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Strong Disorder Renewal Approach to DNA denaturation and wetting :
typical and large deviation properties of the free energy

Cécile Monthus
Institut de Physique Théorique, Université Paris Saclay, CNRS, CEA, 91191 Gif-sur-Yvette, France

For the DNA denaturation transition in the presence of random contact energies, or equivalently
the disordered wetting transition, we introduce a Strong Disorder Renewal Approach to construct
the optimal contacts in each disordered sample of size L. The transition is found to be of infinite
order, with a correlation length diverging with the essential singularity Iné&(7T") « |T" — Tc|71. In
the critical region, we analyze the statistics over samples of the free-energy density fr and of the
contact density, which is the order parameter of the transition. At the critical point, both decay as
a power-law of the length L but remain distributed, in agreement with the general phenomenon of
lack of self-averaging at random critical points. We also obtain that for any real ¢ > 0, the moment
Z7} of order q of the partition function at the critical point is dominated by some exponentially rare
samples displaying a finite free-energy density, i.e. by the large deviation sector of the probability
distribution of the free-energy density.

I. INTRODUCTION

Wetting transitions are in some sense the simplest classical phase transitions, since they involve linear systems
[1]. The effects of quenched disorder on the wetting transition or on the equivalent Poland-Scheraga model of DNA
denaturation E, B] have thus attracted a lot of interest among physicists @—Iﬁ] and mathematicians (see the books
[14] and references therein). Within the field of disordered models, the DNA denaturation model is very special,
because the system can avoid some disorder variables by making loops, whereas spin models have to cope with all
the random couplings whatever they are. In particular, in the critical region where the contact density vanishes, each
configuration involves only a vanishing fraction of disorder variables. As a consequence, Tang and Chaté ﬂ] have
proposed that the denaturation transition is driven by the rare anomalously attractive regions :

(i) on one hand, they have proposed a simple scaling argument for a system of size L, based on the competition
between the energy gain of the best attractive segment and the entropic cost of a system-size loop : both scale as the
logarithm In L of the size L, so that this argument points towards an essential singularity divergence of the correlation
length

E(T) o eTrel (1)

This behavior is reminiscent of the critical properties found in the different model concerning a polymer at the interface
between two selective solvents ﬂﬂ, @] for similar reasons. It turns out that the singularity of Eq. [ has also been
found recently in the quantum phase transition of random transverse field Ising model with long-ranged power-law
couplings ﬂﬂ, ] (or in long-ranged epidemic models in a random environment ﬂﬂ]) and can be also explained in
terms of Extreme Value Statistics [17, [18].

(i) on the other hand, Tang and Chaté [7] and more recently Derrida and Retaux [13] have concluded that the real
space renormalization on hierarchical lattices leads instead to the Berezinski-Kosterlitz-Thouless (B.K.T.) essential
singularity

Err(T) ox eV = (2)

This B.K.T. scaling emerges from the joint renormalization flows of an amplitude and of an exponential rate ﬂ, ]
We are not aware of a simple scaling physical argument that would explain the origin of the additional square root in
Eq. @l with respect to Eq. [l

In this paper, we introduce a Strong Disorder Renewal Approach that can be considered as an elaboration of the
scaling argument (i) : it leads to the essential singularity of Eq. [I but in addition, it allows to compute explicitly
many observables, including the statistics of the free-energy and of the contact density over the disordered samples
of a given size L. The paper is organized as follows. After the description of the model in section [, we explain the
Strong Disorder Renewal Approach in section [[IIl We then analyze the statistics of the loop lengths in section [V]
the statistics of the contact density in section [Vl and the statistics of the free-energy in section [V1l: typical and large
deviation properties are given respectively for the delocalized phase in section [VII] for the critical point in section
[VIIT, and for the localized phase in section [[Xl The validity of the Strong Disorder Renewal Approach is discussed in
section[Xl Our conclusions are summarized in section [XIl The Appendix [Al explains how the Strong Disorder Renewal
Approach can be adapted to other distributions of the contact energies, while the main text focuses on the simplest
case of the exponential distribution.
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II. MODEL AND NOTATIONS

A. Partition function

We consider a polymer of length L attached at the origin ny = 0 and free at the other end : the partition function
is a sum over the number K = 0,1, .., L of contacts and of their positions 0 < ny < ng < .. <ng < L

L
Z(L) = Z Z Zr(n1,ng, .., nk) (3)

K=0ng=0<ni<ne<..<ng<L

of

€ng €ng en g

Zk(ni,na,..,ng) =Qny)eT Qng —n1)e T .Qng —nkg_1)e 7T

(4)

The contact energies €, are random quenched variables, while the weight (1) of a loop of length [ between two contacts
displays the power-law behavior for large [ (here to simplify the notations, we will consider that this power-law holds
for all lengths [ = 1,2, ..)

Q) = = (5)

The exponent c is obtained from the enumeration of random walks returning to the origin and thus depends on the
assumptions made concerning self-avoidance and excluded-volume interactions |20]. Here we wish to consider ¢ as a
free parameter, that can take large values (for reasons that will be discussed in section [X]), so we may for instance
consider usual random walks in dimensions d > 2 [2(]

A _ ©)

From the form of the partition function, it is thus clear that the DNA denaturation transition or the wetting tran-
sition corresponds to a competition between the contact energies that are 'good’ €,, > 0 and the entropic logarithmic
cost In (1) = —clnl < 0 of loops between contacts.

B. Probability distribution of the random contact energies

In the main text of the present paper, we focus on the case where the contact energies ¢, are independent ran-
dom variables, drawn with the exponential distribution of parameter W (see the Appendix [A] for the case of other
distributions)

1 Cc—emin)
p(E) = We w 9(6 2 Emin) (7)
with some lower value €,,;, < 0 to ensure the presence of repulsive contacts ¢ < 0. The proportion of attractive
contacts € > 0

oo €min
A= / dep(e) = e W (8)
0
can be chosen anywhere in the interval

0<A<1 9)

In the following, an essential role will be played by the proportion of contact energies above an arbitrary threshold
n>0

o0 ”
/ dep(e) = Ae™ W (10)



C. Phase transition criterion based on the free-energy

Instead of the true free-energy F'"“¢(L) of each sample, it has become usual in this field to introduce the more
convenient notation

F(L)=InZ(L) = —BF"™(L) (11)
as well as its density per unit length

F(L) WmZ(L)

fly=—F—=— (12)

Then the localized phase corresponds to a positive limit
flo(L — +00) > 0 (13)
while the delocalized phase corresponds to a vanishing limit
fee(L — +00) =0 (14)

Besides this thermodynamic limit, we will be interested into the probability distribution over samples of the free-
energy in finite size L, in particular at the critical point.

