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1. Introduction

This paper is a continuation of [FST1,FST2], to which we refer as I and II in what follows. It completes the
regularity proof of the counterterm function K that describes the deformation of the Fermi surface under
the interaction. In II, we proved regularity of the random—phase-aproximation (RPA) self-energy by a
detailed, and tricky, analysis of singularities arising from tangential intersections of the Fermi surface with
its translates. The reason we treated the RPA separately is not that the RPA is popular or time—honoured,
but that we prove in this paper that it emerges as the leading contribution in a natural way: the least regular
contributions to the self-energy are from generalized RPA graphs. The contributions from all other graphs
have a higher degree of differentiability. We define in Section 3.6 what we mean by generalized RPA graphs,
but let us say right away that these graphs occur as natural generalizations of the RPA graphs when the
scale flow of renormalization is studied. RPA graphs have interaction vertices at scale zero only, generalized
RPA graphs have interaction vertices that are effective vertex functions of the theory, and lines that carry
scales.

We give a very brief outline of our model, and state our hypotheses and the two main theorems in this
Introduction. We refer to I and II for the detailed motivation.

Our model is a nonrelativistic fermion quantum field theory, defined by a band structure e : B —
R,p — e(p) and an interaction 9 : R x B — C, (po, p) — 0(po, p) between the fermions, which has a small
coupling constant A in front. The function e(p) is the energy of a fermion with momentum p if there is no
interaction between the fermions (A = 0), measured relative to the chemical potential. In other words, in the
system of independent fermions, and at zero temperature, all states with e(p) < 0 are filled, and all states
with e(p) > 0 are empty. The covariance 1/(ip, — e(p)), related to the hear kernel of the free Hamiltonian,
determines the propagation of free fermions in the system. The feature that makes the physical behaviour of
the system interesting and the mathematical treatment difficult is the singularity of this covariance on the
Fermi surface S = {p : e(p) = 0}. The problem addressed in this work is the regularity of the movement of
the singular set .S under the interaction.

To state our hypotheses, we need the following standard norms. Let ||, be the norm

1l = S > D f(p) (1.1)
B o<k
where a = (aq, ...,aq) € Z%!, a; > 0 for all i, is a multiindex, |a| = Z a;, and 0 = (ap )a[, (%)ad.

Let 0 < h < 1. We denote the space of C* functions on a set Whose kth derivative is h—Holder continuous
by C*"(€), and use the norm

| D f(x) — D*f(y)]

|f|,c h= sup E |D*f(p)| + max sup - ) (1.2)
| | k z,yeq |x — y|
\ <k oty

For h = 0, we define C*0(Q) = C*(Q).
We use the following assumptions on e, 9, and S (not all assumptions are needed in all parts of the

proof; the details are stated in the Lemmas and Theorems). For some h > 0,
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(HI)k 1, b € CHMR x B, C) with all derivatives of order at most k uniformly bounded on R x B, and
O satisfies O(—po, P) = 0(po,p). There is a bounded real-valued function © € C*"(B,R) such

that lim o(po,p) = v(p). The convergence is with a certain rate |p,|~ " uniformly in p.
Po—00

(H2)g 1, e € C*"(B,R), and Ve(p) # 0 for allp € S.
(H3) The curvature of S is strictly positive everywhere.

(H5) The Fermi surfaceS is such that {up + vq : p,q € S,u,v = +1} C F. where F is the

fundamental domain of the action of the group T' of the Fourier space lattice.

The meaning of these assumptions is discussed in detail in I and II. We state here only their consequences
as regards the constants that will appear in the statements of our theorems (for details, see Lemma I.2.1 and
Sections I1.2.1 and II1.2.2). — (H1) is trivially satisfied if ¢ is a real-valued C*"—function that is independent
of po, in other words, if the interaction is instantaneous and decays fast enough. The assumptions (H2)3 p,
and (H3) on e and S imply that there is a constant 7, > 0 such that in the neighbourhood of S given by the
condition U,, = {p € B : |e(p)| < 7o}, the following statements hold.

(1)  Thereis go > 0 such that for all p € U,_, |Ve(p)| > go-

(2)  Thereis a C* vector field u transversal to S, i.e. satisfying |u(p)| < 1 and such that for all p € U,_,
lu(p) - Ve(p)| > uo = %, and there is a C?"—diffeomorphism ¢ : ((—ro,70) x S** — U,, C B
such that e(¢(p,0)) = p and dy¢(0,6) is of constant (nonzero) length. Throughout, we denote the
function ¢ by p, i.e., we write p(p,8) = ¢(p,0). p and 0 are our standard radial and tangential
coordinates around S.

(3)  There is a constant w, > 0, related to the minimal curvature s, in (H3), such that, e.g. in d = 2,
for all p € U,,, (Opp,e”(p)0yp) > w, (here €” is the matrix of second derivatives of e).

For the full regularity proofs, we need another hypothesis. We call a band structure e symmetric if

(Sy) For all p € B, e(—p) = e(p).

and asymmetric otherwise. We require that either e is symmetric, or, if e is asymmetric, we assume (H4)
and (H4’) (stated in Chapter 2 of II). We do not repeat these assumptions in all detail here, since their
main consequences were already derived in II. They concern the curvature of S at a point p € S and at its
antipode a(p) € S (defined by the requirement that the unit normal n at a(p) should be the opposite to
that at p, n(a(p)) = —n(p)). (H4) requires that these two curvature must not differ by too much (if (Sy)
holds, they are equal), where ‘too much’ means a fixed number. (H4’) requires, on the other hand, that for
asymmetric e, the curvature at a point and its antipode have to differ at all but a finite number of points.
These geometrical conditions on the Fermi surface lead to rather delicate bounds which imply, for the models
with an asymmetric e, the regularity of the RPA self-energy and counterterm, as well as the suppression of
the Cooper instability (see II, Appendix C and Theorem II1.4.9). As discussed in II. the regularity proof is
easier for symmetric e, partly because the antipode function is, by definition, in general only C! if e is C?,

and partly because certain singular points arise only in the asymmetric case (see Lemma II.4.6).
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The connected, amputated Green functions of the interacting system are generated by the effective
action. Because of the singularity, we regularize the propagator by a cutoff ¢ = M! (here M > 1 and
I € Z,I <0 (this will be recalled in detail in Chapter 3) and study the limit ¢ — 0. At positive e, the

effective action
_ _ (0) -
et = / dpcie) (¥, p)eXV ™ e, (13)

with C(g) the regularized covariance and V() the initial interaction given by © (see 1.1.23), is well-defined.
For £ > 0, an expansion of the exponential in A, the polymer expansion for the logarithm, and a determinant
bound, imply that G is analytic in A in a disk whose radius is e-dependent. As ¢ — 0, the radius of
convergence shrinks to zero, and even the coefficients of A" diverge for all A > 3 (‘infrared divergences’).

In I,II, this paper, and a forthcoming paper (IV), we prove the existence of the limit ¢ — 0 of the
effective action in any finite order in perturbation theory in the coupling A. It was discussed in I and
II why this is a rather nontrivial problem already at the perturbative level, the reason being that in the
absence of spherical symmetry (which is always broken by the crystal lattice) one has to do renormalization
with momentum—dependent counterterms, or equivalently, one has to prove regularity of the Fermi surface
deformation under the interaction. It is the purpose of the present series of papers to show that this is indeed
possible. The counterterm function K depends on e, A\V, and p, K = K(e, \V,p). When the counterterm
(¢, K4) is added to the action, the Fermi surface stays fixed because the counterterm removes those parts of
the self-energy that lead to the movement and deformation of the Fermi surface. Consequently, as shown in
I, the infrared divergences of the unrenormalized expansion disappear. In reality, however, the counterterm
is not there at the beginning, and the Fermi surface responds to the interaction by a deformation. Therefore
putting a counterterm has changed the model. It is explained in detail in I and II that to renormalize

without changing the model, one has to solve the equation
E=e+ K(e,AV) (1.4)

in a suitable space £ of functions from B to R. The results of IT and the present paper imply, very roughly
speaking, that £ can be chosen as a ball of fixed radius in (C?(B,R), |-|,) around a given E which gives rise
to a C? Fermi surface with strictly positive curvature. More precisely, we have the following theorem about

the formal power series for K,

K(e,\V,p) = Y X K.(e,V,p), (1.5)

r=1

and, for d > 3, the self energy

S(p) =Y A Tp(p) (1.6)

Theorem 1.1
(4) Letd =2. Forallh € [0,%): if (H1)2n, (H2)2n, (H3), (Sy), and (H5) hold, then there is a constant
C, such that for allT > 1, K, € C*"(B,R), and

Ko lop <G 1l (1.7)

The constant C, depends only on h, |el, ,, |9|, 1, 9o, To, and wy. h =0 is allowed.



c2-dol.tex, Version October 15, 1997 5

(ii) Letd=2. For allh € (0,%): if (H1)2p, (H2)2p, (H3), (H4), (H4’), and (H5) hold, then there is a
constant C, such that for all v > 1, K, € C*"(B,R), and

K|y, < CT 7! (1.8)

The constant C, depends only on h, |el, ;. 0], 1, Go, To, Ka and we. h =0 is not allowed. (K, is
defined in (H4)).

