exp(—ye))’) +O(y™H)]. (39)

3.6. The n-tree approximation for large d

Comparing (36) and (39), for large dimension, each of the terms in the argument of
the logarithm on the rRHs of the equations can be identified with a diagram in figure
4, and this allows us to obtain an expression for G,(vy) valid for arbitrary n. The first
term in (36) and (39) represents a single walk of two and three steps respectively and
can be identified with figure 4(a). Its contribution is a product of the embedding count
A(a) times the energy factor B(a) given in table 1. The next term in (36) and (39)
corresponds to figure 4(b), in which two walks bifurcate and rejoin immediately
afterwards. The contribution is again the product A(b)B(b) of table 1. Notice that
an extra factor of two appears when n =3 as the bifurcation can occur at the first or
second step. These two diagrams constitute all the possible arrangements of walks

(a) (d)
{6) le)

LT [ ]
(c) {Ff)

Figure 4. The first six diagrams connecting points n steps apart (for n=4).
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Table 1. The embedding counts, A, and energy factors, B, of the diagrams of figure 4 for
the diagrammatic expansion.

Diagram  Embedding count A(diagram)

4
H{n-1d" "' (d-1)

H(n-2)d"*(d -1)(3d —4)
(n~2)d"*(d -1)?
Hn=2)(n=-3)d""*(d-1)*
{n=3)d"3(d —1)(13d* - 40d +33)

e AN o0

Diagram  Energy factor B(diagram)

a (exp(—ye )"

b {exp(—ve " [{{expl—(e, + &;)/ T1+exp[—(e;+ )/ TI}")
- 2exp(—7ye))’]

¢ (exp(—ye )" ({exp[—(&,+ g2+ &;)/ T] +exp[—(e,+es+£5)/ TV
~2(exp(-y£))']

d (exp(—ye)y" " *{({exp[— (e, + e2+ £3)/ T]+exp[—(es+ es+ £3)/ T]

+exp[—(e,+ &6+ &5)/ T]}YT>

~[({exp[—(&, + &, + &5}/ T]+exp[—(e,+ e5+ €6)/ T1}?7) — 2exp(—ye))*]
—2(exp(—ye [{{exp[—(e, +&,)/ T]+exp[—(e;+ £,)/ T}

— 2(exp(—7y&))»*] - 3(exp(— v&))*}

e (exp(—ye )" *[({exp[—(e,+ &,)/ T1+exp[—(e;+ £,)/ T}
- Aexp(—ye )y
f (exp(—ye))" *[({exp[—(e,+ e+ e3+£,)/ T]

+exp[—(estegtes+eg)/ T ~2(exp(—ye )*]

linking two points two steps apart. The third term in (39) can be identified with figure
4(c) in which two walks split and rejoin three steps later. Again its contribution is
given by A(c)B(c¢) in table 1.

Hence, to be able to evaluate G,(y) one need only consider all the different ways
of linking two points n steps apart, starting by utilising as few bonds as possible and
gradually increasing the number of bonds used by the walks to obtain higher orders
in the expansion. For each diagram one has to determine the number of ways of
embedding it in the lattice, A(diagram), and the corresponding energy factor,
B(diagram). The diagrams of figure 4 have previously been used to calculate the
high-dimension expansion of the directed bond percolation threshold (Blease 1977).

Using table 1, G,(vy) can be written as

1
G.(y)= P log[d"(exp(—vye))"

+3(n=1)d"""(d ~ 1){exp(~ye))" " *(({exp[— (e, + &,)/ T)
+exp[—(e3+e4)/ TIP7) — 2(exp(—ye))’)

+3(n—-2)d""*(d - 1)(3d —4)(exp(-ye))" "’

x ({({exp[—(e,+e,+&3)/ T]—exp[~(es+es+&6)/ TIP'T)

= 2exp(—ye))) +O(y™)]

L log( Y. A(diagram) B(diagram)). (40)

n? diagrams
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In general a diagram will contribute at order ¥ 7 in the argument of the log in
(40) if this diagram contains p extra bonds compared with figure 4(a). So to expand
(40) to a given order in 1/y=0(1/d), one needs to consider a finite number of
diagrams. Having obtained G,(v), the free energy per unit length then follows as
before (e.g. (13)-(16))

-G,(1/T) T=T, (41a)
F.(T) ={
—Gn(ymin) T= Tc (41b)
with
51_9_41) =( (41¢)
dy Iy,

and T, given by (16).
Using the expansion for G,(y) computed from table 1 (equation (40)) with the
energy distribution (21), one can show that in the low-temperature phase

1 1 3 1 n—1 -
F"(T)=;;+e2d2 2e3d3_e3d3( " )[g(Ted)—3]+O(d ) (42a)
with
g(t)=tdeu(2+tu)[(1+e'“)’—l] (42b)
0

and in the high-temperature phase (to all orders in 1/d)

F(T)=T log(ﬁ—l>

T=T..
Td 43)

Notice (27a), (42a) that the first correction to the tree calculation for T < T, occurs
at order d°, not d 2, because the first corrective diagram includes two extra bonds.
Also, one sees from (43) that in the high-temperature phase the quenched and annealed
free energies are equal (Imbrie and Spencer 1988, Cook and Derrida 1989b). From
(42a) the specific heat per unit length, C,(T), in the low-temperature phase can be
shown to be

c.(T) =~ (f;l)g"( Ted) +o<-1—2)
n y

ed
T (n-1\ =’
~d ( - ) 3 for T small. (44)

The low-temperature phase is no longer frozen as it was in the mean-field limit
(Derrida and Spohn 1988). Instead one finds here a specific heat linear in temperature
at low temperature. The transition temperature, T., can be calculated using (41c¢),
(40) and (16) to yield

1 2 1 9 n—1
=—t—_——t— -+ ! -4
T. ed ed* &d’ [2 ( n )g(l)]+0(d ) (43)

where g'(1) =7.527 827 ... (see (42b)).