D. Order parameter of the phase transition

In a given sample, the averaged number < K > of contacts is computed as

L
ZK:O K Zno:O<n1<n2<n<nK<L ZK(nl y 12y .y nk)

< K >= T (15)
D UK=0 2omg=0<n; <na<..<np<L LK (M1,M2, ., k)
The order parameter of the transition is the contact density, i.e. the number of contacts per unit length

k(L) = <KTL> (16)

that remains finite in the localized phase as L — 400
k(L — 400) > 0 (17)

while it vanishes in the delocalized phase

kdeloc (L, 5 +00) = 0 (18)

Again, besides this thermodynamic limit, it is interesting to analyze the probability distribution over samples of the
number of contacts in finite size L, in particular at the critical point.

III. STRONG DISORDER RENEWAL APPROACH

Strong Disorder Approaches are based on the general idea that the spatial heterogeneities introduced by the
quenched disorder variables dominate over quantum, thermal, or stochastic fluctuations depending on the consid-
ered model (see for instance the review [21]). While these Strong Disorder Approaches are usually formulated within
real-space renormalization procedures |21)], as for the polymer at the interface between two selective solvents |16], we
propose in this section a Strong Disorder Renewal Approach in each disordered sample.



A. Strategy in each disordered sample

In a disordered sample corresponding to a given realization (1, ..., 1) of the random contact energies, we consider
the following strategy :

(i) the first return n} takes place at the first ’good enough contact’, defined as the first position where Q(n)e® > 1,
i.e. where the contact energy is bigger than the entropic cost of the return

€ny > =T InQ(n]) (19)
while all the previous (nj — 1) positions n = 1,..,n} — 1 satisfy
en < —T'InQ(n) (20)

The corresponding gain for the logarithm of the partition function is

For = % FInQn}) >0 (21)

(ii) once the first ’good enough contact’ has been found at nj, one may iterate the same procedure: the second
return nj takes place at the next 'good enough contact’, define as the position n} satisfying

€ny > —TInQ(ny —ny) (22)
while all the intermediate (n5 —nj — 1) positions n = nj +1,..,n — 1 satisfy
€n < =TInQ(n —ni) (23)
The corresponding gain for the logarithm of the partition function is

foz = S + W Qn; — nf) 2 0 (24)

This strategy thus define a very simple renewal process.

B. Partition function and order parameter in each sample

So in each given sample of length L, one ends up with a certain number K* of ’good enough contacts’ located at
the positions (nj,..,n}), and one considers that the partition function of this sample (Eq[3) is completely dominated
by this optimal configuration

~ * * *\ 25:*1 F
Z(L) ~ Zg«(nj,n5,...,ny) =e k (25)
Its logarithm (Eq. [[I]) corresponds to the sum of the gains f,: of the K™ contacts
K
F(L)=WZ(L)~ Y fo: (26)
k=1
The thermally averaged number of contacts of the sample (Eq. [[H]) is simply
< Kp >~ K" (27)

In this paper, our goal is to analyze how this number K™* of contacts and the corresponding free-energy of Eq.
are distributed over the disordered samples of a given length L.



C. Statistics of the number K* of contacts over the disordered samples of length L

The probability distribution 7g+(L) of the number K* of contacts over the disordered samples of length L is
normalized to

L

> (L) =1 (28)

K*=0

A related important observable is the probability distribution P(I) of the loop length I = 1,2,.. between two
contacts: if one adds the initial value mo(0) = 1, the probability mx-—q(l) of zero contact plays the role of the
cumulative distribution for P(I) that can be computed as the difference

P(l) = mo(l — 1) — mo(l) (29)
and one has the sum rule
L
> Pl)=1-mo(L) (30)
=1

In the limit L — +o00, the normalization thus reads

+oo
S P(1) = 1 - mo(o0) (31)
=1

where 7 (00) represents the probability to find zero good contact for L — 400 : it vanishes in the localized phase

Te(L — 00) = 0 (32)
but remains finite in the delocalized phase
mdeloc(L — 00) > 0 (33)

The probability of K* = 1 contact can be then computed as the convolution

L
m(L) =Y P()mo(L —1) (34)
=1

Similarly for an arbitrary number of contacts 1 < K* < L, the probability reads

.
mre(L) =)0 0 > P(l)P(le). P(lk+)mo (1) <L - Zlk> (35)
k=1

11>1105>1  lg«>11>0

and will be thus closely related to the statistics of the sum of loop lengths.

D. Statistics of the partition function over the disordered samples of length L

For a given sample of length L displaying K* contacts, the logarithm of the partition function is the sum over the
K* independent gains f,,» of the contacts (Eq. 26]). If one introduces the probability distribution px (F') of the sum
of K independent variables f distributed with p;(F'), the probability distribution F(F') of F = In Z over the samples
of length L can be written using the probability 7+ (L) of the number K* of contacts introduced above

Fr(F)= > mx-(L)pxk-(F) (36)

K*=0
Besides the typical region for the free-energy, it will be also interesting to discuss the behavior of the moments of
the partition function for any real value ¢ > 0

L L K*

- R . +oo
M,(L) = Z9(L) = edF (L) = Z i (L) 67" = Z i~ (L) {/ dfequl(f)} (37)
K+*=0 K+*=0 0

that will depend on the large-deviation properties of the probability distribution of the free-energy.



IV. STATISTICS OF THE LOOP LENGTHS

In this section, we discuss the probability distribution P(I) of the loop length | (Eq. [29) and its cumulative
distribution mo(1) (Eq [30).

A. Probability 7o(L) of zero contact in L

The probability mo(L) of K* = 0 contact in L is the probability that all energies €, for n = 1,2, .., L satisfy Eq.