(45)  Let d > 3. There is ho > 0 such that for all h € [0, ho): if (H1)2,n, (H2)2,n, (H3), and (H4) hold,
then there is a constant C4 such that for all r > 1, K, € C*"(B,R), and

Koy, < Cy7 1! (1.9)

The constant Cy depends only on d, h, |e|, 1, 0], }: go, 7o, and wo. h =0 is allowed. Moreover,
there is a constant C4 such that for allr > 1, ¥, € C**(B,R), and

ISl p < Ca” 7. (1.10)

For an iteration of the map to get a solution, as done in IV, we need the constants to be uniform on the set
£ where we want to do the iteration. The quantities g,, 7, and w, are all uniform already for e € C?°, i.e.,
with h = 0. The set £ will be defined, and the iteration will be done, in IV.

To prove Theorem 1.1, we use the Feynman graph representation, which is a rewriting of every K, (and
every 3,) as a sum over values of graphs with r vertices. A restriction of Theorem 1.1 to the contributions
from the RPA graphs was proven in II. Here we extend it to the exact K. We also prove the following
statement about the self-energy, already announced in II, which is much simpler since it requires only an
analysis of simply overlapping graphs. It holds without the filling restriction (H5), and, for asymmetric e,
without the condition (H4’).

Theorem 1.2 Letd > 2 and 0 <~ < 1. If (H1)1 5, (H2)2,0, (H3), and (H4) hold, then ¥, € C*Y(RxB, C)
for all v > 1. In particular, if (H1)20, (H2)20, (H3), and (H4) hold, then %, € C1Y (R x B, C) for all v < 1
and all r > 1.

As noted in II, the calculations in [F] indicate that in two dimensions, X5 is not twice differentiable because
of a logarithmic singularity in the second derivative, even for an e € C* and © = 1. As discussed in detail in
Section 1.3 of IT, this is the main reason why we take the function K, and not X itself, to do renormalization.
Note also that while X, € C1"Y requires only & € C'7, we have to require e to be at least C?° because our
proof of the volume bound Theorem II.1.1, on which Theorem 1.2 is based, requires e € C2.

As stated in Theorem 1.1, in three or more dimensions, not only K, but also X is a C? function of its
arguments. Although a superficial analysis would suggest that the power counting behaviour is essentially
independent of dimension because the codimension of the Fermi surface S is one in any dimension d, the
truth is that there is a nontrivial dimension-dependence already in perturbation theory, which one sees when
considering regularity questions. In our case, the main reason for the better behaviour in d > 3 is that the

singularities of the Jacobian analyzed in II are point singularities on the strictly convex Fermi surface, i.e.
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point singularities located on a (d—1)—dimensional submanifold. The codimension of these point singularities
on S is d — 1 and thus grows with d, and, as shown in II, Section 3.5, this implies the better regularity
properties of X.

The analysis done in IT was rather intricate already for the very small class of RPA graphs, and a
generalization of that analysis to all graphs contributing to K looks very complicated. The observation which
is at the beginning of our solution to this problem is that a volume gain from overlapping loops, introduced
in I and exploited maximally in II, suffices to control one derivative, in fact (as Theorem 1.2states), almost
two derivatives. Thus the value of any graph that provides two volume gains will be twice, and in fact
almost three times, differentiable. We call such graphs doubly overlapping. The heart of this paper is the
classification of all graphs that are not doubly overlapping. They turn out to be the generalized RPA graphs
mentioned above. The analysis of IT applies to these graphs, so a combination of the results of II with the
bounds for values of doubly overlapping graphs (along the lines of the tree decomposition done in I) implies
Theorem 1.1.

It is a natural question whether the statement that e is C? implies that K is C? generalizes to a
statement e € C* implies K € C*, at least if e is symmetric. In II, we proved this for the class of RPA
graphs. As mentioned, an extension of this proof looks rather difficult, even when combined with further
volume techniques.

We end with an overview of the rest of the paper. Chapter 2 contains the main new idea of the
proofs given here. It is graph theoretical and can therefore be understood without any knowledge of the
scale decomposition. All nontrivial graph theoretical notions required are defined there, so this part is self—
contained. In Chapter 3 we prove Theorems 1.1 and 1.2. We outline the strategy at the beginning of Chapter
3. Although the idea of the proof will be clear from the developments in Chapter 2, familiarity with the
results of I and II is required for an understanding of the details. It is a good idea to keep a copy of I and
IT in reach when reading Chapter 3 because we shall refer frequently to these papers, and use the notation

and results thereof.

2. Classification of Skeleton Graphs

We denote the vertex set of a graph G by V(G) and its set of internal lines by L(G). If a vertex v € V(G) has
incidence number n, we call it an n-legged vertex. A vertex is called external if it is hooked to an external
leg of the graph. If all vertices of G have an even incidence number, then G has an even number of external
legs. We assume throughout that all graphs have vertices with an even incidence number. This is the case
for the effective vertices of our model. Thus all graphs (and subgraphs) appearing in our analysis have an
even number of external legs.

We define a skeleton graph to be a connected graph with at least two vertices, that has no two—legged
vertices and no two—legged proper subgraphs. If G is a two—legged skeleton graph, G is one-particle irreducible
(1PI). In fact, we show in Section 2.3 the stronger statement that, if all vertices of the two-legged graph G

have an even incidence number then G is a skeleton graph if and only if G is two—particle—irreducible.



c2-dol.tex, Version October 15, 1997 7

2.1 Doubly overlapping graphs

We briefly recall the notion of overlapping loops defined in I. Let T be a spanning tree for G, i.e. a subgraph
of G that is a connected tree and contains all vertices of G, and ¢ ¢ L(T') a line of G. Denote the vertices
at the ends of ¢ by v and w. If v = w, the loop generated by ¢ contains only the line ¢. If v # w, there is a
unique path Py in T from v to w. The loop generated by ¢ (and T') contains ¢ and all lines of P,. A graph is
overlapping if for some choice T* of the spanning tree there are lines § € L(T*) and ¢, # £, € L(G) \ L(T™)
such that the loops generated by ¢; both contain 6 (this statement is equivalent to the definition given in I,
see Remark I.2.18 (iv)). It was shown in Lemma I.2.34, that if G is overlapping, then not only T*, but every
spanning tree of G has this property. It is straightforward to verify that the ‘sunset’ graph shown in Figure
1 is overlapping according to the above criterion. More generally, any graph that contains a sunset subgraph
is overlapping. We showed in Section 2.4 of I that the only nonoverlapping graphs with two external legs
are generalized Hartree-Fock graphs and that the only nonoverlapping graphs with four external legs are the

dressed bubble chains which contribute to a generalized RPA resummation.

VRN
N

Figure 1: The sunset graph

Definition 2.1 We say that a spanning tree T™ gives rise to two separate overlaps if there are lines
0 # ¢ e T and ¢,,0,, k., k, € L(G) \ L(T*), all distinct, such that the loops generated by ¢, and ¢,
both contain 0, and the loops generated by k, and k, both contain ¢, but not 8. We call a graph doubly

overlapping (DOL) if it has a spanning tree T that gives rise to two separate overlaps.

Since by this definition, a DOL graph has to have at least four loops, the sunset graph of Figure 1 is not
DOL. Moreover, the graph has to have at least three vertices, because otherwise there can be at most one
line in the spanning tree. By the usual counting argument, a graph with £ = 2 external legs has |V(G)]
loops. Thus in particular, any graph with > 4 four-legged vertices has > 4 loops, and the number of loops is
actually bigger if other than four - legged vertices are there. For graphs with only four—legged vertices, the
smallest possible DOL graph has four vertices.

The significance of the notion of overlapping graphs for our analysis is that the value of any overlapping

graph contains a subintegral bounded by

W(e) = sup max / df, db, 1(le(v,p(0,60,) + v.p(0,6,) +q)| <¢) (2.1)
qeB v, e{£1}
Sd—l ><Sd_1

p(p,0) denotes a parametrization of a neighbourhood of the Fermi surface S with p = 0 corresponding to

the Fermi surface itself (see Section 2.2 of II). By Theorem II.1.1, there is a constant Qv , depending only
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on ey o, Tos Jo, and w,, such that
W(e) < Qvellogel. (2.2)

This volume improvement bound leads to an improvement in power counting, as proven for all overlapping
graphs in Lemma I.2.35 (and as discussed once more in all detail in second order in II), which implies
differentability of the self-energy and the counterterm function.

We show below that the spatial momentum integrals for any DOL graph with lines of energy scale
contain an improvement factor W(e)?, where W is the volume improvement function defined in (2.1), and
that this implies that the value of all DOL graphs is C?.

Remark 2.2 If G has a connected subgraph H such that H and G/H are overlapping, then G is DOL.

