PHYSICAL REVIEW E 97, 062804 (2018)

Curvature corrections to the nonlocal interfacial model for short-ranged forces
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In this paper we revisit the derivation of a nonlocal interfacial Hamiltonian model for systems with short-ranged
intermolecular forces. Starting from a microscopic Landau-Ginzburg-Wilson Hamiltonian with a double-parabola
potential, we reformulate the derivation of the interfacial model using a rigorous boundary integral approach.
This is done for three scenarios: a single fluid phase in contact with a nonplanar substrate (i.e., wall); a free
interface separating coexisting fluid phases (say, liquid and gas); and finally a liquid-gas interface in contact
with a nonplanar confining wall, as is applicable to wetting phenomena. For the first two cases our approaches
identifies the correct form of the curvature corrections to the free energy and, for the case of a free interface, it
allows us to recast these as an interfacial self-interaction as conjectured previously in the literature. When the
interface is in contact with a substrate our approach similarly identifies curvature corrections to the nonlocal
binding potential, describing the interaction of the interface and wall, for which we propose a generalized and

improved diagrammatic formulation.
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I. INTRODUCTION

While significant progress has been made in the past few
decades in understanding the statistical mechanics of inho-
mogeneous fluids and related interfacial phenomena [1-4],
from a fundamental perspective many challenges remain for
theory. Techniques based on molecular methods such as com-
puter simulations [5,6] and density-functional theory [1,7] are
widespread, but under some circumstances large length scales
emerge which make the use of mesoscopic models, often re-
ferred to as effective interfacial Hamiltonian or capillary-wave
models, much more convenient and useful [8—10]. These in fact
have been pivotal in the development of the fluctuation theory
of the thermal-wandering-induced roughness associated with
a free or weakly pinned liquid-gas interface [8] and also the
classification of critical singularities occurring at continuous
surface phase transitions such as wetting [2-4,11-13] and
wedge filling [14-23]. The search for a link between truly
microscopic approaches and these mesoscopic descriptions
can be traced back to van der Waals [24] and continue to
this day, and in the past few years considerable effort has
been invested in establishing this connection more rigorously.
For example, intrinsic sampling methods use a many-body
percolative approach to identify the interfacial position from
the underlying microscopic molecular configurations and this
has been extensively used in simulations [25-38]. A second,
related, development has been the attempt to systematically
derive an interfacial model for wetting transitions in settings
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involving short-ranged intermolecular forces from a more
microscopic starting point [39—45]. The need for this was
originally driven by the significant discrepancy between initial
predictions of strong nonuniversality for three-dimensional
(3D) critical wetting, based on renormalization-group studies
of local, partly phenomenologically justified, interfacial mod-
els [11,12], and the findings of more microscopic Ising model
simulation studies, which only reported minor deviations from
mean-field-like behavior [46]. In attempting to explain this,
Fisher and Jin [47,48] set out a very useful systematic basis
for the derivation of an interfacial model from an underly-
ing continuum Landau-Ginzburg-Wilson (LGW) Hamiltonian.
Their idea was to introduce a constraint that specifies the
interfacial configuration [which we denote by £(x)] from that of
the more microscopic order parameter m(r). Different options
are available, such as the crossing criterion, in which £(x)
is identified as the surface on which the order parameter
takes some specified value or, alternatively, integral criteria
which are generalized measures of the local adsorption. Once
the interface is defined, the interfacial Hamiltonian H[{] is
identified via the partial trace

e PHIEO — / Dme PHiawln] ~ e_ﬁHLGW[mE]’ (1)

where mg(r) is the profile that minimizes the LGW Hamil-
tonian Hygw[m], subject to the constraint and additional
boundary conditions. The Fisher-Jin identification [47,48],
generalized to nonplanar walls, will be the starting point
for our entire investigation. Within this scheme, therefore,
all that is required is the determination of the constrained
profile mz(r), which will be a functional of the interfacial
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configuration (and wall shape). Fisher and Jin obtained this
for a planar wall by considering perturbations about the flat
interfacial configuration. However, this perturbative approach
is inadequate for the purposes at hand because it misidentifies
the structure of corrections to the standard local interfacial
model. Indeed, this leads to serious problems when carried
forward in renormalization-group studies, where it erroneously
alters the structure of the well-known global phase diagrams
for wetting [49]. Later, it was appreciated that the solutions to
the constrained mean-field-like equations for mg(r) could be
reformulated using Green’s functions [39,40]. This highlights
immediately the nonlocal nature of the interaction of the
interface and substrate, which has a simple diagrammatic
representation. Furthermore, it resolves many of the problems
associated with the fluctuation theory of critical wetting and
in addition yields a description of correlation functions fully
consistent with exact sum rules [42,43]. The predictions of
this nonlocal model are also consistent with more recent Ising
model simulations, which reported deviations from mean-field
behavior for critical wetting [50]. The nonlocal decay of order
between a fluctuating interface and particles situated away
from it, predicted by this approach, has been seen directly in
both Ising model and molecular simulation studies [35,51].

In this paper we present an alternative and more rigorous
derivation of the nonlocal interfacial model to that presented
originally [39,40], which was still partly physically motivated.
Our derivation is based on exact integral representations of
the solutions of linear partial differential equations on a closed
domain, which are cast as functionals of the solutions at the
boundaries. This method, referred to as the boundary element
method, has in fact been applied successfully to numerous
engineering problems [52,53]. Here we develop an improved
perturbative diagrammatic approach, which is related to the
multiple reflection method used in the celebrated analysis of the
wave equation yielding eigenfrequencies in a closed domain
[54-56]. When applying this methodology to the evaluation
of the interfacial free energy and order-parameter profile of
a fluid phase in contact with a structured substrate or of a
constrained liquid-gas configuration, we recover, at leading
order, the previous nonlocal model but now with curvature
corrections. For the case of a constrained liquid-gas interface
this leads naturally to an interfacial self-interaction precisely
as has been conjectured [57]. The most detailed application
of this method involves the rigorous determination of the
binding potential functional for wetting films in contact with
a nonplanar wall. Here we identify an additional series of
diagrams, not present in the original formulation, which arise
when the substrate and liquid-gas interface are not parallel.
These diagrams are resummed to obtain an alternative version
of the nonlocal model which recovers the original version of
the nonlocal model in certain limits.

Our paper is arranged as follows. In Sec. II we present
the theoretical framework and recall the mathematical tools
used in our approach. In Sec. III we apply this to a single
phase, which we take to be liquid, in contact with a wall
to determine the mean-field excess free-energy functional
F;[¥], which is a functional of the wall shape . In Sec. IV
we extend this to a free liquid-gas interface and determine
the interfacial Hamiltonian H[£], which is a functional of the
(constrained) interfacial configuration £. Finally, we consider

the most involved situation, in which a constrained wetting film
is located near a nonplanar wall, and we determine the binding
potential W[£,yr], which is a functional of both the interface
and the wall shapes.

II. THEORETICAL FRAMEWORK

Consider the LGW Hamiltonian defined on a domain €2,

1
Higwlm] = / dr{z(Vm)2+A¢<m)}
Q

+ / ®, (s)ds, @
o

where the shifted potential A¢(m) corresponds to the excess
contribution, with respect to the bulk, of the free-energy
density, and &; is a surface potential defined on the domain
boundary 9€2. Typically, @ is taken to be a quadratic function
of m(s), i.e.,

8 h
by(s) = —5|:m(5) + —} , 3)
8

where /1 and g are alocal field and an enhancement parameter,
respectively, modeling the coupling to the substrate (i.e., wall).
Usually, these quantities are taken to be equal to their flat-wall
counterparts, although additional curvature-induced terms may
be included phenomenologically. Finally, we note that fixed
(i.e., Dirichlet) boundary conditions correspond to the limit
hy — oo and g - —oo with —h/g = m, where m, is the
fixed value of the order parameter at the wall.

In a zero external field (i.e., # = 0) and below the bulk
critical temperature 7, the shifted potential A¢ has a familiar
double-well structure, which we capture via the simple double-
parabola (DP) approximation

K2

Ag(m) = = (Im| - mo)?, )

where « is the inverse bulk correlation length and my is the
bulk order parameter. In this description, therefore, there are
two bulk phases having order-parameter values —my (which
we regard as the gas phase) and +m( (which we regard as
the liquid phase). For a general inhomogeneous situation, we
will identify the phase at any point via the sign of the order
parameter. Consequently, we will refer to the phase as gas
if m < 0 and liquid otherwise. Finally, we adopt a simple
crossing criterion of a constrained interfacial configuration,
whereby the interface is defined as the surface on which the
order parameter vanishes, i.e., m = 0 [47,48].

As the constrained profile mz minimizes the LGW Hamil-
tonian, it satisfies the mean-field-like Euler-Lagrange equation

Vimg = k*(mg — my), 6))

where m; = £my, depending on whether the bulk phase is
liquid or gas. This partial differential equation is to be solved
subject to the natural boundary condition

n-Ving(s) = hy + gmz(s), (6)

where n is the outward normal to the boundary of the
integration domain 2. If fixed boundary conditions are applied
on s, we simply set mg(s) = m instead of imposing Eq. (6).
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In order to obtain the mean-field free energy, we first
consider the situation where there is only one phase in the
integration domain. Multiplying Eq. (5) by (mz — m;)/2 and
integrating over the domain €2, we get

o 2 2
A‘?dr%:/g%(ms—mb)z- @)

We now use the identity uV?u + Vu-Vu = V-(uVu) with
u = mg — my and apply the divergence theorem to obtain

d IV 2 i 2
/S; I‘{z( mg) +?(m3_mb)}

ma(s) — my

= ds———[n-Vmg(s)]. ®)
2 2

Next we make use of Eq. (6) to rewrite the surface contribution

to Eq. (2) using

1 h
Dy(s) = —5<ms(S) + ;)[ans(S)]

_ _|:mE(S) —my n hy + gmy

5 22 }[ans(S)]- €))

Hence, when evaluated at the equilibrium profile m g, the LGW
Hamiltonian identifies the free energy as

1 2 K2 2
HLGw[ma]=/d1‘ —(Vmg) 4+ —(mg — my)
212 2

+ ‘(ﬁ D,(s)ds (10)
R

and reduces to

hy + gmy,
2g

a result that will be central to our method.

In the presence of a wetting layer of a different phase that
intrudes between the wall and the bulk (see Fig. 1) the domain
2 must be considered to be the union 2 = U;2;, where each
appropriate subdomain €2; has boundaries 9€2; that lie either
on the substrate surface or at the liquid-gas interface. We
define 02; = 92 ; U 92, ;, where the boundary condition (6)
is satisfied in d€2;; and 9€2;; corresponds to the gas-liquid

Higwlmz] = —

j£ dsn-Vmg(s), (1
aQ

Ad

Gas phase (m<0)

Liquid phase (m>0)

" Wall

FIG. 1. Schematic illustration of a nonplanar interfacial configu-
ration (blue line) for a constrained wetting film of liquid at a nonplanar
wall (black line). Conventions for the surface normals are shown. The
inset shows the double-parabola approximation for A¢(m).

interface. For this case, the generalization of Eq. (8) identifies
the constrained free-energy functional for a given interfacial
configuration as

Higwlmz]
=3 /d L WmaP + S ima — oy
= : o r 5 mg 5 ng nmy)i
+/ ds<I>S(s):|, (12)

which reduces to

hy+gm
Hiowlme] = Z [—lTjgb/ dsn-Vmz(s)
0Qy;

i

(mp);

- / ds[n-vms(s)]] (13)
2 02

The mean-field free energy corresponds to the interfacial
configuration that gives the least free energy. In this sense,
the free energy becomes a functional of the interfacial profile.

The above results demonstrate that, for the potential, the
equilibrium free energy of an interfacial configuration may
be determined in terms of the normal derivatives of the order
parameter at the substrate and liquid-gas interface (if present).
This simplification is not so surprising, given that, for the DP
potential, the whole order-parameter profile can be obtained
formally in terms of the values at the boundaries. To see this,
let us consider the (rescaled) Green’s function that solves

LK(r.,rg) = (—V; +«*)K(r,rg) = 2k3(r — 1) (14)

and vanishes as |r — rg| — oco. The subscript in Vrz denotes
that the nabla operator acts on the argument r of K. Its solution
is the Ornstein-Zernike correlation function

Kk exp(—k|r —r

K(r.ry) = - SR = Tol) (15)

2 [r — 1|
The second Green’s identity for the Hermitian operator L states
that

/ dr[vCu —ulv] = —/ [vn-Vu) — u(m-Vo)lds (16)
Q aQ
for any domain © with boundary 92, where the outward
normal is n and u# and v are arbitrary functions. If we choose
u(r) = K(r,rg)/2« and v(r) = mg(r) — my, and taking into
account Egs. (5) and (14), then

[mz(r) —mp]|Oq(r)

= 1 ds K(s,r)[n-Vmg(s)]
2k Jya

ds[mg(s) —mp][n-VsK(s,r)],  (17)
2k Jye

where ®q(r) is the characteristic function of the set €, i.e.,
Our) =11if r € Q and Oq(r) = 0 otherwise (excluding in
both cases the boundary 9€2). As before, d$2; refers to the
portion of the boundary where Eq. (6) is satisfied, while
0%2, lies on the appropriate side of the gas-liquid interface
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(see Fig. 1). We can then recast Eq. (17) as

[mz(r) —mp]Oq(r)
1

h] my
= — ds|—+my )0, K(s,r) + — ds 0,K (s,r)
2k Jaq, 8 2k Jyq,

+ l/ ds(K(s,r) — l8,1K(s,r))8,,mg(s)
2k Jaq, 8

1
—i——/ ds K(s,r)d,mz(s), (18)
2K 92

where 9, denotes the normal derivative n-Vg.

