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Abstract. We study the influence of boundary conditions on self-affine random
functions u(t) in the interval ¢ € [0, L], with independent Gaussian Fourier modes
q of variance ~1/q“. We consider the probability distribution of the mean square
width of u(t) taken over the whole interval or in a window t/L € [z,x + §]. Its
characteristic function can be expressed in terms of the spectrum of an infinite
matrix. This distribution strongly depends on the boundary conditions of u(t)
for finite d, but we show that it is universal (independent of boundary conditions)
in the small-window limit (§ — 0, § < min[z,1 — z]). We compute it directly
for arbitrary a > 1, using, for o < 3, an asymptotic expansion formula that
we derive. For o > 3, the limiting width distribution is independent of «. It
corresponds to an infinite matrix with a single non-zero eigenvalue. We give the
exact expression for the width distribution in this case. Our calculation allows us
to extract the roughness exponent from the width distribution of experimental
data even in cases where the standard extrapolation method cannot be used.
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1. Introduction

In nature, random processes model interfaces and surfaces [1, 2], turbulent flows [3], erratic
time series [4] and many other systems. In the most simple setting, these random processes
correspond to a function of a scalar variable u(t), and are characterized by a probability
distribution Pu(t)] that stems from an equilibrium problem or a non-equilibrium process.
The probability distribution P[u(t)] is often unknown, and generally inaccessible to exact
analysis. In many cases, approximate methods must be brought to bear on these problems.

One of the most successful approaches in the field of random processes is the Gaussian
approximation. It consists in writing the function u(¢) in the interval ¢ € [0, L] in Fourier
space schematically as

u(t) ~ Z Qp €XP (iQHt) ) (1)

n=—oo

with modes ¢, o n/L and in assuming that the coefficients a,, = a*, are independent
Gaussian random variables (see equations (2)—(4) for precise definitions). The probability
distribution Plu(t)] = P[{ai,as,...}] then factorizes into a product P =~ PGaus —
Pplauss(q yPYauss(qy) .. where PY5(q,,) is a Gaussian with zero mean and variance
o2. The idea behind the Gaussian approximation is to replace the translation-invariant
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oL LSS

uP?(t)

Figure 1. Gaussian functions uP®(t) in the interval ¢ € [0, L], corresponding to
a probability distribution PSS [Pt (¢)] with ¢ = 0.75 (a = 2.5) (full periodic
series).

action of a complicated interacting problem by a quadratic (Gaussian) action which yields
the same two-point correlation functions as in the original problem. In the particularly
important case of self-affine (critical) systems, the only length scale present is the system
size. The scaling of the variances o2 with the modes ¢, can then be described by a
single parameter a with 02 oc 1/n®* (o > 1). In many non-trivial problems, the Gaussian
approximation is in outstanding quantitative agreement with the full theory [5,6] and
reproduces very well even the higher-order correlation functions.

Because of its decoupled Fourier modes, the Gaussian approximation is considerably
simpler than the full theory and the function wu(t) can easily be generated through
equation (1) from Gaussian random numbers {a,} (see figure 1). However, the price
to pay for this simplicity in Fourier space is to have non-trivial long-range correlations
in real space. As we will discuss in detail, the real-space action contains generalized
derivatives which, in the sense of the Riemann—Liouville derivative, can be expressed as
an integral convolution with a long-range kernel [7]. For non-integer values of a//2, the
real-space Gaussian action is non-local and the geometrical properties of the function u(t)
are intricate.

For a = 2, the Gaussian approximation corresponds to the notorious random walk.
In this case the real-space action is local. It defines a Markovian evolution (the value of u
at t+dt depends only on the one at ¢). For this reason it is possible to determine in detail
its geometric properties (for a recent review see [8]). For a # 2, instead, the process u(t)
is non-Markovian: in the case a = 4 (the driven curvature model [1,9]), the evolution of
the derivative du/dt is Markovian, but not the one of u(t) itself. For non-integer «/2, the
non-Markovian properties reflect the non-local character of the action. This implies that,
generally, memory effects influence the shape of u(t) and calculations, even within the
Gaussian approximation, are difficult. In particular, the persistence exponents and the
distribution of the extreme remain unknown [10,11]. On the other hand, the boundary
conditions influence the statistical properties of u(t) in a non-trivial way for all ¢ € [0, L].
Understanding these effects is important because the periodic boundary conditions for
u(t), which are commonplace in theoretical calculations and in numerical simulations, are
usually not realized in experiments [12, 13].

As an example of a fundamental geometrical quantity sensitive to the boundary, we
consider the mean square width

wy = walu(t)] = %/OLdtuQ(t) - = UOL dtu(t)r,
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which is relevant both from the theoretical and the experimental points of view. For
a self-affine random process, the mean square width is itself described by a non-trivial
probability distribution P(ws).