Proof: Recall that G/H is the quotient graph of G obtained by replacing H by a vertex, so that in particular
L(G/H) = L(G) \ L(H). We shall show that under the given hypotheses, any choice of the spanning tree
for G that remains a tree in G/H gives rise to two separate overlaps. Let T be such a spanning tree for G.
Then its restriction to H, T}, is a spanning tree for H, and its quotient T, is a spanning tree for G/H. T,
only consists of lines internal to H. H is overlapping, so there are two lines k, # k, € L(H) \ L(T}) such
that the loops generated by k, and k. contain a common line ¢ € L(T,). Both loops never get out of H,
so they contain no line of L(G) \ L(H) = L(G/H), and therefore no line of T,. Since G/H is overlapping,
there are two lines ¢, # ¢, in L(G/H) \ L(T.) whose loops contain a line 8 € L(T,). We now turn to the
situation in G itself. The loops generated by ¢,,/¢, in G still contain 6. If these loops contain lines of the
subgraph H, they may also contain the line . But the loops generated by k, and k, remain unchanged, so
they contain , but not . Thus G is DOL. |

Remark 2.3 Not every spanning tree for a DOL graph G gives rise to two separate overlaps. An example

is given in Figure 2. The heavy lines are those in the spanning tree.

k1

Figure 2

If G is two-legged, 1PI, and has two external vertices, then G is overlapping by Lemma I.2.22. There are

paths of minimal length between these two vertices. Let # be one of them, identify the map 6 with the
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subtree of G that it defines, let |L(#)| = t and number the vertices of # in the order of the walk from the
first to the second external vertex as v,,...,v;. The integer ¢ is the minimal number of steps required to

walk from one to the other external vertex.

Theorem 2.4  All two-legged skeleton graphs with t > 2 are doubly overlapping.

This theorem is a direct consequence of the following, more detailed, lemma.

Lemma 2.5 Let G be a two-legged skeleton graph and t > 2. Then G is DOL. More precisely, for all
r,s with 0 <r <s<t-—1, G takes the form shown in Figure 3. The subgraphs G, and G, are connected,
and each of them connects to G' by at least three lines. If it is not possible to choose G,, G, and G’ all
connected, then G is as indicated in Figure 5, with C' and C, connected and m, > 2 (m, is the number of

lines joining G, to C') and n, > 3, or as in Figure 6, with C, connected, and with m > 2 and 1w > 2.

Proof: For v € V(G), let s(v) be the minimal number of steps required to walk from v, to v over lines
of G. Thus s(v,) = 0, and s(v,) = r for all » € {1,...,¢t} by minimality of § (of course, there may also
be v € V(G) for which s(v) > t). Let Sx be the subgraph of G defined as follows. The set of vertices
is V(Sk) = {v € V(G) : s(v) < k}. The lines of Sy are all those lines I € L(G) that join vertices in Sk.
Obviously, Sk is a connected subgraph of G that contains v,. If kK = 0, S is the vertex v,. Also, vi € Sk
and vgy1 € Sg. Let T, be the analogous graph constructed from vy, i.e. if §'(v) is the minimal number of
steps from v; to v, going over lines of G, V(T,,) = {v € V(G) : s'(v) < m}. T, is a connected subgraph of
G that contains vy, and vi_y, € Ty, but v4_pm—1 & Tpy.

Figure 3
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For r and s as given in the statement of the Lemma, let G, = S, and G, = T;_,_1; both of these graphs
are nonempty for all t > 2 (if t = 2, G, = v, and G, = v,). Moreover, they are disjoint by minimality of
6 and because r +t — s — 1 < t — 1. The vertices v,+1 and v, are in neither of the two graphs (v,41 = vs
is possible). Let G’ be the subgraph of G with vertex set V(G') = V(G) \ (V(G,) UV(G,)) and with those
lines of G that join vertices in V(G").

The remaining lines | € L(G) \ (L(G’) U L(G,) U L(G,) are external lines of the three subgraphs, and
they connect G', G, and G, to form G. However, by minimality of 6, there can be no line that connects a
vertex in G, to a vertex in G, (if there were such a line, it could be used to make a path of length strictly
less than ¢ between v, and vy).

All vertices of G have an even number of legs, so G, G, and G’ must all have an even number of legs.
Thus, the number of lines k, between G, and G’ is odd, and the number of lines k, from G’ to G, is odd.
G is 1PI, so k, > 3 and k, > 3, hence G is of the form shown in Figure 3.

If G’ is disconnected, we decompose it into its connected components C,. Let C be one of these
components. If all external lines of C' connect to G,, an even number of external lines of G, is bound. We
absorb all these components in GG,. Similarly, we absorb in G, all C’s connected directly only to G,. There
is at least one component of G’ that connects to both G, and G,. If there is only one such component,
then G is as in Figure 3. Otherwise, G is as shown in Figure 4, where ¢ > 2, and all subgraphs G,, G,
and C,,...,C, are connected. Since all the subgraphs have an even number of legs, and because G has no

two—legged subdiagrams,
mpy>1, np>1, my+mnyis even and my +ny > 4 (2.3)

holds for all b € {1,...,a}. Moreover,

a a
Z myp  and Z ny  are odd. (2.4)
b=1 b=1

Note that the my and np do not both have to be > 2; the dots in Figure 4 should be interpreted that way.
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Assume that there is k such that my; = 1 or ny = 1. By the symmetry of the graph and by renumbering,
we may assume that m, = 1. Then n, > 3 by (2.3). We redraw G by collecting C.,...,C, and G, in a
a

subgraph C’. C’ is connected, and G takes the form shown in Figure 5. M, = Y my — 1 is even by (2.4)
and nonzero because G is 1PI, hence m, > 2. =

If my > 1 and np > 1 for all b € {1,...,a}, there is a k such that my is odd and hence at least 3.
Without loss of generality, we may assume that £ = 1. By (2.3), n, must also be odd, hence n, > 3 as well.
We collect C,,...,C, into a subgraph D. D is disconnected if a > 2, but always nonempty. This brings G
into the form shown in Figure 6. By construction of G, and G,, and because D is nonempty, 7 > 0 and
n > 0. By (2.4), they must be even, so m > 2 and 1 > 2.

In Figures 3, 5, and 6, the lines drawn fat are those in a possible spanning tree, where one can see
directly from the definition that the graph is DOL (in all cases, one can choose a quotient graph H such that
Remark 2.2 holds, e.g. in Figure 5, H can be taken to consist of C; and C’ and the lines joining them). W

Figure 5

Figure 6

2.2 Graphs with t =1

To complete the classification of doubly overlapping graphs, we turn to the case t = 1. We call the external

vertices v, and v,. If G has only these two vertices, then G is the sunset diagram shown in Figure 1, or
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G is the multiple sunset shown in Figure 7. Otherwise, let D be the subgraph of G consisting of all those
vertices of G other than the external vertices, and of all the lines between these vertices. The connected
components of D may be joined only to v,, only to v,, or to v, and v,. All components that connect only to
vy are absorbed in a connected subgraph G, of G, and similarly we construct G,. If there is no component
of D that connects both to v, and v,, then G is as shown in Figure 1 or 7, with the disks now representing
the subgraphs G, and G,. If D is nonempty and G, has at least one vertex in addition to v,, then, by the
definition of skeleton graphs, G, is overlapping and hence is G is DOL.

Figure 7: The multiple sunset

Otherwise, G is as in Figure 4, except that now there are m > 1 additional lines that join G, directly to G..
We first show that for a > 2 components C between GG; and G, the graph is DOL. Since adding lines to a
DOL graph keeps it DOL, it suffices to consider the ‘minimal’ case a = 2, m =1, and m, +n, = m,+n, = 4.
Up to exchanges of G, and G, or of C, and C,, there are only the four cases shown in Figure 8. They are

all DOL by direct inspection.

/ARNNRN/AAREN ]

Figure 8

If a = 1, we consider m > 2 first. Again, we may reduce to the minimal possible number of lines,
m, +n, =4, m = 2 (reduced from general m even), or m = 3 (reduced from general m odd). These graphs

are drawn in Figure 9; they are DOL.

Figure 9
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There remains the case m = 1. If m, +n, > 6, we may reduce to m, + n, = 6. Then G looks as in
Figure 10 (a), so it is DOL. If m, +n, =4, G is as in Figure 10 (b).

A

(a) _ (0)
Figure 10

If any of the subgraphs drawn as shaded disks is overlapping, G is DOL. If the subgraphs are nonover-
lapping, they are dressed bubble chains (see Definition 2.24 and Figure 7 in I) by Lemma 2.26 of I. Since G
hast =1, G must then look as in Figure 11, with the disks representing connected subgraphs, or as in Figure

12, with the disks representing either four-legged vertices or 2m—legged vertices with m — 2 self—contractions.

Figure 11

o o

Figure 12: The wicked ladder. There may be an arbitrary number of bubbles

The graph in Figure 11 is DOL, but the one in Figure 12, the wicked ladder, is not. In summary, we

have proven the following theorem.