What remains is the determination of the normal derivative
d,m g at each point along the subdomain boundaries. However,
Eq. (18) itself cannot be used to determine these, and we must
use a technique to modify this appropriately. To this end, we
first place r at aboundary point and deform the boundary near it
by cutting a circular hole of radius € and adding a hemispherical
cap atop it so that the point is again inside the subdomain
under consideration. We then evaluate the order parameter at
r and finally take the limit ¢ — 0. Assuming the interfaces are
smooth, we obtain the integral equation within each domain

mg(Sp) — my
2
1

h] ny
= — ds| —-+my)0,K(s,80) + — ds 0,K (s,Sp)
2k Sy, g 2k Jaq,

1 1
+— dS(K(S»SO) - —BnK(s,sO)) 0umg(s)
2k Jye, g
1
+— ds K (s,80)9,mz(s), (19)
2K

982

where the normal derivative of the Green’s function K acts
on its first argument and integration must be interpreted as its
Cauchy principal value. Consequently, if sy € €2y, Eq. (19)
can be written as

1 h
— ds(—1 + mb>[8nl<(s,sO) ~+ k8(s — Sp)]
2k Jaq, g
N 1

2

1
ds(K(s,sO) — —09,K(s,s0)
K Jaq, 8

K my
— —8(s — so)) 0,mz(s) + — / ds 9, K (s,Sp)
g 2k Jyq,
1
+ _
K Jag,
Similarly, if sg € 9€2;, Eq. (19) reads

1 hy
— ds| — +my, )0,K(s,80)
99 8

ds K (s,s9)0,mz(s) = 0. (20)

2K

+ @(K +/ ds a,,K(s,so)>
2K I

1 1
+— dS<K(s,sO) - —BnK(s,So)> Oumz(s)
K Jaq, 8
1
+ — ds K (s,80)d,mg(s) = 0. 21
K Jog,

Under some circumstances, e.g., for certain boundary con-
ditions, Eq. (18) is not the most convenient representation
of the constrained order-parameter profile. Another possible
representation is the single-layer potential. Let us assume that
the order parameter on the boundary 92 is known. Now we
determine the solutions to the Helmholtz equation inside and
outside 2 with the same Dirichlet boundary conditions. We
can use Eq. (17) for these problems, keeping in mind that
the normal derivatives are different in each problem. Adding
these equations, we find the representation, valid everywhere
in space,

mg(r) =my + L ds K(s,r)¥(s), (22)

2K I
where W(s) = [3,mz(s)]" — [3,mz(s)]”, with the plus (mi-
nus) sign standing for the interior (exterior) problem to €2, and
n(s) is the outward normal from €2. The auxiliary function W(s)
can be obtained from the boundary integral equation

1

mg(s) =my + — | dsoK(so,8)¥(sp). (23)
2k Jae
The normal derivatives of the order-parameter profile on the
boundary can be related to W as
W(s) 1

[‘(),,ma(s)]ﬁE =+—— + —/ dson(s)- VK (sg,s)W(sp).
2 2K a0

(24)

Alternatively, a double-layer potential representation of the
order-parameter profile can be obtained if the normal derivative
of the order parameter on the boundary 9<2 is known. We use
Eq. (17) for the solutions to the Helmholtz equation inside and
outside €2 with opposite Neumann boundary conditions. Note
that the outward normal for every domain is the inward normal
for the other one. By adding these equations we again obtain
a representation that is valid everywhere in space

Smg(r) = % f dsn(s)- V4K (s,r)¥(s), (25)
Q2

where mz(r) = mg(r) — my and my, = +my is the appropri-
ate bulk order parameter in the region containing r. Here the
modified auxiliary function W(s) = [8mg(s)]” — [$mz(s)]T.
The limits of the order parameter on each side of 92 are related
to W as

5 R O —
mg(sT) =F——+ — [ dson(sp)-Vs, K(S0,8)¥(So).
1]

2 2K
(26)
On the other hand, 9,m =(s) = n(s)-V¢mz is continuous on 9 2:

K(so,s)

3nms(S)=n(S)-Vs[ / dso W (so)n(so)- Vs, } 27)
a0

Finally, we provide some additional relations which will be

useful later. On using the Green’s identity (16) for two Green’s
functions, it follows that

/ ds K (s,r)n(s)- V4K (s,r')
FLo)

= / ds K (s,r')n(s)- VK (s,r), (28)
90
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where r and r’ are positions inside the domain Q. If r' — &’
on the boundary 9€2 then Eq. (28) leads to

/dsK(s,s’)n(s)-VsK(s,r)
Flo)

=—/<K(s’,r)+/ ds K(s,r)n(s)-V K(s,s'). (29)
a0

Finally, if r — s on 0€2, then

/dSK(SO,S)H(SO)‘VSOK(SOvS/)
Q2

= / dsoK (50,8 )n(s) -V, K(8o,8). (30)
a0

In the following sections we apply this formalism to obtain
the interfacial free energies relevant to wetting phenomena: (i)
the interfacial free energy of a nonwetting bulk phase in contact
with arough substrate, (ii) the self-interaction corresponding to
a free liquid-gas interface, and finally (iii) the binding potential
for a wetting film configuration (see Fig. 1).

III. INTERFACIAL FREE ENERGY OF A LIQUID PHASE
IN CONTACT WITH A NONPLANAR WALL

The first system that we consider is the simple case of a bulk
phase in contact with a nonplanar wall when a wetting film is
absent. The local height of the wall, above some reference plane
(often taken to be the plane z = 0), is written ¥ (x), where x =
(x,y) is the parallel displacement. Without loss of generality,
we concentrate on the wall-liquid interface, supposing that the
local surface field /4, is positive so that the order parameter has
the same (positive) value throughout. In this case, the domain
2 is just the set of points for which z > y(x). In addition, we
suppose that the substrate is chemically homogeneous, so /;
and g do not vary with position. The equilibrium mean-field
configuration mg(r) follows from the simple minimization of
the LGW Hamiltonian, resulting in the Helmholtz equation (5)
and the boundary conditions

ny-Vmg(r) = —h; — gmg(r) forr=x,¢x), G

mg(z) > m, for z — 400, (32)

where the bulk magnetization for the liquid phase is m; = my.
Similar results apply to the wall-gas interface, for which h; is
negative and m; = —my. Here n,, denotes the inward normal
to the wall. Since the order parameter does not change sign in
2, Eq. (20) can be recast as

/ ds[K(s,s/) + Lo, K8 — Cos— s’):|q(s)
v g g

_ (‘_’“ —mb> [—H / dsanK(s,s/)} (33)
8 1

where the integration f v is over the substrate surface, 9,(s)
is shorthand for n(s)-Vg, ¢ = 90,,6mg, and Smzg = mzg — my,.
Equation (33) can only be solved exactly in a few exceptional
circumstances, such as when symmetry arguments can be ap-
plied; these include planar, cylindrical, or spherical substrates,
all of which have constant curvature. For example, for a planar

substrate ¢ is constant over the surface and has the value
ke + gmy)
S .

However, the generic solution of Eq. (33) must include the
local curvature of the substrate, and it is natural to look for
a perturbative solution when the deviations from the flat case
are small. To this end, let us introduce the principal curvatures
ki(s) and ky(s) at a point s = (X,¥(x)) on the surface. Here
R; = 1/k; are the corresponding radii of curvature and it is
convenient to recall that K = k 1k, is the Gaussian curvature
and H = (k; + k)/2 is the mean curvature (or half of the
total curvature). Let us denote by R the minimum of |R;|
and |R,| so that H ~ R~!. Far from the bulk critical point
the bulk correlation length «~! is microscopically small, so
the substrate can be considered flat over several correlation
lengths provided that k R >> 1.

(34)

A. Perturbative approach

We now set out our perturbative analysis of Eq. (33). The
idea is to expand all elementary building blocks of Eq. (33)
[the Ornstein-Zernike (OZ) kernel, its normal derivative ¢,
and ds] on the left-hand side and right-hand side of Eq. (33) in
powers of the curvature H, which can then be equated, term by
term. We suppose that locally the surface is well approximated
by a paraboloid in a neighborhood of s’, where we locate
the origin of the coordinates. Consider now a point on the
substrate surface s = (x,1(x)). The vertical displacement of s
with respect to the horizontal plane is

AY(ry) =t + Sy + - (35)

where we have writtenr; = X — Xy = (x, y) for the projection
of the vector s — s’ onto the horizontal plane 7y, tangent to the
graph of ¥ (x) in s’. With this parametrization, the coefficients
k; are exactly the principal curvatures k; (s') evaluated at s’. The
ellipsis in Eq. (35) stands for higher-order terms in (x, y), which
are coupled to higher orders of the local curvatures as well.
We assume that the Taylor coefficients associated with terms
X"y (with0 < m < nandn > 3)scaleas R~"!. With this
property, close to the origin Ay (r;) = RAY(r R ), ie., R
is the only relevant length scale for the substrate shape.

Let us consider first the OZ kernel. The two points are

V2 A+ [AY ()P and
for small curvatures we can Taylor expand around the flat

configuration to express the OZ kernel as a power series in
the curvature

separated by the distance |s —§'| =

2
K(s.s) = /C(u)[l - %(1 + m><A‘/’(”)) + O(R—“)},

ri

(36)
where K(x) = ke ™" /2mwx. As the kernel K decays expo-
nentially with a length scale «~', Eq. (36) is a faithful
representation of K (s,s’) around s’ if ¥ R > 1. For the normal
derivative of the kernel we have
s—s AK(]s —¢'])
dls —§'|

9,K(s,s') = n(s)-V4K(s,s') = n(s)-
s — &

(37)
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The Monge parametrization of the normal vector is

n(s) = (=VLAY(rL),1) ’ 38)
VIHIVIAY ()P

where V| = (0,,d,). Then, following the above ideas, we can
show that

0,K(s,8") = ! +K’l’c( )<I'L-VLA1// — Alﬂ)

ry

+ O(R™3), (39)

where the term in large parentheses is O(R™!) [see
Eq. (35)]. The surface element ds = /1 + (V. ¥)%dr, =
[1+ (VlAw)z/Z]drl + O(R™). The normal derivative of
the order parameter can be expanded in a similar way; thus,
q(s) = Z;’f:] qn(s), where g, = O(R™"). Plugging the above
relations into Eq. (33) and identifying the corresponding terms,
order by order, we find a recursive chain of integral equations
for g, (s) of the form (see Appendix A)

A&z er_CIn(rL)[IC(VJ_) - 55(11)} = fulgo, ... .qu-11, (40)

where we have extended the integral to R?, ignoring terms
exponentially decaying in « R. In general, f, is a functional
of g; for i <n. For n =0, fo=«(h, + gmy)/g, which is
independent of §', so go(s) is given by Eq. (34) everywhere on
the substrate. Following the procedure outlined in Appendix A,
we find for the next-order terms

H
K—gK’

H? 2k K
gl 2« K—g 2K

We are now in the position to estimate the interfacial
thermodynamic properties and the order-parameter profile.
The interfacial free energy F,,; of the wall-liquid interface is
obtained from Eq. (11) as

q1 =qo (41)

q2 = 4o
K

Fu = L8 / dsq(s) = ou A+ AFulyl,  (43)
where oy = (k/2)(h1 + gmy)*/g(g — k) is the surface ten-
sion defined for a planar wall-liquid interface and A is the
total substrate area. Thus, the increment AJF,;[vr] accounts
for all the curvature-related terms. For large « R, AF,,; can be
expressed as

g H 1 g 2\ H?
= —+ 1+ =
k—gk 2\k-—g Kk—g) k2
1/ ¢ \Kg
- 294, 44
2<K—g>/{2+ “44)

where H, H2, and K_G are the averages over the substrate of
the mean curvature, its square, and the Gaussian curvature,
respectively. The leading order is consistent with the expres-
sion obtained in Refs. [40,41]. Finally, the ellipsis corresponds
to higher-order curvature contributions which, in general, are
nonvanishing. This feature, as well as the contribution being
proportional to H2, is nonzero, which implies that the DP

A-7:11)1
O‘wl.A

model does not satisfy the morphological thermodynamics
hypothesis for confined fluids of hard bodies [58] (see also
Ref. [59] for a critical review of this proposal).

Diagrammatically, the interfacial free energy can be repre-
sented as

Ful = Oyl [/‘\/ + (

e
) e

2\k — K—g
—l< 8 )&\,+} (45)
2\k—g

where the wavy line corresponds to the substrate surface and
the closed circle means that one must integrate over all the
positions on that surface with the appropriate infinitesimal area
element. The closed triangle corresponds to integration over the
surface, weighted by the local mean curvature in units of « (our
notation for this symbol differs from that used in Ref. [41] by
a factor of 1/2). Finally, for the closed square and the rhombus
the weight function for the surface integrations are the squared
mean curvature and the Gaussian curvature, respectively, in
units of k2. The present treatment highlights nonzero bending
rigidity and saddle-splay coefficients, which were missing in
the original formulation of the nonlocal model [40,41]. The
values of these are in agreement with those obtained from the
exact solutions for the free energy of a fluid outside or inside
a spherical or a cylindrical surface of radius R within the DP
model [60] (see also Appendix D).

