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Abstract

The time spent by a ferromagnetic system, ruled by a Kac potential .J, in one of the two
phases has the order of magnitude of 1 divided by the probability of observing so a strong
fluctuation that an interface is produced and move until the opposite phase is reached. That
probability is exponentially small in the intensity « of the potential and the free energy gap
between one of the phase and the next stationary state, where both phases are present in the
same quantity separated by an interface.

1 Introduction

We want to prove an estimate for the time needed by an Ising spin system on [—L, L] with Kac
type potential, Neumann boundary conditions (the profiles are extended to the whole line by
reflecting them around the points kL, k odd) and Glauber dynamics starting in a neighbourhood
of the plus phase to reverse to the minus one, due only to fluctuations.

The picture we have in mind is a double well, whose minima are the + phases and the saddle
is the instanton.

The time for the tunneling can not be small, because large fluctuations are improbable and
after a normal one has occurred, the system flows again around the initial phase according to the
behaviour of the deterministic evolution. But it can not be too large, too. In fact one can exhibit
explicitly paths performing the tunneling whose probability is not zero. Basically the system tries
a lot of times to tunnel until it finds the right path to follow.

2 Notation and definitions

2.1 Ising system, Kac potentials and Glauber dynamics

The Ising system is a model for magnetic materials. For any point « on the grid S := [-L, L|NyZ
we consider a spin o(x), namely a variable that can take the values 1 or —1. We call configuration
the collection of spin o = {o(x)}ses. Let H(o) be the energy of the configuration o:

H)=~ Y  Jy@yo@)a(y)

z,YyeS, x<y

where J, is a Kac potential, namely J,(z,y) = vJ(|Jz — y|), and J is positive (ferromagnetic),
J(xz)=0if |z >1and [J=1.

On a macroscopic scale we disregard the details of each configuration; we only measure local
averages. Since a macroscopic system in equilibrium is characterized by well defined quantities
(e.g. the magnetization), not all configurations can correspond to them. Then there are configu-
rations that can be considered typical. We formalize this notion by introducing a weight for each
configuration:
e—BH(o)

Nv({a}) = Z,



where Z, is a normalization factor and [ is the reciprocal of the temperature. j is a probability
measure (Gibbs measure) on the space of all possible configurations. Equipping that space with
a suitable topology (see below) it is possible to prove a large deviation principle for p, with
speed v~ ! and rate functional given by the free energy defined in (1). It means basically that
the equilibrium of the system is characterized by configurations with low energy, but also that
are quite common (high entropy). When the temperature is high (8 small) the disorder prevails
on the energy and the average magnetization is zero; when § > 1, the average magnetization is
different from zero and it can be either positive (mg) or negative (—mg). The choice between the
two values can be modulated by a vanishing external magnetic field.

Of course we do not expect that microscopically the system stays forever in the same configu-
ration, even though it is typical. Rather we imagine some mechanism through which the system
switches from one configuration to another, staying typical if it was at the beginning or converging
to some equilibrium in the other case. We then define a Markov process that leaves 1, invari-
ant; an example is the so called Glauber dynamics (non conservative dynamics), defined by the
following generator:

Lf(o) =) c(w,0)[f(0") = f(0)]
zeS
where f depends on finitely many spins and o7 is the configuration obtained by o flipping the
spin in z. ¢(z,0) are the jump rates:

6*0(5”) Eygs\{z} Jy(@,y)o(y)

C(ZL', J) o ezygs\(m} Jy(@,y)o(y) + e~ Zyes\{m} Jy(@y)o(y)
On each site of S there is a Poissonian clock with intensity ¢(x,o); when the first clock rings we
flip the corresponding spin and restart all the clocks.

The Glauber dynamics induces a measure on the path space of the realizations of the process.
Again it is possible to prove an L.d.p. for that measure with speed v~! and rate functional given
by the Comets cost functional Zr, see [3]. It implies that the process will try to follow in average
the solution of the mean field equation (2).

When (> 1, the constant profiles £mg are stationary points of (2) and global minimizer of the
free energy; a lot of configurations are attracted by them. The next stationary point in the scale
of free energy is the so called instanton, m, that is the unique antisymmetric, strictly increasing
stationary solution of (2) on [—L, L] and Neumann boundary conditions.

A tunneling is a large deviation from the average behaviour.