1536 J Cook and B Derrida

These results (42)-(45) were obtained using figures 4(a) and 4(b). One can go to
higher orders in 1/d by including the next diagrams. For example, if one includes all
the diagrams of figure 4, one can obtain for the ground-state energy per unit length

LSS SN S A 110 __>
EGS_de+(de)2+(de)3<2 n) (de)( Jets (3e—64)

1 /11297 131
+(de)( 4 T4e + (144e 1369)+ 2)+O<d) (46)
(Notice that (46) is only valid for n =3 because the embedding counts of table 1 are
only valid for n=3.)

The calculation of the ground-state energy in powers of 1/d is technically simpler
than that of the free energy because all the energy factors B of table 1 can be calculated
explicitly in the limit T - 0 (table 2) for the exponential distribution (21).

Table 2. The energy factors, B, of table 1 calculated at T =0 for the exponential distribution
(21).

Diagram Energy factor B(diagram) at T=0
1
a n
{(y+1)
b —(6y+8)
(y+1)"(y+2y
—(204*+50y+32)

(y+1)"(y+2)°
T1y*+555y>+ 158197+ 1937y + 864

d
(y+1)"(y+2)%(y+3)
(6y+8)
€ " 6
(y+1)"(y+2)
5 —(70y3+252y>+ 308y +128)

(y+1)"(y+2)

All the results (41)-(46) obtained so far are 1/d expansions valid for the n-tree
problems. As the n-tree problem is identical to the hypercubic lattice in the limit
n- o0, we expect these results (41)-(46) to be valid for the hypercubic lattice in the
limit n-»> o,

So the 1/d expansion of the free energy, the specific heat and the ground-state
energy for the hypercubic lattice are given by putting n =0 in (42), (44) and (46).

For these results to be correct, one needs the limits n > o and d -» o to commute.
We have not been able to prove that these two limits commute. However, in all the
1/d expansions presented in this paper, the coefficients are always simple rational
functions of n which have a finite limit for n>cc. So there is no indication that the
limit n > o is singular for large d. Moreover, we shall see in section 7 that there are
some cases which can be solved without the n-tree approximation and for which the
exchange of these limits n - o and d —» o gives the right answer.



Directed polymers in a random medium 1537
4. The fluctuations of the transverse displacement

In this section we calculate the fluctuations of the transverse displacement of the
polymer. We shall see that one can define two types of transverse fluctuations: thermal
and disorder fluctuations. Then the 1/d expansion, presented in the previous section,
will be extended to include a chemical potential, enabling one to calculate the transverse
fluctuations on a d-dimensional hypercubic lattice.

Let us first define what is meant by transverse fluctuations. Consider the problem
of polymers on a d-dimensional hypercubic lattice, directed along the (1,1,...,1)
direction, as described in section 3. If a polymer of length L, emanating from the
origin, ends at the point (x;,..., x,), its transverse displacement is given by the
vector R

L L
R=(xl__d',...,Xd_E)=(R],.‘.,Rd). (47)
We want to consider the fluctuations in the quantities R; (i=1,...,d). These can be
of two types: thermal fluctuations, given by

(R} - R (48a)
and disorder fluctuations, given by
(R —(R))*=(RD) (48b)

since (R,) =0 for symmetry reasons.

We use the notation that ( ) denotes an average over disorder and ~ a configurational
or thermal average. Often the quantity ¢, (R?) is considered; this scales as the length
of the polymer, L, to an exponent 2y, i.e.

d
L (R))=d(Rj)~ L™ (49)

As was mentioned in section 1, little is known analytically about » as a function of

dimension except that v =} in the mean-field limit and that v =3in d = 1+ 1 dimensions.

4.1. The relation between thermal and disorder fluctuations

Let us now derive a relation between thermal and disorder fluctuations valid for any
tree problem. Although the notion of transverse displacement has no a priori meaning
in a tree problem, we can identify each direction 1 i< d of a tree of d branches with
one direction i on the hypercubic lattice and say that a walk on a tree has a transverse
displacement R, if it does L/d + R; steps along the ith branch.

Let us now attempt to evaluate the fluctuations (48) for the tree problem in the
low-temperature phase. We have seen, (19) and (20), that in the low-temperature
phase the overlaps are either 0 or 1. This implies that there are well defined valleys
and that the thermal fluctuations inside a valley vanish. Therefore one can think of a
landscape composed of a number of valleys. Each valley « is characterised by some
transverse displacement R, = ¢, in direction 1 and by a weight w,. Because the overlap
between two walks inside the same valley is 1, all the walks inside the same valley «
have the same transverse displacement c,. Moreover, since the overlap between two
different valleys is 0, the displacements ¢, and ¢; for two valleys are uncorrelated.
Therefore one expects that the ¢, satisfy

(€a)=0 (€ap) = (caXcg) ifa#B (50)
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where ( ) is the disorder average. Since the only thermal fluctuations are due to relative
weights, w,, of the valleys, one has

R =Y oo, (51a)
Ri=Y claw,. (51b)

To obtain the thermal and the disorder fluctuations, we now need to average over
disorder. The weights w, satisfy

Y w, =1 (52a)

<Z wi>=1—Tymm- (52b)

Equation (52a) expresses the fact that the weights of the valleys must add up to unity
and (52b) is derived in appendix 1 (equation (A1.16)). If we consider that the ¢, and
the w, are not correlated, we get

(R))=0

(R})= <Z we ><ci>=<ci> (53)

a

<R%>=<z wa><cz>=<1wrymm><cz>

a

which give for the thermal fluctuations

(R~ (R} =(c3) Tymn T<T. (54)
and for the disorder fluctuations:
(R} =(c2)(1 = Tyemin) T=T. (55)

The disorder and thermal fluctuations take on similar forms, their ratio being (1 —
TYmin)/ TYmin. The disorder fluctuations vanish at T,. This result is very similar to the
fact that at T, the quenched and annealed free energies become identical.