B. General diagrammatic approach

We can go beyond the approach presented in the preceding
section and obtain formally the full expansion of the interfacial
free energy in powers of substrate curvatures. For this purpose,
we return to Eq. (33). The integral-equation kernel can be
formally inverted as

-1
X(s,8) (K(s,s’) + Lo K8y — o — s/)>
g g

8(s—¢§)—
—K g—K

ds; X (s,sy)
14

X <U(s1,s’)+ l8,,11((51,5/)>, (46)
8

where U(s,s') = K(s,s") — 8(s — §') is the barred kernel intro-
duced in Ref. [57] and d,, = n(s;)-Vs,. This expression can be
iterated, so we obtain the following formal expansion for X:

X(s,s) =

8(s—s)

) (U(ss)+ 18 K(ss))

) dSl (U(S,S])+ lanK(S,Sl)>
8

(g
o
(

x| U(sy,8) + — Bn]K(sl,s )) . (47)
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The solution to Eq. (33) can be expressed as

k(hy + gmy)

q(s) = — [1 —fds]dSzX(s,sl)U(sl,sZ)
v

1
_ / dslds2X<s,s1>—amK(sl,s»]. 48)
v K

When the expansion (47) is introduced in the expression (48),
we arrive at a formal series for g, where each term is propor-
tional to the convolution of n functions, each being either U
or (9,K)/k. We introduce the diagrammatic representation

U(s.s) = —tug . %BnK(s,s’):’o\gz, (49)

where in the latter diagram the arrow points to the position
where the normal derivative is taken. In this way, the expansion
terms appearing in g can be represented as chainlike diagrams.
For example,

1
/dsldszU(s,sl)—anlK(SI,SQ)=.a‘&be, (50)
v K

where a closed circle corresponds to an integrated position
and the open circle represents the point s where ¢ is evaluated.
Thus, from Eq. (48) we have

q(s) = _K(/’ll]('tgmb)[l + - f /'.I:&e,

8

K_gK_g
g K
kK—8Kk—§

+<K_ ) (@00 | Ot @O) | - ].(51)

Here, each diagram with n bonds (of which m are of 9, K /k
type) must be multiplied by a factor

O
K—8 8

where the index my is either O or 1, depending on whether
the first bond on the left (i.e., the one that emerges from the
closed extreme circle) is of U or 9, K /k type, respectively. The
connection with the curvature expansion is evident as, taking
into account Egs. (36) and (39), we find that

Oy = 0o -
=B -1+ O0R™, (53
~Oxo = A__+0R), (54)

where by the open symbols we denote the evaluation of the
corresponding weight functions at s. Thus, a diagram with n,
U-type and m, 9, K /«-type bonds is of order of R~"+™) This
demonstrates that in order to obtain the corrections to g to order
R72, only the first three diagrams in Eq. (51) are needed.

By substituting Eq. (51) into Eq. (43) we obtain the
diagrammatic expansion of the interfacial free energy

)(f"*uo»+/’\o»>
0==0==o+] (55)

Fuwl = Oyl |:"’\/ + <

g K
k—8Kk—8

+

which coincides with our previous result (45) up to R™>
corrections. In this expansion, the factors that multiply each
diagram are the same as those that multiply the corresponding
diagrams in Eq. (51).

C. Evaluation of the order-parameter profile

As for the interfacial free energy, we can obtain a formally
exact expression for the order-parameter profile from Eq. (18),

Smg(r) = _%/wds K (s,r)q(s)

or, equivalently,

dmg(r) = — ;/dsK(s r)<g +mb+

—i ds(ﬁ—i- +&)>3 K(s,r), (56)
2k Jy g g
(S))
—% ds<h1 + Hﬁ)
W 8 8

X [0, K(s,x) — kK (S,I)] 57
by substitution of the expansion (51) for g(s). However, it is
more convenient to use the single-layer potential representation
(22). Note that, once we know ¢, the order parameter on the
substrate can be obtained fromEq. (31)as —h, /g —m; — q/g.
It is instructive to derive the order parameter starting from
the perturbative approach by expanding W in powers of the
local curvature. The derivation proceeds along the same steps
as the previous sections (see Appendix A). After substitution

of the expansion of W into Eq. (22), we find the following
diagrammatic representation of the order parameter:

dmg ~ hl+gmh|: /L
1 g
+(2K—g * (K—g)z)’L
I g
SRS

The presence of the curvature correction terms, which are
not accounted for in the original nonlocal ansatz, can be
checked again with the exact solutions known for spherical
and cylindrical substrates (see Appendix D).

As for the free energy, we can also generate a general
diagrammatic approach to the curvature corrections. For this
purpose, Eq. (23) can be formally solved as

CI(SO))’ (59)
8

hi+gmy
8

\IJ(s)=2K/ dsOKl(s,so)(—
¥
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where K ~!(s,s0) = lim,_, oo X(s,S0), i.€-,
K~'(s,50) = 8(s — s0) — U(s,80)
+ f ds,Us.s)U(s1.80) —--- . (60)
¥

Substituting the expansions (51) and (60) into Eq. (59) and
back into Eq. (22), we obtain the following expansion for the

order-parameter profile:
K
g s ]
K—g K—g

(61)

The diagrams of this expansion are obtained by convolution
of a chainlike diagram of ¢ from Eq. (51) and the Green’s
function K(s,r). The factor associated with each diagram
[except for the first one in Eq. (61)] is given by the product of
two terms: the factor associated with the ¢ diagram, Eq. (52),
and either 1 (if the chainlike diagram has only U-type bonds)
or 1 — (1 —«k/g)'*" otherwise, with [ being the number of
U-type bonds from the last (9, K)/k-type bond to the extreme
where the Green’s function K(s,r) emerges. By using (53)
and (54) the diagrammatic expansion (61) reduces to (58) up
to R~ corrections.

hl + gmy [
8m5

D. Summary and remarks

So far we have done two things. First, we devised a
perturbative approach based on a small-curvature expansion of
surfaces and we have applied this to a (nonwetting) bulk phase
in contact with a substrate. The free energy (45) contains cur-
vature corrections that we have identified exactly at the leading
(nontrivial) order. The curvature expansions are however quite
cumbersome, and to this end we developed a more fundamental
approach, based on the formal inversion of integral equations
satisfied by the order-parameter field. By using a diagrammatic
approach we have found a formal expansion of the interfacial
free energy [see Eq. (55)]. By following this approach we
have also derived the order-parameter profile in the bulk phase
[see Eq. (61)]. For small interfacial or surface curvatures,
the wetting diagrams entering into the formal expansions
simplify and they reveal the curvature corrections in terms of
local Gaussian and average curvatures; this property will be
analyzed in detail in the next section for the case of an isolated
liquid-gas interface.

IV. FREE INTERFACE AND ITS SELF-INTERACTION
ENERGY FUNCTIONAL

Next we turn our attention to the liquid-gas interface. This
is free in the sense that it is isolated, infinitely far from any
confining walls but constrained so that the surface of zero
magnetization adopts a given, smooth, nonplanar configuration
£(x). Overhangs are excluded and again we will suppose that
the curvature is small everywhere. We follow the prescription
set out by Fisher and Jin [47,48], whereby the effective
interfacial model is identified as the minimum of the LGW

model subject to this cross-criterion constraint together with
the appropriate bulk boundary conditions, viz., that mg(r) —
Fmg as z — F00, i.e., gas is above and liquid is below the
interface corresponding to the two domains €2; and €2,. These
regions are uncoupled, and in each the equilibrium constrained
profile satisfies the Helmholtz equation (5) subject to the above
boundary conditions. In this case, the solution to Eq. (21) can
be written as

/ ds K (s,s)g*(s) = —m()(K ¥ / ds 8,,K(s,s’)>, (62)
4 14

where n is the interface normal towards the gas phase. This
relation tells us that, given the interfacial profile £(x) as a
background, the order parameter can be found from knowledge
of g%(s¢) = BnKSmE(sf), where §mz = m(r) £ mg for r lying
above or below the interface. Notice that the order parameter is
a function of the position but also a functional of the interfacial
shape ¢(x). Our main goal is to determine this functional
dependence.

A. Perturbative approach

If we assume that the local interfacial curvatures are small,
we can proceed in a similar way to the preceding section. The
normal derivative of the order parameter can be expanded
in powers of the minimum local curvature radius R; thus
gE(se) = Y 02, qE(se), where g, = O(R™). It follows that
for a flat interface ¢, = 0 (for n > 1) and the series reduces to
g% (s¢) = qo(se). Inserting the above relations into Eq. (62) and
identifying the corresponding terms, order by order, we find a
recursive chain of equations for the g,,’s. Following the scheme
used in the preceding section, we can solve up to O(R~3) and
obtain the desired ¢g’s (see Appendix A). The DP potential
allows us to write the LGW Hamiltonian in terms of surface
integrals only, viz.,

Hiawlns] = HEl = "2 / dsilgt(s0) + a0, (63)
14

where H[/] is the interfacial Hamiltonian. This functional can
be evaluated with the perturbative expansion for g* mentioned
above and, consequently, it leads to a similar expansion of the
Hamiltonian that we cast in the form H[{] = 0 A;; + AH[{],
where

AH[E) = -0 Y (—1)'w,[l] (64)
n=2

is the self-interaction contribution [57], o = Kmf) is the
surface tension, and .A;g is the interfacial area. The functionals
w,[£] are (ensured to be) of O(R~2"~D). Having in mind the
approximate solutions for ¢ just derived, we find that

HIE] = cm / ds; — 2 / dsulad (s0) + a5 (0]
4

+ O(R7Y). (65)

Thus we immediately recover that H[{] = o f dsg+---,
which is just the standard capillary-wave Hamiltonian.
The ellipsis stands for the energy corrections due to the
self-interaction: The first of these corrections is

~ownlt] = -0 / dsilai 0 + a5 601 (66)
V4
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or, more explicitly, using Eq. (A16),

2
H[(] ~ O'/dSe _ Z/dse(M) . (67)
Y 8 ¢ K

We use the symbol &~ to mean that relationships hold up
to O(R3) corrections. The absence of a 1/R contribution,
i.e., the vanishing of the Tolman length, is due to the Ising
symmetry of the DP model. In the theory of lipid membranes
the above functional (67) is commonly expressed in terms
of the Gaussian and extrinsic curvatures of the interface,
following Helfrich [61],

Hll~ oA, + /ds@(KBH2 +kcKg), (68)
14

where the coupling constants are the bending rigidity

o
Kp = —m (69)
and the saddle-splay rigidity
o
Kg = 2—’(2 (70)

Using the diagrammatic notation introduced in the preceding
section, the full H[{] can be expressed as

Hill =[O~ — (- _ — )+ ]
(71

The constrained order-parameter profiles in the gas and liquid
phases can be obtained from Eq. (18) as

1
Smz(r) = ma(r) F mo = F- /g ds K (s,r)g*(s)

+ M /ds 3, K (5,1), (72)
2K Vi

where the upper (lower) sign must be selected when r is in
the gas (liquid) region. Proceeding in a similar way as in the
preceding section, the constrained order-parameter profiles
can be expressed in the gas phase as

oz =l L1 - L))

(73)
and in the liquid phase as
=[N
(74)

B. General diagrammatic approach

We can go beyond this perturbative approach and reobtain
the full set of functionals w, . For this purpose, we define g(s)
to be [¢T(s) + g~ (s)]/2. Note that the interfacial Hamiltonian
(63) is proportional to the surface integral of ¢. From Eq. (62)

it follows that g satisfies the integral equation

q(se) = —cmo — / ds U(s.8)(s). 75)
4

Formally, this equation can be solved iteratively as

q(se) = —Km()(l - fds U(se,s)
¢

+ /dsds/U(se,s)U(s,s/) — >, (76)
¢

where the nth term involves the convolution of n, U-type
functions on the interface. Upon substituting this expression
into Eq. (63) we are lead to the expansion

H[ﬁ] = O'(l — /dS]dSzU(S],Sz)
14

+ / ds1dssdsyU(s:,$)U (52.83) — - - ) (77)
L

or, diagrammatically,

H[l] = o[~ O~ — ~Ohug | Oift@itg | ...|.
(78)

From this expression, we obtain that

on = / dsy -+ ds,U(s1,8)U($,89) - Ulsn_r.s0),  (19)
L

which is the expression obtained in Ref. [57]. In general, from
Eq. (53) we get that w, ~ R2"~D_which connects the self-
interaction contributions to the curvature corrections to the
free energy. We note that this expression is general, so it is
also valid for spherical bubbles, for which w, = exp[2(n —
Dk R] [57] because H> = K. We can also obtain the order-
parameter profiles by considering in Eq. (61) the limit #; = 0,
g — —oo, and my, = —my (or +myg) for the gas (or liquid)
phase, respectively. Thus, the order-parameter profile in the
gas phase has the expansion

D R N

(80)

and in the liquid phase has the expansion

(81)

Again, these equations reduce to Egs. (73) and (74) upon using
Eq. (53) up to R~ corrections.

