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1. Introduction

Dobrushin’s proof [13] of the existence of non-translation-invariant Gibbs states for
the three-dimensional Ising model was the starting point for the study of interfaces
in disordered spin systems. We show in the current paper that such results are
valid for all ferromagnetic random-cluster models on Z2, including percolation. This
generalization of Dobrushin’s theorem is achieved by defining a family of conditioned
measures, and by showing the stiffness of the ensuing interface.

The random-cluster model has since its introduction [14, 15, 16] around 1970
provided a beautiful mechanism for the study of Ising and Potts models, as well as
being an object worthy of study in its own right. Many (but not all) central results
for ferromagnetic Ising/Potts systems are best proved in the context of random-
cluster models; the stochastic geometry of such models may be exploited the better
to understand the behaviour of correlations in the original system. The spectrum
of random-cluster models extends to percolation (and beyond), and one sees thus
that percolative techniques have direct application to Ising and Potts models. The
reader is referred to [20] for more information concerning the history of random-
cluster models, and to [2, 4, 9, 18, 21] for examples of them in action.

The question addressed here concerns the stiffness of interfaces. In the case of the
Ising model, Dobrushin introduced the boundary condition on the box A = [-L, L]?
having +1 on the upper half of the boundary and —1 on its complement. He then
studied the interface separating the two regions behaving respectively as the +1
phase and the —1 phase. He showed for sufficiently low temperatures that this
interface deviates only locally from the horizontal plane through the equator of the
box. This effect is seen in all dimensions of three or more, but not in two dimensions,
for which case the interface may be thought of as a line with Gaussian fluctuations
(see [17, 19, 27]).

This problem may be cast in the more general setting of the random-cluster
model on the box A subject to the following boundary condition and to a certain
conditioning. The vertices on the upper hemisphere of A are wired together into a
single composite vertex labelled A*. The vertices on the complement of the upper
hemisphere are wired into a single composite vertex labelled A~. Let D be the event
that no open path of A exists joining A~ to AT, and let ¢, be the random-cluster
measure on A with edge-parameter p and cluster-weighting factor ¢, with the above
boundary condition and conditioned on the event D. It is a geometrical fact that
there exists an interface separating two regions of A, each of which is in the wired
phase. It follows by the results of [13] that, when ¢ = 2 and p is sufficiently large, this
interface deviates only locally from the horizontal plane through the equator of A.
The purpose of this paper is to prove that this is so for all ¢ > 1 and all sufficiently
large p. In doing so we shall work directly with the random-cluster model. The
geometry of the interfaces for this model is notably different from that of a spin
model since the configurations are indexed by edges rather than by vertices, and
this leads to some new difficulties.
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Extensions of our results to dimensions d satisfying d > 4 are, to quote from
[13], “obvious”, though the proofs may involve some extra complications. It is
striking that our results are valid for high-density percolation on Z3, being the case
g = 1. That is, conditional on the existence of a surface (suitably defined) of dual
plaquettes spanning the equator of A, this surface deviates only locally from the flat
plane. A corresponding question for supercritical percolation in two dimensions has
been studied in depth in [7], where it is shown effectively that the (one-dimensional)
interface converges when re-scaled to a Brownian bridge.

We have spoken above of interfaces which ‘deviate only locally’” from a plane,
and we shall make this expression more rigorous in Section 9, where our principal
Theorem 2 is presented. We include in Section 3 a weaker version of Theorem 2
which does not make use of the notation developed later in the work.

Our theorems are proved under the assumption that ¢ > 1 and p is sufficiently
large. It is a major open question to determine whether or not such results are valid
under the weaker assumption that p exceeds the critical value p.(q) of the random-
cluster model with cluster-weighting factor ¢ (see [22]). The answer may be expected
to depend on the value of ¢ and the number d of dimensions. Since the percolation
measure (when ¢ = 1) is a conditioned product measure, it may be possible as with
other problems to gain insight into the existence or not of a ‘roughening transition’
by concentrating on the special case of percolation. It is of interest that much of
the argument of this paper is valid also when ¢ < 1 and p is sufficiently large, but
we shall not specify the details. Also, it may be possible to extend some of the
conclusions of this paper to measures with certain other boundary conditions, such
as that generated with free boundary conditions and conditioned on D, but we shall
not pursue this here.

As described above, the measures studied here are obtained by conditioning on
a certain event D. When p is large, D has probability of order exp(—aL?) where
a = «(p, q), and thus we are in the realm of the large-deviation theory of the process.
See [9, 12].

We introduce random-cluster measures in the next section, followed by a sum-
mary of our main results in Section 3. Necessary properties of random-cluster mea-
sures are developed in Section 4. Interfaces are defined in Section 5, where we prove
some geometrical lemmas of independent interest which we believe will find applica-
tions elsewhere. In Section 6 we study the probability of having a configuration that
is compatible with a given interface, under the appropriate conditioned measure. We
present in Section 7 a microscopic geometrical description of the random-cluster in-
terfaces using a terminology based on that introduced for the Ising model in [13].
This is followed in Section 8 by an exponential bound for the probability of finding
local perturbations of a flat interface, and in Section 9 by the statement and proof
of our main theorems.

The methods of this paper are inspired by those of [13] subject to some serious
variations. Dobrushin [13] studied the Ising model, and his arguments were later
simplified in part by van Beijeren [3]. We have been unable to extend the methods
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of [3], which may be special to the Ising model. Related results may be found in
[5, 6, 11, 25, 26] and the references therein. We have found the first of the latter
references to be particularly useful in the present work. It should be noted that,
in order to study interfaces for spin systems rigorously, certain lemmas concerning
their geometry are required; see [25, 30] for example.

The Pirogov—Sinai theory of contours has enabled ([30, 32, 33]) a study of Potts
models and random-cluster models for large ¢, when p = p.(q), the critical point. It
seems now to be accepted that the random-cluster model is especially well adapted
to the study of contours and interfaces. However, it appears that certain pivotal
facts, implicit in earlier work, and concerning the relationship between interfaces and
random-cluster measures, have never been proven. Specifically, certain key results
in three dimensions concerning the ‘external boundary’ of a set of connected edges,
and the ‘internal boundary’ of a cavity of plaquettes of Z?, are missing from the
literature. These are akin to the well known fact, proved in [28], that the external
boundary of a finite cluster of Z? contains, in its dual representation, a circuit
separating the cluster from infinity. One of the targets of the current paper is to
state and prove the necessary geometrical facts; see Propositions 5 and 6.

Since finishing this work, we have received the preprint [10], which uses Pirogov—
Sinai theory to study the rigidity of interfaces for sufficiently large ¢ and with p equal
to the critical point of the random-cluster model. It is proved there that there is a
rigid interface at a first-order transition for large ¢, with the boundary condition a
mixture of the wired and the free.

2. Conditioned random-cluster measures

Let Z? be the set of all vectors x = (xq, x5, x3) of integers, termed vertices, and let
3
o =yl =" [ —wil, Iz =yl = max{|z; —y| : 1< i <3} for z,y € R,
i=1

We place an edge between vertices x and y if and only if |x —y| = 1, and we denote
by L = (Z3,E) the resulting lattice. We write x ~ y if |z — y| = 1, and we write
(x,y) for the corresponding edge. We sometimes think of the edge e = (x,y) as the
closed straight-line segment with endpoints x and y. For E C E, we write V(F)
for the set of vertices in Z® that belong to at least one of the edges in E. We shall
sometimes abuse notation by referring to the graph (V(E), E) as the graph E. The
L distance between two edges e, ey is defined to be the distance between their
centres, and is denoted ||eq, es]|.

A path in a subgraph G = (V, E) of L is an alternating set of distinct vertices
and bonds x = 2, (20, 21), 21, - - - » (Zn—1, Zn), 2n = y using only edges (z;, z;11) € E.
Such a path is said to connect z and y and to have length n. The graph G is
called connected if every pair of vertices is connected by some path. A connected
component of G is a maximal connected subgraph of G. We shall occasionally speak
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of a set A C Z3 of vertices as being connected, by which we mean that A induces a
connected subgraph of L.

For z € 73, we denote by 7, : Z> — Z3 the translate given by 7,.(y) = = + .
The translate 7, acts on edges and subgraphs of I in the natural way. For sets A,
B of edges or vertices of L, we write A ~ B if B = 7, A for some = € Z3. Note that
two edges e, f satisfy {e} ~ {f} if and only if they are parallel (in which case we
write e ~ f).

We write S¢ for the complement of a set .S. The upper and lower boundaries of
a set A of vertices are defined as

OTA ={x € A°: 23>0, x ~ z for some z € A},
OAN={xeA:x3<0, x~ zfor some z € A},

and the boundary of A is denoted A = 9" A U 9~ A. For positive integers L, M
we define the box Apy = [—L,L]* X [-M, M], and write E 5 for the set of all
edges having at least one endvertex in Ay p;. [We abuse notation here and later, and
should write Ap = ([—L, L]* x [-M, M]) N Z3.] We write Qr, = Ay 1, the cube of
side-length 2L, and A = [~L, L]? x Z, an infinite cylinder.

The configuration space of the random-cluster model on L is the set Q = {0, 1}%,
which we endow with the o-field F generated by the finite-dimensional cylinders.
A configuration w € () assigns to each edge e the value 0 or 1; we call the edge
e open (in w) if w(e) = 1, and closed otherwise. A set of edges (for example, a
path) is called open if all the edges therein are open. For w € Q, we write x < y
if there exists an open path connecting the vertices x and y, and x < A if there
exists y € A such that © <> y. Each w € Q is in one-one correspondence with its
set n(w) = {e € E : w(e) = 1} of open edges. We write 1, (w) for the set of edges
in the connected component of the graph (Z?,n(w)) containing the vertex z. The
configuration which assigns 1 (respectively 0) to every edge is denoted 1 (respectively
0).