L

+oo
mo() =[] [1 -/ dep(eﬂ (39)

n—1 —T1nQ(n)

It is thus convenient to rewrite its logarithm as a sum

L
Inmy(L) =-— Z u(n) (39)
n=1

where the elementary term wu(n) reads for the model that we consider (Eqs [ and [I0])

uw(n) = —In [1 - /_ :]Q(H) dep(e)] -~ [1 - n‘i‘WT } (40)

For large n, it decays as the power-law

A A
~ - 41
U o B nE )
where we have introduced the critical temperature
w
T, = — (42)
c

that will separate the regions of convergence and divergence of the series of Eq. B9 since mo(L — +00) is the simplest
criterion of the transition (Eq[B2 and B3]) within the present framework.

B. Loop length statistics at the critical point 7' =T.

For T = T,, the asymptotic behavior of Eq [4]]

» A
criti ~ - 4
w2 (43)
yields the logarithmic divergence of the series of Eq.
L
criti _ criti ~ _
In 7" (L) = — nz::l u(n) = —AlnL (44)
corresponding to the power-law decay
i 1
criti =
R o (45)
The probability distribution of the loop length (Eq. 9] decays as
» » » A
crity __ _criti critt
Pert(l) = mg™ (1= 1) — w5 (1) X TTA (46)

Since 0 < A < 1 (Eq. @), the averaged length diverges

+oo
15 =N 1Pt (l) = oo (47)
=1



C. Localized phase T' < T¢

In the localized phase T' < T, it is convenient to use the reduced temperature

T
t=1——
T,
that belongs to the interval 0 < ¢ < 1.
The asymptotic behavior of Eq 41l
A A
loc ~ _
U (’fl) s Too n% nl-t

yields the power-law divergence of the series of Eq.

L
In7le(L) = — Z ul(n) ~ -
n=1

corresponding to the stretched exponential decay of exponent ¢

__ ALt
e t

loc
L
o) L %

The probability distribution of the loop length (Eq. 9] decays with the same stretched exponential
A t
Ploc(l) = (1= 1) = mp*(1) = v

~ —-—€
I—+oo [1-1

(48)

(49)

(52)

so that all moments are finite. It is interesting to compute how these moments of arbitrary order p diverge as t

becomes small as a consequence of the decay of Eq.

+oo 400 .
oo =N "PPc(l) ~ A / dl [prt-le= AN
=1 1

1 [tee % 1 [tee (v
:—/ dv(l—l—g) e~ :—/ dveh(t)

where the saddle function h(v) and its two first derivatives read
h(v) =pln (1 + %) —v

W) =-2_ 1
(v) R

" o p
PO = e

The saddle-point v* of the integral of Eq. 53] corresponding to ¢'(v*) is

o+

vt =p—A
For p > A, the saddle-point value belongs to the domain of integration. Using the values

*

h(v*) —pln<1+%>—v*—pln%—p+A
1
B (v* _ p __
) (A+v)2 p

the saddle-point evaluation leads to the essential singularity divergences

li)oc ~ / 27;1)6%[%—1—11(1 %]
t—0

In particular, the averaged length corresponding to the special case p = 1 diverges as

+oo
oc E oc oc /27T lrA—1—In
lfu; = lPl (l):l;fyzl tgo Tet[A 1—In A]
=1

(53)



D. Delocalized phase T > T.

In the delocalized phase T' > T, it is convenient to use the reduced temperature
T

f=—-1>0 59
. (59)
The power-law decay of Eq 1]
A A

deloc ~ _

w0, e (60)
yields the convergence of the series of Eq. [39 as
1— L7
deloc ~

In w5¢°¢(L) L Ai@ (61)

The finite limit as L — +oo displays the essential singularity as 8 — 0
rdeloc(L = o0) ~ e 0 (62)
6—0

The probability distribution of the loop length (Eq. 9] decays as

A A
del __del del L4 a
Po]) = mgeoc(l — 1) — w5 oc(l) L 770 ¢ 0 (63)
Near the critical point where 0 < 6 < 1, the averaged length diverges
+oo
[deloe =y " 1pdetoe(l) = oo (64)
=1
E. Finite-size scaling in the critical region

In the critical region, the above results concerning the probability mo(L) of K = 0 contacts can be summarized into

L _T Ll_Tlc —1
lnmo(L) =~ —ZA Tc r~ —AliT (65)
=1 T Te

This corresponds to the following finite-size scaling form involving the logarithm (In L) of the system-size L (instead

1
of the usual power-law L*Fs with some finite size correlation length exponent vpg)

T
Inmg (L) LS —AlnL [v: <1— E) lnL} (66)
where the scaling function
e’ —1
v(w) = — (67)
is unity at criticality
(o =0)=1 (68)
exponentially large in the localized phase
e'U
and decays as a power-law in the delocalized phase

bv) ~

v——00 U

(70)

The finite-size correlation length £pg(T) defined by the value unity |v| = 1 for the scaling variable v diverges with
the essential singularity of Eq. [

lnfpg(T)Tz

—T. |1 — l| (71)



V. STATISTICS OF THE NUMBER K OF CONTACTS
A. Statistics of the number K of contacts in the delocalized phase

In the delocalized phase, the number K of contacts remains finite in the limit L — +o00 : the probability distribution
is simply the geometric distribution (Eq. [35)
m4e1oe (00) = w1 (00) [1 — mgeloe(o0)] (72)

with the essential singularity of 7d°/°°(c0) near the transition (Eq. [62). As a consequence, in the critical region on

the delocalized phase, the probability distribution becomes the exponential distribution

_A
mdeloc(o0) ~ e T e Ke 7 (73)

In particular, the moments of the number of contacts diverge with the essential singularities

—+oo
A
ngloc(L =o00) = Z KPrdeloc(o0) ~ pleP s (74)
K=0
B. Statistics of the number K of contacts at the critical point

When 7o(L = 00) = 0 and the loop distribution P(I) is normalized (Eq. BIl), the probability of K contacts in L
(Eq. [78) can be rewritten as the difference

K K+1
7x (L) = Prob (Z I < L) — Prob (Z I < L) (75)

k=1 k=1
lk) (76)