Once we have established the connection between the self-
interaction of the fluid interface and the curvature corrections
to the interfacial free energy, we can find the full functional
of the interfacial shape. This task can be pursued to any
desired accuracy in the curvature, which we leave at O(R 3.
Leaving the technical aspects aside here (see Appendix B
for details), we find that Eq. (68) reduces to the interfacial
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Hamiltonian
g 2
H{]~oA; + ) dx dxoW(x2)[€(x2) — £(x1)]7, (82)

where the self-interaction is described by the function

k T+xx _ ., 14+kx
W(x)zg x3 ¢ = x2

K(x), (83)

thus rigorously rederiving the result first obtained in Ref. [57].
Clearly, for a flat interface H[¢] = o0 A, with A, being the
planar (projected) area. As shown in Ref. [57], when the gra-
dient is small we can expand as €(X;) =~ £(X;) + X;- V(X)) +
-- -, in which case Eq. (82) reduces to

H]~ oA, + % / AX[VELX)T (84)

thus recovering the standard mesoscopic capillary-wave
Hamiltonian, which can now be seen as a particular local
small-gradient limit of the nonlocal functional (82). The
present derivation of the nonlocal self-interaction improves on
that presented in Ref. [57] inasmuch as it systematically and
rigorously accounts for all curvature corrections.

C. Summary and remarks

In this section we considered an isolated liquid-gas interface
and solved the Helmholtz equations required to identify the free
energy of a constrained interfacial configuration defined by a
crossing criterion. We first implemented a direct perturbation
expansion in the local curvature, obtaining the Helfrich-like
corrections to the surface tension term and identifying the
values of bending and saddle-splay rigidities for the DP
potential. We then refined this expansion by considering the
order-parameter profile around the interface in which the
curvature corrections are explicit [see Eqs. (73) and (74)]. This
leads us naturally to express the free energy as an interfacial
self-interaction that can be neatly expressed that involves a
formally exact way using a diagrammatic expansion. Finally, in
the limit of small curvatures this nonlocal interaction recovers
the standard local capillary-wave model.

J

V. BINDING ENERGY FOR A WETTING
FILM CONFIGURATION

Having examined the wall-liquid and free (but constrained)
liquid-gas interfaces, we turn to the case of a wall-gas interface
where an intruding wetting layer of liquid, with positive order
parameter (i.e., m > 0), intrudes between the substrate and the
bulk gas (where the order parameter is set to —my). The wall
is again described by a height function 1/ (x) and the liquid-gas
interface (i.e., the surface on which m = 0) is constrained to
lie along £(x). No overhangs of either the interface or substrate
occur; nor do these two surfaces touch. The minimum of
the LGW Hamiltonian (2) subject to the substrate, bulk, and
crossing-criterion boundary conditions

ny-Vmg(r) = —h; — gmg(r) forr = (X, ¥(x)), (85)
mg(z) > —mg for z — +o0, (86)
mg(r) =0 forr = (x,£(x)) 87)

defines a constrained excess free energy for the wall-gas
interface, which by Eq. (13) can be recast as

. mg + _
Fugll, Y] = -y dslg, (s) + g, (s)]
14

+h1 + gmo

2% /wds qy(9), (88)

where qf(s) = ny(s)-V8m*(s) for s on the liquid-gas interface
and gy = ny(s)-Vdm(s) on the substrate.

The next step is to define and identify the binding potential
W[£,v]. By analogy with isolated interfaces, the free energy
of a wetting layer can be expressed as a functional of the
normal derivatives of the order parameter computed at the layer
boundaries. The binding potential takes into account the
interaction of the interface with the wall and is determined
by subtracting the contributions arising from the isolated wall-
liquid and constrained but free liquid-gas interfaces, which
we have already determined. Therefore, before presenting the
final result for W[£,y] and its diagrammatic formulation, we
need to consider the fundamental relations obeyed by the order
parameter in a wetting layer. In order to do so we need some
technical preliminaries.

A. Technical preliminaries

From Egs. (20) and (21) it follows that the functions q[ (8), g, (s), and gy (s) satisfy the coupled integral equations

/ ds[K(s,,,,s) + lE),,I((s]/,,s) — f<S(s — s],,)i|q1,,(s) - fds K(sy,8)q, ()
U 8 8 ¢

= <_?hl —m0> <—/c +[ ds 8nK(s¢,s)> +m0/ds 0, K(sy,S), (89)
14 14

—hy

/ ds[[((se,s) + éanl((sbs)}qw(s) — /ds K(s¢,8)q, (s) = mo(K + /ds 8,,[((54,5)) + (7 — mo) / ds 0, K (s¢,s), (90)
v ¢ 4 14

and

/ds K(s¢,8)q, (s) = —mo(/c — /ds 3,,K(Sg,S)>, 1)
¢ ¢
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where s; and s, are on the liquid-gas interface and on the substrate, respectively. Note that these equations are linear in g. In

order to extract the interaction between the surfaces, we obtain the equations in terms of the new fields Aqgt(s) = qgt (s) — q?’i(s)
and Agy(s) = gy (s) — qf/)/ (s), where the 0 superscript means that the corresponding normal derivative is evaluated on its isolated

interface. In addition, qf/i and qg’i satisfy Eqs. (33) and (62), respectively. Note that Aqg’+ = 0 (because the gas domain is
shielded from influence of the wall) and Egs. (89) and (90) can be recast as

/ ds[K(s¢,,S) + éBnK(s]/,,s) — gS(SV, — s):| Agqy(s) — /a’s K(sy,5)Ag, (s) = my /ds . K (sy.8) + /ds K(5¢,s)qg'*(s)
v 4 [ 14

= 2K8m%£(5¢) (92)
and
/ds[K(s(,sH- éanK(Se,s)}Aqw(S)—/dsK(Sz’S)Aq«(S)
W 4
(o) st s s
=——myg ds9,K(s¢,s) — | ds| K(s¢,8) + —0,K(s¢,8) |y, (8) = 26émg " (s0), ©3)
g v v 8

where we have identified the right-hand side of both equations as the order-parameter profile Sm%a'ﬁ)(s) at the boundary point
s due to the presence of an isolated liquid-gas (wall) interface, respectively [see Eqgs. (57) and (72)]. Equations (92) and (93)
are the basis of our perturbative approach, as we can expand Agy and Ag, in powers of K(s¢,Sy) as Aqy = Y .o, Ag;y and
Aqe = Y_;2, Ag;. Each term of this expansion can be formally solved as follows. At the wall,

Ag.y(sy) = /¢ ds Xy (s,,8)2k8m%" (s) (94)
and otherwise
Agi=1,y(sy) = [ﬁds£dS,Xx//(Slzf’S)K(S’S/)A%—l,é(s/) (95)
Similarly, at the interface
Aqu(se) = — /Z ds K[\ (s¢,8)21c6m%" (s) (96)
and otherwise
Agis1.(8¢) = /de/]pds’K['(sg,s)<K(s,s’) + éaan(s,s’)> Agi—1,y(8), 97)

where X, is the operator on the substrate defined by Eq. (46) and K, Uis the inverse operator of K on the liquid-gas interface.
Now using the Green’s identities (28)—(30), it follows that

Agiz1.0(se) = /dS/ ds// dS”Kg‘(Se,S)K(s,s’)(S(s/—S”)+ EIQ,,‘(S’,S”)>Aqiw(s/’)
¢ v v 8

1
Tl f ds f ds’ / ds’ / ds" K, (s¢.9)K (s,8) =0 K (88K, ' (s".8") Agi_y (8", (98)
8 Je v v v K

where K, ! is the inverse operator of K on the substrate, i.e., X v in the limit g — —oo. Taking into account the expansions (47),
(60), (61), and (81), we obtain a diagrammatic expansion for Ag, and Agy,

s = 2on [ (AT T
e ) ) (e )M ]
b (A )]
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Aq[(s)zz,(w[i<:z:_ @+ e )]
g g—K K—g
_2/cmo|:g+K(y:+...>+...]’ (100)
g—kK

where the symbols have the meanings as described above. The diagrams in this expansion have segments on alternating interfaces
connected via K kernels, so they can be regarded as decorated versions of the zigzag diagrams of the original nonlocal model. The
segments on the substrate correspond to convolution products of U- and 9, K /k-type bonds on this surface, while on the liquid-gas
interface only U-type bonds are involved. The closed extreme, which by convention we place on the left, provides the factor
—2kmg or =2k (h; + gmg)/g, depending on whether it is located on the liquid-gas interface or on the substrate, respectively. On
the other hand, the interface on which the open extreme resides indicates whether the diagram contributes to Agy, (if it is on the
substrate) or Ag, (otherwise). The factor the multiplies each diagram can be obtained as the product of terms associated with
each segment. The segments on the liquid-gas interface have a factor (—1)", where n is the number of bonds (of U type) in the
segment. The contribution of the segments on the substrate depend on their positions. Let n be the total number of bonds in the
segment and m the number of 9, K /x bonds. If the segment contains the closed extreme, its contribution is given by

( g >n+1<K>mmg|: ( K)l+1:|
- - e ] I e ) (101)
K—g g 8

where §; ; is the Kronecker symbol, the index my is either 0 or 1 (depending on the first bond being of U type or 9, K /« type,
respectively), and [ is the number of U-type bonds after the last d K /k-type bond. Note that this expression is the factor that
multiplies the diagrams in the expansion (61) for the order-parameter profile above the substrate, multiplied by g/(g — «). The
contribution of a segment on the substrate that contains the open extreme is

n+l1 m
—< g ) (5> . (102)
K—g g

Finally, any other segment on the substrate will provide the following factor: either

n+l m I+1
() G 0d) 0
K—8 8 8
if the last bond is of U type or

(65006

with / being the number of consecutive U-type bonds in the rightmost sequence in the segment.
[

and

B. Binding potential functional and order parameter potential functional
With these preliminaries behind us, we are now in a position o h
. . . ) o 1 +8mo o, 2 ntl
to obtain the diagrammatic representation of the binding WLyl = Z —kmy———— 4+ km<2,
potential and the order-parameter profile. The binding potential n=1 8
functional W[£,y] is defined as the substrate-interface inter- i+ emo\2
action in the excess free energy (ngO) Qi ], 107)

Fug = Fu + H[L]+ WLy, 105 . . i
¢ (] L£] &.¥] (105) where 2/ is the sum of all the independent diagrams that
where F,;[y/] is the free energy of the wall-liquid interface ~ Nave i segments on the substrate and j segments on the
and H[] is the free liquid-gas interfacial Hamiltonian, which ~ liquid-gas interface. Note that these diagrams correspond to
we have already determined. So, in terms of Ag; and Agy, those obtained previously for Agy and Ag, , but integrating

we have over the positions of s, i.e., with a closed right extreme. For
the first terms we have

ni _ h] ~|— gmy
W] =—— /dsAq (s) + —/ ds Aqy(s). K

2 ¢ 4 2g " v Ql — f p (2 -2 + —

(106) & &

Substituting the expansions (99) and (100) into this expression, + 8 2 __k 4. ) (108)
we arrive at the diagrammatic expansion for the binding k—g k—8
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and

o= () (AN
+K§;K_ﬁ+...). 110

These diagrams are all decorated versions of the diagrams in
the original nonlocal model. They are multiplied by a factor that
is the same as the corresponding coefficient for the associated
Agq diagram with open right extreme, provided the diagram
either contains 9, K /k-type bonds or is symmetric under a
mirror reflection, i.e., it is the same when read from left to right
or the reverse. Otherwise, the factor is twice the coefficient
for the associated Ag diagram. The reason for this is that two
different Aq diagrams lead to the same contributionto W[¢,y].
In this sense we mean that only independent diagrams are
taken into account in the diagrammatic expansion of W[£,y/],
because we discard one of the two equivalent diagrams, which
are related via a mirror reflection.

Now we turn to the order-parameter profile. Above the
liquid-gas interface the profile is uninfluenced by the presence
of the substrate, so it has a diagrammatic expansion given by
Eq. (80). On the other hand, the order-parameter profile within
the adsorbed liquid layer is influenced by the proximity of both
the wall and the liquid-gas interface and has the representation

1
dmz(r) = e ds K(s,r)qy(s)
v

1 h v
—— ds(—1 rmy+ B (S)>8,,K(s,r)
2k Jy g g

1 _
+§/st K(s,r)q, (s)

20 /ds 3, K (s.1). (111)
2k Vi

Now, writing gy = qg + Agy and ¢, = q?‘_ + Ag, and

making use of Egs. (57) and (72), we obtain the expression

for the order parameter in the liquid layer

smz(r) = sm%Y (r) + sm% (r)

=

1
+— [ds K(s,r)Aq, (s)
2K ¢

—L/ ds(K(s,r)—i— lE)nl((s,l'))AcN(s), (112)
2K W 8

where the kernel connecting the substrate to the position r
in the last term can be related to K using Eq. (29). Taking
into account the expansions (99) and (100), we find that the

order-parameter profile in the liquid layer has the expansion

5ms=—mo[/¥_/—/‘c>’(+---

=TT
g—kK
2
+< 8 )<K+g)%+...] (113)
8§ —K 8§ —K

Note that, once again, these diagrams are decorated versions of
those obtained in the original nonlocal model. Their prefactors
are either —m (if the left extreme is on the liquid-gas interface)
or —hy/g — myg (if it is on the substrate). The coefficient that
multiplies each diagram is the product of (—1)*, with k being
the number of K-type bonds that connect both interfaces, and
the factors associated with the segments on each substrate.
Sections with n of the U -type bonds on the liquid-gas interface
contribute with a factor (—1)". A segment on the substrate has a
factor given by Eq. (101) if it contains the left diagram extreme
and otherwise by Eq. (103) or (104), depending on the nature
of the rightmost bond in the segment.