4.2. Calculation of the thermal fluctuations

We shall now study the transverse fluctuations on the hypercubic lattice using the 1/d
expansion. This can be done by adding a chemical potential, w, to count the number
of steps in direction 1

Z,(ry=) exp[—E,/T+p(Ri(w)+L/d)] (56)

where the sum runs over all walks of length L emanating from the point r and
(Ry(w)+ L/d) is the number of steps of walk w in direction 1.

The average number of steps taken in the direction marked by u, direction 1, is
then given by

_ L d
(Rp+—~=——(log Z,) (57)
d dl“' w=0
and the thermal fluctuation of R, is given by the second derivative of (log Z;)
N _ dZ
(R} =(R}Y=——(log Z,) (58)
d‘l“" u=0
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The method of n-tree approximations and the resulting 1/d expansion can be used
as in section 3 to calculate the free energy of problem (56), providing that care is taken
to include an extra factor, e*””, for each step taken in the marked direction. For
example, the free energy per unit length of the 1-tree approximation, F,(T, i), can be
obtained using (41) from G,(vy):

1 d—1+e*7
G,(‘y)=;10g|:<'—'m—-‘>:| (59)

where the distribution (21) has again been used. The inclusion of the chemical potential
has changed the embedding count of figure 4(a) from d” to (d —1+e“"")". The
embedding counts for the diagrams of figure 4, obtained using the chemical potential,
are given in table 3. Combining the new embedding counts (table 3) with the energy
factors (table 1), as in (40), it is then possible to find G, (y) and hence the 1/d expansion
for the free energy, F,(T, u).
From F,(T, 1) one can calculate the thermal fluctuations on the n-tree (58) by
2

— . Ld
(RI>—<R1>=—75;L—2F,1(T,;L) K (60)

This formula is valid at all temperatures.

4.3. The disorder fluctuations in the low-temperature phase

From (54), (55) and (60) one can obtain the disorder fluctuations.

_ . 2
_L_Y:Z&")Ld_F(I“) ) (61)

(R)= n
: T Ymin  dp’ =0

Notice that (61) is only valid for a tree problem, since (54) and (55) only apply to
this case.

Table 3. The embedding counts, A, for the diagrams of figure 4 when a chemical potential,
u, is included to count the number of steps in the marked direction.

Diagram Embedding count
a (d—1+ewT)"
eu'yT n=2
b %(n—l)(d-—l)”"(l+d ) (d—2+2e#T)

uyTy n-3
Hn=2)(d - 1)"-2<1 +§_—1> (3d*—13d +14+(9d - 16) e*T

+2e*77)
eHyT\ 13
d (n—2)(d—1)“"2(1+d 1> (d2—4d+4+(3d—5)e‘“’T+e2“*T)
e“ﬂ- n-4
e é(n—z)(n-3>(d—1)"-’<1+d 1) (d—2+2e*7)?

wyT

n—4
(n-—3)(d—l)"“3<l+ ) [$d*—46d%+109d - 86

d-1
+(26d7 - 105d +107) e*"T +($d - 22) e2#77 4 3477
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From (60), (61) one could obtain the complete temperature dependence of both
the thermal and disorder fluctuations. However, as the calculations are greatly sim-
plified at zero temperature we shall give the results in this limit only. At T =0 the
thermal fluctuations vanish, whereas the disorder fluctuations are given by

4 — 1 6 [(n—-1 (136 —6e)n—276+6e
i1 () e

d e*d*\ n

+(3384 376@)n+75§e5 10454+(108/n)+0(d’6):|. (62)
ne“d

Taking the limit n > oo one gets a 1/d expansion for the disorder transverse fluctuation

at zero temperature for the hypercubic lattice. As for the free energy, each term of

the expansion has a regular n-dependence when n - o0 and so it is reasonable to assume

that the limits d » o and n- o can be exchanged.

We see from (62) that the 1/d expansion does not change the value of », which
remains 3. This would be consistent with the fact that » =3 above a certain upper
critical dimension, d., at which the coefficient of L (in the rHs of (62) and for n > )
would diverge. The series (62) is, however, too short to make any reliable prediction
for d.. Moreover, it could happen that the 1/d series (62) (for n = 0) has a zero radius
of convergence, as is the case in some 1/d expansions (Fisher and Singh 1989).

The transverse fluctuations have an interesting temperature dependence. Let us
just discuss now their behaviour to leading order in 1/d. From (59), (60) and (61),
one finds that the thermal fluctuations are given by,

iINT 1
B L(l—g)—fﬁ-()(:i—z) forTsT,
Y (RD~(R} = N (63)
= L(l——) for T> T,

d

and the disorder fluctuations are given by
1 T 1

d . JL{1-=})[1-=)+0(= T<T,
T Ry = < d)( n) (dz) for T=T. (64)
=t 0 for T> T.

(see figure 5).

The fact that we have two kinds of transverse fluctuations in this problem is
reminiscent of the susceptibility of spin glasses for which, at low temperature, two
susceptibilities can be defined (Dc susceptibility and Ac susceptibility, in the limit of
zero frequency).