Theorem 2.6  Let G be a non-DOL two-legged skeleton graph. Then G is a sunset, or a multiple sunset,

or a wicked ladder, with the vertices possibly being 2m—legged vertices with m — 2 self-contractions.
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2.3 Two—particle irreducible graphs

A connected graph is called two—particle irreducible (2P1) if cutting any two particle lines does not disconnect
the graph and two—particle reducible (2PR) otherwise. In this section we give a characterization of 2PI graphs
with two and four external legs. The statement that G has a two—legged subgraph H includes the requirement

that H is a proper subgraph of G.

Proposition 2.7  Let G be a 1PI graph with vertices that all have an even incidence number.

(4) Let G be two-legged. Then
G is 2PR <= G has a two-legged subgraph (2.5)

In other words, all the two-legged 2PI graphs are skeleton graphs, and vice versa.
(it)  Let G be four—legged. Then

G is 2PR <= G has a two-legged subgraph or
G is as shown in Figure 13, (2.6)
where C, and C, are 1PI

Figure 13: Two—particle reducible four—legged graphs

Proof: For a graph G and line [ of G, G — I denotes the graph where [ is cut. F(G) denotes the number of
external legs of the graph G.

It is obvious that if a graph G contains a two—legged subgraph H, G is 2PR since cutting the lines that
connect H to the other vertices of G makes the remaining graph disconnected. It is also obvious that the
graph shown in Figure 13 is 2PR. So < holds, and it remains to prove =. Let G be 2PR.

Let [, and I, be any two lines such that G — [, — [, is disconnected. Since G is 1PI, G — [, and G — [,
are both connected, so G — [, — [, can fall into at most two connected components, C;, and C,, which are
joined by [, and [, only, since otherwise G — I, — [, would be connected. Cutting a line gives two external
legs, so

E(C,) + E(C,) = 4 + B(G) (2.7)

must hold.
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@_O- @

(a) (0)

Figure 14: Two—particle reducible two-legged graphs

Let E(G) =2. There are two cases: (a) If C; and C, join to an external leg, G is as shown in Figure
14 (a). (b) If only one of them connects to an external leg, G is as shown in Figure 14 (b), and thus has
a two—legged subgraph. But case (a) is impossible: all vertices of G have an even incidence number, so all
subgraphs of G have an even number of external legs.

Let E(G) =4. If E(C,) =2 and E(C,) =6 C, is a two—legged subgraph of G. If E(C,) = E(C,) =4,
G is as in Figure 13. If C, or C, were 1PR, G would have a two-legged subgraph, because by Theorem
1.2.23, a four—legged 1PR graph always has a two—legged subgraph. |

3. Regularity to All Orders

In this chapter, we prove regularity of the counterterm function K to all orders in perturbation theory. In
11, we proved regularity properties of all non—-DOL graphs. We now turn to the problem of larger graphs,
where the two derivatives applied to Val(G) may act on at least two lines. We first show that the volume
bounds alone are sufficient to control the second derivative for all two—legged skeleton graphs with ¢ > 2.
We then show the same for all graphs with at least three vertices and ¢ > 1, except for those already treated
in II. The proof of Theorems 1.1 and 1.2 follows from a combination of these results with an extension of
the methods developed in I. At the beginning of this Chapter, we recall briefly some conventions and results
of T and IT.

3.1 Some Definitions and Results from I and II

We briefly recall the equivalence of the theory with the full propagator and the initial four-fermion inter-
action to that with the (physically relevant) infrared part of the propagator and a bounded and regular scale
zero effective action, defined in I1.2.50, and give the most basic properties of the singel scale propagators.

By Lemma II.2.3, all vertex functions of the scale zero effective action are C*", with all derivatives
uniformly bounded, if (HI1)z, and (H2)z p, hold. We may therefore assume that the initial interaction is the
scale zero effective action. Thus our graphs have vertices with an even incidence number (not necessarily

four), and vertex functions that are C*" with bounds uniform in the scales, and the propagators associated
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to the lines are the infrared propagators

C’<0 poa ZC p07 (31)

7<0

(see Section I.2.1). The single scale propagators C; are defined in Section I.2.1 (see also (II.2.53)) and they
satisfy for all s < 2

max [D*C;(po, e(p))| < Wull ™ 1 (jips - e(p)] < M7) (3:2)
where D is a derivative with respect to p (« is a multiindex with |a| = s, 0 < s < k) of order s. The

indicator functions take the value 1(X) =1 if X is true and 1(X) = 0 otherwise. Here we choose the
constant M as in T and II, namely M > max{4% L}.

For the estimates for scale sums for general labelled graphs, we use the function

= (il +p+1)"M—. (3.3)
p=1
It satisfies (Jh| + 1) A\p (R, €) < Apmgn(h,€) and
Am (B, €)An (R, €) < Mg (hy€). (3.4)

For a proof of the second relation, and further properties of A,, see Lemma I.2.44.

3.2 Outline of the strategy; the string lemma

To make the proof easier to read, we split it into several lemmas and give an outline of the procedure now.

We do an induction on the order of perturbation theory, with the inductive hypothesis that the root
scale behaviour of the second derivative of the value of any two—legged graph is bounded by a power of |j|
and that the root scale behaviour of the second derivative of the localized value of a graph is summable. All
subgraphs, in particular all two-legged proper subgraphs of an order r graph are at most of order » — 1 in
the coupling A, so the induction hypothesis applies to these subgraphs. We show as a first step that strings
of two—legged subdiagrams have the same scale behaviour as single propagators.

To every labelled graph G, we can associate a skeleton graph G’ in a natural way by replacing strings of
two—legged subdiagrams by single lines. By the above, the propagators associated to these lines obey bounds
that lead to exactly the same power counting as the free propagator. To do the induction step, one then has
to show that the value of G/, as given by the assignment of propagators and effective vertices, is C?2.

We shall first consider the simplified problem where all vertices are of scale zero and all lines are of the
same scale. We show that all DOL graphs have double volume gain, so that the root scale behaviour of the
second derivative is still summable as j — —oo. By Theorem 2.6, this implies the convergence of the second
derivative for the contribution from all two-legged skeleton graphs except for those shown in Figure 1, 12,

and 7. The graph in Figure 7 is easily treated in the simplified problem because the scale zero vertices and
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their derivatives are all uniformly bounded. The values of the graphs in Figure 1 and 12 were shown to be
C? in II.

After that, we shall put in the full scale structure. Let I' = (G’) "(¢) be the root scale quotient of G’ (see
Definition 2.27 and Remark 2.28 of I). If T is DOL, there are two volume gains on root scale, which suffices
to take two derivatives and to show Hoélder continuity of degree v < 1 of the second derivative. Otherwise,
T' is as in Figure 1, 12, and 7. For the graphs as in Figure 1 or 12, we proceed as in II to prevent the second
derivative from acting on root scale. However, it may now act on the effective vertex function, which now
replaces the scale zero vertex function as the function P in (II.3.4), and whose second derivative does not
have a uniform bound in the scales. Whenever the derivative acts on an effective vertex like this, we analyze
the graph at the higher scale where the derivative acts on a fermion propagator. If the graph is still not
DOL at that scale, it must still be as in Figure 1 or 12, and we keep going until a second volume gain arises
or until we end up at scale zero, in which case the results of IT apply.

The graph in Figure 7 requires a separate argument which uses that scale sums over effective vertices
with more than four legs grow and that therefore a gain at higher scale amounts to a gain at root scale. This
will be discussed in more detail below.

We now come to the details. We start with the Lemma about strings. Let

919 = > sup{|9°g(p)| : lipo — e(p)| < M7}, (3.5)

alal<s
and for a differentiable function 7" defined on the r,—neighbourhood of S, let %T be defined as

0

@T(p) = VT(p) - 0ep(p,0) (3.6)

(since p is near to S, p = (po, p(p,0)).

Lemma 3.1  Assume (H2)29. Let e >0, j <0, jo,...,Jn € {j,7 + 1} with min{jo,...,jn} = J, and let
]p = Uy, Do, (P k' p Ik Do, €(P .
8i(p) = Cj, (0o, ¢(p)) [ ] T 1) Ci (9o e(p)) (3.7)
k=1

Then supp S; C {p: |ipo — e(p)| < M7}. If the Téj) are C? and if there are 7, > 0 and ny, € IN such that

‘TISJ) S Tk}‘”k (j,&) 1 s=1 (38)
’ PP s=2
and )
0 | 12 a0
- < J
89Tk . > Tk ‘]' M
P 8T,§j) 1) , (3-9)
90 opa | el
o
then n
> 18 < (n+1)* MY A (Jip, — e(p)| < M7) B [ mrni (4,€) (3.10)

a:la|<s k=1
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with B, = Wo", Br, = Wo"(2W, + W,) and By, = W ' (Wo? + W.2 + Wo(2W, + W,)). The W,

are as in (11.2.49). Moreover

0 el |l i /1 T .
‘—Sj(pmp(p,@))’ < W [l M9 1 (Jipo — pl < M7) [ 7dn, (G, €)

00 P
5 o k= (3.11)
T2 _95 . i .
‘%apasﬂpo,p(p,@))’<WnIJI M= (Jipo = pl < M7) T 7edns (G2,

k=1

with Wy, = (2n + 1)2(W2W, + Woth).