C. Resummation of wetting diagrams

As we pointed out in the preceding sections, the curvature
expansion for isolated interfaces is actually connected to
the formal diagrammatic method we have developed. This
connection also persists for a wetting film configuration, but
it is not at all explicit. The aim of this section is to illustrate
how the perturbative scheme emerges from the diagrammatic
one. However, the connection is actually far from trivial. The
reason is that, although the 3 K /«-type bonds are of order R~!
[see Eq. (39)], this is not the case for the U-type bonds: Its
integral with respect to one argument is of order of R2, but
U is of order of unity for k|s — 8’| ~ 1. So, if we convolute U
with a function that varies on a length scale much larger than
«~1, this is not a problem. However, in the case considered in
the present section, we usually convolute U with a kernel K
connecting both interfaces, which varies on the same length
scale (i.e., k1) as U. However, we will see that it is possible
to resum the diagrams to obtain a diagrammatic representation
of the zeroth-order (in curvature) corrections. By Eq. (36),
K(s,s') — K(r,) is of order R~2, where r, is the projection
of s — &’ on the plane tangent to the interface at s’. Thus, we
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can neglect diagrams that present 9, K /k-type bonds and we
replace K (s,s’) by K(r ) in the U-type bonds.

First, we consider the convolution of K (r,s) with K(s,s’),
where s and 8’ are on the same interface and r is either above or
below this interface. We place the origin ats’, neglect curvature
corrections, and finally assume that xr >> 1. Then we have

/ds K(s,0)K(s,r)

K 2 oo 2
~ (—) / ds e‘”/ do
2 0 0

exp[—k~/r2 + s2 — 2sr sina cos 6]
X
Vr2 + 52— 2srsina cos 6

where « is the angle between r and the surface normal at the
origin n(0). As xkr > 1 but ks < 1, we expand the distance
between r and s in powers of s/r, so in the first approximation
we have

f ds K (s,0)K (s,r)

, (114)

Ke*l(r

o0 1 2
~ / Kkdse " — / do explks sina cos 6].
2rr 0 27 0

(115)

The modified Bessel function of zeroth order and the first kind
Iy has the integral representation

1 2
Iy(x) = —/ do expl[x cos0]. (116)
27 0
Therefore,
P _ .
/ ds K(s,0)K(s,r) ~ / kdse " Iy(ks sina)
r Jo
ke 1
= (117)
27wr | cos |
and thus
Ir — s
dsoU(s,80)K (sp.1) ~ K(s,r){ ———— — 1), (118)
[n(s)-(r — s)|

up to corrections in powers of (k R)™! and (xr)~'. Equation
(118) vanishes if r is on the normal direction to the substrate at
s. As a consequence, when the liquid-gas interface is parallel to
the substrate (e.g., for parallel planes or concentric spheres or
cylinders), the nonlocal model ansatz is a good approximation
to the full solution when curvature corrections are neglected
[40,60] (see also Appendix D). On the other hand, a saddle-
point analysis of the binding potential shows that the maximum
contribution to the multiple integrals associated with each dia-
gram in Eq. (107) arises from the neighborhood of the closest
pair of points located on different interfaces, which would lie
on a normal direction common to both substrates. In this sense,
the binding-potential representation shown above is extremely
nonlocal: in leading order only the shape of the substrate and
the liquid-gas interfaces around their closest positions features.
However, this is not true for the order-parameter profile at
an arbitrary position r and, in general, corrections beyond
sm%* 4+ sm%” will be incorrect with the original nonlocal
model ansatz, even neglecting curvature corrections.

In order to obtain a more local representation of the binding
potential and the order-parameter profile, we note that the
structure of the diagrams shows K bonds that connect both
interfaces, followed by a segment of the diagram on one
interface. The idea is to resum the convolutions of a K bond
connecting the wall and the gas-liquid interface with all the
possible segments either on the liquid-gas interface or on the
substrate. If this is done to zeroth order in the curvature, we
obtain renormalized bonds between the wall and the gas-liquid
interface. For example, a renormalized bond between a (left)
position on the substrate and a (right) position on the gas-liquid
interface would be

Ky—o(s.r) = K(s.5)+ Y (=1

i=1
X /dsl -o-ds;U(s,s1)-- - U(s;_1,8,)K(s;,1),
¢

(119)

which is approximately given by

00 i
Ky_o(s,r) ~ K(s,r); (1 - |Cow|> = K(s,r)| cos a|
(120)
and hence
Ky_o(s,r) =~ —%Bnl((s,r), (121)

where 9, K(s,r) = n(s)- V4K (s,r). On the other hand, a renor-
malized bond between a (left) position on the gas-liquid
interface and a (right) position on the substrate would be
given by

K
Keoysm) = S5 k(sm)
g—K

B 00 g i+1 L
22 e=) e
i=1

X /d51-~'dsiU(s,S1)~-~U(si_1,si)K(si,r),
v

(122)
which is approximately
Kﬁ—) v (s7 r)

00 1 i
~—K@sD) (1— ) +2-% k@)
P | cos o g—kK

o0 g 1 i
X —-1)1. 123
Y () e o
Hence, at leading order,
Keoy(s.r) = K(s,1)| cosa| S Klcosel oy
g —Kk|cosa|
or, equivalently,
1 + k| cos
Kiy(s0) ~ 23, K(s.0 81 s
K g — k| cosa|
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if a new K-type bond between the wall and the gas-liquid
interface emerges from the right extreme of the diagram on the
substrate segment. Otherwise

K|, (s1) = ﬁ[l{(s,r) +y (i) /wdsl "
i=I

x ds;U(s,s1)---U(s;_1 ,s,»)K(s,;r)}, (126)

which is approximately given by

Ky, (s.1)

o~ 8 (e V(1 O\
= Eeren | () ()] 0

Hence, we have

/ glcos |
Ky, (1)~ K(s,r) ——— (128)
g —Kk|cosa|
and finally
/ 1 g
Ky ,(s,r)~ =0, K(s,r)———. (129)
K g — k| cosa|

It follows that in the limit of small curvatures we can perform
a resummation of a rather generic convolution of wetting dia-
gram, the ones above providing the most important examples.
The resulting diagrams, which are proportional to ¥ ~'(9,K),
are the basic ingredients entering in the binding potential for
fixed boundary conditions (i.e., where g — 00); this is what
we are going to prove in the next section.

D. Alternative representation of the binding potential functional
for fixed boundary conditions

It is possible to systematically explore the curvature cor-
rections to the binding potential through the consideration
of connecting the interface and those interfacial segments
involving three types of bonds: U, = K(r,) — §(ry), 9,K /k
(only on the substrate), and U = K (s,s’) — K(ry), which are
of order of 1, (k R)™!, and (k R)72, respectively. However, to
simplify the discussion we restrict ourselves to the case in
which the order parameter is fixed, to a value m;, on the
substrate. This will allow us to make the connection with
the original nonlocal model formulation more easily. This
case corresponds to the limit g — —oo and —h,/g — my —
émy = m; — my. Thus, the expansions (108)—(110) and (113)
only include diagrams that do not present 9, K /x bonds. On
the other hand, the contributions to the coefficients of the
segments on the interfaces now become (—1)", with n being the
number of U-type bonds of the diagram segment, regardless
of whether or not it lies on the liquid-gas interface or substrate.
This diagrammatic representation presents the same problems
as mentioned above for the finite-g case. However, we can
rationalize them using the identities

—1
f dsoK ;' (s.50)K (s9.r) = / ds0<5(s—s0)+lan1((s,so))
2 ¥ K

1
X —0,, K (80,T) (130)
K

and

/ dso K (5.50)K (50.1)
4

1 -1
= — /dsO (5(s —Sp) — —8,1K(s,sO)> — 0y K (80,1),
¢ K K
(131)

where  9,K(s,80) = n(s)-VsK(s,s9) and 3,,K(So,r) =
n(sp)- Vs, K(so,r). These identities arise from Eq. (29)
or, alternatively, from the equivalence of the single- and
double-layer potentials (22) and (25) for given Dirichlet
boundary conditions [see Egs. (23) and (26)]. By using the
fundamental relations f OO~ = § for the inverse operators
(6 £ 9K /x)~! we obtain

-1
<8(s —sp) £ lE),lK(S,So))
K

-1
=a(s—so>¢fds1(8<s—sl>i %anms,sl))

1
X =0y, K(s1,80), (132)
K
which formally can be represented as
1 -1
(8(5 —s9) —3,,K(s,so)>
K
1
= 8(s —s0) F — 9, K(s,50)
K
1 1
+ [ s KEs) o, Kss +o. (133)

It is straightforward to recognize that Eqs. (130) and (131) can
be represented diagrammatically as

zzﬁgxg 134
jiﬁ{_;; 135

where the bonds carrying arrows linking both interfaces are
0, K/« functions and the arrow indicates the position where
the normal derivative is applied. Note that the right-hand
sides of these equations correspond to an expansion in pow-
ers of (kR)™', as 3,K/k ~ (kR)~'. On the other hand, the
leading-order contributions are consistent with the renormal-
ized bonds obtained previously. [Consider the limit g — —o0
in Egs. (121), (125), and (129).] On using Egs. (134) and (135),
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we obtain the alternative representation of the binding potential
WLyl dm dmy
—_— E — Q[ — 136
2 |: mo n mo n+1 ( )

Kmo n=1
which is now similar to the structure of the original nonlocal
treatment, for example, the leading-order contribution, viz.,

—E:JrlJrIJr ., (137)

Q%:—Q:jtij:jtjE
+Q:+‘I+ (138)
AL
—m:+m+ (139)

and so on. Each diagram has segments on each interface
connected via d K /k -type bonds that link the wall and the gas-
liquid interface. The leftmost segment can only contain U-type
bonds (independent of the surface on which it lies). Otherwise,
they only have 0 K /k bonds. The coefficient associated with
each diagram is now (—1)*""*° with [ the total number of
U bonds in the leftmost segment, m the total number of
0, K /k-type bonds on the substrate (not on the liquid-gas
interface), and o the number of d K /x bonds between the wall
and the gas-liquid interface that emerge from the substrate and
point to the gas-liquid interface.

Similarly, the order-parameter profile has an alternative

diagrammatic expansion
we NN

Tl

+8m1|:

WA

The diagrams start with a (left) segment either on the substrate
or on the liquid-gas interface, which only can have U-type
bonds. After that, there are 9, K /«x-type bonds connecting the

D:
’K

(140)

wall and the gas-liquid interface, followed by segments on
the corresponding interface that can only have 9, K /« bonds.
Finally, there is a K-type bond connecting one interface to
the position r. Now the sign in front of each diagram is
(—1)"*m+9"with I being the number of U-type bonds on the
leftmost segment, m the number of 9, K /«-type bonds on the
substrate, and o’ the number of 9, K /«x bonds that emerge from
the liquid-gas interface and point to the substrate.

E. Flat substrates

In the previous sections we pointed out that the decorated
diagrams constitute the different features of our formulation
of the nonlocal model. In order to better appreciate these
aspects, we consider the binding potential for the case of a
flat substrate. The exact binding potential admits a curvature
expansion, but even at leading order it differs slightly from the
binding potential functional of the original formulation. We
start by considering the diagrams contained in §2]. From the
results of the previous sections we have that

where the flatness of the substrate has enormously simplified
the diagrammatic structure. This simplification is due to the
vanishing of a large class of wetting diagrams and can be
summarized by the following reduction lemmas.

Lemma 1. We have

/

e

(141)

/(v/ _ S _ (142)
_._

Lemma 2. We have
E = —cos «(s) 2& , (143)

where «(s) is the angle formed by the normal vector and the
vertical direction.
Lemma 3. We have

@O @H+O— = 0, (144)
0> 0—>0—>——>@— =0 (145)

In addition to these rules, we recall that the decorated diagrams
contribute higher-order corrections in the curvature expansion.
In particular, a wetting diagram with a chain of n, U-type
bonds on the fluid interface belongs to O(R~>"), while instead
a chain of m arrow diagrams along the substrate belongs to
O(R™™), where R is a typical radius of curvature. Therefore,
at the leading order of a curvature expansion only the first two
addends survive in Eq. (141). Then, due to Lemmas 1 and 2,
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we can further simplify the leading term and we are left with

Q1 ~ (1 + (cosa);) S ,

[, dscos a(s)e"1®

f[ ds e—1x(s) ’
with £(s) being the vertical distance from s to the substrate. Al-
ready at leading order we can appreciate the different features
of this exact formulation. Indeed, in the original formulation
the expansion (141) starts with the same diagram entering in
(146) but with a factor 2 in front. The factor 1 + cos x(s)
strongly depends on the local orientation of the interface
with respect to the planar wall and it is clear that the two
formulations coincide only for parallel interfaces. However,
for interfacial configurations that have a minimum height ¢
with respect to the substrate, the weighted average (147) is
near unity. More precisely, a saddle-point calculation shows
that (cosa); ~ 1 — (H /), where H is the mean curvature at
the interfacial position nearest the substrate.

It then is straightforward to prove, using the above lemmas,
that the next-to-leading diagrams appearing in (146) are of the
form

1 2 2 ..
/M rn i

(146)

where

(cosa), = (147)

with a prefactor —1 and (—1)", respectively, at O(R™") and
O(R~2"), respectively. These considerations apply also for the
remaining classes of diagrams; in particular, for 2} we have

o N TY T
_m_...,

where the nth diagram belongs to O(R'™"). Again, by using
the previous lemmas, the leading term of Qé can be written as

- ZS = (cosa); ZS ,

where (cosa), ~ 1 — H /2« by a saddle-point calculation.
The effect of the reduction is less effective for the class

Q%, for which the segments are located on the fluid interface.