The inclusion of a chemical potential, as in (56), also enables one to consider the
problem of polymers in a random medium in different geometries. For example, one
can consider the problem in which the partition sum (2) runs over all walks with a
fixed number of steps, N, in a given direction rather than over all walks of fixed length
L. This problem is related to a problem considered by Dhar (1988), who showed that,
on a d-dimensional hypercubic lattice, the ground-state energy for distribution (21) is
given to leading order by log d/d, for d large. Using our 1/d expansion method based
on the n-tree approximation, it is possible to recover this leading mean-field term and
calculate corrections to it.
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-}

Transverse fluctuations

Temperature

Figure 5. The temperature dependence of disorder (full line) and thermal (broken line)
transverse fluctuation, equations (63), (64).

5. The overlaps

As mentioned in section 1, the problem of directed polymers in random media has a
close analogy with spin glasses. The mean-field spin glass (Parisi 1980a, b) and the
mean-field polymer problem (Derrida and Spohn 1988) both have low-temperature
phases characterised by broken replica symmetry. This is displayed in the polymer
problem by the probability distribution of overlaps, P,(q) (see (17) and (18) for
definition), being a sum of two delta functions (see appendix 1, equation (A1.14) and
section 2). The question of replica symmetry breaking in the finite-dimensional spin
glass remains controversial and for this reason it is interesting to examine the overlaps
for the polymer problem in finite dimension. In this section, therefore, we shall study
the overlaps on a d-dimensional hypercubic lattice by extending the n-tree approach,
obtaining the probability distribution of the overlap of two walks (70), (71).

The n-tree approximations to the directed polymer problem, defined in section 3,
retain a general tree structure. Hence, if one performs the replica calculation of
appendix 1 on the n-tree one will see that, below T, P,(q) remains a sum of two delta
functions with weights Ty, and 1— Ty.;,. However, in the n-tree approximation
some of the branches of the tree structure are composed of two or more paths. Consider
what can occur when two walks pass down such a branch. The walks can both take
the same path, giving an overlap of 1 for this section, or they can take different routes,
giving an overlap less than 1 for this section. So, instead of having one delta function
at g, =0 and the other at g, =1, the latter will be shifted to a lower value of g..

To explain how one can calculate the position of the shifted delta function, let us
consider as an example a polymer of length L in the 2-tree approximation. Here one
has only two kinds of branch (see figure 2(b)): those which consist of only one path
(type A), and so contribute 2/L to the overlap ¢, and those which are made up of
two paths (type B), which contribute between 1/L (at T=00) and 2/L (at T=0) to
q», depending on the temperature. To determine the distribution function of the
overlaps, one therefore needs to know the fraction of each type of branch used by the
walks and the contribution to the overlap from the type B branches, both as functions
of temperature.

As is shown in appendix 2, the typical fraction of branches used in the walk that
are of type B and have energies £, + ¢, and ¢,+ &, on the constituent links is given, in
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the low-temperature phase, by
3d(d —1){exp[—(e,+&,)/ T]+expl—(e;+ &)/ T} "mnp(£,)p(£2)p(e5)p(£4)
x exp[—zymincz(‘ymin)] (65)

where G,(v) is given by (36).
It now remains to calculate the contribution to the overlap, g,,, of such a branch.
This is simply given by
expl-m(e, +¢&;)/ T]+expl-m(e;+e,)/T]
{exp[—(e,+&,)/ T1+exp[—(e3+e,)/ T]}"™
as one has an overlap 1 if all the walks go through the same path and overlap 0

otherwise. Combining (65) and (66), one can conclude that P,(q) for the 2-tree consists
of two delta functions, one at ¢ =0 with weight Ty, and the other at

g2 = (d(exp(~e¥min))* +1d(d = 1){{exp[—(&, + £;)/ T]+exp[—(es+ £,)/ T]} /™2
x {exp[—2(&;+ €,)/ T1+exp[—2(e;+ £,)/ T1}))
X exp[_zyminGZ(‘Ymin)]- (67)

Having seen how the calculation proceeds for the 2-tree, it is easy to generalise
to the n-tree. The relative contribution to g,, from each branch like figure 4(a) is
always 1. The relative contribution from branches like figure 4(b) will be

_£+£ exp[—m(e, +¢,)/ T]+exp[-m(es+e,)/ T]
nn {exp[—(ei+e)/T]+exp[—(es+e,)/ T

(66)

(68)

This is just the direct generalisation of (66): the walks have to be together for a fraction
1-2/n of the branch and can then take two paths for a fraction 2/n of the branch.
So for the n-tree the average overlap (g,) takes the form

(a9= 1= () 2 fexpt-ey

d
x (({exp[—(&,+ £5)/ T]+expl—(es+&,)/ T]}Tym|n>
—({exp[—(e,+&,)/ T]+exp[—(e;+e,)/ T]} ¥mn2
x{exp[~2(e,+ €,)/ T1+exp[—2(e;+£4)/ T1})

+O(d_3)](1_ Tymin) (69)

where yn, is given by (40) and (41).
Evaluating the averages, using (21) and taking the limit n > c (again assuming the

commutativity of limits) yields that the delta function at non-zero overlap in P,(q) is
shifted from g, =1 to

4Ted [~ —urTe e
q2=l—mj‘o du(2+ Tedu)(1+e )Tdm. (70)

The distribution function P,(g) remains non-trivial in finite dimension in the
low-temperature phase

PZ(q)= Tymin5(q)+(l_T‘Ymin)a(q—qZ) (71)



Directed polymers in a random medium 1543
where g, is given by (70) and vy, 1s
1 >
Yenin = €d =2 +g (-5 +3g(Ted)— Ted g'(Ted)]+0(d ?) (72)

and where g(t) is given by (42b).

So our 1/d expansion predicts a broken replica symmetry in the low-temperature
phase in finite dimension.

One could extend the calculations of this section to overlaps between more than
two walks and one would obtain expressions very similar to (70).

6. Generalisation to other distributions

In this section we discuss briefly the effect of using energy distributions other than (21).