2.2 Local averages topology

Let B be the set of profiles whose absolute value is not greater than 1, B := L*°([-L, L];[-1,1]).
The weak topology on B is defined by the requirement that a sequence {m,} C B converges to
m € B if and only if for any f € C([-L, L])

< fymp >—< f,m >

where < f,g >= f[_ L.I] fg. It can be shown that it is equivalent to the following topology. Let

us consider a partition D) of [~L, L] in intervals A whose length is £. Then we introduce the
local average PUm of the profile m through

POm(z) = Y (ﬁAdm’m(ﬁ)) Ia(2)

AeD®

We say that m,, converges to m with respect to the local averages if PYm,, — P©m for any .
We denote by p a metric compatible with the weak topology (see below); W,.(¢) is a ball of
radius r around the profile ¢: W,.(¢) = {m € B: p(m, ¢) < r}.



We define stopping times as 7(A) = inf{t > 0 : o, € A}, where o, is a realization of the
Glauber dynamics.

We call profiles functions defined on the line periodic of period 4L and symmetric around kL,
K odd.

2.3 Energy landscape

We call D and D_ the basins of attraction of mg and —mg respectively with respect to the mean
field equation (2), the convergence is in Lo,. Dy are open domains in the weak topology (the flow
defined by (2) is continuous with respect to the initial data, see below).

The free energy is defined by

L L L
Flm) = /_ ) ¢@(m)dm+% /_ ) /_ ) () - m(a!)dada’ (1)

where 3 > 1,
b p e 1
pp(m) = ¢g(m) — i bs(s), da(m) = _%
_l—mnl—m_1+m 1+m

Em) = -— 2 2 T

and
Jneum(m’ y) — J($, y) + J(x7 RL (y)) + J(x, R—L(y))

with Re(y) = 26 —y. We also notice that a system with von Neumann boundary conditions
on the interval [—L, L] can be seen as a system with periodic boundary conditions on [—L,3L]
with the additional constrain of reflection symmetry around L, i.e. m(z + 4L) = m(z) and

m(2L — x) = m(x). For this type of function the set { cos (£ (z — L)) }k . is a basis. Moreover
€

L
/_L dy " (@, y)m(y) = J xm(x)

If we consider the set of all profiles whose free energy is less than that of the instanton plus
some positive (small) constant, i.e. G :={m € B: F(m) < F(n) + o}, then we know that there
are only three stationary points in this set: the two phases and the instanton, citeBDP. Moreover
this set is compact in the weak topology (it is a level set for a good rate functional) and it is
invariant under the deterministic evolution described by

Oym = —m + tanh(B.J * m) (2)

because F is a Lyapunov functional for that evolution.
Notice that D_ C DS because D is closed and D, N D_ = 0.

3 Main result
Theorem 1. For any 6 >0, 0 € Dy and r— > 0 such that W,._(—mg) C D_ we have

lim Py (T~ <7, <T%)=1

y—o0
where P, , is the path measure on the space of realizations of the Glauber dynamics starting from
the configuration o; T+ = exp{y 1 (F(n) £ 6)} and Ty = 7(W,_(—mg)).

The global strategy is standard (see [5]), but there are several technical points that needed
some fresh new ideas, especially in taking care of the lack of continuity of F and Zp in the weak
topology.



4 D, and D_ are open

Here we prove that the basins of attraction of the two pure phases are open sets in the weak
topology. The key ingredient is the continuity of the flow with respect to the initial data; to be
precise we will use a stronger property of the evolution, namely that after a suitable long time, if
the evolution starts from two points close in a weak sense, then the flows will be close in L, sense.
The strategy is the following: given m € D, (for D_ the argument is the same), we follow its
evolution until a time # when it enters an Lo, ball Bj/o(mgs) around mg such that the free energy
in Bs(mpg) is strictly smaller than the one of the instanton and the magnetization is positive and
also 2e~t < §/4. This is possible because the free energy is continuous in Ls,. Then we can choose
a weak ball W/ (m) such that for any m € Wy (m) m := Ty € Bj/o(Tym) (see below). Now Tym
will converge to mg because the only available stationary points are the two pure phases ([1]), but
the evolution cannot reach —mg because otherwise there would be a time when the magnetization
is zero, but in this class of profiles, the least free energy is attained at the instanton ([4]).