It is thus useful to introduce the probability distribution

Sk(Sk) =D > . > P(l)P(l2)..P(lk)d <SK -

Lh>1l>1  Ig>1

gt

of the sum

of K independent loop lengths I, in order to rewrite Eq. as

L L
(L) = /0 S Sk (S) — S 1(S)] ~ —0x /0 S8k (S) (78)

Since the probability distribution of the loop length decays as (Eq. [6)

A

critt
P (Z) lﬂoioo ll+A

(79)

with 0 < A < 1 (Eq. ), the Lévy sum Sk of Eq. [[7 does not grow extensively in K, but more rapidly as K #, and
the appropriate rescaled variable

S
K=
is distributed with the Lévy stable law £4(\) of index A defined by the Laplace transform

Bl
=

A=A

(80)

+o0 4
/ e La(A) = e [T (81)
0
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It displays the power-law behavior for large A

1
LA, = Sra (82)
and the essential singularity near the origin (with some constant I(A))
A __A_
La(\) o« A1Tzmmm et I(AA A (83)
A—0
Plugging the scaling form
A% A%
Sk (S) ~ LalA= S 84
K( ) K% A < K% ) ( )
into Eq. [[8 yields
L LAXK ™%
mr(L) =~ —8K/ dSSk(S) = —8K/ dNLA(N)
0 0
1
~ LAF K F L, (LA%K*%) (85)
The appropriate scaling variable is thus
K 1
vz v (86)
and its probability distribution is obtained from the Lévy stable law L4 as
1 1
Kalr) = 5 La (,{ A) (87)
It is regular near the origin (EqB2)
Kalw) = 5 (5%)
AR N:)OZ
and displays the following decay for large « (Eq. B3]
Ka(k) =~ L trantay o IaRTT (89)
A k—+oo A

The simplest example corresponds to the value A = %, where the Lévy stable law has a simple explicit expression

+oo
/ dAe ™ MLi(N) = e VERVT
0

efg
L)) = 3 (90)
so that the scaling function is simply the half-Gaussian
2 -2 —nK?
Ki(k) ==Ly (k7%) =2e (91)

K32

In summary, the probability distribution of the number K of contacts in L follows the scaling form

criti 1 K
T ¢ (L) ~ m’CA <:‘<& = m) (92)

The important point is that it scales sub-extensively with respect to the length L as K oc L#, and that it remains
distributed.
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As a consequence, the contact density per unit length that represents the order parameter of the transition (Eq.
[[6) can be rewritten as

K _ iﬂ (93)

kr L 1A

where & is distributed with the probability distribution K4 (k) discussed above. The fact that it remains distributed
over samples, even if it corresponds to a spatial average, is in agreement with the general phenomenon of lack of
self-averaging at random critical points [22-24] : outside criticality, where there exists a finite correlation length &,
the densities of extensive thermodynamic observables are self-averaging, because a large sample can be divided into
nearly independent large sub-samples of size £; however at criticality, this ’subdivision’ argument breaks down because
of the divergence of the correlation length & [22-24].

C. Statistics of the number K of contacts in the localized phase
In the localized phase, the probability distribution of the number K of contacts in L reads (Eq. [78)
L

Tl (L) ~ —0 / dSSk(S) (94)

0
where Sk (Sk) is the probability distribution of the sum of K independent loop lengths

K

SK = Z lk (95)
k=1

distributed with the stretched exponential distribution of Eq.

A Alt
loc ~ -5
P I too 1€ (96)
so that all moments are finite (Eq. B7]).
In the typical region, the Central Limit Theorem holds
1 (S—K1195)2
Sk (9) ~ ——e"  2xa? (97)

in terms of the averaged loop length (Eq. B8]

21 1
loc — loc ~ “7 +[A—1-In A]
[ gl LP*¢(1) t_ow 7€ (98)

and of the variance (Eq. [27)

4
Zl Ploc lloc) — tEO %6%[%717111 %] (99)
Plugging Eq. @7 into Eq. @4 yields

L 1 _(s- KZZOC)2 L\/Iﬁloc 2

loc KA — U

L ~ —0 dS————¢~  2xa2  ~ -0 2

T (L) fap K Tr 2 2KA K/ ﬁe
L Kl“’c _ (L-Kilge)?

o (LA K)o (100)

T 2AK3Y 27T

The probability distribution G, (kz) of the contact density k;, = £ (Eq. [[6) reads

¢ 2
(L+ k) 20 (k-7 )
2Ak3 /27

Nl

GL(k) = Lalge (L) ~ L (101)
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In the large L limit, it becomes concentrated around k ~ l% and can be approximated by the Gaussian distribution

TUET -4 (v )’
Gr(k) ~ av Lo
r( >typ 272 €

(102)

Besides these Gaussian fluctuations in the typical region around the typical value ki, = l%, one may also consider

the large deviation properties (see the review [25]) and ask for the probability of an anomalously large contact density
k= % far from the typical value. For instance the maximal possible value £k = 1 occurs only if all the L random
contact energies of the sample turn out to be positive, which happens with the exponentially small probability (Eq.

B)
Grlk=1)= [ /0 o dep(e)] " = Al = g7tz 4 (103)

More generally, in the whole region k), = l% < k <1, one expects the large-deviation form

GrL(k) o S e~ Lrk) (104)

involving a rate function r(k) that interpolates between the Gaussian form of Eq. and the limiting value r(k =
1) = —In A of Eq. Note however that the probability of an anomalously small contact density 0 < k < kiyp
does not follow the usual large deviation form of Eq. [[04] since we have already seen that the probability of K = 0
contacts only decay as the stretched exponential (Eq. B0).

D. Finite-size scaling for the averaged number of contacts in the critical region

In the critical region, the above results concerning the averaged number K, (L) of contacts in L can be summarized
by the finite-size scaling form analogous to Eq. involving the same correlation length of Eq. [71]

c

InK, (L) ~AlnL ¥ {v = (1 - T£> lnL} (105)

where the scaling function satisfies U(v = 0) = 1 to reproduce the critical behavior
In KSP*(L) ~ Aln L (106)
decays as ¥(v — —00) % to reproduce to delocalized behavior

eloc A
In K:li,ul (L) ~ T—l (107)
T.