In this work, we study the influence of boundary conditions on the width distribution
of PYauss[y(t)] for self-affine functions characterized by variances scaling with the single
parameter . In fact, the schematic Fourier representation of equation (1) can be rendered
explicit in a number of ways in order to accommodate the boundary conditions. First it
can be generated from the full periodic Fourier series,

= 2 2
uPe(t) = Z @y, COS (%t) + by, sin (%t) (full periodic series), (2)

n=1

where a,, and b, are independent Gaussian random numbers of variance [oP*]?* oc 1/n®.
This implies that the function uP*(¢), which has zero average, and all its derivatives are
periodic, if they exist ([uP]® (¢t = 0) = [wP]® (t = L) for k = 0,1,... < a/2,). It is
also possible to generate a Gaussian function u*"(¢) from a sine Fourier series,

ut(t) = Z Sp sin (%t) (sine series), (3)
n=1

again supposing that the s,, are independent Gaussians with variance [05™]? o 1/n®. The
function u*™(¢) vanishes at ¢ = 0 and ¢ = L. By a uniform shift of the function, it can be
made to have zero average value, as for the full periodic series. However, all its existing
even derivatives vanish ([u""] ® (0) = [u] ®(L)y =0for k =0,2,... < a/2). The
full periodic series and the sine series are statistically equivalent for the random walk
(v = 2) [14,15], but they differ for all other values of a.

Finally, a function u®*(¢) can also be generated from a cosine Fourier series,
- ™m
u“®(t) = Cp, COS <—t> cosine series 4
=3 cncos (1) ( ) )

again with [0<]* o 1/n®. In this case, the random function is not forced to take the
same value at ¢ = 0 and at ¢t = L, and for this reason it has been used to study
free random walks [8]. Analogously to the sine Fourier series, all the odd derivatives
of u®(t) must vanish at the boundaries, if they exist ([u]® (0) = [u®]® (L) = 0 for
k=1,3,... < «a/2). This paper shows that these additional constraints strongly influence
the geometry of the function u®s(t) for a # 2.

The above three stochastic series correspond to the same real-space action Sfu(t)]
and its associated Gaussian probability distribution PSS [y(t)]

L /2y, 2
Slu(t)] = %/0 dt (aaT/Sﬁ)) — PpUauss [u(t)] < exp {—S[u(t)]} . (5)

For non-integer values of «/2, the generalized derivative in equation (5) is defined in
momentum space: [9%/?/0t*/?] el" = (iq)*/?e'®’ (the derivative can also be defined in real
space [7]).

doi:10.1088 /1742-5468 /2007 /02/P02009 4
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To arrive from the action equation (5) at the functions uP® (¢), u®s(¢), and u*(t), we
must specify the boundary conditions on the general function u(¢) and this makes that
the three bases correspond to different stochastic processes. The boundary conditions are
actually fixed by requiring the uniform convergence of the (infinite) Fourier series in the
interval [0, L]: this allows us to exchange in the action equation (5) the a/2 derivative
with the Fourier sum under consideration and to compute the variances of the Fourier
coefficients with the correct normalization. Using the action in equation (5), we obtain:

er La_l auss
o2V = G = PO ans b}
e 1 1 (a2 + b?
- H g2 P [—5%] (full periodic series). (6)
n=1 n n

For the sine and the cosine series, the variances are
2 Lafl

rane

(7)

This choice leads to analogous expressions for the probability distributions P%us [{s, }]
and PC@s [{¢, 1], respectively.

The variances in equations (6) and (7) scale with the system size as ocL®~! = L*
where ( is the roughness exponent. This exponent characterizes the main geometric
properties of a self-affine system.

In this paper, we first consider Gaussian functions on the entire interval [0, L]. We
compute the average of the width distribution for the three series and for general values
of a > 1 (section 2.1). The average of the width distribution strongly depends on the
boundary conditions (for o # 2). These results are then generalized (section 2.2) to
the case when the function u(t) is restricted to a window of width ¢, in the interval
t/L € [x,z+ 0]

| prer) G 2
wsy(x, ) = L_(S/L dtu(t) — L_5/L dtu(t) | . (8)

These window boundary conditions are closer to the experimental situation than those
realized by either the full periodic or the cosine series (see figure 2). We write (section 3)
the characteristic function of the width distribution in terms of the eigenvalues of an
infinite matrix which depends on the basis functions of the Fourier series, and on the
window parameters {d,z}. In practice, to compute the width distribution for any of the
series, in an arbitrary finite window, it suffices to compute this characteristic function
from the eigenvalues of a finite-rank approximation of the above matrix, and to perform
an inverse Fourier transform. It is easy to see that the width distribution depends on
the size of the window and on the choice of boundary conditions. In the small-window
limit (0 — 0 and far from the boundaries 6 < min[z, 1 — z]), finite-rank approximations
to the above matrix cease to be accurate (the limit of rank N — oo does not commute
with the limit § — 0, for @ < 3), but we are able to write all the cumulants of the width
distribution directly in this limit (section 3.3) via a subtle asymptotic expansion in powers
of 9. We prove that in the small-window limit the width distribution becomes independent
of the boundary condition. We also show how to practically compute the (a-dependent)

oi] = [o3")”
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L L(xz+9) L
L(z+0) A - L(z+9)
Lx A - Lz
0 Lx 0

full periodic (u”*) window cosine (u°”)

Figure 2. Gaussian functions «P*(¢) and u®*(¢). Window boundary conditions
correspond to picking out a piece of the function in the interval t/L € [z,x + J]
and shifting it such that the window mean value vanishes. The width distribution
in the small-window limit can belong to uP®"(t) or to u*(t).

universal width distribution directly in this limit. For a > 3 (section 3.3.2), the problem
simplifies. The characteristic function in the small-window limit then corresponds to
a matrix with only one non-zero eigenvalue and the corresponding width distribution
no longer depends on a. We give its explicit form. Finally, we compute the logarithmic
corrections to these asymptotic results for odd-integer values of o. In appendices A and B,
we provide technical details of our calculation.