4.1 Continuity of the flow w.r.t. the initial data

We want to show that for any mél), m(()z) and any time ¢ and € > 0, if p(mgl),mgz)) < 6, then

p(mgl),mf)) < ¢ for ¢ sufficiently small, where mf) = Ttmgi). We write (2) in the following

integral form:

t
m; = e tmo + / dse~ (%) tanh(8J * my)
0

The whole point is to show that |tanh(8J x mgl)) — tanh(8J * m§2))| is small for all s < ¢. Notice
that 8J * ms is a solution of the following system

OF = —F + 3J xtanh F, Fy = (3J *xmyg

whose flow is clearly continuous w.r.t. the initial data even in L., sense. This is sufficient to

él) — méz)) is small if mgl) and mé2) are close in a weak sense.

From the proof it is clear that if the time ¢ is such that 2e™* < /2 and J % (m(()l) - m((f)) is so
small that |tanh(8J mgl)) — tanh(8J * mg2))| is smaller than ¢/2, then |m£1) — mf)\ < €. This

is the stronger property of the flow that we are using in the previous section.

conclude, because J * (m

5 Lower bound

In this section we will show
Theorem 2. For all § >0 and all 0 € D

lim P, (y <T7)=0

where T~ , 7, and r_ are as in theorem (1).

We perform the proof in three steps: a) we show the lower bound for an initial data distributed
according to the stationary Gibbs measure restricted to a sufficiently small ball around mg using
the L.d.p. that holds for this measure; b) then we extend the result to any initial data in a
possibly smaller ball through a coupling method and, finally, ¢) we complete the proof thanks to
the closeness of the process to the deterministic path.

5.1 Step a)
Given a set A C B, A°:= B\ A, we call Ag and JgA the sets
Ag = {meB:p(A,m) <6}
A = {me A°: p(A,m) <0}



We introduce U = {m € B : F(m) > F(1n) — €}, € < §; being U® a level set, it is compact. It
follows by a general result (the distance between two disjoint sets, one closed, the other compact,
is strictly positive) that there exists # > 0 such that 20 = p(U°N D, D_) because U N D, is a
subset of the compact set U°N D4 and we only need to prove that (U¢NDy)ND_ = (). We argue
by contradiction: let us suppose that there is m € U¢N Dy N D_. Then m ¢ D, and m ¢ D_
because otherwise D, N D_ # () or D_ N D, # (), which is not possible. But we know that there
exists u such that the flow starting from m converges to u (by subsequences) and u is a stationary
solution of (2) and F(u) < F(m) (see Presutti et al.). Then u cannot be m because m € U€, the
set of profiles with free energy less or equal to F(m) — € and obviously it cannot be either mg or
—mg, because otherwise m would belong to Dy or to D_. This leads to the desired contradiction
because according to a recent result by Bellettini, De Masi and Presutti ([1]) the only stationary
points below the instanton are the two pure phases.

Now we can prove that 9p(U¢ N D) C U. In fact, since p(U¢ N D4, D_) = 20, p(U° N D4 ) N
D_ = (); but then dp(U°ND,) C (UUDﬁr)ﬂKC = [UU(DLNU%)] ND_°. By the above mentioned
result about the energy levels of the free energy we know that U¢ C Dy U D_. It follows that
DS NU® C D_ and then DS NUSND_" = 0. We are left with 99(U° N D) € UND_" which is
sufficient to conclude.

Let p1,w be the stationary Gibbs measure restricted to the set W: p,w = Ly /p, (W)
(provided p (W) > 0). We will choose W as a set containing mg and contained in (U° N Dy ).
Actually, since D4 is open we take a sufficiently small weak ball around mg contained in (U€)g,
e.g. W = W@/Q(mg).

Let P, , be the law of the process whose initial state is distributed according to u, w. We
have for any given ¢’ and for - small enough

P, (o7 € 9s(U°N D))
py (W)

=y H(F (i) —e—24")

PH%W(UT S BQ(UC n D+)) <

o7 (F ) —e—d")

S ooy (imbmew F(my+o) €
and we note that inf,,cyw F(m) = 0 since mg € W; for the numerator we exploited the fact that
0p(U°N Dy) C U. Here we have used the stationarity of the Gibbs measure w.r.t. the Glauber
dynamics and the large deviation principle for .

Given 6/2 there is a partition of [—L, L] in subintervals I and a number ¢ such that if
ZI|fI m1 — meo| < 0’ then p(mi,mg) < 6/2. Let At be a small time interval, say At = ~2,
a > 0. Since the jump rates are bounded by a constant cp;, we can estimate the probability of
having more than N jumps in a time interval At by

2Ly tepr AN
N!