However, again a saddle-point calculation shows that, up to

O(R™") terms,

recovering the original formulation of the nonlocal model.
However, we should stress that this is a highly nonlocal
formulation in the sense that the total binding potential between
the wall and the gas-liquid interface is obtained. However, if we
would like to characterize the influence of the substrate locally
on a portion of the liquid-gas interface, we have to resort to

(148)

(149)

(150)

the nonlocal model presented in this paper. In particular, the
functionals Q] and 2} are local, so their contribution to the
binding potential arises from

— Z + S + O(R™,
- ZS + OR™,

where now the integration on the liquid-gas interface is re-
stricted to the portion of the gas-liquid interface in which the
binding potential is evaluated. A different feature, absent in
the original formulation, emerges due to a coupling between
the interface position and its orientation. However, as in the
original formulation, the Q% functional is highly nonlocal and
has the representation

S ? = —/d51d52€_K[Z(slHZ(SZ)]S(XI%Z)’ (153)
L

where xj, is the projection of s, —s; onto the substrate
plane and § is the effective two-body interaction between
the interfacial area elements located around s; and s,. As
the corresponding interaction S = S(x12,€) in the original
nonlocal model [39,42,43], § depends on the interfacial heights
via £ = [£(s;) + £(s2)]/2, which can be analyzed by using the
same renormalization-group (RG) flow equations derived in
Refs. [39,42,43]. More specifically,

26l
eK n(sy) VoK [y/x% + QD7)

where V, is the 3D gradient acting on the liquid-gas interfacial
position r; = (s;,£(s;)). For large £, a saddle-point calculation
shows that

(151)

(152)

S(x12,0) =

(154)

K COS_O!Q e—lezz/ZE —
27l

where «, is the angle formed by the normal vector and
the vertical direction at the liquid-gas interface position r,.
Thus, as S, the two-body interaction S has a Gaussian form,

with the nonlocal length &y, = «/ (I)/k precisely as identified
in the original formulation [42,43]. However, our improved
formulation introduces as a different feature the coupling of
the two-body interaction to the surface orientation through the
factor cosay. A detailed comparison of the RG flows of this
effective two-body repulsion within the original and present,
exact, formulations in the context of critical wetting is beyond
the scope of the present paper.

S(XILZ) ~ — —COSOIQS()Clz,Z), (155)

F. Summary and remarks

In this section we have applied the boundary integral
diagrammatic method to determine the binding potential func-
tional and order-parameter configuration when a wetting layer
intrudes between the bulk phase and the wall. Our results
are decorated versions of those appearing in the original
formulation and, in particular, contain U-type kernels on the
fluid interface, while on the substrate they show U-type and
k~1(3,K)-type bonds. The effect of the diagrams can be
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readily understood for small curvature, where the pertinent
multiply embedded convolutions can be resummed, leading to
renormalized diagrams involving the orientation of the surface.
In this way, the full nonlocality is replaced by a weaker version,
which can be used to build a more readily usable effective
binding potential functional.

As expected, our formulation reveals curvature corrections
to the original formulation that are reliable when the substrate
and fluid interfacial configurations are parallel or concentric,
as in the case of spherical and cylindrical symmetry. Strictly
speaking, when the interfaces are nonparallel the present
improved formulation must be used; the analysis of filling
transitions for fluids adsorbed in wedge geometries is a natural
place for investigating this.

When the surface order parameter at the wall is fixed (i.e.,
Dirichlet boundary conditions) and the system is at the location
of the critical wetting transition (m; = my), as pertinent to the
critical isotherm, the only diagram of relevance remaining is
SZ% This term is strongly nonlocal and has a structure very
similar to that appearing in the original nonlocal formulation.
Once again, this highlights the influence of an effective two-
body Gaussian interfacial interaction controlled by a nonlocal
length &y = /() /« that is missing entirely from the original
local effective Hamiltonian treatments of the critical wetting
phase transition.

VI. CONCLUSION

In this paper we have presented a rigorous derivation of the
nonlocal effective interfacial Hamiltonian model for interfaces
and wetting in systems possessing short-ranged forces. The
present derivation, which is based on a boundary integral
formulation, improves on the one given originally, because the
boundary conditions at the interface and wall are now handled
exactly rather than approximately. The first point to emphasize
is that this systematic analysis can indeed be done at all, at least
using a simple DP potential and the crossing criterion definition
of the interface position (to which we will return later).

This analysis can also be expressed diagrammatically; a
glossary of the elementary diagrams from which all other
diagrams follow is given in Appendix C, together with their
algebraic expressions. As with the original formulation, each
diagram containing a line that spans the liquid wetting layer,
thus connecting the liquid-gas interface and wall, can be
thought of as an interaction between these surfaces mediated
by a bulklike correlation. Among other things, this rigorous
formulation allows us to consider, in a systematic fashion, the
nature of the curvature corrections appearing in the appropriate
free energy. More specifically, we applied the boundary inte-
gral method to three situations with the following conclusions.

(i) The wall-single-phase interface. First we considered a
nonplanar wall-liquid interface, where a wetting layer is absent.
We showed that the leading-order curvature corrections to the
surface tension term involve the local mean and Gaussian
curvatures, in the spirit of the Helfrich free energy, with
bending and saddle-splay rigidity coefficients, respectively,
the values of which are identified. However, the curvature
expansion does not truncate at this, or indeed any, order
and the free energy does not conform to the morphological
thermodynamics hypothesis [58].

(ii) The free liquid-gas interface. Extending this analysis to
the free (but constrained) liquid-gas interface, we showed that
the curvature corrections can be expressed more precisely as
an interfacial self-interaction, the form of which is identical to
that proposed in Ref. [57] using less rigorous methods. Indeed,
the order-parameter profiles are also identical, lending strong
support to the approximate methods used previously to discuss
nonlocality.

(iii) The binding potential functional. For the case in which
a wetting layer is present we have derived a generalized
diagrammatic representation of the binding potential and order
parameter, which contains decorated versions of those dia-
grams appearing in the original formulation. These generate,
in addition to curvature corrections, a coupling between the
interfacial orientation and position, which is missing entirely
in the original theory. Indeed, strictly speaking, even for small
curvatures the diagrams do not converge to those of the original
formulation, unless the interfacial configurations are nearly
parallel to the substrate. However, when our formulation of
the nonlocal model is applied to a flat substrate, we find
features that are very similar to the original version of the
nonlocal model. In particular, the contributions €} and Q}
to the binding potential functional are local, while the Q7
contribution remains nonlocal and can be expressed as a
two-body Gaussian interfacial self-interaction, mediated by the
substrate, having a lateral range given by the same nonlocal

length scale &y, = v£/k. Thus, the criticism of what is
missing in local interfacial Hamiltonian descriptions of critical
wetting in Refs. [11,12], including the size of the critical regime
and also the paradoxical prediction of possible fluctuation-
induced first-order transitions [62,63], remains unchanged (see
Refs. [42,43]). Nevertheless, it would be interesting to include
the coupling of orientation and position into renormalization-
group and simulation studies of the nonlocal model.

Having formulated the problem exactly for the DP potential,
it is possible to make extensions to more general potentials
perturbatively, by using a Feynman-Hellmann theorem similar
to the approximate analysis of Ref. [41]. For the wall-liquid and
free liquid-gas interface, this would generate further curvature
corrections to the free energy, although this will not alter the
diagrammatic structure only altering the values of the coeffi-
cients. However, in applications to the wetting film, the binding
potential will now contain decorated versions of the x diagram
identified in Ref. [41]. To identify the curvature corrections to
this term, further resummation of the diagrammatic series is
required, similar to the decorated diagrams in the DP model
discussed here. Generalizations to heterogeneous walls are also
technically possible using the boundary integral approach.

Our rigorous and rather technical derivation of the nonlocal
model is still subject to a number of criticisms. For example,
we have assumed that the surface field 4 and enhancement g
are not altered by the surface curvature of a structured wall,
which is very probably an oversimplification. In addition, of
course, the continuum LGW model (2) does not in any way
account for volume exclusion and local layering present when
a high-density fluid is adsorbed at a wall. There are also
alternative definitions of the interfacial position. For example,
Fisher and Jin discuss integral criteria and show that these
alter the coefficients appearing in the binding potential function
(see Refs. [47,48]). Hopefully, the diagrammatic structure of
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the binding potential functional is not altered when using a
different definition of the interfacial position, although we
should expect that the values of all coefficients and curvature
corrections are altered.

We should also mention that, of course, as soon as long-
ranged forces are present all results here change dramatically
[64]. For example, exponential terms are replaced by algebraic
terms in the binding potential. Additionally, for Lennard-Jones
forces the curvature expansion of the interfacial free energy
fails completely, due to nonanalytic logarithmic corrections.

However, there are deeper issues concerning the connection
between mesoscopic and microscopic descriptions, which
highlight some of the fundamental problems still open in the
theory of interfacial phenomena discussed here. For example,
within the crossing criterion, for any potential ¢(m), there is no
escape from having a negative bending rigidity 3 (the positive
saddle-splay rigidity plays no part since the principal radius
of curvature along the wedge is infinite). However, the very
meaning of having a negative bending coefficient has been
questioned by Chacén and Tarazona [37], who have argued
that the continuum LGW Hamiltonian is already too coarse
grained to enable a direct determination of the rigidity from
a constrained minimization of the model. At a microscopic
level, they argue that there must be a molecular top to the
capillary-wave spectrum, which leads to a positive rigidity.
While density-functional models may be consistent with this
feature when we look closely at the structure of the equilibrium
density-density correlation function, a constrained minimiza-
tion of any model functional will not suffice. Alternatively,
they propose that the constrained minimization is replaced by
a weighted convolution, which smears the interface location
over a region comparable with the bulk correlation length.
This means, of course, that the interface position no longer
has a strict crossing-criterion interpretation. In fact, it has
been shown that the crossing criterion does not distinguish
correctly bulk from interfacial contributions present in the
mean-field correlation function and therefore cannot be used
naively to determine any wave-vector-dependent corrections to
the surface tension [65]. These concerns must also be married
with the observation that the mean-field identification [47,48]
is, strictly speaking, only valid in the limit of low temperatures
(i.e., T — 0) where a saddle-point evaluation of the partial
trace suffices. Finite-temperature corrections to the interfacial
free energy, interfacial Hamiltonian, and binding potential
must be present at some order. Indeed, these corrections are
already allowed for implicitly when, in the application of the
interfacial Hamiltonian, the mean-field value of the surface
tension is replaced by its true thermodynamic value. These
ideas, which are still under development, of course mean
that the determination of the binding potential functional for
wetting layers and the values, and indeed the signs, of the
coefficients of all curvature correction terms are much more
difficult to determine.
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APPENDIX A: PERTURBATIVE SOLUTIONS
OF THE BOUNDARY INTEGRAL EQUATIONS

In this appendix we illustrate how to solve the integral
equations which emerge in our analysis of the curvature
expansion. We start with the evaluation of the first terms in
the curvature expansion of the normal derivative g for a single
phase in contact with a substrate y. After substitution of the
curvature expansions of the terms which appear in (33) we find
a recursive chain of equations for the g,,’s up to O(R™3),

/ dl‘ﬂ]o[fc(ﬂ) - E3(11)] = K<,2 + mb>, (Al)
R? 8 8

/ dr.q, [K(m) - 56(&)}
R? 8
1
- /I; AR WODAY TG0+ i+ gmy). (A2)

and

/ dr.q, [icm) - fa(m]
R2 8

1 2
= E/ dry [W(VL)Aw(I'L)<6]0AW(U) - _CII)
- g

2
—qo (lc(m[vlm/f(ruf + gwwx(m)}, (A3)

where K(x) = k exp(—kx)/2mx, W(x) = (1 + kx)K(x)/x2,
and we have extended the integral to R?, ignoring exponentially
decaying terms on k R. Note that self-consistency means that
only the leading terms of Ay and x =r -V Ay — 2AY,
which scale as R—! and R~2, respectively, should be used.