Let E be a finite subset of E and let V = V(FE), and suppose that 0 < p < 1
and ¢ > 0. The usual way (see [22]) of defining a random-cluster measure with
parameters p, ¢ on the graph G = (V, E) with boundary condition ¢ (€ Q) is via
the formula

Oomale) = 52 {H P9I p)lw@} O Hw(f) = () if f ¢ B,
G,p,q \e€E

defined for all w € Q. Here, kg(w) is the number of connected components in the
graph (Z3,n(w)) having at least one vertex belonging to V,

Zéspq = E;Z { [[»“0 —p)”(e)} ¢ Hw(f)=¢(NH it fEEY (1)

is the normalizing partition function, and /{ H } is the indicator function of the event
H. We shall write k(w) for the total number of connected components of (Z3,n(w)).
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Figure 1: The box Ar ;. The heavy black edges are those given by the boundary
condition y, and there is a two-dimensional sketch of the interface A.

We shall be particularly concerned with the case ' = Ey, 5 and with a boundary
condition p corresponding to the mixed ‘Dobrushin boundary’ of [13]. To this end,
we let pu be given by

(2)

{O if e = (x,y) for some x = (21, x9,0) and y = (z1, 2, 1),
(e) = :
1 otherwise.
We let Qf ,, be the set of all configurations w € Q such that w(f) = u(f)if f ¢ Eru-
We define 77, s to be the event that there exists no open path connecting a vertex of
0" Ap v to a vertex of 9~ Ayp pr. Let EKL .o denote the measure ¢, , . conditioned
on the event Zy, 5s. See Figure 1.

The measure aiL’M,M is only one of many such conditioned measures. Let E be
a finite subset of E, let V' = V(F), and write G = (V, E) as usual. In a more general
formulation, we take some boundary condition ¢, and we consider the set C({) of
open components of ¢ in the graph obtained from I by removing both £ and all
vertices adjacent to no edge in E°. Let S be some set of labels, let [ : C({) — S,
and call [(C') the label of C' € C. We now consider the measure qﬁém conditioned on
the event that no open path exists joining two vertices lying in components of C(()
having different labels, and we denote this new measure by agfp’q. The case above

arises when E = Ey, yy and ¢ = g, (note that |C(p)| = 2), and the two members of
C(u) have different labels.
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3. Summary of main results

We summarise our main results as follows. The complete form of our main theorems
appears with proofs in Section 9, using notation developed in the course of the work.

Many of our calculations concern the box Ay )/ and the measure EXL g Ve
choose however to express our conclusions in terms of the infinite cylinder Ay = Ay
and the weak limit aL,p,q = limpy o EﬁLﬁM’m, which is shown in Lemma 8 to exist.

We show in Proposition 4 that, on the event 7y, N Qf 5, there exists an ‘in-
terface which spans the equator’ of Ay, . (By the equator, we mean the circuit of
A\ Ap—1 ap comprising all vertices z with x5 = %) Much of this paper is devoted
to understanding the geometry of such an interface. We shall see in Theorem 2 that,
in the limit as M — oo and for sufficiently large p, this interface deviates, $L7p’q—
almost surely, only locally from the flat plane through the equator of A;. Indeed, the
spatial density of such deviations approaches zero as p approaches 1. As a concrete
application we present the following theorem, which we note to be a substantial
weakening of Theorem 2 in Section 9.

Theorem 1 Let g > 1. For all € > 0 there exists p = p(€) < 1 such that, if p > p,
aL%q(:ﬂ — B_AL) >1—c¢, aL’p,q(l’ +(0,0,1) « 8+AL) >1—e¢, (3)
for all L > 1 and every x = (x1,x2,0) € Ap.

We have no proof that the sequence {ELM : L > 1} converges weakly as L —
oo, but, by the usual compactness argument, there must exist weak limits of the
sequence. It is a consequence of our main Theorem 2 that, for sufficiently large p,
any such weak limit is non-translation-invariant. By making use of the relationship
between random-cluster models and Potts models (see [2, 20] and the references
therein), one obtains thereby a generalization of the theorem of Dobrushin [13] to
include percolation and Potts models. We return to this point in Section 9, where
it is shown in addition that there exists a geometric bound, uniform in L, on the
tail of the displacement of the interface from the flat plane.

It would be interesting to know more of the random field defined by the locations
where the interface coincides with the flat plane through the equator. It might be
asked whether this field dominates (stochastically) a percolation process of some
density p(p), where p(p) — 1 as p — 1?7 Alan Stacey (personal communication) has
pointed out that this does not hold, since the ‘price’ for a deviation from the flat
plane over a region R depends on the length of the boundary of R rather than on
its area.

Our strategy is to follow the milestones of the paper of Dobrushin [13], the
methods of which are widely understood. Although Dobrushin’s work is a helpful
indicator of the overall route to the results, a considerable amount of extra work,
involving new ideas, is necessary in the present context. For example, the geometry
of interfaces is different for the random-cluster model from that for spin systems,
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and we shall furthermore require probabilistic estimates which are intrinsic to the
present setting.

4. Properties of random-cluster measures

There follow some general lemmas concerning random-cluster measures. The first
of these contains the comparison inequalities of Fortuin and Kasteleyn. There is
a partial order on ) given by w; < ws if and only if wy(e) < ws(e) for all e € E.
A function h : © — R is called increasing if it is increasing with respect to this
partial order. Given two probability measures Py, P on (Q, F), we write P; <y P,
if [hdP, < [hdP, for all bounded measurable increasing functions h.

Lemma 1 Let E be a finite subset of B, and G = (V, E) where V.=V (FE). For any
¢ €, we have that

qbém’,q’ Sst (fbg‘,p,q if P < 1/77 q>q ¢ =1,

; p p / /
O st e if > ., ¢ >q ¢ >1
G G ¢(1—p) = q(l—p)
See [2, 22| for a proof of these standard inequalities. Our second lemma is a

formula for the partition function in terms of the edge densities. For e € E, we write
J. for the event that e is open.

(4)

Lemma 2 Let E be a finite subset of B, and G = (V, E) where V =V (FE). For any
¢ € ), we have that

log Z¢,,, = ka(CH)log g + Y g&,.4(e), (5)

ecE

where (! is the configuration obtained from ( by making every edge in E open, and
= G ()
¢ — Grag\“e d
gG,pyq(e) /p [ r(1—7) T. (6)

Proof. We differentiate log Zémq with respect to r, as in [22], p. 1479, to obtain that

d Orq(Je) — T
—log Zg, = > —n
dr BoGra (;:E r(1—r)
This we integrate from p to 1, and note that log Zé,l,q = ka(¢h) logg. [ |

Let ¢ > 1. We have by Lemma 1 that ¢E:,w,1 <st ¢€;,,«,q Sst gch’,«’l where 7' =
r/(r+ (1 —r)q), and hence
r

— < ()<
r+(1—r)q_¢c’“q( )<r
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By substitution into (6),

0 () < | G-Ddr=01-p)g-1) foreek, (7)

uniformly in the choice of E and {. The above inequalities are reversed if ¢ < 1.
We recall for the next lemma that @, = A, ,, and, for e € E, we write Q,(e) =
e + @QQn, the set of translates of the endvertices of e by vectors in A,, ,,.

Lemma 3 Let ¢ > 1. There ezists p* = p*(q) < 1 and a constant o > 0 such that
the following holds. Let Ey and Ey be finite edge sets such that e € Ey N Es, and let
n > 1 be such that E1 N Qu(e) = EaNQp(e). If p > p*,

an

|gé'1,p,q(e) - gé’g,p,q(e)’ <e )
where G; = (V(E;), E;).

Proof. Let L, be the event that the endvertices of the edge e are joined by an open
path which does not use e itself. It is an elementary argument, using equation (3.10)
of [22], that
r—= ¢é’,r,q(¢]e) o (q - 1)(1 - ¢1G,r,q(Le))
r(l—7r) r+(1—r)q

)

whence
9150(6) — )| < [T ot (L)~ oLl (®)
1.9,4 2pa = e (T —r)g G 2,74

Fix n > 1. We shall now follow an argument of [22], pp. 1486-1487, and [29],
pp- 138-152, of which we give some details next. Let £ be derived from L. by adding
edges between any pair z, y of vertices with ||z — y|| = 1. For w € Q, we call
a vertex x white if w(e) = 1 for all e incident with = in L, and black otherwise.
Let V be the set of vertices which are incident in L to edges of both Q,(e) and
its complement. We define B as the union of V together with all vertices =, € Z*
for which there exists a path zg,x1,...,2,, of £ such that xo,z1,..., 201 ¢ V,
Tm €V, and xg,21,...,T,,_1 are black. Let K, be the event that there exists no
x € B such that ||z — z|| < 10, say, where z is the centre of e. Using (5.17)—(5.18) of
[22], together with estimates at the beginning of the proof of Lemma (2.24) of [29],
we find that

@u(e)rg(Fn) 2 1= (1 —m)" (9)

where ¢ and e are absolute positive constants, and 7 = r/(r + (1 — r)q). Since K,
is an increasing event, we deduce that

(bél,r,q(Kn) >1- Cn(]' - W)en‘ (10)

Let H = E1 N Qy(e). Tt follows by the arguments of [22], p. 1487, and by coupling,
that

0< ¢}I,r,q(Le) - (bé?l,r,q(Le) <1l- ¢é’1,r,q(Kn)'
The claim then follows by (8), (10), and the triangle inequality. n
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5. Interfaces and geometry

We shall have much recourse to the dual of the random-cluster model, being a
probability measure on the set of ‘plaquettes’ of the dual lattice Ly obtained by
shifting the vertices and edges of L through the vector (3,3,3) (see [1, 23]). A
plaquette of g is a (topologically) closed unit square of R? with corners lying in
7 + (3,%,3). We denote by H the set of all plaquettes of Lq. The straight line
segment joining the vertices of an edge (z, y) passes through the middle of exactly one
plaquette, denoted h((z,y)), which we call the dual plaquette of (x,y). We declare
this plaquette open (respectively closed) if (x,y) is closed (respectively open). The
plaquette h({x,y)) is called horizontal if y = x + (0,0, +1), and vertical otherwise.