In a previous paper on the same subject [16], we already studied the second moment of
the width distribution and presented arguments for the universality in the small-window
limit. The more complete, and more concrete, calculations of the present paper rely on
the representation of the characteristic function in terms of the spectrum of a matrix,
which was not contained in [16].

2. Average width

In a self-affine (critical) system, the length L of the total interval is, as mentioned, the
only characteristic length and the average value of the total width scales as (w,) oc LS
({---) denotes the ensemble average).

2.1. Average width for 6 =1

Fixing 6 = 1 and z = 0 in equation (8) and integrating over ¢ yields
: Z (a2 +12) (full periodic series)

(sine series)

=1
[e.9]

1 2 : :

5 E c (cosine series).
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From the Gaussian probability distributions given in equations (5)—(7), the ensemble
averages are

(2
o) C(a) (full periodic series)
e (0%
(wa) ) 1 2 9042 _ 1 . _
Lo—1 FC(Q) - pWC(Oz +2) (sine series)
1
\ EC(OZ) (cosine series),

where ((z) is the Riemann Zeta function. For all «, the average width of the full periodic
series is smaller than that of the cosine series, as is quite natural. For a = 2, the average
widths of the full periodic series and the sine series coincide, because the two differ only
through boundary conditions for the derivative of u that a Markovian process is insensitive
to.

2.2. Average width for 6 < 1

We now compute the average width for ¢ < 1 for the full periodic series, the cosine and
the sine series. The width w5 (9) is independent of the origin = but the x dependence of
the average width cannot be neglected in the other two cases. For the full periodic series,

one obtains from equations (2) and (8)
W (8) = D n@mCrm(6) + by Lum(5) + bubim S (), (9)
n,m=1

where the coefficients C,,,,,(0) are given by elementary integrals:
1 z+48 1 x+46 x+46
Con = 5/ dt cos(2mmt) cos(2mnt) — ﬁ/ dt cos(27rmt)/ dt cos(2mnt). (10)

Analogously, S,,,, and I, can be expressed in terms of sine—sine and cosine—sine integrals.
For the full periodic series, these coefficients are naturally independent of x.

Equation (9) allows us to compute w5 for one given sample. Integrating over the
Gaussian Fourier components {a,, b, }, we get

1 — cos(2mnd)
2(mnd)? (11)

(08 0) = G 2~ whete Gt Sy = 1=
The sum in equation (11) is easily evaluated for finite ¢ (see figure 3). The limit of
this mean value for 6 — 0 cannot be obtained by naive Taylor expansions of each
term in this infinite sum in equation (11), because it is not uniformly convergent in
the interval § € [0,1] for @« < 3 (in the limit 6 — 0, the terms of the sum behave
as (Cpn(0) + Spn(6))n™* ~ §*n*~*, producing a diverging series for a < 3). As we will
discuss in detail later, the higher cumulants of the width distribution are given by multiple
infinite sums which present the same pathology as the sum in equation (11). To sum the
series in the limit 6 — 0, we have derived a very useful expansion formula which has the

doi:10.1088,/1742-5468 /2007 /02 /P02009 7
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5 b

Figure 3. Mean square width as a function of window width, for different values of
a, for the full periodic series (left) and the cosine series (right, with z = (1 —9))
(from equations (11) and (16)).

same structure as the Fuler-Maclaurin formula:

la]— 1
f(n a-1 m pm) () (la—m)

; " ) _s / dt Z +Z§f . (12)
where |« is the integer part of a. Equatlon (12) holds 1n51de the convergence radius 6 = 1
for all the quantities considered in this work (the formula is proved in appendix A). For
analytic functions f(z) and non-integer «, the first term on the right can be interpreted
as the naive limit of the sum as § — 0, with ¢ = nd, whereas the second term contains
the Taylor expansion of f(nd) around zero. For integer «, the singularity of ((1)
generates additional logarithms (see appendix A, again). Using the expansion formula
of equation (12), one arrives at:

GO R Ch ) PSS o BT Gk L) P (13)

Lol ((—a—1) mot2 (2m)e (2n + 2)!

n=1

To take into account the logarithmic corrections for odd integer o we must use
equation (A.6) instead of equation (12). The final result is

M _ (_1)(a+1)/2 ¢0(& + 2) - 10g(271'(5) so-1
Lot 2m(a + 1)!
T (2m)e n;ﬁ@zu/z(_l) i m(%ﬁ) (o odd integer),

where 1y(2) is the digamma function. An expansion analogous to equation (13) appears in
the correlation function governing the density of zero-crossings of a Gaussian function [10].
For integer-even «, the series in equation (13) is finite (because ((z) = 0 for z =
{—2,—4,...}). The mean square widths for the periodic random walk (o« = 2) and
the driven curvature model (« = 4) then have compact expressions:

(wh(5)) _ { 15— Lo? for o = 2

a— 2 3 4 _
Lo—1 1446 — 1—206 3606 for a = 4.

doi:10.1088,/1742-5468 /2007 /02 /P02009 8
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For the cosine series, we obtain, from equations (4) and (8), the mean squared width

ws™(x,0) = Z CnCom Dy (,0), (14)

n,m=1

where the coefficients are given by a symmetric matrix
1 z+46 1 448 448
Dy (x,0) = 5/ dt cos(mmt) cos(mnt) — ﬁ/ dt cos(ﬂmt)/ dt cos(mnt). (15)

D, is the overlap matrix of the basis functions in equation (4) on the interval [z, z + J].
For § = 1, the basis functions are, by construction, an orthonormal set and D,,,, = %5nm.
Integrating over the Gaussian variable {c,}, the average width (w$°*) becomes

2L X Dy (22,6
(g (a.0)) = 22 3 Pl ) (16)
n=1

The sum in equation (16) is again easily evaluated for any value of x and §. The behaviour
of (w§™(z,6)) as a function of ¢ is shown in figure 3 for z = (1 — §). For small § we
notice that (wS®(z,9)) o< 671 for a < 3 and (w(z,)) x §2 for a > 3. A special case

is again o = 2 where we have (w§*(x,d)) o< d for all é.

2.3. Small-window limit

In the following, we extract the universal behaviour of (w$(z,d)) for a small window
[,z + 0] far from the boundaries (for 6 < min(z,1 — z)). For a < 3, equation (16) can
be expanded as

s = 2t [T PO o) (1)

T t

where the function D(t¢,x/d) is obtained from the expression of D,,(z) by replacing
nmd — t. We write D(t,x/J) as a sum of two terms:

D(t,z/0) = h(t,z/0) + 3 [C(t/2) + S(t/2)].
The function h(t,z/d) contains all the x dependence of D(t,z/6):

(1) = (5 3) ) |50 e (5) .

For x/§ > 1, h(t,xz/0) oscillates rapidly and gives a vanishing contribution to the integral
in equation (17). In particular, we can show that
(w5™(x,6)) 277 ((@42) 0y
Lol x/d—00 C(—Oé — ]_) ot

+ Olexp (—x/0)].

Comparing the above expression with equation (13), we conclude that, for o < 3, the
dominant contributions to (w$*(x,0)) and to (w5 (4)) coincide for small § (compare also
with figure 3). This conclusion can be extended to the sine series, where the explicit

dependence is again due to oscillatory terms that vanish in the small-window limit.

doi:10.1088,/1742-5468 /2007 /02 /P02009 9
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As mentioned before, the series in equation (16) is uniformly convergent for o > 3,
so that one can take the limit 6 — 0 for each mode and then do the sum. Using the
expansion

Dy (z) = Snma® sin(rma) sin(rna )5 + O(5*) (18)
in equation (16), we obtain
(ws(2,0)) 1 |g~sin*(nma) | 5o, a—1 g4
n=1

For z = 0 and 1, the 6% term vanishes, while for 0 < z < 1 it is smaller than the
corresponding term for the periodic case. This behaviour is consistent with the fact that,
for a > 2, the cosine series imposes vanishing derivatives at the end points. Hence these
boundary conditions force (w§™) to be smaller than (w5®) for all 0 < x < 1. The sine
series gives a result analogous to the one for the cosine series. It suffices to replace the

sine in the sum of equation (19) by a cosine.

3. Width distribution

The scaling behaviour of the average width gives access to the value of o and thus to the
roughness exponent ¢ = (o — 1)/2. However, the value of this exponent only depends
on the two-point correlation functions and captures no finer geometric properties of the
function wu(t). To discriminate between a Gaussian and a non-Gaussian function, one
must have access to higher cumulants, as they are contained in the sample-to-sample
fluctuations of the two-point correlation functions. The distribution P(ws) has been
used to analyse numerical and experimental data [13], [20]-[26]. The width distribution
also allows us to estimate the roughness exponent from experimental data which are not
sufficiently good to plot (wy(d)) versus § over several orders of magnitude in 4.

For general values of «a, the width distribution has been computed for the entire
interval (0 = 1,2 = 0), for the full periodic series, [17]-[19], and for the cosine series [13].
The underlying simplification with respect to the calculations in the present paper is
that the matrix of coefficients for 6 = 1 satisfies I,,,, = 0 while C,,,, S,m, and D,,,
are diagonal, as evident in equations (10) and (15). In order to study window boundary
conditions (but also for the sine series), the previous framework must be generalized to
non-diagonal matrices.