1

and behaves as ¥ (v — 400) o< & [1 — A-l-lnd

p } to reproduce the localized behavior

KLy ~mp— 414 (108)

T
(1-7)
VI. STATISTICAL PROPERTIES OF THE FREE-ENERGY

A. Statistics of the free-energy for a fixed number K of contacts

For a single ’good-enough’ contact, the gain f of Eq. 2I]is distributed with the exponential distribution

pi(f) = pe " 0(f > 0) (109)

of parameter

(110)

=
I
Sl
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In particular at the critical temperature T, of Eq. [42] it depends only on the exponent c of Eq.

T. 1
L= === 111
He =37 = - (111)
The sum
K
Fx =Y fi (112)
k=1
of K independent gains fj can be written for any K as the convolution of K exponential distribution p;
(W)t e
F)=p———e*o(F >0 113

The exponential moments of order ¢ exist only in the region 0 < ¢ < p and read

= @) = ([emn) = (5)

The fact that each exponential moment of order ¢ involves a different exponential behavior
edFi = KA (115)

with
I
u—=q

Ay =1In (116)

can be understood from the large-deviation analysis [23] of the probability distribution Px (g) of the rescaled variable
g= FTK for large K : using the Stirling approximation

K_1\K"1
1)~ _
(K —1)! P~ 2r(K — 1) ( . ) (117)
one obtains
eukg K—1 1 K—-1
= Kpg(Kg) ~ Kpe Fro | ——= = Kpe K1 T+ —
Pk (9) pr(Kg) = Kue [K_ J pe [eug( + 1)]
K K
~ —ng ~ Kh(g) 118
Sy lenge™]" = e (118)
where the large deviation function and its two first derivatives read
h(g) =1 [epge™9] =1+ In(ug) — pg
1
(g =-—un
(9) P
1
h'(g) =-— (119)
g
The expansion up to second order around the maximum
1
go = — 120
p (120)

where it vanishes h(go) = 0 correspond to the Gaussian distribution of the Central-Limit theorem in the typical
region. The whole large-deviation function is however necessary to evaluate the exponential moments of arbitrary
order 0 < ¢ <

e1FK Kgél/dgeK[h(g)Jrqg] (121)
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The integral is dominated by the saddle-point value g, satisfying
, 1
OZh(gq)Jrq:;—quq (122)

yielding
1
gy = —— 123
=g (123)

and one indeed recovers the exponential behavior of Eq. 15 with

I
Ag = Nh(gq) + 494 = 1+ In(gq) — p1gq + q9¢ = In = (124)

q

This shows that the moments of order 0 < ¢ < p are dominated by the atypical values g, of Eq. [[23] bigger than the
typical value go.

B. Statistics of the free-energy for a fixed length L

The moments of the partition function (Eq[37) of arbitrary order 0 < g < u read using Eq. 13

L K
M0 =7 =Y me(n) () (125)
K=0 r=q

The series expansion in ¢ allows to compute the moments of Fy, =1n Z;, (Eq. I

+oo L —-K L +oo P

= q _ q\" (K+p-—1)
ST = mw(i-f) = mw (4] Sy 126)
p=0 K=0 K=0 p=0

The identification order by order yields that the integer moment of order p

L L p—1
=P 1 (K+p-1)! 1 .
L (K+p-1) 1
Frp = o Z mr (L) K- Z i (L) H(K—i—j) (127)
K=0 K=0 §=0
involves the moments up to order p of the number of contacts
L
(L) = D mic(L)K? (128)

Fp =~ (129)

and thus inherits the finite-size scaling properties discussed in Eq. [105
The variance of the free-energy

KaU(L) + K?(L) - Kg'u(L)

— =2
Fg_(FL) = 112

(130)

is also directly related to the average K,,(L) and variance [K2(L) — K2,(L)] of the number of contacts.
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VII. STATISTICS OF THE FREE-ENERGY IN THE DELOCALIZED PHASE
A. Probability distribution of the free-energy in the limit L — 400

In the delocalized phase, the number K of contacts remains finite in the limit L — +oo (Eq. [[2). As a consequence,
the partition function Zy, and the free-energy F(L) = In Z(L) remain also finite random variable as L — +o0.
The probability distribution of F;, = In Zp, in the limit L — +oo reads

]:deloc Z 7_‘_deloc (F)

_ deloc - deloc deloc K (/J‘F)K_l —uF
70 Kz:: — 5 (00)] MR- © MO = 0)
7_‘,geloc [ deloc } luﬂgeloc(Oo)e—ﬂ'geloc(oo)uFo(F > O) (131)

Near the transition where ﬁgeloc(L = oo) is given by Eq[62] in terms of the reduced temperature 6§ = Ti —-1>0,
the probability distribution of the free-energy F' > 0 of Eq. [[31] becomes the exponential distribution

Foe(F) = aff)e*@F (132)

of parameter

ol

a(f) = prdeo(L = 00) ~ pee” (133)
6—0
that vanishes with an essential singularity near the transition.
For the partition function Z = ef’, the exponential distribution of Eq. [32translates into the power-law distribution
for the partition function Z > 1

deloc ~ 01(9)
ZL:oo(Z) - Zl+a(0) (134)
with a Lévy exponent «(f) that becomes very small near the transition (Eq. I33).
B. Moments of the free-energy F; =InZp in the limit L — +oo
The moments of the free-energy distributed with the exponential distribution of Eq. are simply
- !
FP__ = (135)
b= la(0))
In particular, the averaged value diverges with the essential singularity (Eq. [[33)
1 1 4
Freeo=(InZy) =—= —eb 136
L= (In Zoc) a(f) 650 Lhe (136)
as the variance
— = 1 1
FZ — (F)? = 5 x —e* (137)
[a(0)]" 00 1z
C. Moments of the partition function
The moments of the partition function distributed with Eq. [34]
1
deloc _ —
a(f)
exist only in the region
0<q<af)x fiee™ (139)

that is shrinking to zero at the critical point is approached.
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VIII. STATISTICS OF THE FREE-ENERGY AT THE CRITICAL POINT
A. Moments of the free-energy Fr, =1nZ;,
At criticality, the moments of the number of contacts
K(L) = / dK KPS (L)
+oo
~ (AL*)P / dkkPKC 4 (k) (140)
0

L—~+oo

can be plugged into Eq. to obtain that the moments of the free-energy scale as

1 L p 1
LA
( ) dkkplCA (k) (141)
L—>+oo e
In particular, one obtains that the averaged value
—  Ku(L A [Teo
Fr = Kall) _pa A / dkkK 4 (k) (142)
fe

and the width

L—+o0 e

B~ 4 [ /O+Oodkk21CA(/€)—(/O+Ood/€/€/CA(k)>] (143

both scale as L.
The conclusion is thus that the free-energy density can be rewritten as

Fr, A

== — 144
fL 3 NcLl_A K ( )
where x remains distributed over samples with the probability distribution K4 (k) of Eq. B7 Again, the fact that
it remains distributed over samples is in agreement with the general lack of self-averaging at random critical points
[22-124] mentioned after Eq.