Two distinct plaquettes hy and hy are called 0-connected, written h, 2 ho if
hi N hy # (. They are said to be 1-connected, written hy A ho, if hy N hy is
homeomorphic to the unit interval [0,1]. A set of plaquettes is called 0-connected
(respectively 1-connected) if they are connected when viewed as the vertex-set of a
graph with adjacency relation R (respectively i,), The L distance between two
plaquettes hi, hs is defined to be the distance between their centres, and is denoted
lh1, hal|. For any set H of plaquettes, we write E(H) for the set of edges of L to
which they are dual.

We define the reqular interface as the set dg given by

dp = {h € H: h = h((z,y)) for some x = (x1,22,0) and y = (a1, 2, 1)}

The interface A(w) of a configuration w € Zp p N ), is defined to be the maximal
1-connected set of open plaquettes containing the plaquettes of dp\{h(e) : e € EL, pr}.
The set of all interfaces is

DL,M = {A(W) LW e IL,ZV[ N QIE’M} (].].)

While it is tempting to think of an interface as part of a deformed plane, it may in
fact have a much more complex geometry involving cavities and attachments. The
following proposition, which will be proved later in this section, confirms that the
interfaces in Dy, ys separate the top of Ay js from its bottom.

Proposition 4 The event Iy, Ny is the set of all configurations w € Q7 ), for
which there exists 6 € Dy, yr such that w(e) = 0 whenever h(e) € 9.

For 6 € Dy, 51, we define its extended interface § to be the set
0 =0U{h €H:his l-connected to some member of §}. (12)

It will be useful to introduce the ‘maximal’ (s) and ‘minimal’ (ws) configurations
in QF ), which are compatible with J:

. wle) if e & Ep oy,
_ _JO ifeey, _ . ’ =
350) = { | e, 0 = L e B @\, 09



Rigidity of the interface for percolation and random-cluster models 11

In Section 6, we shall consider interfaces spanning the equator of the infinite
cylinder Ap.

We consider next some geometrical matters. The words ‘connected’ and ‘com-
ponent’ should be interpreted for the moment in the topological sense. Let T C R3,
and write T for the closure of T in R®. We define the inside ins(T") of T to be the
union of all the bounded connected components of R?\ T'; the outside out(T) is the
union of all the unbounded connected components of R? \ T'. The set T is said to
separate R? if R® \ T has more than one connected component. For a set H C H of
plaquettes, we define the set [H] C R3 by [H] = {z € R*: x € h for some h € H}.
We call a finite set H of plaquettes a splitting set if [H] is 1-connected in R? and
R3 \ [H] contains at least one bounded connected component.

The following two propositions are in a sense dual to one another, and we believe
they will find applications elsewhere. The first is an analogue in three dimensions
of Proposition 2.1 of the Appendix of [28], where two-dimensional mosaics are con-
sidered. Related results may be found in [8, 12, 23].

Proposition 5 Let G = (V, E) be a finite connected subgraph of . There ezists a
splitting set Q) of plaquettes such that:

(i) vV Cins([Q]),
(ii) every plaquette in Q is dual to some edge of E having exactly one endvertex
m 'V,
(i) if W is a connected set of vertices such that V NW = (), and there exists
an infinite path on 1L starting in W which uses no vertices in V, then W C

out([Q]).

Let § = {h(e) : e € D} be a 1-connected set of plaquettes, and let & be given
as in (12). Consider the graph (Z3 E \ D), and let C be a connected component of
this graph. Let A,C be the set of all vertices v in C for which there exists w € Z3
with h({v,w)) € §, and let A.C be the set of edges f of C for which h(f) € ¢\ 4.
Note that edges in A.C have both endvertices belonging to A,C.

Proposition 6 For any finite connected component C of the graph (Z¢,E\ D), the
graph (A,C, A.C) is connected.

We shall apply this proposition in the following way. Let 0 € Dy, p. Consider
the connected components of the graph (Z3,n(s)), and denote these components
as (S}, Uf), i =1,2,..., K;, where K5 = k(ws). Note that U} is empty whenever S}
is a singleton. We define W (§) as the set of edges in Erp \ {e € E: h(e) € §}.

Let w € Ty p N 5 be such that A(w) = 0. It must be the case that

0 if h(e) €0,
wle) = {1 if h(e) €3\ 6. (14)
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Let D be the set of edges having both endvertices in Azys 42 wWhich either are
dual to plaquettes in ¢ or join a vertex of Ajii 41 to a vertex of OA 41 p41. We
apply Proposition 6 to the set D, and deduce that the number of components in the
graph (Z3,n(w)) having a vertex in V(§) is simply K;. We shall make use of this
observation in the next section when we consider conditioning on events of the form

{A(w) = 6}

Proof of Proposition 5. This may be proved by extending the proof of Lemma 7.2
of [23]. Instead, we present a variant of that proof. Consider the set of edges with
exactly one endvertex in V and let P be the corresponding set of plaquettes.

Let x € V. We first show that = € ins([P]). Let U be the set of all closed unit
cubes of R? having centres in V. Since all relevant sets in this proof are simplicial,
the notions of path-connectedness and arc-connectedness coincide. We recall that an
unbounded path of R? from z is defined to be a continuous mapping 7 : [0, 00) — R?
with v(0) = x whose image is unbounded. Any such path v satisfying |y(t)] — oo
as t — oo has a final point z(vy) belonging to the (closed) union of all cubes in U.
Now z(7) € [P] for all such ~, and therefore x € ins([P]).

Let Py, Py, ..., P, be the partition of P such that the sets [Py], [P2], ..., [P,] are
the 1-connected components of [P] in R3. Note that [P;] N [P;] is a finite (or empty)
set for ¢ # j. We show next that there exists ¢ such that z € ins([FP,]). Suppose for
the sake of contradiction that this is false, which is to say that = ¢ ins([P;]) for all
i. Then z ¢ P; = [P]Uins([P)]) for i = 1,2,...,n. Note that each P; is a closed
set which does not separate R3.

Let i # j. We claim that: either P; N P; is a finite set, or one of the sets P;, P;
is a subset of the other. To see this, suppose that P; N P; is an infinite set. Suppose
further that P; N [P;] is infinite. Since [P;] is a union of unit squares and P; is a
union of unit squares and cubes, all with corners in Z3 + (%, %7 %), there exists some
edge f of Ly such that f C P; N [P;]. We cannot have f C [P} since [P] N [P}] is
finite, whence f° C ins([P]), where f° denotes the open straight-line segment of R3
joining the endvertices of f. Now [P;] is 1-connected and [P;] N [P;] is finite, so that
[P;] is contained in the closure of ins([P]), implying that [P;] C P; and therefore
P; C P,

Suppose next that P; N [P;] is finite but P; N ins([P;]) is infinite. Since [P] is
1-connected, it has by definition no finite cutset. Since [P,] N [P;] is finite, either
[P)] € P, or [P)] is contained in the closure of the unbounded component of R?\ [P;].
The latter cannot hold since P; Nins([P;]) is infinite, whence [P;] C P; and therefore
P, CP;.

It follows that we may write R = U, P; as the union of a collection of closed
bounded sets 15,-, i=1,2,...,k where k < n, that do not separate R?® and such that
Rﬂ_ﬁj is finite for ¢ # j. We shall now use Theorem 11 of [31] (§59, Section IT) which,
for clarity of exposition, we state in the language of the original: If none of the closed
sets Fy and Fy cuts S,, between the points p and q and if dim(Fy N Fy) < n—3, their
union FyUF) does it neither. [Here, S, is the n-sphere, and we shall apply this with
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n = 3.] It follows by this theorem that R does not separate R®. Now = ¢ R, whence
z lies in the unique component of the complement R? \ R, in contradiction of the
assumption that x € ins([P]). We deduce that there exists k such that = € ins([P]),
and we define Q = Py.

Consider now a vertex y € V. Since G = (V, E) is connected, there exists a path
in I that connects x with y using only vertices in V. Whenever u and v are two
consecutive vertices on this path, h({u,v)) does not belong to P. It follows that y
lies in the inside of [()]. Claims (i) and (ii) are now proved with @ as given, and it
remains to prove (iii).

Let W be as in (iii), and let w € W. There exists a path on L from w to infinity
using no vertices of V. Whenever u and v are two consecutive vertices on such a
path, the plaquette h((u,v)) does not lie in P. It follows that w € out([P]), and
therefore w € out([Q)]). [

Proof of Proposition 6. Let H = (A,C, A.C), and let H, be the connected com-
ponent of H containing the vertex x. We claim that there exists a plaquette
hy = h({y,z)) € 0 such that y € H,. This may be shown as follows.

The claim holds with y = z and h, = h({(z,z)) if  has a neighbour z with
h({x,z)) € 0. Assume therefore that x has no such neighbour z. There exists a
neighbour u of x with h({(x,u)) € 6\d. By a consideration of the various possibilities,

there exists i € 0 such that i ~ h({z,u)), and

either (i) h = h((u, z)) for some z,
or (ii) . = h((v, 2)) for some v ~ x, z ~ u.

If (i) holds we take y = u, h, = h, and if (i) holds we take y = v (€ H,), hy = h.

We apply Proposition 5 with G = H, to obtain a splitting set )., and we claim
that

QNS #0. (15)
This we prove as follows. If h, € Q,, the claim is immediate. Suppose then that
hy ¢ Q., so that [h,] Nins([Q,]) # 0, implying that ¢ intersects both ins([Q.]) and
out([Q.]). Since § and @, are 1-connected sets of plaquettes, it follows that dUQ, is
1-connected. Therefore there exist b’ € 0, h” € @, such that A’ An IR €6 , then
(15) holds, so we may assume that h” ¢ &, and hence h” € 6\ . Then h” = h({u,v))
where u € H,, and therefore v € H,, a contradiction. We conclude that (15) holds.