The width distribution can be obtained from the symmetric matrices

COSs COs COs
A5 =20, Doy (20)
and
er er er er
qper _ 200 Chol P ob (21)
oP Lol 200 S, 0P ]

respectively. Concretely (see equations (9) and (14)), individual realizations of the mean
square width distribution are generated by multiplying the matrices A in equations (20)
and (21) by vectors of normal distributed Gaussian variables. This allows us to obtain
P(wq) approximately through direct simulation (see [15]).

doi:10.1088,/1742-5468 /2007 /02 /P02009 10
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On the other hand, one can compute all the moments of the distribution from
contractions of a given matrix A (which can stand for A A" or AP). For example,
the second moment is given by

2
~ () = 5 Y A+ (Z A;?f) = T ¢ 4T A @)

n,m n

Similar expressions exist for higher moments of the width distribution. As shown in
appendix B, the cumulant x; of the rescaled width distribution, ¢(z = ws/ (wq)) =
(wq) P(wy), can be expressed in a simpler way than the moments, as a trace of the matrix
A taken to the [th power:

G VI
R = 2<w2>l T [A}

This is already apparent in equation (22), where py = <w2)2 (k2 + £%). The cumulants
are thus given in terms of the normalized eigenvalues {A;, A, ...} of the matrix A (the
normalization condition corresponds to ), Ay = 2):

Ky = Q > A (23)

The cumulants in equation (23) yield an explicit formula for the cumulant-generating
function W(s), where

The characteristic function f(s) = exp(W(is)), the exponential of the cumulant-generating
function W(is), is given by

1
s) = 1;[ Ny (24)

The spectrum of the matrices under consideration is such that the infinite product in
equation (24) is uniformly convergent. The associated distribution is recovered through
an inverse Fourier transform::

o(z) = % /00 ds exp(—izs)f(s), (25)

which can be obtained by straightforward Riemann integration because the branch points
s =1/ are away from the real axis.
3.1. Width distribution for the entire interval (6§ = 1)

As mentioned above, in the case = 1, the matrices

per]2
AP — ( [Un ] 57”” 0 ) s and A = [UCOS]2 5nm7 (26)

0 [Uger]2 Onm
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are diagonal and the computation of the cumulants from equation (23) is direct:

(1 —1)¢(la)/¢(a) (full periodic series)
R =
(20 — 2)11¢(Ia) /¢ ()’ (cosine series).
The cumulants for the sine series are more complicated because the corresponding
matrix A%™ presents non-diagonal terms coming from the non-vanishing mean
(1/L) fOL dt sin (7nt/L) for odd values of n. The second cumulant, for example, is given

by

G 20(20) + 2720 (16742972 — 1)2C (o + 2)? — 87 2(220F2 — 1)¢ (20 + 2))

2 = J

[C(er) — 270+ m=2(2042 — 1){(a + 2)]?

k3™ agrees with kY only for a@ = 2, as expected. In the case of the full periodic and the
cosine series, the characteristic functions assume a simple form

H(l — 2is/(C(a)k*)) 7! (full periodic series)
f(s) =14 -
H(l — 2is/(C(a)k®))~1/2 (cosine series).

As already discussed in [19], the twofold degeneracy of the spectrum of AP for § = 1,
evident in equation (26), yields a characteristic function f(s) with simple poles on the
imaginary axis. This simplifies the inverse Fourier transformation.

3.2. Width distribution for windows (finite J)

The expressions allowing us to recover the width distribution from the eigenvalues of the
matrices A, AP and AS™ remain valid for intervals § < 1, even though the computer
must now be used for finite approximations of these infinite matrices, which are no longer
diagonal. These calculations can be easily checked by direct simulation, as mentioned
above. The outcome of this analysis is shown in figure 4 for the case o = 2.5. It
is evident that the width distribution changes with the sample size for the value of «
chosen. Furthermore, the direct evaluation of the rescaled width distribution for finite but
small ¢ suggests that this distribution becomes universal (independent of the boundary
conditions) in the limit § — 0. This scenario is confirmed by comparing the evolution of
the (normalized) spectra of AP and A°*®, as shown in figure 5.

We then compute ¢(z) directly in the limit 6 — 0. However, for small 4, increasingly
larger matrices AP and A must be considered because of the non-uniform convergence
of the traces of these matrices for § € [0, 1].

In section 3.3 we determine directly the width distribution in the limit 6 — 0.
In particular, analogously to the computation of asymptotics of the average width
(section 2.3), the expansion formula equation (12) is proven useful to compute the
cumulants of the distribution in the small-window limit for a@ < 3 (section 3.3.1). This
analysis serves two purposes: it proves the universality of the width distribution and
provides a high-precision method to compute it directly in the limit 6 — 0.
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probability ¢(z)

I Sim. 0=1/16 - Trace =1 —
1 Trace 0=1 — N | 2 ——
1 - 1/4 """ L\l/ 1447~ 1/16 -
] 1/16 ~-- e I A N 7
1/64 —- = i
| =
0.5 - 2 0544
1 2 14
2, 18
H
1
o ———————— 0 ————————
0 1 0 1
mean square width (rescaled) z mean square width (rescaled) z

Figure 4. Rescaled probability distributions for the mean square width for
¢ = 0.75 (o = 2.5) for the cosine series (left) and the full periodic series (right),
obtained from equations (24) and (25). The result of direct simulations for
9 = 1/16 (from equation (14)) and the solution in the limit 6 — 0 (from the
matrix in equation (32)) are also shown. Sizes of the matrices are N = 512 and

1024.
13
0.1+

E—
0.01 —mmm\”\\\}%
=

eigenvalues \;, (norm.)