For a flat interface g¢o(s) is translationally invariant;
therefore, it can be factorized from the integral, but since
fRZ dr; K(r1) =1 we have that gy is given by Eq. (34).
However, it will be useful to develop a further technique to
solve Egs. (A1)-(A3). We define a parallel Fourier transform,
in which only the fluctuating modes parallel to the interface
are considered. The kernel reads

K(s—s)= f ! (A4)
r> (27)? ’
and with a simple complex integration, we get the inverse
Fourier transform
K(q) = / dse 9K (s—§) = (A5)
]R2

K
N
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With these definitions, the convolution equation for gy becomes
an algebraic equation for the Fourier modes

. h 3(q)
do(@) = n )k (—' + mb) T (a0
g K@) — %
and transforming back to real space we find go = —«(h; +

gmyp)/(k — g). Let us consider now the equations for the
O(R™") and O(R™2). If the leading contributions to Ay and
x in powers of (k R)™! are used in Eqgs. (A2) and (A3), the
integrations over r; on their right-hand sides can be performed
in polar coordinates. After a few simple calculations we find

/ duql[/cm) - 56@}
v 8

_<h1+8mb><k1+k2>_h1+gmb1_] (A7)
N K—g 2  Kk—g
and
K
/ dr.q, |:K:(M_) - —s(rl_)j|
v 8
- Khl + gmy <k1 - k2>2
T 8(k — g) K
1
! / dr g WG DAY
8 JR2
_ hy + gmy, 2
= — o) g)[H Kql
1
! / A gWeDAYED).  (AS)
8 JR2

Note that the results of the integrations are expressed in terms
of the mean and Gaussian curvatures of the interface, both
evaluated at the origin. If we denote by R »(s) the right-hand
sides of these equations, their formal solution reads

dzq iqs 7~31.2(Q)
Rz (2m)? 1 = —
1+45

K

q12(8) = (A9)

oo | =

For our substrate ¥ R >> 1, so the integral is dominated by the
slow sector of Fourier modes. Hence it is reasonable to expand
the square root in powers of the small parameter g /«, thus

d2q eiq-s q2 5
~ (v —L )%
q1,2(8) b Q) 1 E ( 201 = §)> 1.2(q)
V2R1a(s
-8 <R1.2<s)+ 8 YRS
K—g 2k k—g
+0(V1R1,2(S)))- (A10)

The same result is obtained if we make a Taylor expansion of
q1,2 around the origin and substitute in Eqs. (A2) and (A3).
However, we note that VERLQ ~Ri2/ R2, so the derivative
terms contribute to higher-order curvature terms and thus they
can be neglected. The solutions are then given by the leading
contributions of Eq. (A10), which correspond to Eqgs. (41)
and (42).

In a similar way, the perturbative scheme for the computa-
tion of the normal derivatives ¢ for a free interface is

/.drlngIC(rL)z—Kmo, (A11)
Rz

/ dr, gEK(r) = £my / dr W(r)AL(r)), (Al12)
RZ RZ

and

1
/ dr K = 5 / dr gt IW(rD) ALY
R? R2

—K@r)IV L AL )P (A13)
These have the solutions
q(:)E = —Kkmy, (A14)
ki +k
qF = +kmyg 12+ 2 — tmgH(s), (A15)
K
and
+ Kmg k1 - k2 2
qZ - 8 k
m
= S [HG? — KoG)] (A16)
K

Finally, the curvature expansion of W for the single phase
in contact with the substrate can be obtained from Eq. (23).
After substitution of Eq. (31) and the curvature expansions of
q, the kernel K, and the elementary area ds into Eq. (23), we
obtain the equations

/ dr Wok(r) = —E8me do gy
R2 8 8
/ dr w k) = — 2, (AL8)
R?2 g
and
o Wy 2
dr  WLK(r) =——— = dri —{W(r )AYy(ry)
R? g 2Jr g
— K@ )IVLIAY )P}, (A19)

where W, V¥, and W, stand for the first terms in the curvature
expansion of W. The solutions of these integral equations are

Wo _ hiHgmy
2% k—g

"pl_ hy + gmy K H

2%k \ k—g k—g) K’
\I—’l_ hy + gmy 1 g " K2 H\’
2% \ k—g 2k—g (k—g?%)\«k

1 g Kg
26 —g 22|

(A20)

(A21)

and

(A22)
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FIG. 2. Schematic illustration of the coordinates, vectors, and
geometry appearing in the curvature expansion for a constrained
interfacial configuration. The symbols are described in the text.

APPENDIX B: DERIVATION OF THE LIQUID-GAS
INTERFACIAL SELF-INTERACTION HAMILTONIAN

In this appendix we derive (82). Consider two points on the
interface with s; as the origin and s, as in Fig. 2. We supposed
that the surface £ can be approximated, locally, as a paraboloid.
Taking into account the right-hand side of Eq. (A16), the
interfacial free-energy functional (67) can be written as

HIO ~ 0 Ay — % f ds, fR dr, K(r [V L AL, )]
Y 2

+% / ds, f dr ) W(r )AL(s,r ), (B1)
RZ

where r; is the projection of s, —s; on the tangent plane
7, to the interface at s; and A/ is the vertical displacement
from 7,

AL(s1,r1) =n(sy) - (S2 — 7). (B2)

The last step is to convert the surface integrations in
integrals over the reference plane. In order to do that we
need the mapping between the charts {x;,x,} and {s,r, }. The
expressions of the mapping can be obtained from s, — s; =
n(s;)A¢(s;,r,) + ry, supplemented by (B2) and

n(s;) = (=Ve(x), D), (B3)

1
V1I+IVEeEDP

where V represents the 2D gradient on the reference plane
coordinates

_ ‘3(51,11) . (B4)

d(x1,X7)

We can show that the mapping Jacobian J = 1 if quadratic
terms on the gradients are neglected. In this limit |r} | & x|,
the orthogonal displacement (B2) can be replaced with the
vertical displacement

Al(sy,r1) >~ §(x1,x3) = £(x2) — £(X1) — X1-VL(X), (BS)

and taking the 2D gradient, VAl >~ V{(x;) — VL(x)).
Finally,

1
A= Act 3 / dXIVEx)P. (B6)
where A is the area of the surface obtained from the projection

of the surface £ onto the reference plane. The Hamiltonian (B1)
becomes

HIf] ~ oA, + %/dx[Vﬁ(x)]z
-2 / dx1dx KV ER) — VEoo)P

+%/dx1dsz(x12)[5(X2)

—£(x1) — X12- VLX) (B7)

The expressions in (B7) can be further simplified. First we
compute the squares, isolating the term proportional to the
difference in vertical displacement. New terms will be created
and for them we use the identities

1
5 f dx1dxK () VER) — VEoxo)P
- f dx1dxaK ) [V £ — VEx)-VE(x))

= /dx[VZ(x)]2 —/dxldleC(xlz)VE(xl)-Vﬁ(xz)
(B8)

and

/ dxidx,W(x12)[x12-VL(x)]*
_ / dxidxi W) [0 €D + ¥ [o x0T}
1
= / dx X2 W(x12) f dx; [Vex))]?

= / dx[Ve(x)]. (B9)
There is also a term of the form

/ dx1dxa {K(x12) VE)-V £(x0)

—WO)lE) — L)X VeED).  (B10)
Grouping the integral over x; we have
[ axivee [asicenvee
—Wr)l(x2) — €(x1)]xa1}, (B11)

but since —WW(x12)X21 = Vy,K(x12), the second integrand can
be written as a gradient of a scalar function

/dleK(X1)~/dXszZ{[ﬁ(Xz)—E(Xl)]/C(xlz)} (B12)

and so it reduces to a boundary contribution, which we
can neglect. Collecting all the remaining terms, we are left
with (82).
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APPENDIX C: WETTING DIAGRAMS

In this appendix we collect the definitions for the various
wetting diagrams used in the main text. The diagrams

—_ = / ds, (C1)
—A = / ds H(s)/x, (C2)
A = / ds H?(s)/«?, (C3)

= / ds Kg(s)/k> (C4)

involve only local interfacial properties. The circle represents
the area element, while H denotes the local mean curvature
and K (s) the Gaussian curvature. Open symbols such as the
one appearing in (53) and (54) stand for the evaluation of the
corresponding weight functions at a specified point s on
the surface.

The Ornstein-Zernike kernel of (15) is represented by a
thick black line with two open circles at the extrema. For
instance, if s belongs to the surface £ and r to the upper region

we will write
/&_/ = /st K(s,r), (CS5)

and similarly
,é_/ =Kk? /K ds KG(s)K (s,r). (Co)

Then we have the dashed and arrow diagrams

~Shyy = OO0 —8(s—5) = Uls.s), (CT)
/N, = %8,,[((5,5’), (C8)

where in the latter diagram the arrow points to the position
where the normal derivative is taken, as in the example

1
/dsldszU(s,sl)—a,,,K(sl,sz) — =00 . (&)
) K

The arrow diagram can also span between two interfaces, for
example,

/\._/

1
/4_/ =/ds¢/dsz—awl((s@,s¢). (C10)
v ¢ K

The algebraic expressions for all other diagrams can be
reconstructed in terms of these elementary building blocks.

APPENDIX D: BINDING POTENTIAL FOR PLANAR,
SPHERICAL, AND CYLINDRICAL INTERFACIAL
CONFIGURATIONS

In this appendix we will review the known form for planar,
spherical, and cylindrical interfacial configurations and how
they are reproduced from the nonlocal representations of the
binding potential we have discussed in Sec. V.

1. Planar interfaces

We first consider the simplest case of a planar wall (y =
0) and a planar interface of constant thickness £(x) = £.
In this case, Ful¥] = owAw and H[{] = o Aj,, where
A = Ay = Ais the interfacial area and o,y = (k/2)(h +
gmyp)*/g(g — «)and o = «km} are the surface tensions defined
for the planar wall-liquid and liquid-gas interfaces, respec-
tively. On the other hand, the binding potential is [40,41,60]

WL, ] _ 2Km0<h1 + gmo) et
1

_ 8tk ,—2
A K g _ gT/ce Kl
bt gmo\? e
tK gtk 2kl
K—g 1— nge_ ke
g+K 5 e—2K€
e e sy (D1)

88—k

The basic diagrams to obtain the decorated version of the
original nonlocal model are

Z = S = et (D2)

= = = :O

——b0—
(D3)

We note that these diagrams do not depend on the position
associated with the open circle, so any diagram can be split
into the contribution of its bonds. For example,

N Ao

(D4)

with
—
= =A. (D5)

—_—

Due to the expression (D3), the nonvanishing diagrams are
those of the original nonlocal model. In particular, Egs. (108),
(109), and (110) reduce, respectively, to

2 2

§ Z =8 s (D6)

g—k g—«
o= I o e G

g—k g—k

g\ fi g\

s@:( ) =( )Aew,m&

g—k g—k

which are consistent with the expressions in Refs. [41,60],
although our notation differs slightly from that used in these
references. The higher-order terms in the functional can also

Q) =

062804-22



CURVATURE CORRECTIONS TO THE NONLOCAL INTERFACIAL ...

PHYSICAL REVIEW E 97, 062804 (2018)

be easily evaluated:

n 1 8 + K —2kl "
o =l (£FE, , (D9)
g — K
n—1
Q! = Q%(%f“) , (D10)
n—1
Q= Qg(%e—”f) . (D11)

If we substitute these expressions into Eq. (107), we reobtain
Eq. (D1) after a trivial resummation. Finally, the expressions
obtained in Ref. [40] for fixed boundary conditions on the
wall are reobtained by taking the limit g — —ooand —h;/g —
mgy — dm| = m| — my in our equations, where m is the order
parameter on the wall.

Now we turn to the formulation for the nonlocal model we
have introduced in this paper for fixed boundary conditions on
the wall. The basic diagrams for this formulation are

-

The expressions for Q1I, 2, and Q! are obtained from
Egs. (137), (138) and (139), respectively, as

Q) = § - Z =2A4e7¢,  (DI13)

(D12)

S VA (D14)
Q=- Z S = Ae >, (D15)
and for higher-order contributions we get that
Q" = Qle=20n=et (D16)
Q! = QRe=2n=1xe (D17)
QI = Qye 2 et (D18)

Substitution of these expressions into Eq. (136) leads to the
expression

Wi, =
&yl _ > (2kcmodmy et

A n=1
+ [k(8m1)* + K (mo)°le—>"<*},  (D19)
which can be resummed as
W, ] _ 2kmodm e "¢
A 1 —e 2t
672KZ
+ [k (Bm1)* + k(mo)’ 1 ———=. (D20)
1 —e 2

which is Eq. (D1) in the limit of fixed boundary conditions on
the wall.

2. Spherical interfaces

A similar calculation can be performed for the problem of
wetting around a sphere. We suppose that the sphere is of radius

R and consider an interfacial configuration corresponding to
a concentric sphere of radius R + £. In this case, Fy,[¥] is
given by [60]

1+ L
-le["ﬂ] = leAwl <1—K]R>»

(k—8)R

(D21)

where o, is the surface tension for the planar wall-liquid
interface and the area of the sphere is A,; = 47 R?. Note
that the mean curvature and the Gaussian curvature on the
sphere are H = —1/R and K = 1/R?, respectively. Thus
Eq. (D21) satisfies Eq. (44) for large R. It is instructive to
reobtain Eq. (D21) from the diagrammatic expansion Eq. (55).
The relevant diagrams for this calculation are

= —e R (D22)

= _iu —(14+«R)e >R, (D23)
KR

= 47 R?, (D24)

which are independent of the position of the open circle, as in
the planar case. So, again, each diagram is just the product of
its bonds. In order to sum the contributions of the diagrams,
we note that each diagram is a chainlike sequence of U and
0 K /x bonds, with coefficients given by Eq. (52). We first sum
the diagrams without d K /x bonds. Their total contribution S
to ‘/_'.wl is

o0 n
8 —2
So = owrAui Z [E(—e : R)i|
n=0

1

_ D25
1 + ﬁe_sz ( )

= le-Awl

Now we consider the diagrams with only one dK /x bond.
Their total contribution S; to F,,; can be written as

S| = O'wl.Aw] ( Z [%(_e—ZKR)} )

n|=0

x( K )[—i[1—(1+KR)e2KR]}
K—g KR

0 2
x (f + Z_l [ﬁ(—e“)} ) (D26)
which can be written as
S = leAwé%
| “wmprll = (L4 kR 027)

8 ,—2«kR
1+ 4
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For diagrams with m > 1, d K /k bonds, their contribution S,
to JFy; can be obtained similarly as
g 1— e—ZKR

k14 —ngefz"R

% <_(K—lg)R_(1 —(1 —i-KR)e_z"R))m. (D28)

8 ,—2kR
1+ ¢

So, Fui[¥] has the expression

leAwl
8 ,—2kR
1+ pal4

]:wl['(p] = Z Sm =
m=0

—1 (17(1+KR)6_2KR)
(k—g)R 1+K‘je‘2“‘

1 1 (17(1+KR)e*2KR) ’
(k—g)R l+ﬁe‘2’("’

x| 1481 = e %Ry
K

(D29)

which after some algebra reduces to Eq. (D21).
Similarly, H[¢] has the expression

oA,

H[] = | — g—2c(R+0)°

(D30)
where o is the surface tension for the planar liquid-gas
interface, with area A;, = 4w (R + €)%, The diagrammatic
expansion (78) can be evaluated explicitly [57], where now
the basic diagrams are

— _672K(R+()’ (D31)

= 47 (R + €)%, (D32)

leading, after resummation, to Eq. (D30).
We turn to the evaluation of WI[£,ir], which has the
expression

h VA Aget

WIEA] = 2uemp | — 80 nels
§—K—3% 1_5’"1]16—2:(2

g—k—%

+g + Kk — % Km% .Azge’2’“Z
g—kKk — % 1 — e~ 2¢(R+0) 1— —%

2 2t

hy + gmo Ay
+K i : .
§—K—%) 1 — 85 ko2t

R
§—K—%x

This expression reduces to Eq. (D1) for R — oo, and it is con-
sistent with those reported in Refs. [40,60] if the exponential
term exp[—2« (R + ¢)] in Eq. (D33) is neglected.