This Lemma implies that strings of two—-legged subdiagrams behave like single propagators because the
bound on the 7; will be proven for two—legged insertions (r— or c—forks or single scale insertions). (3.11)
means that derivatives with respect to 8 do not affect the exponential scaling behaviour, i.e. they produce
only a factor |j|, not an M 7. For the scale analysis, this is as good as the behaviour of the free propagator
C;, which satisfies %Cj (po, P(p,0)) = 0. More precisely, as proven in Theorem II.3.5, the critical point
analysis of IT is unchanged under the replacement of C; by a string S; satisfying (3.10) and (3.11).

Proof: The support property follows directly from that of C;. Let s = 0. By the support properties of Cj,

“ g (@)
Sil, < T el TT|m) (3.12)
k=0 k=1 ©
By (II.2.49) and (3.8), this is
< W, A (D H(T’fMj) — W, A H Tk (3.13)

k=1 k=1

). The contribution where the derivative acts

Let s = 1. The derivative in %Sj can act on a Cj, or on a T,gj
.n

on the product of propagators is bounded by (n + 1)W,"W, M2 [] 4. By (3.8), the contribution from
k=1

the derivative acting on the product of T,Ej ) is bounded by

n W, Mg <H Tk> MO=DI < W, M ] e (3.14)
k=1 k=1
SO
) n
|D'S;|, < Wo"(Wo + W) (n+1) M=% T 7. (3.15)
k=1

Adding |S;|o, we get the desired bound. s = 2 is similar, since M > e, and therefore |j| < M 7. (3.11)
follows from %C’j =0 and (3.8). |
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3.3 Volume estimates for DOL graphs
We continue with the volume improvement bounds for overlapping and doubly overlapping graphs. Recall

that r, > 0 determines the size of the neighbourhood of the Fermi surface where radial and angular variables

are introduced (see Section 2.2 of IT). Without loss of generality, we may assume r, < 1.

Lemma 3.2 Assume (H2)20—-(H4). Let € € (0,75) with |loge| > 1 and G be a skeleton graph with

oriented lines. Let

0 if G is nonoverlapping
gor(G) = { 1 if G is overlapping but not DOL (3.16)
2 4if G is DOL

and let T be a spanning tree of G; if G is DOL let T give rise to two separate overlaps. To every external leg
¢ of G we associate a momentum vy € B. To every line £ € L(G)\ L(T) we associate an integration variable
0, running over the unit sphere S4=1 and a momentum py = p(0,0;). To every line b € L(T) we associate
a momentum qp in the usual way, i.e. we choose an endpoint of b (it does not matter which one), and set
db = Pb,in — Pb,out, Where Py in s the sum of py and re from the incoming lines except b, and pp oyt is the

sum of pe and rp from the outgoing lines except b. Then the integration volume

—sup/ H TS 1 H 1 (le(qp)| <€) (3.17)
te | ‘

L(G)\L(T) bEL(T)
satisfies
G
Y < W(e)oor@) <{(Qv elloge))?o+ D d =2 (3.18)
~ L@y e)ror@ d>3"
and
=sw [ T] e 1(eel <)) T (ela)] <o)
CEL(G)\L(T) bEL(T) (3.19)
< (oe)H@ -1 [ (villogel)ror(@d =2
= \vo (vy¢)901(G) d>3
with
vo = 2|97 |J]o
(3.20)

v, = 2Qv (1 +2Lk)2,

Here J is the Jacobian of the change of variables to (p,0) and Qv is the constant in Theorem II1.1.1.

Proof: The proof is a simple extension of that of Lemma I1.2.35. If G is nonoverlapping, the right hand
side of (3.18) is one. The bound is obviously obtained by dropping the product over b € L(T) in (3.17). If
G is overlapping, but not DOL, let ¢, and ¢, be two loop lines whose loops overlap on b, € L(T). Then
dp, = v.P(0,0¢,) + v.p(0,0,,) + Q with v; € {1,—1} and Q possibly depending on the 6, ¢ different from

¢, and /,, and on the external momenta. So

V<sup/ H Sd 1| /d@z dfe, 1(le(qp,)| <€)

ety (3.21)

<sup  sup / by, b, 1 (le(a,)| < <) -
r G g{l,,0,}
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The last integral is bounded, uniformly in Q, by W(e), so V < W(e), and (3.18) follows from Theorem
II.1.1.

If G is DOL, let k,, k., ¢,,¢, and a,b € L(T) such that the loops of k, and k, both contain a, and such
that the loops of ¢, and ¢, both contain b but not a. We use

IT 1e(a) <e) < M(e(an)l <) T(le(an)| < e) (3:22)
leL(T)

and proceed as in the previous case, to bound

VY < sup sup Sap(€) (3.23)
r 9@7Z§{k17k27£17€2}
with
Sun(e) = [ dow, doi. dbe, dbi, 1(elan)] <) 1(le(an)] <) (3.24)
and

Qe = vlp(O, ekl) + ’Uzp(o, akz) + Q.
dp = v, P(0,0¢,) +v2p(0,0s,) + Qp.

As before, Q, and Qp may depend on many other momenta. However, Q, does not depend on 6, or g,

(3.25)

because the overlaps are separate. Thus

Sun(e) = / dy, oy, 1 (le(qn)] < ) / a6, oy, 1 (le(a)| < <)
(3.26)
g/dekl e, 1 (|e(qa)] < 2) W(E) < W(e)?

which proves the first inequality of (3.18). The second inequality follows by Theorem II.1.1.

The proof of (3.19) is trivial in the nonoverlapping case and similar in the two others; we do the DOL
case. We first change variables to (pg, 8;) for all £ € L(G)\ L(T). This is possible because |g;| < r, for all
l, so the support of every loop integral is contained in the neighbourhood of S where p and 6 are defined.
Using (3.22),

VY < | / IT  dee 1(lpel <o) II 40 1(e(aa) <e) L(lelap)| <e) .
e LG\ L(T) e L(G)\L(T)

(3.27)
Now q, depends also on py, and p,, and qp depends also on p,, and pg,, and possibly also on py, and pg,.

We use |p¢| < € and Taylor expansion to get

I(le(qa)l <€) = T(le(+P(pk,;Ok,) £ P(pr.; k) + Qa)| < )

g (3.28)
< 1 (Je(£p(0, 05, ) £ (0, 6x,) + Q)| < (1 +222))
and similarly,
U(je(a)] <) < 1(|e(p(0.0x,) £ p(0.0,) + Q)| < (1 +21L)) | (3:29)
We integrate over 0y, ,05,,0.,,0¢, first, to get a subintegral similar to S5, and take a sup over all other
@—variables. Using (3.26) and Theorem II.1.1, and collecting the constants, we get (3.19). |

We state a generalization of this Lemma where the support condition may depend on the line, i.e. ¢ gets

replaced by &4 on every line.
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Lemma 3.3  Assume (H2)20—(H4). Let G be a skeleton graph with oriented lines and let T be a spanning
tree of G; if G is DOL let T give rise to two separate overlaps. Let the momentum assignments be as in

Lemma 3.2, associate an ¢ € (0,71,) to every line £ € L(G), and let € = ZHB(%) ge. Then
€

o= [ T e 1(eol<=0) T[ 1ean)] <=0) (3:30)

LeL(G)\L(T) BeL(T)
satisfies
- 1 if G is nonoverlapping
V(G,T) < (v,]logg|)?o=(@ H Vo€ {5a if G is overlapping, but not DOL (3.31)
LeL(G)\L(T) €qa €y if G is DOL.

a and b are lines of T common to the two (separate) pairs of overlapping loops. For d > 3 the factor

|log g]901(@) s absent.

Proof: The only difference to the previous proof is that one has to be careful in the Taylor expansion steps
(3.28) and (3.29) because £; now depends on I. We only discuss the modifications because of this. The point
is that it may happen that the line in the tree is on a lower scale than those in the loops, i.e. that in the

integral

Vs = /dp1 dp. 1(le(p.)| <e:) L(le(pa)] <e2) L(le(vsps +v2p2 + Q)| < g5) (3.32)

€4 < &, O €5 < &, in which case the Taylor expansion does not give (3.28). Assume, without loss of
generality, that e, = max{e,,e,,e5}. Change variables from p. to p; = v,p, +v,p> + Q, which is then also
integrated over B, so that

V, = /dpl dps L(le(p.)| < €1) L(le(py)l < &3) L(le(vapy — vavaps —v2Q)[ S 2) (3.33)

Changing to variables p and 6, the Taylor expansion argument in p, and p; now works since e, > max{e,,e;}.
Therefore
Vo < (21J]0)%e, e3W ((1 + 2%)52) < (2|J]0)%e, €5 V162 |log e, (3.34)

The factor loge, is bounded by |loge|. In d > 3 this factor is absent. Note that in the DOL case, the
momentum Q, is independent of the integration momenta p, = p;, and p, = pe, of the inner loop and so

is not affected by the change of variables to p;. |

In the following, we assume that r, is chosen so small that all bounds from II and the volume bounds apply,

and such that
logre| > 1
[logre| (3.35)
viro|logre|log M < 1.
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3.4 Doubly volume—improved power counting for skeleton graphs

Let m > 1 and G be a skeleton graph with F(G) = 2m external legs and n vertices v,,...,v,. Denote

the incidence number of vertex v by 2m, (where m, > 2). To every vertex we associate a C? vertex function
Uy : (R x B)*™ = x {1, }*™ — € (3.36)

that is totally antisymmetric under simultaneous exchange of momenta and spins (see Definition 2.10 (i)
and Definition 2.8 (4¢) and (iii) of I) and define the norm

Uy, = Z sup max | DUy(ps, ... pam—1,A4)|. (3.37)

2
a:‘algsplvu-p%n,,,—l AG{TJ} m

We start with an estimate where all lines of the graph have the same scale.