For the partition function Z; = ef™, this corresponds to the typical scaling behavior

ALA

Zy, ~ eke (145)
typ
whereas the moments display a completely different scaling as we now discuss.
B. Moments of the partition function Zp
The scaling distribution (Eq. [02])
. 1 K
crity ~ _
T (L)_—ALAICA (k——ALA> (146)
can be plugged into Eq. for the moments of order ¢ < p. to obtain
. s M K oo A He
ML) = 2] = /dKﬁK(L) <M iq) ~ / dkK a(k)e*" win(ghg) (147)
c 0

The divergence for large L is thus governed by the asymptotic behavior of Eq. for large . The change of variable
k=L (148)
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leads to
L too 1 —r A He
MgT"Lt’L(L) :/ dlili_l—i_m eiI(A)KlfA eAL nln(uch)
0

+oo _ v% o In( e
/ doy~ 1T T eL[ I(A)wT=4 4 Avl (Mch)} (149)
0

N

~ L

The saddle-point analysis thus involves the function

v) = —I(A)wT™= + Avln He >
o) = =Ty dvm (L

J(0) = -I(A) s +Aln( e )

,Uc —q
"y = 4 g
¢'(v) = —I(A)mv (150)
The saddle-point value v, where ¢'(v,) = 0 reads
_ A(l - A) e %
e { i " (uc—qﬂ 1s1)
and leads to the values
o . AI(A) [A(1 - A . \1*%
Pva) =T AJug ™ 4 AvgIn (ucﬂ— q) T —(A) [ (I(A) iy <ucu— qﬂ (152
and
oy — A e A [AQ-4) (e \]TT
) = =10l =t [t (L) 1e2)

So the saddle-point evaluation of the integral of Eq. [[49

criti ~ 1 2 2%14:2) Lo(vq) Lo(vg)
ML) L—>_+ooL2 \/ —Lgb”(vq)vq e L—too ’ (154)

corresponds to an exponential divergence in L completely different from the scaling of the typical free-energy of Eq.
The difference can be traced back to the fact that the typical samples correspond to finite values of the variable
K, i.e. to a number of contacts scaling as K o L?k, while the saddle-point evaluation in the variable v of Eq.
is dominated by the rare sample having an anomalously large x oc L'~4v corresponding to an extensive number of
contacts K o< L4k o< Lu.

As a consequence, the limit ¢ — 0 is singular for the above saddle-point computation

~ [Mi (1+L+O(q))>]IAA x ¢ 7

Y=o | I(A) pe 2te q—0
AI(A) [A(1—A) ¢ q A 1
000 2 T |G L (14 5= o) (155)

and the series expansion in ¢ to recover the typical behavior of the partition function (Eq. [[45]) is not possible.

It is interesting to interpret the anomalous behavior of the moments of Eq. [[54 in terms of large deviations [25]
: at criticality, even if the typical free-energy scales sub-extensively as Fy,, o< LA, the probability to have a finite
free-energy density f = % is exponentially small in L and follows the large-deviation form with some rate function

¥(f)

Prob(F = Lf) oc e L¥() (156)
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Then the moments of the partition function corresponds to the saddle-point evaluation
criti ~ L=y (f)+af L= (fq)+afq
ML) /dfe [—6(F)+af] o gEl-(fo)+afs] (157)

where the saddle-point value f; corresponds to

V' (fe) =4q (158)
so that the rate function ¥(f) corresponds to the Legendre transform of
_ _ CAIA) AQ-4) [ pe \]F
M) = —oti) +afy = oo =52 |20 ()| (159)

IX. STATISTICS OF THE FREE-ENERGY IN THE LOCALIZED PHASE
A. Statistics of the free-energy density f; = F—LL

In the localized phase, the averaged free-energy grows extensively as the averaged number of contacts

= _ Ka(L) L

Fr, = ~— 160
" p plisy (160)
and the variance grows also extensively as
= (F\2 _ Kao(L) + Ko(L) — Kov?(L) N L A?
Fi- )= 2 T U ey

In the typical region, the probability distribution of the free-energy density f = % thus follows the Gaussian
distribution

Ll )
loc,,2 -k A2 (fiu lloc)
Llav o 2|1t Floeyz o
e

P |t e T (162)
typ | o {1 + (lLA";)Q}
For the partition function Zj = ef*, this translates into the log-normal distribution in the typical region
loc,,2 - ZQ%CAH; <1n Z_“ ZIZOC>2
Ploc(7) ~ © Lt i) b (163)

~ — e
tup Z 27 {1 + _(lz%cz)2:| L

while the moments will be governed by the large deviation sector as we now discuss.