3

N
~ —Nln ————+..
exp{ " 2Lepy~TAL +

If we choose N = 4~ 1/(Iny~1)®, 0 < b < 1, then the above probability goes to zero, when =
vanishes, faster than e ¢, for any possible ¢ (e.g. ¢ = F(im) + 20). If the number of spin

flips is not greater than N, the largest change in magnetization in a coarse cell I is (2v/|I|)N =
2/(|I|(Iny~1)®). It follows that

4L
E — ¥
1 fioee =l < g <

provided ~y sufficiently small. With an abuse of notation we denoted with o; the following function:
Zyes ot () Ly<e<ytr-

For any realization &; such that og is distributed according to .,y and there is some 7' > 0
such that 6p € W,_(—mg), we define the sequence o; := G;a;. With overwhelming probability
(see above) p(dit+1,04) < 0/2; since the process starts in (U° N D4 )y and after a while enters D_
and these two sets are disjoint, we can conclude that there is I such that o; € (U° N D4 )y but



o141 ¢ (U°N D4)g. It follows that o, € 9p(U° N D), because otherwise the distance between o;
and ;41 would be larger than 6.
Define M = [T~ /At], then

Py (7 < T7) < (M 4 1) 202805 4 53 P (05 € 0p(U N D))
< e (Fm=d)yma(gmey Tt 4 o=y F ()28

If we choose ¢’ < (§ — €)/2. This concludes the first step.

5.2 Step b)

We consider the following metric of the weak topology

( )i=s U—LL dz(my (z) — ma(z)) cos (3£ (z — L))
plmy, mo _zgg T

pi(o’,0") == sup p(o},07)
0<7<t

Using the reflection symmetry one sees that | fi m(z)de =2 [ _LL m(z)dx. The reason to introduce
this metric is the following lemma

Lemma 1. Let m1 and ms be two profiles, then
p(J xmy, J xma) < p(my, msa) (3)
and, for sufficiently smooth J, there exists a constant Cp, > 0 such that
[T m(@)| < Crp(m, 0).

The first inequality holds because of the following calculation

L 2k 3L .
2/ dxJ * m(z) cos (E(x —L)| = / dzJ s m(z)Re 7T (@1
-L

-L
3L onk 3L onk
= 9?(/ de(x)e’T‘”/ dl’m(m)e"ﬁ(IfL))
3L S 2mk 3L onk
< / dxJ(z)e’sL'® 9?/ dxm(x)elﬁ(ifL)

where the last equality follows from the fact that by the symmetry S( ffﬁ dxm(m)ei%(wfm) =0.

Of course we can assume L > 1. Observing that | / fi dxJ (m)ei%z’ < 1 one obtains the inequality
(3).

In order to prove the second inequality we express the convolution in terms of the Fourier

transform
1 1 3L [e%e) 27T]€ 1 3L 27Tk
semi@) =3 g [, o emto) |+ eos (G 1) [ﬁ e meon (2 1)
Then
1 — 3L 2k
< — = (y —
|J xm(z)| < 2L’§) /7L dyJ = m(y) cos ( N7 (y L))’

and since




we can conclude that
T« m(x)| < p(m, 0)CL?||J" || oo

Of course this estimate is rough and can be improved in terms of L and of smoothness of J.
These two inequalities can be used to derive that in a sufficiently small ball around mg the
metric decays exponentially in time. The integral form of the mean field equation yields

t
p(me, mg) < p(mo, mg)e”" —l—/ dse_(t_s)p(tanh(ﬁj* ms), tanh(3J * mg))
0

According to Taylor expansion

B (3% tanh(&)

tanh(BJ * ms) — tanh(B8J * mg) = cosh2(§)

(J *mg — J xmpg) (J xmgs — J xmg)?

cosh?(Bmy)
one gets for the distance

p(tanh(BJ * my), tanh(8J xmg)) < B(1 — m%)p(J *mg, J xmpg) 4+ B22Lsup |J * mg(x) — J *mg|?

Applying the first inequality to the first summand on the r.h.s. and the second one to the second
summand, one obtains, where C’ > 0, C' ~ L3,

t
memSmemw%ﬁ/ma“ﬂ@uﬂ%mmwwncwmwmﬂ
0

As B(1 —m3) < 1, we proved
Lemma 2. There exists an 19,00 > 0 such that if p(mo,mg) < ro then
plimu,mg) < €= p(imo, mg).

In this part we prove that if one starts from a small ball, W, (mg), around mg in the weak
topology, the process will leave the ball W,.(mg), r > 271, only after a very long time, i.e. the
following proposition hold:

Proposition 1. There exists ¢ > 0 such that

sup PW,U(T(WT(mg)C) < e”_l) <e o, (4)
€W,y (mg)

where 7 < min{r/2,7o}.