In sections 3, 4 and 5 the high-dimension expansions were derived using the energy
distribution (21), p(e) = exp(—¢). This choice facilitated the calculation of the averages
in table 1 (see table 2). It is possible to perform the same calculations using other
distributions, p(¢), for the disorder. However, for most choices, p(¢), it is not possible
to express the mean-field results (26)-(28) in a simple way in powers of d, and it is
difficult to calculate the energy factors required for the diagrammatic expansion
(table 1). To examine the effect of using different energy distributions, we shaill therefore
limit ourselves to

a

e 'exp(~e¢)
IN'la)

This choice allows one to study changes produced by varying the parameter «, whilst
still keeping the calculations relatively simple.

Let us first consider how the value of « affects the mean-field results. Using p(e)
given by (73) with (24)-(26), one can show that, for large d, the mean-field energy in
the low-temperature phase and transition temperature are given by

ple)= a>0,e=0, (73)

o o 1w
FI(T)=W+(ed—W—)—2+O(d 3y T=<T, (74)

and

1

= —— e 4 -3/ a .
TC edl/a (edl/a)Z O(d ) (75)

One can see that, in general, we have an expansion in powers of d'/* rather than d.
However, when one moves away from the mean field, by evaluating the energy factors
of table 1 for the diagrammatic expansion, one sees that these still behave as powers
of d, not d'/°. For example the energy factor corresponding to figure 4(b) is given by

((exp[=(e\+&,)/ T]+exp[—(es+£4)/ T])") — 2exp(—ye))®

I'(4a) 8. (1) ( 1 )
=- + +
ar2(2a)‘y4a 2 ‘)’40 O y4cx+\

(76a)

where

g°(t)=F2(;a),[0 J-O dxdyx®™ e M (x+)* '[(1+e™¥)' —1]. (76b)
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So it still behaves as d %, When a =1, g, (1) = g(t) defined in (42b). Hence, for general
a, one has an expansion in terms of ¥y~ and y~' (or d' and d~'"®) to deal with.
This makes calculations rather complicated and so we shall limit ourselves here to
considering the leading behaviour of the specific heat.

The specific heat can still be found easily for arbitrary a. To do this in the
low-temperature phase the behaviour of the function g, () must be known for small
t. This behaviour changes at & =3. In the range 0<a <}, g.(t) behaves as t**™' for
small ¢, whereas for a =} this changes to a t* dependence. This produces two possible
behaviours for the low-temperature specific heat of the n-tree:

m Tda—-1)(n-1 T

—6— F2(2a) ( n )(edl/a)Za-l aB% (77a)
C,=

J(a) n—1 1/ay2a rda 1
4a(4a+l)m "n— (ed' )T O<asy (77b)
where
J(a)=J J dx dyx**"Wy+yH)**'log(1+e™). (77¢)
o Jo

Notice that for o =3 one obtains a linear behaviour at low temperature, whilst for
0<a <jone has a T** behaviour. The low-temperature behaviour of the specific heat
clearly depends on the nature of the disorder.

One should not be surprised by this change of behaviour for small values of a
because one expects from (73) that the density of excitations around the ground state
will increase as o becomes small.

7. Tests of the validity of the n-tree approximation method

The basic premise of the high-dimension expansion method, which has been presented
in the preceding sections, is that results valid for the d-dimensional hypercubic lattice
can be obtained by expanding the n-tree approximation for high dimension and then
taking the limit n -0, As was discussed in the closing paragraph of section 3, this
procedure entails exchanging the limits n > and d > . Although we have found
that all quantities calculated so far have a finite limit for n > when one uses this
method, we have, as yet, no proof that these limits commute. In this section, therefore,
we shall present a few problems for which the results can be tested (either against a
solution obtained by a different approach, or against the results of simulations). First,
we shall discuss the calculation, in high dimension, of the directed percolation thresh-
old, p.. Then we shall compare the results ¢f the n-tree approximation with those of
numerical simulation in dimension d =2. Lastly we shall introduce the problem of
directed polymers on a simplex and show that the n-tree approximation leads to the
right answer for this problem.

7.1. The percolation threshold for d large

The first problem we shall consider, that of directed bond percolation, is simply the
directed polymer problem with the random energies, ¢;, chosen according to the
distribution

ple)=pd(e)+(1-p)é(e—1) (78)
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with 0= p=<1. Again we shall look at the problem on a d-dimensional hypercubic
lattice, directing the walks, which emanate from the origin, along the (1,1,...,1)
direction. If the weight p exceeds the percolation threshold, p., the ground-state energy
per unit length is zero. The aim is to calculate this threshold, p., as a function of
dimension, for d large.

Using the diagrammatic expansion method of section 3, one sees, from (40) and
(41), that the ground-state energy per unit length, Egg, of the n-tree approximation is
given by

Egs= _Gn(‘Ymin)|T=o (79a)

where
Gn(7)|7=o=nly log[d"(exp(—vye))" +3(n—1)d""'(d = 1)(exp(—ye))"*

x ((max(exp[— (&, + £,)y], exp[—(e3+ £4) ¥])) — 2(exp(—ye ) ) +. . .]
(79b)

and vy, is defined as usual by (41¢).
Using the percolation distribution (78), the averages can be performed to yield

Gn(7)|T=o=Llog[[d"[p+(1 -p)e "]"+Hn-1)d""(d-1)[p+(1-p)e7]"?
ny

x{2p*—p*+4p(1-p)e "+(1—-p)e ™
=2[p+(1=p)e}+.. I (80)