We claim that (15) implies @, € J. Suppose on the contrary that Q, Z d, so
that there exist b’ € §, h” € @, \ d such that b’ A . This leads to a contradiction
by the argument just given, whence @, C 4.

Suppose now that x and y are vertices of H such that H, and H, are distinct
connected components. Then either H, lies in out([Q,]), or H, lies in out([Q,]).
Since (), (), C 9, either possibility contradicts the assumption that x and y are
connected in C. Therefore H, = H, as claimed. [
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Proof of Proposition 4. If w € Ty p N QY ;. then by definition w(e) = 0 whenever
h(e) € A(w). Suppose conversely that § € Dy 5, and let w € Qf ), satisfy w(e) =0
whenever h(e) € 6. Since w < @, it suffices to show that @s € 7y, 5. Since 6 € Dy, ur,
there exists £ € Zpa N Q] such that 0 = A(E). Note that { < @s. Suppose for
the sake of a contradiction that @s ¢ Zy, 5, and think of @s as being obtained from
¢ by declaring a certain sequence eg, e, ..., e, with &(e;) = 0 for 1 < i < r, in
turn, to be open. Let £* be obtained from & by (&%) = n(€) U {es, e, ..., ex}. By
assumption, there exists K such that £ € Zp 5 but £5H' ¢ Ty, . For o € Qf
let J(¢) denote the set of all edges e having endvertices in Ay s, with ¥(e) = 1,
and both of whose endvertices are attainable from 0%Ay ps by open paths of 1.
We apply Proposition 5 to the finite connected graph induced by J(¢£) to find
that there exists a splitting set @ of plaquettes such that: 9TALy C ins([Q)]),
0~ Ar . C out([Q)), and €5 (e) = 0 whenever e € Eryr and h(e) € Q. It must be
the case that h(exy1) € Q, since 871 ¢ T; 5. By the 1-connectedness of Q, there
exists a sequence f; = ek 1, fo, f3,..., fi of edges such that:

(i) h(f;) € Q for all 4,
(i) fie Epp for 1 <i < t, fy = h({z,2 —(0,0,1))) for some = = (x1,29,1) €
8+AL7M,

(iii) A(f;) ~ h(fiy) for 1 <i<t.

It follows that h(f;) € ¢ for 1 < i < t. In particular, h(exy1) € 0 and so
Us(ex+1) = 0, a contradiction. Therefore Wy € Zy, ys as claimed. ]

6. Probability distribution of the interface

For conciseness of notation, we shall henceforth abbreviate QS’/(L v 80 @L v, and

EXL,M)PJZ to $L7 - Let & € Dy . We derive next an expression for the probability
¢r.m(A = 9), which we abbreviate to ¢y, 1(9).

Let K; be the number of components of the graph (Z?,n(ws)), and recall from
the discussion after Proposition 6 that, if w € Zp , N QY 5, and A(w) =, then w

has exactly Kj open components intersecting V(). We have that

1 K —wl(e w
d1.01(0) = ﬁplé\a\(l LS I 720 — p) )}qk( )
( LyM) LL)ES)%’AIZ EEW(ls)
A(w)=5
Zl((s) _
_ [N\l (1 — pylel K[;—l’ 16
Z(Eran)” (1-p)q (16)

where Z(Ep ) = Z8, \ pq a0 Z'(0) = Zjy () ,, s in (1). [As before, W(9) =
Ernm\{e € E: h(e) € 6}.] In this expression and later, for H C H, |H| denotes
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the number of plaquettes in the set H N {h(e) : e € Er 3} The term ¢®5~1 arises
since the application of ‘1’ boundary conditions to 0 has the effect of uniting the
boundaries of the cavities of §, whereby the number of clusters diminishes by Ks—1.
We next exploit properties of the partition functions Z(-) in order to rewrite
(16). For i =1,2, let L; > 0, M; >0, 6; € Dy, n1,, and e; € E(5;) N Ep, a,, and let

G(e1, 61, Er,an,s €202, Epyan) = sup { L+ Qu(e1) N Eryar, ~ Qrle2) N Epy an,
and Qp(e1) N E(61) ~ Qu(e2) N E(02)},

where Qp(e) = e + Qp, as before. We write Z'(ELm) = Z}, ,, pa
Proposition 7 Let L, M > 1 and 6 € Dy pr. We may write ¢p p(3) in the form

¢L,M(6) = Mﬂg\&l(l - p)qu(s_l €xp ( Z fp(ev 57 L7 M)) ) (17)

Z(ELyM) ecE(O)NEL, m

for functions f,(e,d, L, M) with the following properties. Forq > 1 there exist p* < 1
and constants Cy, Cy, v > 0 such that, if p > p*,

|fp(6757 L7 M)| < Cl; (18)
|fp(€17517L17M1) - fp(€27527L27M2)| < 0267761, e1 €01, €3 € 0, €1 2 €3, (19)

where G = G(e1,01, EL, my; €2, 00, Ep, a). Inequalities (18) and (19) are valid for
all relevant values of their arguments.

Proof. We have by Lemma 2 that

log (Z—“‘))— S [olF W) — o(F Foa] = S o(f Fo), (20)

1
ZY(Erm) FeW (5) FEE®)

where g(f, D) = gp,,(f). The summations may be expressed as sums over edges
e lying in E(0) in the following way. The edges in E may be ordered according to
the lexicographic ordering of their centres. Let f € Ep y and 6 € Dy p. Amongst
all edges in E(d) N EL y which are closest to f (in the sense that their centres are
closest in L norm), we write v(f, ) for the earliest edge in this ordering. We have
by (20) that

&)_
1Og(Zl(ELM) =, bl 1)
where

fle. 6 LMY = X [g(f,W () = g(f Bra)] = 2 olf Brar). (22)
e FeE(@):

v(f,86)=e v(f,8)=e
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This establishes (17) via (16).
It remains to show the required properties of the f,. Suppose e = v(f,d) and
set 7 = |le, f||. Then Q,_2,_2(f) does not intersect 0, implying by Lemma 3 that

l9(f,W(5)) — g(f, Epar)| < emelelF2eif p > p*, (23)

where p* and « are given as in that lemma. Secondly, there exists an absolute
constant K such that, for all e and §, the number of edges f € F(9) with e = v(f, )
is no greater than K. Therefore, by (7),

|fple, 0, L, M)| < 37 emeledIH2e 1 K(1 - p)(g - 1)
fEE

as required for (18).

Finally we show (19) for p > p* and appropriate Cs, 7. Let e € 1, e3 € 5, and
let G be given as in the proposition; we may suppose that G > 9. By assumption,
e1 ™~ eg, whence there exists a translate 7 of I such that 7e; = e;. We have for

f € W(él) n Qg/g(el) that

7[Qas(f) N Eran | = Qaps(mf) N Epy s (24)
T[QG/S(f) N 51] = Qay3(7f) N6, (25)

and that
for || f,e1ll < 3G, v(f,61) = ey if and only if v(7f,d,) = e,. (26)

It follows from the definition (22) of the functions f, that

|fp(€1; o1, Ly, M1) - fp(€27527 Lo, M2)|
< > {19(£, W (51)) = g(r £, W (82))| + |9(f, Eryan) = 9(f, Bryasy)|

f€W(51>ﬁQc/3(61>5
v(f,61)=ey

+ Z lg(f;W(61)) — g(f, Er,.a)|

fGW((sl)\QG/;;(el):
v(f,61)=e1

+ Z |g(f7W(52)) _g(fv EL2,M2)| +Sv (27)

fGW(52)\QG/3(€2):
v(f,62)=ez

where

S = Z g(f, EL1,JVI1) - Z g(f7 EL2,M2) :

FEE()): FEE(Sy):
v(f,61)=ey v(f,0g)=eg

By (24), (25), and Lemma 3, the first summation in (27) is bounded above by
2G3e~39¢. Using the definition of the v(f,9d;), the second and third summations of
(27) are bounded above, respectively, by

Z 6704||f,ei||+204 < OleféocGJrQa
F¢Qqy3(eq)
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for some C’ < 0o, as in (23). We have by (26) that

_lg

S = Z g(f7EL1,M1)_g(TfaEL2,M2) < Ke 3 G,
FEE(57):
v(f,01)=ey

and inequality (19) is proved for an appropriate choice of ~. |

In the next part of this section, we consider measures and interfaces for the

infinite cylinder A = Ap o = [—L,L]*> x Z. We note first that, if ¢ > 1, then
drv+1 <st ¢r, as in [21], Theorem 3.1(a), whence the (decreasing) weak limit
oL = ]Vl[linoo br.m (28)

exists. We write Qf for the set of all configurations w such that w(e) = u(e) for
e ¢ Ep = limy .o Er, and Iy, for the event that no vertex of A} is joined by
an open path to a vertex of dA;. The set of interfaces on which we concentrate is
D = Uy Dry = limy—oo Drvr. Thus Dy, is the set of interfaces which span Ay,
and every member of Dy is bounded in the direction of the third coordinate. It is
easy to see that Zr, O limy;—.o Zr ar, and it is a consequence of the next lemma that
the difference between these two events has ¢ -probability zero.

Lemma 8 We have, if ¢ > 1, that ¢pm(- | Zoa) = é(- | Zn) as M — oo, and
that
oL (ZL \ A}ILHOOIL,M) =0.
For L; > 0, 0; € DLH and e; € E(éz) N EL“ let

G(el,él, ELl; 62,52, ELz) = Sup {L : QL(el) N EL1 ~ QL<62) N EL2
and Qp(e1) N E(01) ~ Qr(e2) N E(02)}.

On the event Z;, A is defined as before to be the maximal 1-connected set of open
plaquettes which intersects dg \ Ef.