0.001
1 0.5 0 0.5 1

(cosine) 0 (full period.)

Figure 5. Eigenvalues {\1, Ao, ...} for the cosine and the full periodic series as a
function of window size § (o = 2.5 (¢ = 0.75), for the cosine series, z = $(1—9)).
The spectrum in the small-window limit 6 — 0 (crosses) is obtained in section 3.3.

Eigenvalues are normalized as ), Ay = 2.

3.3. Width distribution in the small-window limit

In section 2.3 we computed the mean square widths (w5 (0)) and (wS*(z,d)) in the

small-window limit. We now determine the rescaled width distribution ¢(z) in this

limit.

3.3.1. Small-window limit (o < 3). The computation of the cumulants x; of the rescaled
width distribution as a d-expansion is along the lines of the previous determination of
(wy) (see equations (23)—(25) for the relation between the cumulants and the width
distribution). For a < 3, we handle the non-uniform convergence of the traces in
equation (23) for 6 — 0 using the expansion formula equation (12). The leading
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contribution to x;, [ = 1,2, ..., is given by multiple integrals:

1y
P / / H —Tr AP (11 1) AP (1, £3) -+ AP (1, )] + O(82)

(27)
L L

0 [ (1, D) 4 (1, D) (0 D) 20, (29

In the above equations, w, is the prefactor of the leading term in the expansion of
(wy(6, x)), given in equation (13):
@ (et )
Wy = s
(Fa=1) 7o
which is independent of the boundary conditions. A“®(t,,,t,+1,x/d) and AP (¢, t,41) are
obtained by replacing 7nd with ¢, in A and in AP*". We now verify for each cumulant

KO s kP O(e™/0). (29)

x/6—00

Extracting the z/d-independent part of x{° one obtains

l — 1! A
K = / / H ACOS (1, ta) A (t, t3) - - Acos(tl’tl)}

+ oscﬂl. terms, (30)

where A% is now independent of = and given by

_ A I A ﬂ 1 ot st
Acos(t t’) 41> (t ) sin &6 5 t, sin 3 sin 2(t+t,) sin =5 -7 sin £ sin § (51)
’ T sin 4 — Lgint sm v 1 _gint=t' _ Lgintgn? '
(t+t’) 2 ’ 2 2(t—t") 2 tt’ 2 2

Now it is straightforward to verify that the matrices AP and A°* satisfy
Tr [ A% (ty, t5) A% (tg, t5) - - A (8, 1)
= 21O Ty [APC (¢, /2, 1y /2) AP (ty )2, t3/2) - - - AP (t,/2,11/2)] .

This establishes the validity of equation (29).

Closed analytic expressions have not been obtained for the above integrals. Actually
the problem of computing the integrals in equation (30) reduces to the solution of a
homogeneous Fredholm equation of the second kind:

00 2
/ dt Yy At 1)i595(t') = Agi(h),
0 =1

where the 2 x 2 matrix A5(¢,#') is a compact kernel with a discrete set of eigenvalues Ay
converging to 0, which encode all the information on the cumulants x;, in the same way
as for the discrete case (equation (23)).
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Figure 6. Cumulant k5 of the rescaled width distribution for e = 2.5 from a naive
discretization of the integral in equation (30), and after the change of variables in
equation (32) (Riemann integration in the interval ¢ € [0, 15], using A = ¢;41—1¢;).

The spectrum of the kernel A®(t,#') is most easily obtained by discretizing the
variables ¢ and ¢’ on an equally spaced grid with ¢, = A(k — %),k =1,...,N, with
an upper cut-off for the integrations. However, the singularities of the integrands makes
the convergence rather slow (~t2 for ¢, — 0 (with all other variables kept finite)). The
divergence in the integrals at small ¢ is eliminated by a standard change of variables: an
integral of a function diverging as 1/t7 for t — 0 can be written as

[e.e] 1 o0
/ dtf(t) = —— [ e g [
0 I=vJo
_The integrand on the right is constant for small . Concretely, the change of variables
in A°* leads to a matrix

~ COS

A (t, t/) _ 1 t(a72)/(672a)Acos(tl/(Sfa)’t/l/(Sfoz))t/(af2)/(672a)’ (32)
—

which can again be discretized. The characteristic function of the width distribution is
< COs

computed from the spectrum of the 2N x 2N matrix A  as discussed before. To show
what is gained by rescaling the matrix A in equation (31), we have computed the second
cumulant ks on an equally spaced grid with both versions (see figure 6). The rescaled
matrices converge exceptionally well with the discretization parameter A. In figure 5, the
spectrum of the rescaled kernel (for § — 0) is compared to the spectra of AP and A for
finite 6. Only in the special case o = 2 is the spectrum of the cosine series independent of
0, because of the Markov-chain property of the random walk. For all o # 2, the spectrum
depends on 4, but the cumulants of the width distribution satisfy

K6 = 0) = K (6 = 0) £ k(0 = 1),

in a way illustrated in figure 5. As was already shown in figure 4 for a = 2.5, the
convergence of the width distribution for finite § towards the asymptotic width distribution
is quite fast, even though the rate of convergence depends on the value of a.