B. Moments of the partition function 7,

The moment of the partition function (Eq. [28) of order ¢ > 0 can be rewritten as an integral over the contact
density 0 < k= £ <1

L K
M0 =7 =Y me(n) ()
K—0 n—q
1 n
=L / ke (L)e 1 (s) (164)
0
This integral will thus involve the large deviation form of Eq. [[04]

G (k) = Lmp(L) o % e Lr(k) (165)
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describing the exponentially small probability to have a bigger contact density k& than the typical one k;y,. The
saddle-point evaluation

V(D) /01 Akl (s ) —r(R)] o oLlkan(5tg)—r(ka)] (166)

is dominated by the saddle point value k4 such that

v (ky) = In <L> (167)

n—=q
X. VALIDITY OF THE STRONG DISORDER RENEWAL APPROACH

A. Notion of Strong Disorder Fixed Point

From the point of view of Strong Disorder Approaches [21], random critical points can be decomposed into :

(i) “Infinite Disorder Fixed Points”, as introduced by Daniel Fisher [26-28], where Strong Disorder Approaches
become asymptotically exact because the disorder width becomes larger and larger with the scale and thus dominate
over quantum, thermal, or stochastic fluctuations|21];

(ii) “Finite Disorder Fixed Points”, where the disorder width remains finite at large scale. Then Strong Disorder
Approaches are not asymptotically exact but are expected to become good approximations in the region where the
disorder width is sufficiently large (see various examples in the two reviews [21, 29] and references therein) : the best
known example is the Griffiths phases around “Infinite Disorder Fixed Points” analyzed by Daniel Fisher [26-28],
or equivalently the anomalous diffusion phase z o t* with 0 < g < 1 of the biased Sinai model where the results
obtained by Strong Disorder Renormalization |30, 131] can be compared to results obtained by other methods (see the
reviews |32] and references therein ).

For our present wetting or DNA denaturation model, we have found that the free-energy gain f of a single ’good-
enough’ contact is distributed at criticality with the exponential distribution of Eq. [[09 with the parameter p. = % of
Eq. [[TT: this corresponds to the case (ii) of “Finite Disorder Fixed Points”, and the Strong Disorder Approximation
is expected to become better for small ., i.e. for large exponent ¢, corresponding to large dimension d for the case
of random walks (Eq. [6). The experience with the biased Sinai model mentioned above indicates that the Strong
Disorder Approach could actually give the correct critical behaviors in the whole region 0 < p. < 1 that would
correspond to any loop exponent ¢ > 1.

B. Correspondence with the quantum long-ranged Ising chain with random transverse fields

There exists some partial correspondence between the present classical wetting model and the one-dimensional
random transverse field long-ranged Ising model as studied by the Strong Disorder Renormalization procedure in Ref
[17]. The exponent o governing the power-law decay of the couplings J;; o< | — j|~* of Ref [17] corresponds to the
exponent ¢ of the loop weight Q(1) =17¢ (Eq[) of the wetting model

a=c (168)

The random transverse fields h; of Ref [17] corresponds to the contact energies of the wetting model via

€

7= —Inh, (169)

Although the correspondence between the two models is not complete (in particular the quantum spins are subjected
to all the transverse fields h; and to all the couplings J;; between pairs, while the classical polymer makes loops), the
relation becomes explicit when both models are analyzed via Strong Disorder Renormalization. Indeed, the Strong
Disorder RG rules within the 'primary model’ described in Ref [17] for the random transverse field long-ranged Ising
model can be translated for the wetting model as follows :

(i) The elementary contributions to the free energy are the contacts free-energies f,, = egf = —Inhy,, and the loop
entropic costs fn,n, ., = —InQ(nig1 —n;) = —cn(nipr —ni) = —InJyn,, -

(ii) The decimation of the strongest parameter (A, , Jn;n,,,) in the quantum model corresponds to the decimation
of the smallest free-energy contribution (fy,, fn;

nj41/
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(iii) When the site of the smallest parameter Ins, 1s decimated, this bad contact and its two neighboring loops are
replaced by a single loop characterized by free-energy contribution fp, ;. s = —cIn(ni41 — nig—1).

(iii) When the loop of the smallest parameter fy, n, ,, is decimated, this loop and its two neighboring contacts
are replaced by a single contact of free-energy contribution " = f, = — cln(niy41 — niy) + Trnigir

This correspondence at the level of Strong Disorder RG rules explains why the same essential singularity of the
correlation length (Eq. [II) appears, and why the dynamical exponent z. = a governing the power-law behavior of the

renormalized random fields g(h) h=~! for h — 0 at the critical point of the quantum chain [17] corresponds to our
notation . =1 = z—lc in Eq.

As a final remark concerning the validity of Strong Disorder Approaches, it is interesting to mention that the
authors of Ref [17] have studied numerically the three values o = 2, 3,4 that correspond to the values ¢ = 2,3, 4 for
the loop exponent of the wetting model.

XI. CONCLUSION

For the random DNA denaturation transition, or equivalently the random wetting transition, we have introduced
a Strong Disorder Renewal Approach to construct the optimal contacts in each disordered sample. We have analyzed
the statistics of the loop lengths, of the number of contacts and of the free-energy over the ensemble of disordered
samples of a given length L. The correlation length governing the finite-size scaling properties in the critical region
has been found to diverge with the essential singularity of Eq. I discussed in the Introduction. At the critical point,
we have found that both the contact density (order parameter) and the free-energy density decay as a power-law of
the length L but remain distributed, in agreement with the general phenomenon of lack of self-averaging at random
critical points [22-24]. We have obtained that for any real ¢ > 0, the moment Z7 of order ¢ of the partition function
Z1, is dominated at criticality by some exponentially rare samples displaying a finite free-energy density, i.e. by the
large deviation sector of the probability distribution of the free-energy density.

Further work is needed to understand the origin of the difference with the BKT scenario of Eq. 2] found by the
real-space renormalization procedures on hierarchical lattices in Refs [, [13].
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Appendix A: Application to other distributions of the contact energies

In the main text, we have focused on the exponential distribution of Eq. [ for the contact energies, because
it simplifies the technical details. However, it is important to explain in this Appendix how the Strong Disorder
Renewal Approach can be adapted to other distributions p(e). The main idea is that even if the distribution p(e)
of an individual contact energy e decays more rapidly than exponentially, an exponential tail will be nevertheless
generated in the probability distribution of the contact energy of good segments |[1], as is also well known in the
context of Strong Disorder Renormalization Approaches [21]. In the following, we explain how this phenomenon
occurs within the particular details of the wetting model that we consider.