Lemma 9 (a) Suppose L >0, § € Dy, and e € E(5) N Er. The functions f, given
in (22) are such that the limit

fole,0.L) = Jim_fy(e,8,L. M) (20)
exists. Furthermore, if p > p*,

| fo(e, 6, L)] < Ch, (30)
and, for L; > 0, 6; € Dy, and e; € E(0;) N By, satisfying e =~ e3,

|fp(€17 517 Ll) - fp(627 527 L2)| S 02677617
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where p*, Cy, Cq, 7y are given as in Proposition 7 and G = G(e1, 1, Ep,;e2,02, Er,).
(b) For q > 1 and 6 € Dy, the probability ¢ (6 | Zr) = ¢(A =0 | IL) is given by

m(arIL>—Zin5\‘*<1—p>'5'qK6exp( 3 fp<e,6,L>), (31)

€€E(6)OEL

where Zy, is the appropriate normalizing constant.

Proof of Lemma 8. It suffices for the claim of weak convergence that
bm(FNIpy) — ¢(FNZL)  for all cylinder events F. (32)

Let Apy = [-L,L]* x {—=M} and Bry = [—L, L)> x {M}, and let T}y be the
event that no open path exists between a vertex of &/\Z u \ Bras and a vertex of
8AE’M \ Ay . Note that Ty, ,y — Zp, as M — oo. Let F' be a cylinder event. Then

(ﬁL’M(FﬂILM) S qu,M(FﬂTL’M/) fOI‘ M/ S M
— qﬁL(FﬂTL,M/) as M — oo
— o(FN1Iy) as M' — oo. (33)

In order to obtain a corresponding lower bound, we introduce the event K, that
all edges of Ey, both of whose endvertices have third coordinate equal to +r, are
open. We may suppose without loss of generality that p > 0. We have by Lemma 1
that ¢ dominates product measure with density 7 = p/{p + (1 — p)q}, whence
there exists § = (G < 1 such that

¢rm (K, for somer < R) > 1— BE for R < M.
Now IL,M g TL7M7 and TLJ\/[ \IL,M g ﬂi‘i}l K;f7 whence

Srar(FNIa) > bra(F O Tpar) — M
Z ¢L,M(F ﬂIL) — ﬁMfl
- ¢L(F mIL) as M — oo. (34)

Equation (32) follows from (33) and (34). The second claim of the lemma follows
by taking F' = (), the entire sample space. ]

Proof of Lemma 9. (a) The existence of the limit follows from the monotonicity of
g(f, D;) for an increasing sequence {D;}, and the proof of (18). The inequalities are
implied by (18) and (19).

(b) Let 6 € Dy, so that § € I for all large M. By Lemma 8, ¢,(0 | Z) =
limpsoo @rar (0 | Zpar). We take the limit as M — oo in (17), and use part (a) to
obtain the claim. ]
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7. Geometry of interfaces

Next, we describe in more detail the interfaces in Dy, = limps_,oo Dr, a7 While it was
natural in Section 5 to introduce the extended interface d of a member § of Dy, it
turns out to be useful when studying its geometry to introduce its semi-extended
interface

0F=0u {h € H : h is a horizontal plaquette that is 1-connected to 5}.

Let © = (z1,79,23) € Z3. The projection w(h) of a horizontal plaquette h =
h({x,z+(0,0,1))) onto the regular interface dy is defined to be the plaquette 7(h) =
h({(x1,22,0), (x1,22,1))) € d. The projection of the Vertical plaquette h = h({x, z+
(1,0,0))) is the interval mw(h) = [(z1 + 3,22 — 3,3), (Il + 2,332 + 1, ;)] Similarly,
h = h({z, 2+ (0,1,0))) has projection w(h) = [(z1 — 3,22+ 5,3), (x1+ 5, 22+ 3, 3)].

Let 6 € Dr. A horizontal plaquette h of the semi- extended mterface 0* is called
a c-plaquette if h is the unique member of ¢* having projection 7(h). All other
plaquettes of 0* are called w-plaquettes. A ceiling of § is a maximal 0-connected set
of c-plaquettes. The projection of a ceiling C' is the set 7(C) = {mw(h) : h € C}.
Similarly, we define a wall W of § as a maximal 0-connected set of w-plaquettes,
and its projection as

m(W) = {m(h) : h is a horizontal plaquette of W}.
We collect together some properties of interfaces thus.

Lemma 10 Let 6 € D;.

(i) The set 6*\ 0 contains no c-plaquette.

(ii) All plaquettes of 0* that are 1-connected to some c-plaquette are horizontal pla-
quettes of 6. All horizontal plaquettes that are 0-connected to some c-plaquette
belong to 6.

(iii) Let C be a ceiling. There is a unique plane parallel to the regular interface
which contains all the c-plaquettes of C.

(iv) Let C be a ceiling. We have that {h € §* : w(h) C [x(C)]} = C.
(v) Let W be a wall. We have that {h € 6*: w(h) C [x(W)]} =W.

(vi) For each wall W, 69 \ m(W) has exactly one maximal infinite 0-connected
component (respectively, 1-connected component).

(vii) Let W be a wall, and suppose that 6o\ m(W) comprises n mazimal 0-connected
sets Hy, Hs, ..., H,. The set of all plaquettes h € 6*\W which are 0-connected
to W comprises only c-plaquettes, which belong to the union of exactly n dis-
tinct ceilings C1,Csy . .., Cy, such that {m(h) : h is a c-plaquette of C;} C H;.

(viil) The projections 7(Wy) and m(Ws) of two different walls Wy and Wy of 6* are
not 0-connected.
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(ix) The projection 7(W) of any wall W contains at least one plaquette of dy.

The displacement of the plane in (iii) from the regular interface, counted positive
or negative, is called the height of the ceiling C.

Proof. (i) Let h be a c-plaquette of §* with 7(h) = hg. Since § € Dy, it contains
at least one plaquette with projection hg. Yet, according to the definition of a
c-plaquette, there is no such a plaquette besides h. Therefore h € §.

(ii) Suppose h is a c-plaquette. Necessarily, h belongs to ¢ and any horizontal
plaquette which is 1-connected to h belongs to ¢*. It may be seen in addition that
any vertical plaquette which is 1-connected to h lies in §\d. Suppose, on the contrary,
that one such vertical plaquette A’ lies in §. Then the horizontal plaquettes which
are 1-connected to A’ lie in 6*. One of these latter plaquettes has projection 7(h),
in contradiction of the assumption that A is a c-plaquette.

We may now see as follows that any horizontal plaquette A” which is 1-connected
to h must lie in §. Suppose, on the contrary, that one such plaquette h” lies in 6 \ 4.
We may construct a path of open edges on (Z* n(w;)) that connects the vertex
x just above h with the vertex x — (0,0,1) just below h, using the open edges of
ws corresponding to the three relevant plaquettes of § \ §. This contradicts the
assumption that A is a c-plaquette of the interface 0.

The second claim of (ii) follows immediately, by the definition of ¢*.

(iii) The first part follows by the definition of ceiling, since the only horizontal
plaquettes that are O-connected with a given c-plaquette h lie in the plane containing
h.

(iv) Assume that h € §* and w(h) C [7(C)]. If h is horizontal, the conclusion
holds by the definition of c-plaquette. If h is vertical, then h € 4, and all 1-connected
horizontal plaquettes lie in §*. At least two such horizontal plaquettes project onto
the same plaquette in 7(C), in contradiction of the assumption that C' is a ceiling.

(v) Let C be a ceiling and let 1,72, ..., v, be the maximal 0-connected sets of
plaquettes of oy \ 7(C). Let 67 = {h € §* : w(h) C [y]}, and let B = {h € §; :
h horizontal, h 2 ' for some h' € C}. We note that, by the geometry of Z?, 3f is a
0-connected subset of ¢7. [This is a consequence of statement (5.3) of [35], see also
footnote 2 on page 40 of [34].]

We have by part (iv) that ¢* = C U (U, ;). We claim that each §; is 0-
connected, and we prove this as follows. Let hy, he € 0. Since 0* is 0-connected, it
contains a sequence hy = fo, fi,..., fm = ha of plaquettes such that f;_; 2 f; for
1 <4 < m. We need to show that such a sequence exists containing no plaquettes in
C'. Suppose on the contrary that the sequence (f;) has a non-empty intersection with
C. Let k =min{i : f; € C'} and | = max{i : f; € C'}, and note that 0 < k <1 < n.

If fr—1 and f;;; are horizontal, then f;_1, fit1 € 3/, whence they are O0-connected
by a path of horizontal plaquettes of 3}, and the claim follows. A similar argument
is valid if either or both of f,_; and f;;; is vertical. For example, if f;,_; is vertical,
by (ii) it cannot be 1-connected to a plaquette of C. Hence it is 1-connected to some
horizontal plaquette in ¢* \ C' which is itself 1-connected to a plaquette of C. The
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same conclusion is valid for f;,; if vertical. In any such case, as above there exists
a 0-connected sequence of w-plaquettes connecting fr_; with f;11, and the claim
follows.

To prove (v), we note by the above that the wall W is a subset of one of the sets
0, say 07. Next we let C) be a ceiling contained in 67, if this exists, and we repeat
the above procedure. We consider the 0-connected components of v, \ 7(Cy), and
we use the fact that 0] is 0-connected to deduce that the set of plaquettes which
project onto one of these components is itself O-connected.

This procedure is repeated until all ceilings have been removed, the result being
a 0-connected set of w-plaquettes of which, by definition of a wall, all members
belong to W.

Finally, (vi) is a simple observation since walls are finite. Claim (vii) is imme-
diate from claim (ii) and the definitions of wall and ceiling. Claim (viii) follows
from (v) and (vii), and (ix) is a consequence of the definition of the semi-extended
interface 0*. [ ]

The properties described in Lemma 10 allow us to describe a wall W in more
detail. By (vi) and (vii), there exists a unique ceiling that is 0-connected to W and
with projection in the infinite O-connected component of dy \ 7(W). We call this
ceiling the base of W. The altitude of W is the height of the base of W see (iii). The
height D(W) of W is the maximum absolute value of the displacement in the third
coordinate direction of [W] from the horizontal plane {(z1,z2, s+ 1) : z1, 25 € Z},
where s is the altitude of W. The interior int(W) (of the projection 7(W)) of W
is the complement in dy of the unique maximal infinite O-connected component of
do \ m(W) (cf. (vi)).