Asin the planar case, we will reproduce this result within the
nonlocal model. We will first consider the decorated version
of the original nonlocal model. In this formalism, the basic

diagrams for this model are

@ = 47(R + £)%,

(D34)
@ = 47 R?, (D35)
@ ( 4 ) —2k R\ —kl
=(14+= )1 =e*Fe ™t  (D36)
R
_ ,—2kR
= ];Z KE (D37)
1+ %
‘ = —¢ XK (D38)
— _672K(R+()’ (D39)
_ 1 [1—(1+«Re >k (D40)

~ kR

Note that, as for the planar case, the diagrams do not depend
on the position associated with the open circle, so a general
diagram can be obtained as a product of its bond contributions.
In order to resum all the contributions to Q7, Q7 |, and Q*!,
we have to sum the contributions of all possible segments either
on the wall or on the liquid-gas interface in a similar manner
as we did for the evaluation of F,,;. The resummation of all the
contributions of the segments of consecutive (U) bonds on the
liquid-gas interface is

1

I = | — o—26(R¥D)

(D41)
On the other hand, the analogous expression for a segment of
consecutive bonds on the wall depends on its position in the
diagram. If the segment is on an extreme of the full diagram,
its contribution is

g 1

g—l{—%l—e_ZKR.

I, = (D42)

Otherwise, the contribution of the segment is

e(— ) —2 ! (D43)
v 1 — ¢—2«R g_k_%l_eth )

With these results, Egs. (108), (109), and (110) reduce,
respectively, to

Q] =87 R(R + z>< (D44)

g e*/{l
g— k — % 1 — e~ 2c(R+0)°
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Q=4 (R+e)2( Loe ™" ) 42
1 =4ar T Ok(R+0) 1
1 — e 2(RTD) g—k—1

1 —2xt
X 1— ezm) 1 — e~ 26(R+0)° (D45)
2
2l
1 _ 2 8 ¢
Q, =4nR (g — l) o &0 (D46)
R
For higher-order contributions
. 1— 672KR
2, =< [(1 _ e—2K(R+Z))
2 1 el
x 1+g T l_e_M)eM] ., (D47)
1— 672KR
n+1 __
o= (o)
( 1 n—1
x |1+ 1 — R>€M] , (D438)
g—k—xl—e

1 e—2KR
Qi =, [( —2K<R+e>>

w142 ! ] (D49)
e .
g—k—% ] — e 2R

As in the planar case, the resummation of the series (136) leads
to Eq. (D33).

In order to check our formulation for the nonlocal model
for fixed boundary conditions on the wall, we will make use of

the diagrams
14
= (1 e —kl
(1+2)-

x[z - (1 + i)(l - e_ZKR):|, (D50)
KR
e vt 1
_ 1 - 1— —2kR
1+§[( +K<R+£)>( ¢ )]’

D51

S i i P ) s

K(R+10)

(D52)

The total contribution of the segments of the diagrams on the
liquid-gas interface now depends on its positions. The leftmost
one is composed of U bonds and it has a contribution /, given
by Eq. (D41). Otherwise, the segments are composed of 0K /«
bonds, with a contribution

1
(l—i—m)(l—e

/

I = (D53)

—2/<(R+l))'

Similarly, the segments of the diagrams on the wall on the left
extreme of the diagram contribute as

1

"1
¢ )1/, = 1_ ¢—2«R’ (D54)

which is the limit of Eq. (D42) when g — —o0, and other-
wise as

1
2—(1+ L)1 —e

Thus, the expressions from Eqs. (137), (138), and (139) for
Ql, @2, and Q} can be resummed as

(a1, = = (D55)

—«l

I _
Q= 87R(R + 01— 7 (D56)
2 2 L — ek —2xt
. 5 e—ZKZ
L =4 R (D58)
and for higher-order contributions we get that
1— e—ZKR n—1
n _ ol —2kl
Q= Q) [<—1 — ezxmm)e } . (D59)
Q2 L—e RN\ e o

1 1 —e R 2l "
n —2k
Qn-H QZ|:(1 _ ezK(R+£)>e :| b (D61)

which coincide with the expressions Egs. (D44)—(D49) in the
limit g — —oo0.

3. Cylindrical interfaces

Finally, we will consider the problem of wetting around a
cylinder of radius R and length L (large enough to neglect
border effects), where the liquid-gas interfacial configuration
is a concentric cylinder of radius R + £. In this case, Fy,;[]
is given by

Ki(kR)
Ko(kR)
1 _ L(l _ Kl(KR)) ’

K—g Ko(cR)

fwl[w] = leAw[ (D62)

where o,, is the surface tension for the planar wall-liquid
interface, A,; = 2w RL is the area of the cylinder, and K|
and K, are the modified Bessel functions of the second kind
and order O and 1, respectively. For large « R, this expression

can be approximated as
g 1
‘/_'.w = Ow »Aw 1 -
Y] = ow 1[ <K—g)2KR

g 1 2K 1 O(R-
+<x—g)< +x—g><2 e T )}

(D63)

which satisfies Eq. (44) since the mean curvature and the
Gaussian curvature on the cylinderare H = —1/2R and K =
0, respectively. Equation (D62) can be obtained in a similar way
as in the spherical case from the diagrammatic expansion (55),
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where the relevant diagrams are

=2k RIy(k R)Ky(kR) — 1, (D64)

=2k RIj(k R)Ko(k R)

=1—-—2«kRIy(kR)K(kR), (D65)
=27 RL, (D66)

where I, and I; are the modified Bessel function of the first
kind and order 0 and 1, respectively. Note that as in the planar
and spherical cases, they are independent of the position of the
open circle. Thus, as in these previous cases, the contribution
of each diagram is the product of its bonds.

Similarly, H[¢] has the expression

o Ajg
2k RKo[k (R + Olo[x (R + 0)]

H[0] = (D67)

where o is the surface tension for the planar liquid-gas inter-
face, with area A;, = 2w (R + €)L. For large « R, Eq. (D67)
yields

1
H[0] ~ oA,g<1 - W)’ (D68)

in agreement with Eq. (68). The diagrammatic expansion (78)
can be also evaluated explicitly in this case, where now the
basic diagrams are

= 2k(R + O)Io[x (R + O] Ko[k (R + O)] — 1,

(D69)

—27(R+ 0)L. (D70)

After resummation of Eq. (78), we recover Eq. (D67).
Finally, the binding potential W[¢€,1] has the expression

Wit w] = (%) |:2Km0(——h1 +ggm°>
+K<h1 n gm0>2< 1 )(KO[K(R +e)]>
8 — LB Kok R)

, kR « i(cR)
M R ¥ 0] (1 T2 Io<xR>>}’

(D71)

where A is defined as

A = I[K(R + £)]Ko R)<1 — le(KR))
- o o ¢ Kok R)
« Ii(kR)
—Ko[c (R + 5)]IO(KR)(1 + Em) (D72)

The modified Bessel functions can be approximated asymptot-
ically for large values of their arguments as

T 1
Ko(X)NKl(X)N,/Ee X[1+0(;)},
Vae+o(3)]
To(x) ~ I (x) ~ el1+o(=]].
2w x X

Thus, Eq. (D71) reduces, for large « R, to

i+ gmo) VA Age™t

g—K 1_g+K672KZ
g—kK

(D73)

WL, v] = 2Km0(

—2kl
g+KIC 2 -Alge o

0
g—kK 1— %6—2/([

(hl + gm0)2 Awleizke
+x
g—K 1

— g%z e—2xt
up to corrections of order (k R) ! and [k(R + €)]~". This ex-
pression is consistent with the expression reported in Ref. [60]
and it reduces to Eq. (D1) for R — oo.

This result can be also obtained within the nonlocal model.
We will first consider the decorated version of the origi-
nal nonlocal model. In this formalism, the basic diagrams

model are
@ =2n(R+¢)L,

+

(D74)

(D75)
@ =27RL, (D76)

@ = 2k(R + O)Io(k R)Ko[k (R + 0)], (D77)
@ = 2k RIy(k R)Ko[x (R + £)], (D78)
‘ = 2k RIp(k R)Ko(k R), (D79)

= 2k(R + ) Ip[« (R + O)]1Ko[x (R + £)], (D80)
‘ =2k RI(kR)Ko(kR) — 1. (D81)
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Again these diagrams do not depend on the position associated
with the open circle. We proceed as in the spherical case to ob-
tain the expressions of Q7, Q" |, and !*'. The resummation
of all the contributions of the segments of consecutive (U)

bonds on the liquid-gas interface is

1

I, = . (D82)
2k (R + ) Io[k (R + &) Ko« (R + £)]
On the other hand, segments on the wall contribute as
Il = ( : ) : (D83)
v « Ki(kR)
-5 K(‘)(KR) 2k RIn(k R)Koy(k R)

if the segment is at any of the extremes of the diagram and
otherwise

K Ii(kR) 1
= ( g’““’”) . (D84)
14 Ki(kR)

1— g—K[‘)(KR) 2k RIp(k R)Ko(k R)

With these results, Egs. (108), (109), and (110) reduce,

respectively, to

Ql — 2L 1 (D8S)
P77 kKo R o[k(R 4+ )]\ 1 — £ KieR) |

g Ko(kR)
o 7L ( Io(k R) )
U7 Kok R) o[k (R + )] \ o[k (R + 0)]

14+ % I1(kR)
g T R)
X( _géwm ’ (D86)
g Ko R)
Q= wL <Ko[K<R+Z)1)
27 kKo R Iolk(R+ 01\ KokR)
1 2
X<1 _ £K1(KR)> : (D87)
¢ KoR)
For higher-order contributions
Q"= q (10(KR)K0[K(R + e)])
" ol (R + O1Ko(k R)
n—1
14+ & Ii(kR)
g To(cR)
X ( _ kK KikR) ’ (DSS)
¢ Ko(R)
ol _ 2 (IO(KR)KO[K(R + m)
" N \ Tl (R + 01Kk R)
14 Lhter \ 90!
8 lolk
X<1_£M>] : (D89)
g KoR)
Q" —q (Io(KR)Ko[K(R —|—€)]>
n+1 — 292
Iolk(R + 0)1Ko(k R)
n—1
1 + k Li(kR)
g T R)
* (1 ~ KGR : (D90)
§ KocR)

which lead to Eq. (D71) after resummation of the series
(136).

For our formulation of the nonlocal model for fixed bound-
ary conditions on the wall, we consider the diagrams

= 2%(R + O1;(k R)Ko[k (R + 0)], (D91)

= 2RIk R)K [K(R + £)], (D92)

=2k(R+ O 5[k (R + O]Kolk (R + )] — 1.

(D93)

The contributions of segments on the liquid-gas interface are
given by Eq. (D82) if the segment is on the left extreme and
otherwise by

1
1, = .
E72(R + O Io[k(R 4 01K [k(R + ©)]

(D9%4)

Similarly, the segments of the diagrams on the wall on the left
extreme of the diagram contribute as

1
I = D95
Dy 2k RIy(k R)Ko(k R) (D95)
and otherwise as
N2 1
(', = ) (D96)

26 R1;(k R)Ko[k (R + 0)]

The expressions from Egs. (137), (138), and (139) for Q}, Q3,
and Q! are

Q= 2L (D97)
U kKol R)Iolie(R + )]
o — L < Ip(kR) ) (D98)
' kKo R) o[k (R + O1\ Io[k (R + )] )
1 wL (KO[K(R + Z)]) (D99)
Kk Ko(k R)Ip[k (R + £)] Ky(kR)
and for higher-order contributions
n—1
Q= %<10(KR)K0[K(R +5)]> ’ (D100)
lo[k (R + £)]Ko(k R)
ot _ o2 (IO(KR)KO[K(R +z>]>"“ D100
" T\ Lk (R + O1KokR))
n—1
"= 5(;0(KR)K0[K(R + ﬁ)]) . (D102)
ol (R + O)]Ko(k R)

which correspond to Eqs. (D85)—(D90) in the limit

g — —oo.
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