To obtain the percolation threshold, p., we require that when p = p. the ground-state
energy is zero. So when p = p_ the value, y,,, of y that minimises G, () is Ymin = .
It is possible to show that vy, = as long as the argument of the logarithm in (80)
is larger than 1 for y = c0. Therefore the percolation threshold is given by the condition
that the argument of the logarithm is 1 for y =co. This implies that

n—1 1
d"p" _ o 2+ 3 =
pc[l ( 2 )(1 d)pc O(pc)} 1 (81)
which becomes, when one includes higher-order diagrams,
Y A(diagram)B(diagram) = 1 (82)
diagrams

where the embedding counts, A, are the same as in table 1 and the factors B are now
given for the percolation distribution (78) by table 4. As one needs here only G, (y = )

Table 4. Energy factors, B, for the diagrams of figure 4 for the percolation distribution
p(e)=pd(e)+(1—p)8(e—1) in the limit y =0,

Diagram Percolation factor
a p"

b _pu+2

¢ —p*?

d n+4

e n+4

f —p"“
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for the distribution (78), the energy factors B depend only on p and are related to the
percolation probability of each diagram. The solution, p., of (81) and (82) can be
expanded in 1/d, one gets

1 (n=1\1 [(2n-5\1 9 5\1 »
Pe=d <2n>d3+( 2n >d4 (3 8n 8n2>d5 0(d™) (83)

Taking the limit n — 0, one recovers the results obtained by Blease (1977). So in this
case the n-tree approximation method gives the right 1/d expansion.

7.2. The percolation problem in dimension d =2

To further test the validity of the n-tree approximation method, we tried to calculate
the ground-state energy per unit length, E(p), for the distribution (78) in dimension
two. A direct Monte Carlo simulation done on polymers of length 10° leads to
E(0.1)=0.5537+0.0005 and E(0.2) =0.3719 +0.0005.

By calculating the prediction, E,(p), of the n-tree approximation of this problem,
we have obtained the results shown in figure 6 for 1< n=<8. When plotted against
n~'? the results converge linearly to the results of the simulation. So here again, the
n-tree approximation seems, in the limit n - 0, to converge to the right answer. There
is probably a way of relating the convergence rate to the known exponents » =3 and
v =2 in dimension d =1+1, but we were unable to find it.

0.60 -
Monte Carlo
p =~ for pz0 1
0.50 -
++++
* +
Egs +
+
0.40
Monte Carle
forp=0 2
030 - LI
x
x
0.25 | Il Il X
86 4 3 2 1

n-113

Figure 6. The n-tree approximation for the ground-state energy of the percolation problem
in dimension two. Approximations are shown for p=0.1 (+) and p=0.2 (x).

7.3. The simplex problem

Another test we considered for justifying the n-tree approximation was to study a
simplified model of directed polymers in a random medium, the simplex model (see
figure 7). The lattice in the transverse direction is a simplex and at each step along
the preferred direction the polymer is allowed to jump from any corner of the simplex
to any other corner.



Directed polymers in a random medium 1547

Figure 7. The simplex model.

So in the simplex model the lattice consists of L planes with K points on each
plane. Each point of a given plane is connected to all points of the previous and next
plane. Therefore there are K* links between two consecutive planes. As always, on
each link between two planes one chooses a random energy, &, according to a given
distribution p(e). A directed walk is a walk which visits a single site in each plane,
so the energy, E,, of a walk of L steps is the sum of the energies of the bonds visited
by the walk.

For this problem one can write the following recursion relation for the partition
function:

K
Zui()= X expl-e,(L)/ TIZ.()) (84)

where Z, (i) is the partition function of the walks which reach the ith point on plane
L. So, the calculation of the free energy is the same as finding the largest Lyapounov
exponent of a product of K x K matrices, the elements of which are random, positive,
independent and identically distributed. To our knowledge, this is a problem which
has not yet been solved for a general distribution p(z).

We were only able to solve this problem in the particular case of zero temperature,
large K, and the percolation distribution

p(e)=pé(e)+(1-p)é(1-e). (85)

For large K it is convenient to use, instead of the parameter p (in (85)), the parameter
x related to p by

p=K™ (86)
Let us first show that the ground-state energy per unit length, E, is given by

1 -1
E=<1+[x_1]> x=1 (87)

where in (87) the square brackets denote the integer part of the argument. It is possible
to derive this result by writing a Master equation for the probability,
P (E,,..., E,..., Ex) that the ground-state energies of the walks of length L which
reach the points 1,...,4,...,K of plane L are E,,..., E,..., Ex. This Master
equation can be solved using the fact that the differences in energy |E, — E;| can only
be 0 or 1, leading to (87) for large K. We shall only present here a simple argument
which leads to (87).

It is easy to calculate the typical number of points in plane L = m that are connected
by a path of zero energy to the plane L =0. This typical numberis K'*™'"*, As long
as 1+ m(1-x) is positive, there is a path of zero energy from plane 0 to m. So if m
is the largest integer such that

1+m(1-x)>0 and 1+(m+1)(1-x)<0 (88)
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the minimum energy to go from plane 0 to plane m+1 is 1. Therefore for large L the
ground-state energy is L/(m+ 1) where m satisfies (88), and so one gets (87).

Let us now present the n-tree approximation for this simplex problem. Asin section
3, the ground-state energy E, of the nth approximation will be given by

E,=-min G,(v)|r-0. (89)
Y
So we only need to determine the large-K behaviour of G,(y). Clearly, from (13),

Gl<y)=—ly-1og{1<[1<-*+<1 —K e )

1
=—log(K'™*+Ke) (90)
Y
so one has for large K
(x~1)/x x=1
E = 91
: {0 x=<1. 1)
Going to the 2-tree approximation one can show that for large K
1 o -
Gz(7)=2—IOg(K‘ 2K e+ K eT?). (92)
Y

This can be understood because the average number of points which can be reached
after two steps starting from a given point behaves like: K>7>* for energy 0, K*~* for
energy 1 and K for energy 2. Minimising over ¥ (equation (89)), one finds that for
large K

0 x=1
E.={(x-1)/x 1sx<s2 (93)
(2x—-3)/2(x—-1) 2<x

Already with this 2-tree approximation, we see an improvement toward the true
answer (87).