Due to the uniform (exponential) decay of the metric p under the dynamics, there exists a
time T such that any deterministic trajectory which starts from a point o € W, (mg) will be in
W, j2(mg) at time T'. Therefore, by the large deviation principle, for any oo € W, (mg)

—1
P’Y#To (T(WT(mﬂ)c) >T,or € W?”l (m,@)) > P’YﬂT(pT(Utvm?) < T1/2) >1—e 7 ’
where
¢ := inf {Zp(m)|o € W, (mg),m such that pr(m, m”) >r1/2 and mo =o'}

and m? denotes the deterministic path started at o. In more generality, we used that for compact
W, 7 > 0 by the large deviation principle
sup P, o (pr(oy,mf) > 7) < e (5)
oceW

and that the corresponding constant

cw = inf {Zr(m)|o € W,m such that pr(, m?) > 7 and 7o = o}



is strictly greater than zero. As we want to prove this by contradiction we assume that cyy = 0.
Then there exists a sequence of pairs (o™, (™), such that mg”) = o), pT(m("),m”(n)) >7
and lim,, ... Zr (™) = 0. Due to the convergence of the rate function the sequence (™), lies
in a level set and hence has a convergent subsequence. The corresponding subsequence of (a(”))n
converges in the weak topology. Without loss of generality we hence assume that there exists
a pair (o,7) such that pr(m(™, m) and p(c(™, o) converge to zero. By lower semi-continuity
also Zr(m) = 0. But the deterministic flow is continuous w.r.t. the initial data, in other words
pT(m"(n) ,m?) converges to zero, then also pr(m, m?) > 7 holds. Hence m is not the deterministic
path started at o which contradicts Zp(m) = 0.

Applying the result et/ 277" times one obtains the result for ¢ < ¢1/2 by the Markov property.

5.2.1 Coupling and memory loosing

In the following we want to show that after a time of order (Iny~!)2 the process loses is memory
near the minimum. More precisely, we want to show that there exists a coupling @)~ of P, ,» with
P, ,» such that

Q- ({o] # 0} for t > (Iny")?}) — 0

when v goes to zero. One coupling which fulfils this is the so-called best coupling, defined as the
path measure of the process generated by the following generator

LOS(',0") = 3 Uortarporntey (€, )0, 0") = F(0',0")] + el 0" (0", o) = F(o',0")])

€S

+]10’(a:):0”(a:) (C(JZ, OJ) A C(JZ, O-//)[f(o'lmv UHI) - f(UI’ OJ,)}
+(e(@,0') = c(z,0") Ne(z,0”)[f (0™, 0") = f(o',0")]
Helw, o) — el ') Ae,0")[f(0",0") — £(0",0")))

with initial condition (o, o{)).

The idea of the best coupling is to make the two process to coincide: if o’(z) # o' (z) we
look at two Poissonian clocks with parameters ¢(x,c’) and ¢(z,¢”) that can ring independently
from each other. If o/(x) = o”(z) then the clocks are different: the first clock has parameter
c(z,0') A e(z,0"), the second |e(z,0") — c(x,0”)|. So there are 2(2L~y~!) clocks. When the first
clock rings we check to which site it is associated; if ¢/ and ¢ differ there, then we flip the spin
of the configuration whose clock rang; if ¢/ and ¢’ are the same, then we flip the spins of both
the configurations if the clock that rang is the one with parameter c¢(x,c’) A ¢(z,0”), otherwise
we flip only the spin of the configuration corresponding to the largest parameter. After that we
restart all the clocks.

As L) is obviously a generator of a Markov process, Q is a probability measure. In order to
show that the marginals of Q are given by P, we use that the generator L(¢) has, for functions
which depend only on one variable, the form

LOF) = 3 Torypon (el o) F (@) = flo)]

zeS

s (@) (€@, 0') A e, o) (0) = F(0)]

e, ') = e, ") A ez, " )[F () = f()])
= 3 elw, o)) = f(0)] = LI,

zeS

Hence, the marginal in the first variable is P, ,/. The marginal in the second variable can be
treated analogously. It remains to show that the coupling gives coalescence.