1. Initial coarse-graining

Let us perform an initial coarse graining as follows : the consecutive sites having a positive contact energy € > 0
are grouped together into ’attractive’ segments, while the consecutive sites having a negative contact energy € < 0
are grouped together into ‘repulsive’ segments. In terms of the probabilities of positive and negative contact energies

b= e

0
1-p= / dep(e) (A1)

— 00
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the probability distributions X (z) and Y (y) of the lengths = 1,2,.. and y = 1,2,.. of attractive and repulsive
segments reads respectively

X(x) =@1-pp" !
Y(y) =pl-p¥! (A2)

Then a disorder realization (e1, €s,...) of individual contact energies is recast into as a series of segments of lengths
(y1, %1, Y2, T2, ...) draw with Eq.

For a repulsive segment, the only important variable is the length y. But an attractive segment is characterized by
both its length x and its contact energy

E = iﬁj (A3)

where the positive €; are drawn with the probability distribution

ple)f(e > 0)
p

1l
—

>

S
S~—

p+(€)

The probability distribution X(E) of the energy E of an attractive segment of any length = reads

+o0 +oo +oo z
X(E) :ZX(:C)/O d61p+(61).../0 deapi(e)5(E =Y ) (A5)

Jj=1

It is thus convenient to work with the Laplace transforms

+oo +oo
e = [ depeee =< [ deplee™ (A6)
and
+oo
X\ = / dEe P X (E) (A7)
0
to translate Eq. into
—+oo N
S o om1a e (L= p)pr(N)
X)) =( p);p [p+(N)] =T 0 (A8)

In this Appendix, we consider that p(e) decays more rapidly than exponentially, so that p;(A\) exists for any
A €] — 00, +00[. However Eq. [A8 displays a pole at the negative value A, = —% satisfying

1= pps (Ac - —%) -/ ™ depe)e (A9)

The residue of the pole at A, in Eq. [Af reads

- — )i

=P (Ac) f0+oo dep(€)ee™w

The Tauberian theorem then yields that X'(E) decays as

X(E) = Res(X(A\); Ao)ereP (A11)

In summary, the probability to have an energy E bigger than some large threshold n displays the exponential decay
(analogous to Eq. [I0)

—+oo
/ dEX(E) ~ Be W (A12)
n
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where the parameter W and the amplitude B are computed from the initial distribution p(e) by

—+oo
/ dep(e)e™ =1 (A13)
0
and
N 1—pW

B =W Res(Y(\); \e) = foo W (A14)

pJ, " dep(e)eew

2. Strategy in each disordered sample

The Strong Disorder strategy described in section [ILAl can be now adapted as follows. The first segment y; with
negative contact energy is ’bad’ by definition. The second segment x; is considered as ’good enough’ if its contact
energy Fj is greater than the entropic cost due to the previous bad segment 1

Ey > cT'ln(yr) (A15)
If this condition is not satisfied, one asks whether x5 is a ’good enough segment’ satisfying
Ey > cT'ln(yr + 21 + y2) (A16)

and so on. So the first good-enough segment x,,; corresponds to the first n satisfying

n n—1
E, > cTln <Z ity 3:) (A17)
=1 1=1

and the corresponding gain for the logarithm of the partition function is

E. ny ny—1

n

frr = Tl —cln Zyri— Z z; | 20 (A18)
i=1 i=1

3.  Probability mo(L = c0) of zero contact on the half-infinite line

The probability mo(L = 00) to find zero ’good enough segment’ on the half-infinite line satisfies (as Eq. [B9)

—+oo

Inmo(L =00) ==Y u(n) (A19)

n=1

where the elementary term u(n) replacing Eq. E0 reads

u(n) =-—In 1—Pr0b(En>chn(iyi+ani>>1
i=1 i=1
n 4oo n—1 +4oo +00
=—In|1- Y (yi X (z; dEx(E A20
T3 v [T X /m@?lmxm \(E)) (A20)

For large n, it is convenient to introduce the rescaled variable

n n—1
1
r=_ <Z yi + Z xz> (A21)
i=1 k=1
and its probability distribution R, (r) that becomes concentrated around the averaged value
1 1

1
T=T+T =-+ = A22
p l1—-p p(l-p) (A22)
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Using the asymptotic behavior of Eq. [A12] the asymptotic behavior of Eq. [A20is given by

u(n) =-—In ll - /dar(r) /c+00 dEx(E)]

T In(nr)

~ /dar(r)Bef i n(nr) —

n—-+o0o

_ Blp(1-p)]¥ (A23)

n——+00 n%

This corresponds to a power-law form analog to Eq. 1]

~ A24
um) = S (A24)
with the critical temperature T, = % as in Eq. and the amplitude that now depends on the temperature
T
A(T) = Bp(1 —p)|™ (A25)

4. Probability pi(f) of the free-energy gain f of a ’good-enough segment’

From Eq. [AT2] one obtains that the probability distribution of the free-energy gain of Eq. [A18l decays exponentially
as

p(f) o pe (A26)

f—=+o0

with the parameter u = % as in Eq. II0 At the critical temperature T, = % of Eq. B2l one recovers again
,uc:%:%asinEq.m

5. Special case of the binary distribution
The case of the binary distribution, where the contact energies can take only two values ¢y with probabilities p
and (1 — p) respectively
p(e) = pd(e —€p) + (1 — p)d(e + €o) (A27)

is more natural in the context of DNA denaturation where there are two types of base pairs. This case has to be
treated slightly differently, because the energy of a good segment of length z is now exactly proportional to its length
FE = x¢g and is thus a discrete variable distributed with

+o00 too
X(E) =Y X()d(E—wze) = (1—p) Y _ p" '6(E — zeo) (A28)
=1 =1

So the probability to have an energy E bigger than some large threshold 7 corresponds to the probability to have a
length z > Int(Z2) + 1

+oo +o00
/ dEX(E) =(1-p) Z PPl = pInt(%) N o Zd (A29)
n—+00
" m:Int(%)-}-l
so that the parameters W and B of Eq[AI2 read
W=t (A30)
In 5

and

B=1 (A31)
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6. Conclusion of the Appendix

The conclusion of this Appendix is that the Strong Disorder Renewal Approach described in the main text for the
simple case of an exponential distribution of the individual contact energies, can be adapted to other probability dis-
tributions that decay more rapidly than exponentially, provided one performs an initial coarse graining into attractive
and repulsive segments : an exponential tail of rare good segments is then generated with the parameters derived
above, and the analysis of the main text can be performed mutatis mutandis, without changing the critical scalings.
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