3.8.2. Small-window limit ( > 3). For av > 3, the integral term in equation (12) is sub-
dominant, and the naive expansion of the matrices AP* and A°*® in powers of § becomes
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0.1+

0.01 3

eigenvalues A, (norm.)

0.001 T e T
1 0.5 0 0.5 1
(cosine) ¢ (full period.)

Figure 7. Eigenvalue spectrum of A°® and AP® for a = 3.5 (( = 1.25). A
single eigenvalue remains non-zero in the limit 6 — 0 (cross). The normalization
condition A\; = ), Ay, = 2 corresponds to the rescaling of the width distribution,
with (wg) = 1.

correct in the limit § — 0. Using the expansions in equation (18) and, furthermore,
Conn = O(0%), Spn = smnm®6” + O(8%), Lm = O(6%), (33)

we can construct the matrices AP and A°*, and check that they have only a single non-
zero eigenvalue. For illustration, we show in figure 7 the spectrum of these two matrices
for o = 7/2 at finite ¢ (eigenvalues are normalized so that ), Ay = 2).

From equation (23) we then obtain

(20 — 2)!1 + O(6*7%) for o > 3

cos _ per —

The associated characteristic function is
fs) = (1—2is)7'2,
and its inverse Fourier transform gives the universal distribution P(z) for a > 3:

o(z) = &P [—2/2]

2wz

By comparing the universal distribution for v > 3 with the ones with a < 3 (see
figure 4), one notices that the additional eigenvalues (and branch points contributing to
the characteristic function) allow the distribution ¢(z) to vanish at z = 0, thus producing
a local maximum in this function.

4. Conclusions

In conclusion, we have studied the geometric properties of functions with a particularly
simple expression in Fourier space: independent Gaussian random variables. We have
restricted ourselves to one-dimensional self-affine functions (characterized by a single
length scale), but our analysis evidently carries over to functions with more than one
length scale, and to higher dimensions. In real space, the geometrical properties are non-
trivial, and the boundary conditions play an important role. This comes about because
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the real-space action, for all non-even «, contains non-local operators and, for all a # 2,
is non-Markovian.

We have provided a simple and compact framework for studying the boundary effects
for general non-Markovian Gaussian processes by relating the characteristic function of
the width distribution to the spectrum of boundary-dependent infinite matrices, which
essentially encode the overlap of the basis functions of the Fourier series. The choice of
Fourier basis (resulting in the full periodic, cosine and sine series) determines the different
boundary conditions. We have carried out a complete analysis of the spectrum of these
matrices for different values of a for the case of the function on the entire interval and also
for the function restricted to a window. The associated width distributions could all be
determined by solving for the eigenvalues of a matrix, and by performing a straightforward
inverse Fourier transform.

We have shown that the non-Markovian action propagates the effects of boundary
conditions over the entire interval. However, in the small-window limit, the width
distribution becomes universal (independent of boundary conditions). For a < 3, we
showed how to compute the cumulants of the width distribution in this limit, avoiding
problems related to the non-uniform convergence of the Fourier series. For o > 3, the
problem of finding the universal width distribution drastically simplifies and we were able
to write it down explicitly. Finally, we have obtained the logarithmic corrections in the
case of odd-integer «, in particular for o = 3.

We hope that our work will be useful for the analysis of experimental data (which
usually correspond to our window boundary conditions, often in the regime 6 — 0,
which we found to be universal). In many experiments, the roughness exponent cannot
be extracted reliably by extrapolation, and the width distribution may provide crucial
additional information.

Computer programs that compute the width distributions for any value of o, both at
finite ¢ and in the limit § — 0, are available [27]. These programs allow us to construct
the width distributions for all values of ( and §. Experimental data should be fitted with
these functions (preferentially in the § — 0 limit). Note that this procedure has already
been applied [13], even though, at the time, the role of boundary conditions was not
clearly understood.

Acknowledgments

The authors thank the Kavli Institute for Theoretical Physics, Santa Barbara, for its
hospitality. This research was supported in part by the National Science Foundation
under Grant No. PHY99-07949.

Appendix A. Expansion formula

In this appendix we derive the expansion formula of equation (12), first for non-integer,
then for integer values of .

A.1. Expansion formula for non-integer «

We consider the sum
i f(nd)
ne '

doi:10.1088,/1742-5468 /2007 /02 /P02009 17



http://dx.doi.org/10.1088/1742-5468/2007/02/P02009

Universal width distributions in non-Markovian Gaussian processes

Im 2z Im z
branch cut €
\ C c’
$ $ g $ - <
\l T T > T

) Re z ¢ Re z

Figure A.1. Contours for the integral in equation (A.2). The indicated
deformation of the contour (C — C’' — C¢) transforms equation (A.2) into
equation (A.3).

where f(z) is assumed to be a general analytic function. In order to obtain the expansion
in powers of § of the above sum, we expand f(z):