Consider the function a(o’,0”) :=3_ [0'(y) — 0" (y)|. First, we compute for any summand
separately

Lio'(y) =" ()] = Lory)zory (cly,0') +cly, ")) [-2] +
Lor ()= () |€(Y; (y.0")[2 (6)
. oo (@)hy (2,0) _
Using the form of ¢(z,0) = m where iy (2,0) = 32, c s\ (4} Jv(2,y)o(y). Then one
can rewrite for o’(z) = —o” ()

e—cr/(:c)h,y(:c,a’) ecr/(:c)h,y(z,a”)

/ " o
C('CL.7 g ) + C('CL.7 g ) - eh'y(IaUI) + eih"{(Iaol) + ehw(w’g”) + e*h'y(wﬂf”)
efo'(w)ha,(w,al) efo'(z)ha,(w,a”)

= eh~(z,07) _|_efh~,(a:,0'/) - eh~(z,07) + e—h~(z,0") +1

Therefore, it remains to estimate for o, o’ such that ¢'(y) = o” (y)
_ ’ e:l:h,y(r,al) B e:l:h,y(r,a”)
~ lcosh(h,(z,0"))  cosh(hy(z,0")]
1
< / ds 5
o  cosh”(shy(z,0’) + (1 — s)h(z,0"))

2|C(yv OJ) - C(ya O-”)

|y (2, 0") = Tn(z, 0")]

where we use that the derivative

d e**  +e*”cosh(z) — e*?sinh(z) +1

dz cosh(x) cosh?(x) ~ cosh? (x)

Working as before in proving lemma (2), this can be bounded by

< B3 Y S lay) 10'@) — 0" @)+ 2] 3 T y) (0 (@) — o (@)

TFY T#Y

where z and y are running in S. Inserting this in (6) we get

o)~ ") € Wiy + B0 -3 Y L) [0 @] (@)
TEY
(X ) o' (@)~ o (@) (8)
TFY

Then we use the bounds

ZZJ (x,y) |0 (z \—ZZJ (x,y) |0’ (z \<ZJ (x,0) ")

Yy zFy T yFwx

and

S (X Ky @@ =" @) (Y F@ay) (0 (2) - 0" (@2)))

y o mFy T2FY
< (sup|J = (o’ = ") Y)| + ) ZZJ (z1,9) |0’ (x1) — 0" (21)]
v Y @ity

< (Cuple’,0") +¢v) Y Ty (x,0)a(0’,0”)



Finally, we note that, since J is a probability kernel, | >~ J,(z,0) — 1| < ¢y. Then
La(o’,o”) < —221]_0/@);&0”(1}) +,6(1 —m%)ZZJ,Y(ZE,y) |g/(x) _U//(:L')| (9)
Yy Yy zFy

Y (X ) 10/(@) — 0" (@)]) (10)

Yy  zFy

< (=140 = mB) 1+ 1) + B+ ) (Cplo’, ") + 1) Jale’, ") (11)

As B(1 — m%) < 1, for v small enough one can choose an r > 0 independent of v such that for all
o', 0" with p(o’,0") < 2r the pre-factor is less than zero, i.e. less or equal to —w.

]EQ [Lozt]

IN

~wEq ] + C'y ™! Q(of & Wi(mg) or of ¢ W,(mp))
~wEq [ad] + €'y (Por (0] & Wemg)) + Por (o7 ¢ Wrlmp)),

IN

where C' = 16Lcys and we use that the marginlals of Q are P, and P,~. In order to estimate the
last summand uniformly in times of order ¥ we use stopping times and the bound (4)
Eqg[Loy] < —wEqlag] +2C"y™"  sup  Po(7(Wir(mp)©) < 66771)
oeWnr, (mg)

< _WEQ [at] + 20/7*16767_1.
Therefore, by iterating the estimate one obtains that for all ¢t < ey
Eq [ar(o”,0™)] < e ¥ ag(0’,0") + 20"y e W

Hence one has, according to the dynamics defining the coupling, since if at some point ¢’ = ¢
then this remains true forever, that

Q(O—é 7& 02/ for some ¢ > 1H2(’)’_1)) < Q(o—l/n"’('y—l) 7é Jll;f"('y—l)) < Q(anz -1 > 1) < ]EQ [aan(’y_l) (0/7 O—H)]

which goes to zero when v goes to zero uniformly for o’,¢” € W, (mg).
After this preparation we are able to conclude from lim, .o P, (7, < T7) = 0 that also
im0 SUPsew,  (my) Lo (7y <T7) =0 in the following way

Py (ry < T) = Pyu(ry < T7)| = | /Q(da’,da")(nwr (o) 1, <1 (0")]