We next define the concept of a standard wall. Let S = (A, B) where A, B
are sets of plaquettes. We call S a standard wall if there exists § € Dy, such that
ACH, BC\J, and AU B is the unique wall of 6. If S = (A, B) is a standard
wall, we shall refer to plaquettes of either A or B as plaquettes of S, and we write
7n(S)=7n(AUB).

Lemma 11 Let S = (A, B) be a standard wall. There exists a unique 6 € Dy, such
that: A C 4§, B C 6*\ 6, and AU B is the unique wall of 0.

This will be proved soon. We denote by dg the unique such § € Dy, corresponding
to the standard wall S. We shall see that standard walls are the basic building blocks
for a general interface. Notice that the base of a standard wall is a subset of the
regular interface. We introduce an ordering on the plaquettes of dy, and we define
the origin of the standard wall S to be the earliest plaquette in w(S) which is 1-
connected to some plaquette of dy \ 7(S). Such an origin exists by Lemma 10(ix),
and the origin belongs to S by (ii). For h € dy, we denote by S;, the set of all
standard walls with origin h. We attach to Sy, the empty wall &, interpreted as a
wall with origin h but containing no plaquettes.

A family {S; = (A;, B;) : 1 <i < m} of standard walls is called admissible if:
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(i) for i # j, there exists no pair hy € 7(S5;) and hy € 7(S;) such that hy 2 hy,
(ii) if, for some i, h(e) € S; where e ¢ E, then h(e) € A; if and only if u(e) = 0.

The members of any such family have distinct origins. For our future convenience
we label each S; according to its origin h(7), and write {Sy, : h € dp} for the family,
where S, is to be interpreted as &, when h is the origin of none of the S;. We adopt
the convention that, when a standard wall is denoted as S} for some h € §y, then
Sh, € Sh.

We introduce next the concept of a group of walls. Let h € dy, § € Dy, and
denote by p(h,d) the number of (vertical or horizontal) plaquettes in ¢ whose pro-
jection is a subset of h. Two standard walls S, Sy are called close if there exist
hy € m(S1) and hy € w(S3) such that

lhas hal| < \/p(h1,0s,) + /p(ha, 0s,).

A family G of non-empty standard walls is called a group of (standard) walls if
it is admissible and if, for any pair 51,5 € G, there exists a sequence Ty =
Sy, Ty, Ty, ..., T, = Sy of members of G such that T; and T} are close for 0 < i < n.

The origin of a group of walls is defined as the earliest of the origins of the
standard walls therein. We write G, for the set of all possible groups of walls with
origin h € 9. As before, we attach to G, the empty group with origin h but
containing no standard wall which we denote also as &,. A family {G, : 1 <i < m}
of groups of walls is called admissible if, for i # j, there exists no pair S; € G,
Sy € G such that S; and Sy are close.

We adopt the convention that, when a group of walls is denoted as G, for some
h € &g, then G}, € G),. Thus a family of groups of walls may be written as a collection
G = {Gh che 50} where G}, € Gy,.

Lemma 12 The set Dy, is in one—one correspondence with both the collection of
admissible families of standard walls, and with the collection of admissible families
of groups of walls.

Equally important to the existence of these one—one correspondences is their
nature, as described in the proof of the lemma. We write dg (respectively dg)
for the interface corresponding thus to an admissible family G of standard walls
(respectively an admissible family G of groups of walls).

Proof of Lemma 11. Let 6 € Dy, have unique wall S = (A, B). By definition, every
plaquette of 6* other than those in AU B is a c-plaquette, so that ¥ = 6*\ (AU B)
is a union of ceilings C1,Cs, ..., C,. Each C; contains some plaquette h; which is
1-connected to some h; € A, whence, by Lemma 10(iii), the height of C; is deter-
mined uniquely by knowledge of S. Hence 4 is unique. |

Proof of Lemma 12. Let § € Dr. Let Wy, Ws, ..., W, be the non-empty walls of §*,
and write W; = (A;, B;) where A; = W;N4§, B; = W;N(6*\0). Let s; be the altitude



Rigidity of the interface for percolation and random-cluster models 23

of W;. We claim that 7o, —s,)W; is a standard wall, and we prove this as follows.
Let C;;, 7 = 1,2,...,k, be the ceilings that are 0-connected to W, and let H;, be
the maximal 0-connected set of plaquettes in dy \ m(W;) onto which C;, projects.
(See Lemma 10(vii).) It suffices to construct an interface 6(W;) having 7,0,—s,) Wi
as its unique wall. To this end we add to 7(g,—s,)A; the plaquettes in 7, s, Ci;,
j=1,2,... k, together with, for each j, the horizontal plaquettes in the maximal
0O-connected set of horizontal plaquettes that contains 7(g,—s,)C;; and elements of
which project onto H;.
We now define the family {S}, : h € do} of standard walls by

g _ 7(0,0,—si) Wi if h is the origin of 700 —s,) W5,
h En if h is the origin of no 7,0, —s,)W;.

More precisely, in the first case, S), = (A, By) where Ay = 700,—s,)A; and By, =
7(0,0,—s;) Bi- That this is an admissible family of standard walls follows from Lemma
10(viii) and from the observation that s; = 0 when E(W;) N E§ # (.

Conversely, let {S, = (Ap, Br) : h € 6o} be an admissible family of standard
walls. We shall show that there is a unique interface J corresponding in a certain
way to this family. Let S;,5;...,5, be the non-empty walls of the family, and let
0; be the unique interface in Dy, having S; as its only wall.

We introduce the partial ordering on the walls given by S; < S; if int(S;) C
int(.S;), and we re-order the non-empty walls in such a way that S; < S; implies
i< j.

When it exists, we take the first index £ > 1 such that S; < S and we modify J,
as follows. First we remove the c-plaquettes that project onto int(S;), and then we
add translates of the plaquettes of A;. This is done by translating these plaquettes
so that the base of S is raised (or lowered) to the plane containing the ceiling that
is O-connected to Sy and that projects on the maximal 0-connected set of plaquettes
in 0 \ 7(Sk) that contains 7w(S7). (See Lemma 10(viii).) We write d;, for the ensuing
interface. We now repeat this procedure starting from the set of standard walls

S, Ss,...,S, and interfaces dg, 03, ..., 0k—1, 0, Okt1, - .., 0n. If no such k exists, we
continue the procedure with the interfaces s, d3, ..., 0k_1, Ok, Okt1s- - -5 On-
We continue this process until we are left with interfaces 6; , k = 1,2,...,,

having indices which refer to standard walls that are smaller than no other wall.
The final interface  is now constructed as follows. For each k, we remove from the
regular interface dy all horizontal plaquettes contained in int(.S;, ), and we replace
them by the plaquettes of §; that project onto int(S;, ).

The final assertion concerning admissible families of groups of walls is straight-
forward. ]

Next we derive certain combinatorial properties of walls. For S = (A, B) a
standard wall, we write N(S) = |A| and we set II(S) = N(S) — |x(S)|. For an
admissible set F' = {51, 5,...,S,} of standard walls, we write II(F) = >i", TI(.S;),
N(F) = 7, N(S,), and 7(F) = U™, ().
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Lemma 13 Let S = (A, B) be a standard wall, and D(S) its height.

(i) N(S) > 15|m(S)|. Consequently, 11(S) > 5|7 (S)| and II(S) > {5 N(S).
(i) N(S) = 5lS].
(iii) II(S) > D(S).

Proof. (i) Define for each hy € g the set U(hg) = {h € do: h = hg or h A ho}. We
call two plaquettes hy, hy € 0y separated if U(hy) N U(hy) = 0. Denote by Hyep =
Hep(S) € 7(S) a set of pairwise-separated plaquettes in 7(S) having maximum
cardinality, and let H = Uy, cpye, [U(h1) N 7(S)]. Note that

[Haep| 2 55/7(S)]. (35)

For every hy € m(S), there exists a horizontal plaquette h; € dg such that
7(hy) = hg. Since AU B contains no c-plaquette of dg, it is the case that h; is a
w-plaquette, whence hy € A. In particular, N(S) > |7(5)].

For hg = m(hy) € Hgep where hy € A, we claim that

|{h € A either w(h) C [ho] or w(h) € U(ho) }| > |U(ho) N w(S)] + 1. (36)
It follows from (35) and (36) that

NS) > > {|U(ho) N 7(S)| + 1} + |7(S) \ H]

ho EHsep

= [H| + [Hyep| + [7(S) — |H| = 13]7(S5)]

as required.

In order to prove (36), we argue first that U(hg) N 7(S) contains at least one
(horizontal) plaquette besides hy. Suppose that this is not true. Then U(hg) \ ho
plaquettes belong to the same ceiling C' and therefore lie in the same plane. Since hy
is by assumption a w-plaquette, there must be at least one other horizontal plaquette
of 0% projecting onto hy. Only one such plaquette, however, is 1-connected with
the c-plaquettes. Since 0% is 1-connected, the other plaquettes projecting onto hg
must be 1-connected with at least one other plaquette of 5. Each of these further
plaquettes projects into 7(C'), in contradiction of Lemma 10(iv).

We may now verify (36) as follows. Since hy is a w-plaquette, there exists
hy € AU B, hy # hy, such that w(hy) = hg. If there exists such hy belonging to
A, then (36) holds. We assume the contrary, and let hy be such a plaquette with
hy € B. Since hy € A, for every n € U(hg) Nx(S), n # hy, there exists ' € A
such that m(r') C [n] and 7/ ~ hy. [If this fails for some 7, then, as in the proof
of Lemma 10(ii), in any configuration with interface dg, there exists a path of open
edges joining the vertex just above h; to the vertex just beneath h;. Since, by
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assumption, all plaquettes of A U B other than h;, having projection hg, lie in B,
this contradicts the fact that dg is an interface.] If any such ' is vertical, then (36)
follows. Assume that all such n’ are horizontal. Since hy € B, there exists hy € A
such that hs ~ hy, and (36) holds in this case also.