SRy L

n=1 m=0

For aa—m < 1, the sum over n converges and can be directly evaluated using the Riemann
Zeta function ((a —m) =) 1/n*"™

f) _ = s

[o]—
naZ

Mg

_O‘)(SM+§: fld), (A1)

no
1

3
I
3

where [] is the integer part of a and f(z) = > o] ™ (0)z™/m!. The second term on the

right-hand side of equation (A.1) can be expressed as a contour integral in the complex
plane:

i fgla 5@11 /Cdz % cot <§z> , (A.2)

where the contour C' encircles the poles z, = nd, n = 1,2... of the function G(z) =
[f(2)/2%] cot(nz/5). The contour C' is transformed into the contour C., as shown in
figure A.1, avoiding the branch point at the origin. By considering the integration over
the contour C¢, and by performing the change of variables z — —i(z/d — ¢€), we have:

Z f(n _ /_ M coth[r(z — ie)). (A.3)

no‘ (iz +€)2

To extract the d-series of the above integral, it is tempting to integrate term by term
the Taylor series of the function f(z). We first split the above integral into the following
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+ i/ dz f[5(iz + €)](iz + &)~

This separation is valid if all the above integrals are well defined, a condition respected by
the functions f(z) considered in this paper (for 0 < 1). Using the following representation
of the Riemann Zeta function, valid for Re(() < 1:

(B) = lim(—% [/000 dz (iz + €)™ (coth[n(z — i€)] — 1)
+ /0 dz (iz + €)™ (coth[n(z — i€)] + 1)] ),

oo

we obtain

ne m!

~_ Fn ©  r(m) i
Zf( ) = Z / '(O)amg(a—mH?/ dz f(2)(iz+ €)™
n=1 m=[a 0

+ %/ dz f(2)(iz 4+ €). (A4)

— 0o
Finally, by considering the contours shown in figure A.2, we verify that

i dz f(0(iz + €))(iz + €)™ = 67! /Ooodt ft(j)'

— 00

Collecting these results proves equation (12).

A.2. Expansion formula for integer «

The series in equation (12) is not defined for integer &« = m+ 1, because of the simple pole
of the Riemann Zeta function ((z) at z = 1. However, this divergence is compensated
by an ultraviolet divergence in the integral. We analyse this situation by considering
a = |a] 4 p, and by taking the limit p — 0. We write:

1

00 LO‘Jf m m—|« a—
5La]—1+p/ dt f(t> - Z f (O)t Ledte + 5LaJ—lwg(1 —+ p) (A5)
0

t m! (v —1)!

m=0
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Im z

€ Re z

Figure A.2. Contours of the integrals in equation (A.4).

In order to isolate the ultraviolet divergence, we split the integral into two infrared-
divergent terms, and equation (A.5) becomes

o

5\_aJ+p1/ _t Z f )tm °

_ sla]+p-1 > f(a_l)(o) o] — lfa 1( )
slod+ / dti(&_l)!tprp—i-(; e (1 +p),

where € is an infrared cut-off. Using the expansion ((1+ p) = 1/p+ v+ O(p), where 7 is
the Euler constant, we can take the limit p — 0:

ting |o(1+9) 0% [t | =y~ ou(0) — tos(e)]

From the above we get the following expansion formula for integer values of «a:

SS) n (a—1) a—1m
Z% =t (const Jza — ()) log( )) + Z 5mf(m)(0)%a (A.6)

m#a—1

where the constant is expressed in terms of the following limit:
a—2
i R0 frm)er—e\ | ferb(o)
const = 11_1)1(1) (/6 dt (t—a — mE:O - + (a1 (log(e) +7) | -

Appendix B. General cumulants

For completeness, we derive in this appendix the trace formula for the cumulants x; of
the rescaled width distribution W(s) for all [ from their generating function

oo

W(s) = log(exp(s2)) = D oLst

=1
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We first consider the full periodic series. To compute the average (exp(sz)) we have to
integrate over the Gaussians {a,,b,}. To make all the Gaussian integrals well defined,
we introduce a cut-off N in the momentum space, such that n = 1,..., N. The average
(exp (sz)) takes the form:

B <an Joo Az ) expl—3 Do Mot (8) T T -
(exp (sz)) = <Hn’ ffooo dxn/) eXp[—%Zn/m, M1 (0) T | a {

where the indices n’ and m' run from 0 to 2N. In the above expression, we set x,, = a},,
forn’=0,...,N and x,y = b,y_y for n’ = N+ 1,...,2N. The matrix M (s) is a block of
four N x N matrices defined as

0;25nm 0 S 2Cm  Ium
M(S> - ( 0 0-772671771 ) - <wper> ( Imn QSnm )

2

Det M(s)]/?
Det M(O)} ’

(for the coefficients C, Inm and Sy, see equation (9)). We arrive at the following
expression for the W(s):

U(s) = —1 log Det M(s) + 5 log Det M(0) = —3 Tr[log M (s)] + & Tr[log M (0)].
Expanding the logarithm log M (s) one obtains

— Tr[(A*)] |
U(s) = ————5
2 )

where AP is given in equation (21). Hence the Ith cumulant of the roughness is given by

per (l - 1)' T per\l
= gy T (B.1)

For the cosine series, one has to integrate over the Gaussian variables {¢,} and {s,}. One
arrives at an analogous expression for the cumulants.
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