Lemma 3.4  Assume (H2)s 0—(H4). Let j < 0 and G be a skeleton graph, with gor, defined as in (3.16). To
every line ¢, associate a propagator Se(pe) daar, and define the value of G in the standard way (see Definition
2.10 (i) of I). If for all £ € L(G) and s < 2 there are constants Pys < 1 such that for any o = (0o, ...04q)

with |o| =00+ ...+ 04 =5,
D7 Se(p)| < PoeM 70 1 (fipy — e(p)| € [M772, M7)) (3.38)
then
Val(G)], < 2(4ve) LN MIC=m=9) (3, |5|M7 log M)**'D (@) (3.39)

with

@ =max S [T P TT (el MICme25170) (3.40)

oc€Z(s,T,G) leEL(Q) veV(Q)
The maximum in (3.39) is over all spanning trees T of G, and Z(s,T,G) is the set of multiindices
o: (L(G) x{0,...,d}) x H ({1,...,2m,} x{0,...,d}) —{0,1,2} (3.41)
veV(G)

such that

Yo oo+ D el <, (3.42)

LeL(G) veV(G)

d
o =04 & L(T), and oy, = 0 if the leg k of v is not hooked to a line in L(T). Here |o¢| = Y ¢ and
i=0

low| = > vk The constants are as in Lemma 3.2.
v,k
Remark 3.5 Up to powers of |j], M—i(mvtov=2) jg precisely the standard power counting behaviour of a

U, given by an effective vertex of the model on scale j, proven in Theorem 2.45 of I for o, <1 for arbitrary

(not necessarily skeleton) graphs. Inspection of the proof of that theorem shows that for skeleton graphs,
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it also holds for o, = 2. We shall show below that this scaling behaviour holds for o, = 2 and arbitrary
graphs, so there will be no need to go through the proof of Theorem 2.45 in I.

Proof: Let T be a spanning tree for G. If G is DOL then let T' give rise to two separate overlaps. Fixing
the momenta on the lines of T, we obtain (denoting all spin indices by A and A, = (04(1”), aém )) for a

multiindex 8 with |5] < 2

DPVal(G”)(qs,- - - Gam—1, A) :Zm(ﬂ,a) Z / H attp, H D7 Sy(p1)daa;

Ay, A, lEL(G)\L(T) ZEL(G)

[I pout,... 0% 1 Ay)
veV(Q)

(3.43)

where the sum is over multiindices o and the possible values of the assignment of o;, and o, , depend on
the multiindex g, but the restrictions stated in the Lemma apply because only the momenta on lines in the
tree can depend on the external momenta. The spin indices oy and «; are fixed by the corresponding indices
of the vertex functions at the endpoints of the line. m(3,0) is a multinomial factor, and for each t € L(T),
p¢ is a linear combination of the loop momenta (p;);er(a)\ () and, possibly, of the external momentum gq.

The Kronecker delta for the spins in the propagator implies that there is only one spin sum per line.
We bound this sum by 2 times the supremum over all spin values, and use (3.38) to bound the propagators.
We also use that m(8,0) < 2. This gives

|DPVal(G7)|, < 2v(G,T) 2H 9Ny (8,T) (3.44)

with

YBT) =Y [ Pue M7 T thol, (3.45)

o 1eL(G) veV(G)

and the integration volume

V(6. T) / IT @ 'o TI 2o —elpr)] < M) . (3.46)

leL(G)\L(T) lEL(G)

Collecting the exponent of M7 and noting that Zv’r Oy + Zlm o1 = |B], we get

Y (3,T) = M—3(E@I+18) ppi 32, (2=me) ST 2o 1 (IUvI\UU|Mj(m“_2+‘””'))~ (3.47)
o 1EL(G) veEV(G)

We sum over all 8 with |[8] < s so that the sum over o now runs over the set Z(s,T,G), and bound

M—i18l < M—J%, Taking the maximum over all spanning trees T of G, we get
Y (6,T) < M—IUE@I+s) ppi >, (2-my) 1s(G). (3.48)

After all this combinatorics, we turn to the essential part of the estimate, the bound for V(G,T). Because
lipo — e(p)| < M7 implies |p,| < M7 and |e(p)| < M7,

ver <y [ [T oo 3(000]<27) (3.49)
leL(G
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with V given in (3.19). By (3.19),

)\L(G)\*\L(T)\

V(G,T) < (2v,M* (vy |7IM7 log M)90+ (&), (3.50)

Rearranging the various factors, using that |L(G)| =Y., m, —m and |L(T)| = [V(T)|-1=>,1 — 1, we
obtain the result. [ ]

3.5 The multiple sunset

Before considering the full scale structure, we show how the estimates for the multiple sunset graph shown
in Figure 7 fit into the picture. The point is here that because there are five or more lines connecting the two
vertices, the strategy from the second—order case cannot be used directly, because there are now at least five
fermion momenta whose sum is to be near to the Fermi surface instead of three. Also, on root scale, there
is only one volume gain from any of the two—loop subintegrals that one can choose, and one volume gain
alone is not sufficient to cancel the large factors arising from two derivatives acting on root scale. However,
the values of these graphs are C? again by volume effects only, by the following argument. The scale zero
vertices of the model have at most four legs, so the vertex functions U, associated to the two effective vertices
on root scale must be values of subdiagrams with 2m > 6 external legs. There are two possibilites:

(4) both effective vertices are scale zero effective vertices

(ii)  at least one of them is not a scale zero effective vertex, and thus corresponds to a subgraph with

lines carrying scales j; < —1.

In case (i), the value of G is (up to an unimportant sign factor)

Val(G) = / <H St (m)) Sij(a+ Y vp) Us (¢, p)Ua(g, p) (3.51)
i=2

1=2 -
where 4 is the number of lines joining vertex 1 to vertex 2, U, is the vertex function associated to vertex k,
vy € {1,—1}, and the S; ; satisfy (3.38). Since G is a multiple sunset, i > 5. The derivatives of U, and U,

are uniformly bounded, so the worst case is when all derivatives act on S; ;. By (3.38), ‘mlax |D*Sy 4], <
a|=Ss

Py M —(1+9)j 50, using this estimate after taking at most two derivatives and estimating the integrals in

the standard way (not even using any extra volume effect), we have
[Val(G)|, < const M3 M= < const M3 M* < const M7 (3.52)

with the constant given in terms of the P, ; with s < 2. Thus the sum over j < 0 is convergent. Moreover, the
procedure of taking differences of Section II.3.4 implies Holder continuity of degree h if (H1)zp, and (H2)a p,
hold. In brief, since the scale zero effective vertex functions with 2m > 6 external legs are bounded, i.e.
behave as 1 = M°2=) instead of growing like M7(2~™)  the number of integrations alone suffices already

to make two derivatives converge.

Case (ii): We shall show in the next lemma that the graph must be DOL at a higher scale h < 0. In

general, a gain at a scale h does not result in a gain at a lower scale j, once h is summed down to j. But
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the subgraphs here have m > 3, and thus the root scale behaviour of their values is without improvement
MM2=m) > M—h je. it grows because m > 3. Therefore, a gain at the higher scale h slows down the rate

of growth of the scale sum that gives U,. Using

> MM M < const (e, M)MIET™) M forall 24+e—-m<0 (3.53)
h>j

it is ‘transported’ down to a gain at scale ;7 when h is summed down to j. The dominant term in

> M"M2=m) preh i that with h = j. On the other hand, for m = 1 the scale sum is already conver-
h>j
gent, so that only the speed of convergence, but not the scale behaviour of the sum, is changed by the

improvement factor M. For m = 2, the same holds since the improvement factor M¢" only removes a
polynomial growth in |j|. Thus, for m < 2, the dominant term in (3.53) is that with & = 0. In the following
Lemma, we prove that for the graphs of Figure 7, the gain arising at a higher scale can indeed be transported
to root scale.

To formulate the lemmas that follow, we now need the definitions of the tree formalism (see [FT1,2] or
I). We also assume familiarity with the results of Sections 2.4 — 2.6 of I, although we shall explain the most
essential notions briefly.