We did not find a simple way of solving the n-tree approximation for arbitrary x.
However, for x> 2, we could generalise for arbitrary n the reasoning which led to the
expression of G,(y). For example, for odd n, one gets for x>2

1 (n+1}/2 n
G,,(‘y)-’=—10g< Z men—nx+m.r e—my+ z me2n+l—2m~nx+mx e—my) (94)
ny m=0 m={(n~+3)/2

where b, are constants independent of K.
This leads to

={l—l/n(x—-Z) for x>2n/(n—-1) (95)
T l(x=-1)/x for2n/(n—-1)>x>2
which converges to the exact result E =1 (see (87)) in the limit n > oo,
Similarly for even n and x> 2, one gets
={1—-1/n(x—2) for x>(2n~2)/(n-2) (96)
Tol@2x-3)/2(x-1) for 2n=2)/(n=2)>x>2.

So with this example we see that the limits K » o and n- o commute at least for
x>2 and since K plays a similar role to d for the hypercubic lattice it supports the
idea that these commute in general.
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8. Conclusion

In this paper we have developed a method of obtaining 1/d expansions for the problem
of directed polymers in a random medium, using the n-tree approximation. This
consists of building a series of tree problems (n-trees) which give the hypercubic lattice
in the limit n-co. For our results to be valid one needs the limits n > and d » ®©
to commute. At present we have no proof of this, but in several examples, which can
be solved independently (see section 7), we found that this n-tree method gave the
correct answer.

We have obtained here the 1/d expansions of several quantities of interest for the
directed polymer problem: free energy (42), specific heat (44), transition temperature
(45), ground-state energy (46), transverse fluctuations (62) and overlaps (70). In
contrast to the mean-field case, the low-temperature phase in finite dimension is no
longer frozen. However, within our 1/d expansions, we find that the distribution of
overlaps remains broad and that the transverse fluctuations remain linear in the length
L of the polymer. This would be consistent with the idea that there exists a finite
upper critical dimension above which the low-temperature phase has broken replica
symmetry and the mean-field exponents.

It would be nice to see whether our results could be recovered by another approach
which would not require the use of the n-tree approximation. It would also be
interesting to know whether our 1/d expansions have a finite radius of convergence
which could be identified with a finite upper critical dimension, or have a zero radius
of convergence as has been noted for other 1/d expansions (Fisher and Singh 1989).
This would require pushing our diagrammatic expansion further.

We think that the method presented here could be easily extended to other situations:
finding the free energy as a function of the transverse displacement, site disorder rather
than bond disorder. It should also be possible to extend it to other directed models
and to growth models.

Lastly, in section 7, we introduced the simplex model which is, in spirit, in the
directed polymer case, the equivalent of the Sherrington-Kirkpatrick (1975) model of
spin glasses. This problem can be reduced to the calculation of the Lyapounov
exponents for products of K x K random matrices, the elements of which are random,
positive, independent and identically distributed. It would be nice to find a way of
expanding the free energy of this model for large K.
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Appendix 1. Solution of the tree problem using replicas

In this appendix we derive the solution of the problem of directed polymers in a
random medium on a tree using replicas. We also show how one can obtain the
overlaps, g, using this method, and derive (525).

For generality, consider a tree with branching ratio K. Out of the K branches
suppose that k; have random energies chosen according to the distribution p,(¢), k,
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have random energies chosen according to p,(¢e), etc... (X, k,= K). One can define
a partition function for the problem, (2),

Z, =Y exp(—E,/T) (Al1.1)

where the sum runs over all directed walks of length L and E,, is the total energy of
the walk w (see (1)).

The free energy will be calculated using the replica trick (Sherrington and Kirk-
patrick 1975)

log(Z] log Z,
im lim (CEZD _ i, (o8 Z0)
Looc n=0 nL Loox L

(Al1.2)

{Z%}) can be thought of as the average of the partition function for n walks or replicas.
We assume, following the Parisi scheme (Parisi 1980a, b) that the arrangements of the
n walks which give the leading contribution to (Z]) for large L are organised as follows:

(i) the n walks remain together initially for a length Lg,;

(ii) the walks then split into m, groups of n/m, walks each and remain so for a
length L(g,—q,);

(iii) the walks then split into m; groups of n/m; walks each remaining so for a
length L{g;1—q));

(iv) the walks finally separate into m, = n individual walks a length L from the
starting point.

Therefore, one has

Go=0sqs...sg;s...<gy=1 (Al3a)
I=me=ms..sm<s...s=my=n (A1.3b)

Then for large L, {(Z}) is dominated by

(Z)") =

Lig;. a1l
i '<J pi(e) exp(— ne/mT)de)

(A1.4)

where I; branches of class i are occupied by walks at the jth level and therefore m; =X, [;.