(ii) The second part of the lemma follows from the observation that each of the
plaquettes in A is 1-connected to no more than four horizontal plaquettes of B.
(iii) Recall from the remark after (35) that A contains at least |m(S)| horizontal
plaquettes. Furthermore, A must contain at least D(.S) vertical plaquettes, and the
claim follows. ]

Finally in this section, we derive an exponential bound for the number of groups
of walls satisfying certain constraints.

Lemma 14 Let h € dy. There exists a constant K such that: the number of groups
of walls G € Gy, satisfying II(G) = k is no greater than K*.

Proof. Let G = {S1,52,...,5,} € G, where the S; = (A;, B;) are non-empty
standard walls and S; € S,. For j € §, define

Ry = {1 € [3. K| </p(j.06)} \ 7(G)

and
G=(UmuBl)u( U R).
jen(G)

LC =

(3

There exist constants ¢’ and C” such that, by Lemma 13,

Gl <|GI+C" > plh,de) < C"|G| < 5-14C"TI(G),

jen (@)

where |G| = |U;(4; U By)|.

It may be seen that G is a O-connected set of plaquettes containing h. Moreover,
the 0-connected sets obtained by removing all the horizontal plaquettes h’' € G, for
which there exists no other plaquette h” € G with 7(h") = m(R'), are the standard
walls of G. Hence, the number of such groups of walls with II(G) = k is no greater
than the number of 0-connected sets of plaquettes containing no more than 70C"k
elements including h. It is proved in [13], Lemma 2, that there exists v < oo such
that the number of 0-connected sets of size n containing h is no larger than v™. Cor-
responding to each such set there are at most 2" ways of partitioning the plaquettes
between the A; and the B;. The claim of the lemma follows. [
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8. Exponential bounds for probabilities

Let G = {G}, : h € &y} be a family of groups of walls. If G is admissible, there
exists by Lemma 12 a unique corresponding interface dg. We may pick a random
family ¢ = {(, : h € 0o} of groups of walls according to the probability measure P,
induced by ¢, thus:

P.(( = G) = { gﬁL(A = dg) if G is admissible,

otherwise.

Lemma 15 Let ¢ > 1, and let p* be as in Proposition 7. There exist constants Cs,
Cy such that

Pr (Ch’ =Gy

Gn =G for h € 8, h# ') < C5[Cy(1 — p)]"@w),

for p > p*, and for all W € 09, Gy € Gy, L > 0, and for any admissible family
{Gh :h €y, h # W} of groups of walls.

Proof. The claim is trivial if G = {G}, : h € §y} is not admissible, and therefore we
may assume it admissible. Let h' € dy, and let G’ agree with G except at h’, where
Gy is replaced by the empty group &,,. We write § = dg and ¢’ = dg/. Then

¢ = Gy, for h € 6, h#h’)gm

Pr(d")

We will use (31) to bound the right-hand side of this expression. In doing so, we
shall require bounds for 6] — ||, |8\ 6] — |3\ &'|, K5 — Ky, and

Z fp(€767 L) - Z fp(ev(s/?L>' (38)

e€cE(S)NEL ecE(8")NEL

P, (g,, =Gy (37)

It is easy to see from the definition of § that

18] = 160 + >° [N(Ga) — I7(G)],

h€dy

and it follows that
6] = 10" = N(Gw) = |7 (Gw)| = II(G). (39)
A little thought leads to the inequality
5\ =13\ & >0, (40)

and the reader may wish to omit the explanation which follows. We claim that (40)
follows from the inequality

|P@)| = |P(&)] =0, (41)
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where P(3) (respectively P(8)) is the set of plaquettes in 8 \ & (respectively &' \ &)
which project into [7(Gp/)]. In order to see that (41) implies (40), we argue as
follows. We may construct the extended interface ¢ from 3 in the following manner.
First we remove all the plaquettes from & that project into [m(Gy)], and we fill
the gaps by introducing the walls of G5, one by one along the lines of the proof of
Lemma 12. Then we add the plaquettes of 6 \ d that project into [r(Gj/)]. During
this operation on interfaces, we remove P(3') and add P(3); the claim follows.

By Lemma 10(viii), there exists no vertical plaquette of kY \ ¢’ that projects into
[7(Gp)] and is in addition 1-connected to some wall not belonging to Gj,. Moreover,
since all the horizontal plaquettes of 5 belong to the semi-extended interface 6™,
those that project onto [7(G))] are c-plaquettes of §"*; hence, such plaquettes lie in

0'. It follows that P(é/) comprises the vertical plaquettes that are 1-connected with
T(G).
It is therefore sufficient to construct an injective map 7' that maps each vertical

plaquette 1-connected with (Gy,) to a different vertical plaquette in P(0). We noted
in the proof of Lemma 13(i) that, for every hy € 7(GY},), there exists a horizontal
plaquette hy € § with 7(hy) = hg. For every vertical plaquette h" A hg, there exists
a translate hY ~ hy. Suppose h" lies above dy. If hY € 6\ 8, we set T(h¥) = hY.
If Y € §, we consider the (unique) vertical plaquette ‘above’ it, which we denote
hy. We repeat this procedure up to the first n that we meet a plaquette hY € 0\ 6,
and we set T'(h¥) = h),. When h" lies below dy, we act similarly to find a plaquette
T(h") of § \ 6 beneath h¥. The resulting T is as required.

Turning to Ks — Ky, we recall the notation after Proposition 6. Notice that
exactly two of the components (S%, U}) are infinite, and we suppose that these are
assigned indices 1 and 2. Fori = 3,4, ..., K, let H(S}) be the set of plaquettes that
are the dual to an edge having one vertex in S} and one vertex in 9S;. The finite
component (S%, U}) is in a natural way surrounded by a particular wall, namely that
to which all the plaquettes of H(S%) belong. This follows from Lemma 10(v, viii)
and the facts that

P = {7r<h((3:,x + (0,0, 1)))) S Sg}

is a 1-connected subset of &y, and that [7(H (S%))] = [Fi].
Therefore,
Ks — Ky = Kgn — 2, (42)

where 0" = dg,,. It is elementary by Lemma 13(i) that
K < 2N(Gp) < 28I1(G). (43)

Finally, we estimate (38). Let Hy, Ha, ..., H, be the maximal O-connected sets
of plaquettes in &y \ 7(Gy), and let §; (respectively d;) be the set of plaquettes of
d (respectively ¢') that project into [H;]. Recalling the construction of an interface
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from its standard walls in the proof of Lemma 12, there is a natural one—one cor-

respondence between the plaquettes of §; and those of J;, and hence between the

plaquettes in U = U_; §; and those in U" = U]_, §;. We denote by T the corre-

sponding bijection that maps an edge e with h(e) € UI_, d; to the edge T'(e) with

corresponding dual plaquette in |J]_, d/. Note that T'(e) is a vertical translate of e.
If e is such that h(e) € U,

G(e, 0, EL;T(e), ', E) = ||n'(h(e)), m(Gw)] - 1,
where 7'(h) is the earliest plaquette h” of §y such that 7(h) C [h”], and
1k, H|| = min {||hy, hol < hy € H.

Let p > p*. Using the notation of Proposition 7 and Lemma 9,

Z fp(ev(Sv L) - Z fp(eaéle)

e€EE(S)NEL e€E (8 )NEL

S Z |fp(€?6? L) _fp(T(e)a(Sle”

ecE(U)NEy
+ Z fole;6, L) + Z fole, ', L)
e€E(\U)NEL e€E(&\U)NEL
<yt Y exp (=l (h(e), 7 (Gw)ll) + CL N (Gw) + n(Gw)l]. (44)
eeE(U)NEL

By Lemma 13, the second term of the last line is no greater than C5II(G)) for some
constant Cys. Using the same lemma and the definition of a group of walls, we see
that the first term is no larger than

Coe” 3" plh,6)exp (=l w(Gu))

hedo\m(G)

<Gy X bGP exp (= llh, 7 (G)l))
hEéo\Tr(Gh/)

<G Y Y I Pexp (= Al )

h'em(Gyr) hedo\m(Gyr)
< Co|m(Gw)| < 13C6I1(Grr), (45)

for some constant Cg.
The required conditional probability is, by (31) and (37),

ecE(S)NEL e€EE(8)NEL

which, by (39)-(45), is bounded above as in the statement of the lemma. [
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9. Main theorem

Let h € . For w € Qf, we write h <> oo if there exists a sequence h = hg, hy, ..., h,

of plaquettes in &y such that: h; A hiy1 for 0 < i@ < r; each h; is a c-plaquette of
A(w); hy = h(e) for some e ¢ Ey.

Theorem 2 Let ¢ > 1. For all e > 0, there exists p = p(e) < 1 such that, if p > p,

¢p(h—o00)>1—¢ (46)
forallh € 6g and all L > 1.

Since, following Theorem 2, h is a c-plaquette with high probability, it follows
by Proposition 6 and the discussion immediately thereafter that the vertex of Z3
immediately beneath (respectively above) the centre of h is joined to 0~ A (respec-
tively 07Ap) with high probability. Thus Theorem 1 holds. Furthermore, since
h < oo with high probability, such connections may be found within the plane of
Z3 comprising vertices z with x3 = 0 (respectively x5 = 1).

The existence of non-translation-invariant (conditioned) random-cluster mea-
sures follows from Theorem 2, as in the following sketch argument. For e € E, we
write e = e 4 (0,0,1). Let w € Q. If h = h(e) € & is a c-plaquette of A(w), then
e is closed, and h(e*) ¢ A(w). The configurations in the two regions above and
below A(w) are governed by wired random-cluster measures. [We have used Lemma
8 here.] Hence, under (46),

s LD <e Fifwef) 1) > _L=ep
Gl =D <6 Biole) =12

by Lemma 1. Note that these inequalities concern the probabilities of cylinder
events.