< / Q(dalv doﬂ)]lT(WT(mB)C)>ln2('y*1) (OJ)]IT(WT(mL;)C)>1n2(’y*1) (OJ) | ]IT—Y<T* (UI) - ]lT,Y<T* (a/l)|
+Pyr (1(Wy (mg)°) < ®(y71)) + Por (7(Wr(mp)°) < In*(771))

The first summand is bounded by 2Q (o} # of' for some t > In*(y™1)), because 7, > (W, (mg)°)
and o’ and ¢” coalesce before 7(W,(mg)¢), hence 7,(c’) = 7,(c”); the second summand can
be bounded by (4). Therefore, |Py (7, < T7) — Pon(7y < T7)| tends to zero uniformly in
o',0"” € W, (mg) when v tends to zero. Finally, it remains to be observed that if we choose
w.lo.g r1 <6/2

_ _ U~ (B _
P < T = | [ gty 00 Polry < T7) B _p o <T)

= iy (Wi, (mp))
+ sup  |Po(ry <T7) = Py(ry <T7)|

U/EWT1 (mﬁ)

this converges to zero. Note that iy (B)/py (W, (mg)) = 14 py (B \ We, (mg))/ gy (Wy, (mg)) and
the second summand goes to zero exponentially fast in v~ !, because of the 1.d.p. for -
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5.3 Step c)

For each o € DT, by definition, the deterministic motion m? starting in o enters in W, jo(mg) in
a finite time T, independent of v. As the deterministic motion is continuous in the weak topology
there exists a 0, € (0,71/2) such that pr, (m7, DS ) > 6, for all t. According to (5) there exists a
¢’ such that

P’y,o(pTg (m(tja Ut) > 50/2) < 676/7_1

This estimate holds uniformly on compact sets. Then by Markov property we have that

Pyo(ry <T7) < Pyo(ry <T7, pr,(m{,00) < 05/2) + e~

—1

< Py, (Tc, <7, <T,or1, € Wy, (mg)) +e

_ 76/ —1
= Eo [P%UTU (TW <T™ - To)ﬂer (mﬁ)(JTa)] +e 7
< sup Py(r, <T7)+ e~

€Wy (mg)

6 Upper bound

We are going to prove

Theorem 3. For all § > 0 and all 0 € D4

lim P, o (7, > T) =0

where T, 7., and r_ are as in theorem (1).

Repeating the arguments of the third step of the lower bound (section 5.3), one can reduce the
problem to initial points in a small neighbourhood of mg. The last part of the argument has to
be changed in the following way

Pyo(ry >TY) < Pyo(ry>T%, pr,(mf,00) < 6,/2) +e 7
< Pyo(Ty <77 > T 01, € Wy, (mp)) + e
7C, -1
= E’Yﬁ [P'YJT,, (T’Y > T+ - Tﬂ)]Ier (m[ﬂ)(aTa)] +e v
< sup  Py(ry, >T7/2) + e

oceW,, (mg)

First, we want to construct the channel of exit from the minimum. This can be done in a finite
time T and with a cost w.r.t. the rate functional Zr as near to the free energy of the saddle  as
we want, say Ir — F () < 5,0<0 <8, uniformly in the initial point in G. For this we choose
L™ balls B(mg), B(m), B(—mg), B(—mg) C W,._(—mg), around the three stationary points of
G, so small that the cost of the interpolation between any two points picked up in one of them is
less than 6/2. This is possible because of a result in Comets (chap. 6, prop. VL1 c) of [3]). Then
it is known (see [2]) that there exists a manifold W linking the two pure phases and going through
the instanton according to the solution of the mean field equation and to its time reversal. Thus
we take in B(m) two points m~ and m™ respectively on the branches of W going to —mg and to
mg and we call m; and m'ﬁ" two points in B(—mg) and B(mg) reached in a finite time by the
deterministic evolution starting from m~ and by its time reversal starting from m™*. The cost for
going from m_ to my is zero because we are following the deterministic flow. The cost for going
from mg to my is bounded by F (1) (see [3], prop VL1 a,b)). Then the cost for the path going
from m; to m*, interpolating to m~ and arriving in m is less than F(1n) + /2. If the initial
point belongs to B(mg) or to B(m), then the result is trivial because we just interpolate to ng
or to m~, adding to the final cost a contribution less than §/2.