Let 7 be a tree. The vertices of 7 with incidence number 1 are called leaves; the others are the forks
of T. Let 7 be rooted at a fork ¢ and have n leaves, and let m be the predecessor map that maps every
vertex f # ¢ to the unique fork 7(f) of T whose distance from ¢ (measured in steps over lines of T') is one
less than that of f. T is compatible to G, T ~ G, if there is a family (G ) rer of connected subgraphs of G
such that

Gy =G,

for all f and f', either Gy C Gy or Gy C Gy or Gy NGy = 0.

Gy is a subgraph of G if and only if f is between ¢ and f in the ordering of the tree.
if m(f) = f’ then Gy is a proper subgraph of G ¢/

Let j < 0 and define

j(T,j) = {(jf)feT :j¢ =7, and for all f S T\ {d)} jf S {jﬂ(f) =+ 1,...,—1}} (3.54)

This set is well-defined because of the recursive structure of 7 given by w. Note that scales are also associated
to the the leaves of 7'; we shall need this because these leaves may be forks of the original Gallavotti-Nicolo
trees of our model, at which the latter have been trimmed. Every element of J(7,j) defines a labelling
J:L(G) = {j,...,—1}, £ — je, where j, = js for all £ that are in L(Gy) but not in L(Gy) for any f’ with
m(f") = f. Equivalently,

je =max{js: £ € L(Gy)}. (3.55)

Given an assignment of propagators to the lines of G and vertex functions to the vertices of G, the value
of the labelled graph G is defined in the standard way (see Definition 2.10 (i) of I and the discussion in
Lemma 3.4).

For a subtree 7’ of 7, the quotient graph G(T’ ) is the quotient graph of Gg_, in which, for all leaves
b of 7', the subgraph G} of G is replaced by a vertex with the same incidence number (see Section 2.6 of I
for details).
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Lemma 3.6  Let G be a skeleton graph with at least three vertices, j < 0, T be a tree, and J a labelling
of G consistent with T and such that the root scale is j. Assume that G‘(d)) is a multiple sunset (see
Figure 7). Let the forks of T corresponding to the two wvertices v, and v, in Figure 7 be f, and f,, and
assume that Gy, contains an additional vertex of G. There exists a subtree T' of T, consisting of forks
¢ < fi < [y <...<fn <[ suchthat for all k € {3,...,n}, fr has incidence number 2 on T, and f’ has
incidence number at least 3 on T. Moreover, E(Gy,) = 2my, > 6, and E(Gy,) = 2my, > 2my, , + 2 for
all k > 3. The spanning tree for G(T’) can be chosen such that one overlap takes place on scale j. The
other gain arises on scale j', where j' = jg. j' is also the lowest scale on the tree T' where a derivative with

respect to the external momentum can act on any line in Gy, .

Note that the statement is not that the subgraph Gy, itself becomes overlapping at scale j'. It is the entire
graph that becomes DOL at that scale. See Figure 15 (¢) for an example how the graph C?(TJ!) associated
to the effective vertex v, may look.

In Lemma 3.6, we do not assume that the vertices of G are four—legged. If they are, then G will always

have at least four scale zero vertices if G(¢) is of the form of Figure 7.

Proof: If G were not DOL at any scale, then, by Theorem 2.6, it would have to be a wicked ladder (see
Figure 12), since it has at least three vertices. But no quotient graph of a wicked ladder can be a multiple
sunset, so G has to be DOL at some scale, and there a minimal scale h < 0 on which G is DOL. We now
show the more detailed statements. As before, we denote by tg > 0 the number of steps required to walk
from one external vertex to the other over lines of G. By assumption, L) = 1, so any quotient graph G
of G containing the lines of G(¢) has t5 > 1. We grow the tree 7’ by adding forks and leaves to ¢ by the

following algorithm (the various possibilities that can arise during the procedure are sketched in Figure 15).

In the first step, we add the fork f, to get 7/ = f‘z and consider the graph G’ = G(7"). If G’ has more than
two vertices, 7’ is complete. ’
C,
C,
v
(a) (b) (c)
Figure 15

If G still has only two vertices, then going from G(¢) to G’ has only uncovered some self-contractions
of a vertex vl, that replaces v, in G’ (see Figure 15 (a)). If a graph H, is obtained from H, by a self—
contraction (tadpole line), H, must have incidence number at least two more than H,. Therefore the fork
fo with 7(f]) = f. must have E(Gy;) > 8 (there is only one such fork, otherwise there would have been

more than one effective vertex in Gy, ). In this case we go on by adding f, to T as a leaf above f,. If the
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number of vertices still does not increase, we repeat this procedure, and we stop when a new vertex appears,
so that G’ has more than two vertices. Then 7" is complete. By construction, all forks f > ¢ of 7’ have
E(Gy) > 6. If at no scale a new vertex appears, then the subgraph G, consists only of a single vertex with

self-contractions as lines. In that case, we start from the beginning by resolving G, , i.e. we apply the same

f

procedure to | . Then a third vertex must appear at some scale because G has at least three vertices.

By the symmetry of the graph, we may assume without loss that the above procedure has produced a
third vertex, and thus a suitable candidate 7”7, by resolving Gy, .

We split the proof that G’ and 7’ have the desired properties into two cases. Recall that under our
conventions, a path in G is a non-selfintersecting walk over the lines of GG, i.e. no vertex is visited twice by
a path (see Definition 2.17 of I). G’ consists of v, and a subgraph G2, = G, (f.), i.e. when G is collapsed
to a point, G’ becomes G.

(1) There is no path in G’ between the external vertices that contains at least two lines. This implies
that all the extra vertices of G’ can only be connected to v., so that G/, takes the form shown in Figure 15
(b) (not all the subgraphs drawn in that figure have to be there, but at least one of them must be there). All
connected components C, of G, — v, must have at least four external legs because all quotient graphs of G
are skeleton graphs. This is also the reason why generalized self-contractions cannot appear. It is obvious
that the subgraph GJ is overlapping, hence G is DOL. Choosing any spanning tree for the subgraphs and
combining them with the fat lines in Figures 7 and 15 (b), the statement of the Lemma is obvious.

(2) There is a path in G’ between the external vertices with at least two lines (even though the shortest
path may still be of length one). If tg > 2, then G’ is as shown in figure 5 or 8, so it is DOL. Taking the
quotient graph of G’ to get back é(¢), we see that one of the lines carrying the overlaps must be at scale
j. That leaves tg: = 1, i.e. the shortest path still has length one. By construction of G’, one of the lines
of G(¢), {,, is the first step in a walk of length at least two from v, to the other external vertex, v, of
G'. ¢, carries scale jo, = j. Call w the other endpoint of £,. Collect all other vertices of G, into a graph
D,, and let T, be the connected component of D, that contains v},. Collect all other connected components
together with w and the lines between them into a connected graph I'. Then G’ takes the form sketched in
Figure 16 ((a) and (c) are the cases where m, and n, are even, (b) is the case where they are odd. The dots
indicate possible additional lines, i.e. the lines drawn are the minimal number that has to be there. All k,
lines crossing the dashed line are of scale j, the others are of higher scale. k, > 5 because G, has incidence

number six or more.

Figure 16

The lines of a possible spanning tree for G’ are drawn fat in Figure 16. It is clear by inspection that
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the statement of the Lemma holds. Moreover, one of the lines ¢, in the spanning tree is at scale j, and so
are two lines generating loops that overlap on ¥,. The cases in Figure 16 are equivalent to those of Figure

9; we redrew the graphs to bring out the scale structure. |

Lemma 3.7  Assume (H2)30—-(H4). Let G be a skeleton graph with 2m external legs and vertices v with
an incidence number 2m, > 4. Let T be a tree rooted at a fork ¢ and such that T ~ G. Assume that there
are € >0, ny, >0 ng >0, and that for all s € {0,...,2} there are &, s > 0 and Q; ; > 0 such that

jv(27mv75) ) ) ) y
U, < {fuﬁsM An, (Ju, €)  if v is a vertex of scale j, <0 (3.56)

Eu,s if v is a vertex of scale j, =0
(where N\, is the function defined in (3.3)) and that the propagators associated to the lines of G satisfy
ID7Se(p)] < Qg oAn, (e, )M 7 A (Jipy — e(p)| € [M72, M7]) . (3.57)
For a fork f € T define

ny = Z ng + Z ny + [{v € V(Gy) : 2m, = 4,v not scale zero }|
LeL(Gy) veV (Gy) (358)

+ ‘{f/ €T :f fork, f > f,Gs four-legged, Gy (f') is nonoverlapping}|.

Let 5 <0 and
SGT,G) = Y Val(G’). (3.59)
JeJ(T.j)
Then for s € {0,...,2}
SG.T. )|, < M(5, G)KHO (v, |07 1og M)+ ) ppie=m=a)x, (j.¢) (3.60)
with
K, = 8v, (1, log M)? (3.61)
and

M(S,G)zmj@x Z H Q10| H Ev,00 5 (3.62)

oc€Z(s,T,G) LeL(G) veV(G)

where Z(s,T,G) is as in Lemma 3.4.