Taking the maximum over the [;, one gets

{a;} {m} {1} Hl

((Z)"= r?qaf( r{n’f;( H exp[L(qj+l - qj)mj IOE(Z k; J’ pi(€) eXp(“nE/ij) ds)].
' (A1.5)

To evaluate (Z7) for large L one has to find the set {g;}, {m;} which maximises the
exponent in (Al.5). In the limit n -0, required in (A1.2), following Parisi (Parisi
1980a, b), we invert the inequality (A1.3b) to give

l=mezm2...2m...2my=n=90 (A1.6)
and take the limit M —» oo by defining a function, x(g;), such that
n
x(q;)

with g; becoming a variable continuous on the interval [0, 1] and 0<x(g)<1. Then
using (A1.2) and (Al.5) one obtains

m; =

(A1.7)

.1 !
PPJC L (log Z,) = i’fqt)r J‘

0

xc(i )log<z k, j‘ pi{e) exp(—ex(q)/ T) ds). (A1.8)
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As there is no explicit g dependence in (A1.8), x(g) must be a constant. Hence one
finds that

1 T=T,
imum = : Al.9
X(q)opumum {T‘}’min= T/ Tc T< Tc ( )
where Ymi, is defined by
d_GL)Q =0 (A1.10)
dy 5.
with
1
G(7)=—10g<2 k.fp,-(s)e‘” de). (A1.11)
Y i

(It is easy to show that yG(y) is a convex function of vy, and one can therefore show
that (A1.10) has a unique solution.) So one can conclude from (A1.8) and (A1.9) that

1
1 T GQ1/T) T=T,
ll_im z(log Z)= ) (A1.12)
? G(ymin) Ts< Tc'

This reduces to the result of section 2 (equations (13), (15)), derived using the travelling
wave analogy, when one considers the case of a single distribution of disorder, p(e)
(i.e. k, = K and p,(£) = p(¢)). For clarity we shall now restrict ourselves to this problem.

From this replica calculation one can determine the overlaps. These are defined
in section 2 (equations (17), (18)). The probability distribution of the overlaps, g,
between two walks can be calculated using the identification (Parisi 1983, Mezard et
al 1984)

Py(q)= dg (A1.13)

Hence, from (Al.9), one can see that for T< T, P,(q) is composed of two delta
functions

Pz(q)=T‘)’min‘s(q)'*'(l_Tymin)a(q_l) T= Tc- (A114)
Above T, P,(q) is a single delta function at g =0
P,(q)=8(q) T=T. (A1.15)

In the low-temperature phase P,(q) is not a single delta function, g, is not self-averaging
and one can conclude that the phase has broken replica symmetry. This is analogous
to the overlaps in the low-temperature phase of the mean-field spin glass (Mezard et
al 1987).

One can, in addition, extract some information about the valley structure of the
energy landscape from (A1.14). The replica symmetry breaking indicates a many-valley
energy landscape. Assume one has a certain number of valleys, each valley o having
a weight w,. If two walks fall in the same valley they have an overlap of unity and if
they are in different valleys they have a zero overlap. Hence from (A1.14) it follows that

Y wi=1-Tymn T<T. (A1.16)

This is the result (52b) used in section 4.
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Appendix 2. Derivation of equation (65)

The n-tree approximation to the d-dimensional lattice is a tree structure consisting of
branches of a number of types. For example, the 2-tree consists of two types of
branches, those which are formed by only one path and those which are made up of
two paths (see figure 2(b)). In this appendix we show how one can calculate the
fraction of each type of branch used by a typical walk on an n-tree. This quantity is
needed in the calculation of the overlaps in section 5.

To see how one can evaluate these fractions, let us consider the simpler probiem
of directed walks on a tree when one has a discrete distribution of energies. Suppose
that the probability of choosing a bond with energy ¢; is given by p,, the ¢, forming a
discrete set {&;}

ple)=2 pid(e — ). (A2.1)

The free energy of the system per unit length, L, is then given by (15)

_G(‘Ymin) T= Tc
F(T)= .
(D {—G(I/T) T=T (A2.2)
where
1
G(v) =5 log(): pi eXp(—yei)> (A2.3)
and vy, is the unique solution of
dG
46ty) =0. (A2.4)
dy Iy,

Let N, denote the number of branches of type i in the walks. One can then write
the partition function Z; as
L

Z = Z z;.(N)) exp(—&,N,/T) (A2.5)

N1 =0

where z,(N,) is the partial partition function for all walks of length L containing
exactly N, steps on branches of type 1. Our aim is to calculate the average number
of steps on branches of type 1

<Nl>=<zz‘ )

where ~ denotes a thermal average. Comparing (A2.6) and (A2.5) we see that the
average of N, can be obtained as a derivative of the free energy

Nz, (Ny) exp(-—slN,/T)> (A2.6)

0

(N =~T— (log Z,) (A27)
GEN

and so, from (A2.2)-(A2.4) we see that

(N,/L)=£— p1 exp(—vye,)

asl_zipi exp(—vys;) (A2.8)

where y= vy, for T<T.and y=1/T for T=T,.
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This idea can be extended to continuous distributions and used to calculate the
average fraction of each type of branch used by walks on an n-tree. As the simplest
example we shall take the 2-tree, although the extension to the n-tree is easy. From
(32) and (36) the free energy per unit length of the 2-tree is given in the low-temperature
phase by

1

FyT)=- log[d{exp(—&¥min )Y’ +3d(d — 1)

x ({exp[—(e,+&5)/ T)+exp[—(ex+ €4)/ T]} 7)) (A2.9)

where vy, is defined by (32) and (36). To calculate the overlap for the 2-tree (see
section 5) one needs to know the average fraction of branches used in a walk on the
2-tree which consist of two paths with energies £,+ ¢, and £;+ ¢, on the constituent
links. Extending (A2.8) to continucus distributions and effective bonds, one can see
from (A2.9) that this fraction is given in the low-temperature phase by

3d(d —1)(exp[—(e,+ £,)/ T+ expl—(es+4)/ T]) "mp(e1)p(£2)p(£3)p(£s)
d(exp(~&¥min))* +2d(d — 1){exp[ (e, + £2)/ T]+ exp[—(e3+ £,)/ T} ') |

(A2.10)

This is the result quoted in (65). This method can easily be extended to calculate the
average fraction of its length spent by a walk on any type of branch on the n-tree.
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