11



Now we want to show that there exists a finite time 7" such that the deterministic flow starting
from any point in G enters B(+mg) or B(m) at least once within 77. We argue by contradiction:
for any K there is a point my in G such that the flow starting from it stays away from the balls
above for a time larger than K. Then there is a sequence of points mg with diverging K. Since
G is compact there is a converging subsequence; let us call m € G the limit point. We know that
the flow starting from m will converge to £mg or to 7 and then it will enter one of the balls B in
a finite time; since the deterministic flow is continuous w.r.t. the initial data, we get the desired
contradiction.

At this point we just follow the deterministic evolution until it reaches one of the balls and
then we interpolate to the suitable point on WW. Denote the path resulting from this construction
which starts in m by v™.

There exists for 6’ > 0 and each m € G an r,,, such that by Theorem IV.1 of [3]

inf P%UO (pT(Um7U) < 7,_/2) > e—’y*l(It(bM)—&-(S/) > e_,y—l(]:(fn)+5+5/)

70:p(ms00) <7

where o is the process started at 0. Note that op € W,._(—mg) for all o as above. By compactness
there exists a finite cover of G by balls of the from (Wrmi/2(mi))f:1. Choose 1/ := min; r,,, /2 and
one has

inf P.

oo (min pr (v, 0) <r_/2) > g7 (Flm)+i+d)
UOEGT/ %

because if og € G,+, then there is some m € G such that p(cg,m) < r’. But m belongs to some
ball W, /a(mi), so p(og,mi) <1’ +7pm, /2 < 1y, and we can apply the result above.
Hence divide the interval [0, 7"] in intervals of length T

Pyo(my>TH 7(G) >TF) < Py o(owr € Wr_(—mg) forall k=0,...,[TT/T),7(G%) > T)

(T"/T)
< H sup Py, (oxr ¢ Wr_ (—=mp)) < (1— gg P, o (min pp(v™,0) < %))TJr/T
k=0 oeG,s 7 " '

- 1 (F
< (]_ — 677_1(,7:(7?1)+6+5'))e (FOm)+8) ) o

provided that &' < & — 4. R
Let » < 7/, so that W,.(mg) C G,». We have for § > 0

PM’Y (UT € aT/G)

P, €0-G) <
/%WM"%)(UT )< oy (Wi (mg))
o= H(F(in)+a-3)
< =
— e*’y_l(infmewr(mﬁ) F(m)+9)

and we note that inf,,cw, (my) F(m) = 0. Here we have used the stationarity of the Gibbs
measure w.r.t. the Glauber dynamics and the large deviation principle for y,. Given 1’/2 there
is a partition of [—L, L] in subintervals I and a number ¢’ such that if -, | [, m1 —ma| < 0’ then
p(my,ma) < 1r'/2. Let At be a small time interval, say At = 7%, a > 0. Since the jump rates are
bounded by a constant cps, we can estimate the probability of having more than N jumps in a
time interval At by

2Ly tep At)N N
Y M) v exp{-Nln—— 4 ...
N exp{=NI oo T

If we choose N = v~'/(Iny~1)®, 0 < b < 1, then the above probability goes to zero, when -y

vanishes, faster than 6*7_16, for any possible c. If the number of spin flips is not greater than N,
the largest change in magnetization in a coarse cell I is (2v/|I|)N = 2/(|I|(Iny~1)?). It follows

that AL
_ =y
31 fioae =l < gy <
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provided ~ sufficiently small. For any realization &; such that &y is distributed according to
Hoy, Wi (mp) and that there is some T > 0 such that o ¢ G,, we define the sequence o; := G;a;.
With overwhelming probability p(o;11,0;) < ’/2; since the process starts in W,.(mg) and after a
while enters G¢, we can conclude that there is [ such that o; € G, but oy41 ¢ G,. It follows that
o1 € 0pG, because if 07 belonged to G then the distance between ;41 and G would be smaller
than r'/2 implying that 6,41 € G,.

Let M = [T /At], then

(2Lepy tAH)N

M
P N! + Zl Piu"y,WT(mB) (o—z S aT/G)

Ky, Wi (mg)

(r(G%) < TH) < (M +1)

which goes to zero, because without loss of generality we can assume that o > d. Applying the
second step as before (see section 5.2), we obtain that there exists r1 > 0 such that

sup Py (1(GS) <TH) —0.
o€EWry (mg)

So we just derived that

sup P, ,(my >T+)— 0.
oceW,, (mg)

7 Conclusions

We proved that the time needed to observe a tunneling between two equally stable states of a
ferromagnetic system is given in terms of the free energy gap with the first excited state, namely
the instanton.
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