Our second main result concerns the vertical displacement of the interface, and
states roughly that there exists a geometric bound on the tail of the displacement,
uniformly in L. Let 6 € Dy, (x1,22) € Z?, and write © = (21, z, 5). We define the
displacement of 6 at x by

D(x,0) = Sup{]d— (w1, @0, d) € [5]}

Theorem 3 Let g > 1. There exists p < 1 and a(p) satisfying a(p) > 0 whenp > p
such that B
¢L(D(x, A) > d) < e 4P ford>1,

for all (z1,79) € Z? and L > 1.

Proof of Theorem 2. Let h € do. We have not so far specified the ordering of
plaquettes in &g used to identify the origin of a standard wall or of a group of walls.
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We assume henceforth that this ordering is such that: for all hy, hy € &g, b1 > hs
implies ||, hi|l > ||k, hol|.

For any standard wall S there exists, by Lemma 10(vi), a unique maximal infinite
1-connected component I(S) of dp \ 7(S). Let w € Qf. The interface A(w) gives
rise to a family of standard walls, and h < oo if and only if, for each such wall
S, h belongs to I(S). (This is a consequence of a standard property of Z?; see the
appendix of [28].) Suppose on the contrary that h ¢ I(S;) for some such standard
wall S;, for some j € Jy, belonging in turn to some maximal admissible group
G € Gy of walls of A, for some h' € 5. We have by Lemma 13 and the above
ordering on members of J, that

BI(Gr) = [7(Gw)| 2 [7(5;)] = [1h, gl +1 = [|h, ]| + 1.

Let K be as in Lemma 14, and p*, Cy as in Lemma 15. We let p be sufficiently
large that p > p* and

A= Ap) = —15 log[KCy(1 — p)]

satisfies A(p) > 0. By the latter lemma, when p > p,

1=, (h < 00) < 3 PL(TI(G) > (b W] + 1))

h'€dy

<> > . P(éw =G)

h'€do n>(||h,W||+1)/13 GEGy:
I(G)=n

<> Y. K"G[Ci(1-p)"

hedo n>(||h,h/[+1)/13

Cy D exp(=A([[h, W[ + 1)) < Cre™,

h’€do

IN

for appropriate constants C;. The claim follows on choosing p sufficiently close to 1. m

Proof of Theorem 3. This is related to the proof of Proposition 2.4 of [6]. If
D(xz,A) > d, there exists r satisfying 1 < r < d such that the following statement
holds. There exist distinct plaquettes hq, ho, ..., h, € dy, and maximal admissible
groups Gp,, 1 <i <r, of walls of A such that: x = (1, z, %) lies in the interior of
one or more standard wall of each Gj,,, and >_I_; II(G}p,) > d (recall Lemma 13(iii)).
Let m; = |15(||@, hi|| + 1)) where ||z, h|| = ||z — y|| and y is the centre of h. By
Lemma 15, and as in the previous proof,

oL(D(x,A)>d) < Y P (Z (Ch,) = d, T1(C,) = mi Vv 1)

= > > ¥ P(G)=zforl<i<r)

hi,ho,hr s=d  21:72,-208
1<r<d z21+29+tzr=s
z;>m; V1
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<D GIKG(-p XL

hi Szd 21,293
z1+z9++zr=s
z;>m; V1
for some constant Cg. The last summation is the number of ordered partitions of the
integer s into r parts, the ith of which is at least m; V 1. By adapting the classical
solution to this enumeration valid for the case m; = 1 (see, for example, [24]), we
see that

Z 1 S (3 —-1- Zi my V 1> S 25—1—21. m; V1 S 28—1_21' mi7

21,2920 r— 1
z1tzo+t2r=s
z;>m;V1

whence, for some Cy,
d
b, (D(z,A) > d) < Cy Y [2KCy(1 — p)I° [Z 2_L|Ivh|/13j} 7
s>d hEdy

which decays exponentially as d — oo when 2K Cy(1 — p) is sufficiently small. ]

Acknowledgement

We thank Roman Kotecky for his comments on an aspect of this work, and an
anonymous referee for indicating a proof in an earlier version.

References

[1] M. Aizenman, J. T. Chayes, L. Chayes, J. Frohlich, L. Russo, On a sharp
transition from area law to perimeter law in a system of random surfaces,
Commun. Math. Phys. 92:19-69 (1983).

[2] M. Aizenman, J. T. Chayes, L. Chayes, C. M. Newman, Discontinuity of the
magnetization in one-dimensional 1/|z — y|? Ising and Potts models, J. Stat.
Phys. 50:1-40 (1988).

[3] H. van Beijeren, Interface sharpness in Ising systems, Commun. Math. Phys.

40:1-6 (1975).

[4] C. E. Bezuidenhout, G. R. Grimmett, H. Kesten, Strict inequality for critical
values of Potts models and random-cluster processes, Commun. Math. Phys.
158:1-16 (1993).

[5] J. Bricmont, J. L. Lebowitz, C. E. Pfister, E. Olivieri, Non-translation invariant
Gibbs states with coexisting phases I, Commun. Math. Phys. 66:1-20 (1979).



32

[6]

[19]

[20]

Guy Gielis and Geoffrey Grimmett

J. Bricmont, J. L. Lebowitz, C. E. Pfister, Nontranslation-invariant Gibbs states
with coexisting phases. II. Cluster properties and surface tension, Commun.
Math. Phys. 66:21-36 (1979).

M. Campanino, J. T. Chayes, L.. Chayes, Gaussian fluctuations of connectivities
in the subcritical regime of percolation, Probability Theory Rel. Fields 88:269—
341 (1991).

R. Cerf, R. Kenyon, The low-temperature expansion of the Wulff crystal in the
3D Ising model, Commun. Math. Phys. 222:147-179 (2001).

R. Cerf, A. Pisztora, On the Wulff crystal in the Ising model, Ann. Probab.
28:947-1017 (2000).

J. Cerny, R. Kotecky, Interfaces for random cluster models, (2001).

N. Datta, A. Messager, B. Nachtergaele, Rigidity of interfaces in the Falicov—
Kimball model, J. Stat. Phys. 99:461-555 (2000).

J.-D. Deuschel, A. Pisztora, Surface order large deviations for high-density
percolation, Probability Theory Rel. Fields 104:467-482 (1996).

R. L. Dobrushin, Gibbs state describing coexistence of phases for a three—
dimensional Ising model, Theor. Prob. Appl. 18:582-600 (1972).

C. M. Fortuin, On the random cluster model. II. The percolation model, Physica
58:393-418 (1972).

C. M. Fortuin, On the random cluster model. III. The simple random-cluster
process, Physica 59:545-570 (1972).

C. M. Fortuin, P. W. Kasteleyn, On the random cluster model. I. Introduction
and relation to other models, Physica 57:536-564 (1972).

G. Gallavotti, The phase separation line in the two-dimensional Ising model,
Commun. Math. Phys. 27:103-136 (1972).

H.-O. Georgii, O. Haggstrom, C. Maes, The random geometry of equilibrium
phases, in Phase Transitions and Critical Phenomena, C. Domb, J. L. Lebowitz,
eds, Vol. 18 (Academic Press, London, 2000), pp. 1-142.

H.-O. Georgii, Y. Higuchi, Percolation and number of phases in the two-
dimensional Ising model, J. Math. Phys. 41:1153-1169 (2000).

G. R. Grimmett, The random-cluster model, in Probability, Statistics and Op-
timisation, F. P. Kelly, ed. (Wiley, Chichester, 1994), pp. 49-63.



Rigidity of the interface for percolation and random-cluster models 33

[21]

[22]

[23]

[24]

[25]
[26]
[27]
28]

[29]

[30]

G. R. Grimmett, Comparison and disjoint-occurrence inequalities for random-
cluster models, J. Stat. Phys. 78:1311-1324 (1995).

G. R. Grimmett, The stochastic random-cluster process and the uniqueness of
random-cluster measures, Ann. Probab. 23:1461-1510 (1995).

G. R. Grimmett, A. E. Holroyd, Entanglement in percolation, Proc. Lond.
Math. Soc. 81:485-512 (2000).

M. Hall, Combinatorial Theory, 2nd edn (Wiley, New York, 1998).

P. Holicky, R. Kotecky, M. Zahradnik, Rigid interfaces for lattice models at
low temperatures, J. Stat. Phys. 50:755-812 (1988).

P. Holicky, M. Zahradnik, Stratified low temperature phases of stratified spin
models: a general Pirogov—Sinai approach. Preprint

O. Hryniv, On local behaviour of the phase separation line in the 2D Ising
model, Probability Theory Rel. Fields 110:91-107 (1998).

H. Kesten, Percolation Theory for Mathematicians (Birkhéauser, Boston, 1982).

H. Kesten, Aspects of first-passage percolation, in Ecole d’Eté de Probabilités
de Saint Flour XIV-1984, P. L.. Hennequin, ed., Lecture Notes in Mathematics
no. 1180 (Springer, Berlin, 1986), pp. 125-264.

R. Kotecky, L. Laanait, A. Messager, J. Ruiz, The ¢-state Potts model in
the standard Pirogov-Sinai theory: surface tensions and Wilson loops, J. Stat.
Phys. 58:199-248 (1990).

K. Kuratowski, Topology, Volume 2 (Academic Press, New York, London,
1968).

L. Laanait, A. Messager, S. Miracle-Sole, J. Ruiz, S. Shlosman, Interfaces in the
Potts model I: Pirogov—Sinai theory of the Fortuin—Kasteleyn representation,
Commun. Math. Phys. 140:81-91 (1991).

A. Messager, S. Miracle-Sole, J. Ruiz, S. Shlosman, Interfaces in the Potts
model II: Antonov’s rule and rigidity of the order disorder interface, Commun.
Math. Phys. 140:275-290 (1991).

L. Russo, A note on percolation, Zeitschrift fir Wahrsch’theorie und verw. Geb.
43:39-48 (1978).

M. F. Sykes, J. W. Essam, Exact critical percolation probabilities for site and
bond problems in two dimensions, J. Math. Phys. 5:1117-1127 (1964).