Proof: Recall that the value of G’ is given by

Val(G)(ry, .. ram—1) = Y 11 % IT Se@o)q,ar
(2m) ¢

(Av)vev(a) © LEL(G\L(T) LeL(@)

(3.63)
H u’u (p(;))a et 7pg1)7)7,v—15 AU)
veV(G)
where the p,(:) are fixed by the usual rules in terms of the p, and the external momenta r,,...,7r2,—1, and

where A, € {1,]}?*™, and the ay and o, are determined by the A, of the adjacent vertices.
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Let G = G(¢), V = V(G) and L = L(G). We may assume that the spanning tree of G is chosen such
that the subgraph 7 that it induces in G is also a tree, and hence a spanning tree of G. If & € V is the
image of Gt belonging to a fork f with 7(t) = ¢ under the projection from G to G, then the vertex function

associated to v is

U => . > Val(GY). (3.64)

3'>3 JeT(T,§")

If 9 is a vertex 0 = v € V(G) with 7m(v) = ¢ (i.e. there is no fork f > ¢ such that v € G¢) and if v carries
scale 7, < 0, then

Us =Y U (3.65)

Juv>J
If 7 is a scale zero vertex, then Uy = U,. With these definitions,
S, T,G) = Val(G). (3.66)
To prove the Lemma, we do an induction in the height of 7', defined as

MT) = max{k : 3 forks fi,..., fr € T, such that fr, = ¢ and 7(f;) = fiy1 forall l € {1,...,k —1}}.
(3.67)
If i(T) =0, G = G(¢), and j, = j for all £ € L(G). Then every vertex function U, is a scale sum (3.65) or

given by U, for a scale zero vertex. In the latter case,

Us

< os < Gy MICTTOS) (3.68)

since 2 —m, — s < 0 for all s > 0 and all v. In the former case,

if m, =2 and s =0,

Us

< €00 Y Any (s €) < Euo(d] + D, (: )
? Go>i (3.69)
< ﬁv,OAnUJrl(jvv 6)

if m, > 3 or s > 0, we have 2 —m, — s < 0, so

Us

S ue 2 An (G MP T

Jv>J

S gv,s )\nv (.77 E)Mj(Q_mv_s) Z M_k(2_m“_s) (370)
k=1

< ; J(2=my—s)

< A (G OM

Thus the vertex functions of G satisfy

Us

< &y s, (4, ) MI BT (3.71)

with

A, = {nv +1 if m, = 2 and v is not a scale zero vertex (3.72)

Ny otherwise.
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By Lemma 3.4, and since j, = j for all £ € L(G),

<2 (4VO)\L(G)\ Mj(27mfs) (V1 |]|Mj IOg M)QOL(G) M(S, G)
. . 3.73
IT MGo II ».Go. 7

LeL(G) VeV (G)

‘Val(é) S

The product over the factors A, is bounded by Ax (4, €), where, by (3.4),

N =|{v e V(Q) : w(v) = $,m, = 2,v not scale zero } + Z ng + Z Ny (3.74)
LeL(Q) veV(G)

Since h(7) = 0, there are no forks f > ¢ on 7, so there are in particular no four—legged forks. Therefore

N = ny, and the statement of the Lemma is proven for h(7) = 0.

Let h(T) > 0 and (3.60) be proven for all 7/ with h(7’) < h(T) — 1 and all skeletons G’ with 7' ~ G’.
Again, we first bound the vertex functions U associated to the vertices @ of G. If o = v € V(G) with
7(v) = ¢, the bound (3.71) holds. If & belongs to a fork f with 7(f) = ¢, the subtree Ty of T rooted at f
and Gy fulfil the induction hypothesis. Using (3.64) and bounding the scale sums as in the proof of (3.71),
we get

Us

<M(0,Gy) (v:log M) KGN, (5, ) 7B =) (3.75)

where 2m¢ is the number of external legs of Gy and

fip = {Zf +1 if 2my = 4 and G¢(f) is nonoverlapping (3.76)
¥ otherwise.

All lines of G have scale j; = j. Lemma 3.4 applies to G. Thus, by (3.66), calling R(M) = v, log M,

[SUT, G, < 2(4wo) I MIC=m=(|j|MIv, log M)#o-D AT 5 (3.77)
with
A= I MG T M, Ge [[rnle) < An,Gie)
vEV(G) fET gei
(v)=¢ (=9
I = M MK
vEV(G) feT
w(v)=¢ w(f)=¢
Y= Z~ i HQEJUA H fv,\av| ~1_[ M(|U'5‘5Gf)
ocZ(s,T,G tel ’if(,,v)(:i) kv A
To combine the constants, we use that
LG =L(Gu | LGy (3.79)
fir(f)=¢
and _
V(@) ={veV(@):n)=¢tu |J VI(Gy). (3.80)

Jim(f)=¢
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Thus ~ ~ ~
II Bron) I RM) < ROV < RM)EFY < R(M )
UEV(_G) fei«5
w(v)=¢ w(f)= ) (3.81)
[] KO = KH@-IE
feT
w(f)=¢
SO
2(4v) M [T KON T Ry [ ROV < KDL (3.82)
feT vEV(G) feT
w(f)=¢ w(v)=¢ m(f)=¢

Finally, we bound . Every M(|o¢|,Gy) in the product is a maximum over spanning trees of Gy, which is
attained at some T since the set of spanning trees is finite. The union of all such 7 and T is a spanning tree
T* of G. The sum over the multiindices of the Gy and those of G combines to a sum over o € Z(s,T*,G).

Collecting the Q |,, and &, |, |, we obtain

5= > I Qs I & (3.83)

0€Z(s,T*,G) LEL(G) VeV (G)

This sum is bounded by its maximum over all possible spanning trees of G, which is M(s, G). |

Theorem 3.8  Assume (H2)s ,—(H4) and let G be a two-legged skeleton graph obeying the hypotheses of
Lemma 3.7. Let tg,) > 1, and G(¢) not be a sunset (Figure 1) or a wicked ladder (Figure 12). Let all

vertices v have scale j, = 0, and

ol < Gois (= G M) (3.84)
Let
SG.T.G) = Y. Val(G’). (3.85)
JeIJ(T,j)
Then for s € {0,1,2},
8G, T, G)|, < KN GPEMIC= M(s,G)An, (4, €), (3.86)

with M and K, given as in Lemma 3.7.

Proof: Let G = G(¢). Then G is a skeleton or it consists of one external vertex only, with self-contractions.
G has vertices 0 that carry scales jz, where jz = 0 for scale zero vertices, or j5 > j for a vertex belonging to
a fork f € 7 with w(f) = ¢. In the latter case, the vertex function is

Us = Y Val(GY). (3.87)
JeT(T5.4s)

If G is not a multiple sunset, then G is DOL by Theorem 2.6. By Lemma 3.7,
[SG, T, G)l, < M(s, GIK D (v log M) P M MIE=IN,, () (3.88)

which proves (3.86). So let G be a multiple sunset. There are three cases.
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1. One of the vertices, say v,, is of scale zero. Let the number of lines between v, and v, be n, then n > 5,
and G has n — 1 loops. All j, = j. QOL(G) = 1. Since all vertices of the graph G are scale zero, the
scale-dependent vertex v, of G corresponds to a fork f with a subgraph G ¢- Lemma 3.7 applies to G, so
the vertices of G satisfy

|Z/{v1 s S Ev,s ENS {Oa 132}
3" |, < ROMM(s,GpKIFCIIN, (j, ) MICm=9 5 € {0,1,2}. (3.89)

Jo>J

Let £, € L(G) be the line in the spanning tree, then

= Z o o, Z U lio | Qe o0, M—i0+ee])

Oy, +0y, +0p, <s Jo>J

IS(, T, G)| }Vaz

040 (3.90)

Eoy o MJ0a], G YK EDIN, (7, ) MIE 771D

o, +02+0'3<s

(2v6)" (1| log M)MI =241l T Qe
LH£0,

(H Qe | M~ =D3 (20, M) 1, M7 |j|log M
<

We use my = 2L and |o,] + |o4] < s to get

ondkl ,
150, T, G)'s < M )‘]| Z §v17|01\M(|02|7Gf)]KloL(Gf)‘

0,+0,+05<s
Any (4, €)(206)" ! (v log M)Qfl7‘o'3| H Q0 (3.91)
040,
< miF “FIKEDIN,, (4, ) M(s,G).

Since n > 5, (3.86) follows. If v, comes from a summed vertex, the same bound holds.

ntly o

2. Both vertices of G are of scale zero. The bound in 1. improves by a factor M (see the discussion

around (3.51).

3. Both vertices v, and ¥, are scale-dependent. Since G has only scale zero vertices, the v; must belong
to subgraphs of G. If all lines of these subgraphs are self-contractions of scale zero vertices, the bound is
similar to that of case 2. So we may assume that G has at least three vertices. Therefore Lemma 3.6 applies.
Let 77 be as constructed in Lemma 3.6, and let G’ = G(T"), so that

Val(G)= Y Val(G"). (3.92)
JET(T'.5)

The vertex functions for all v* € G’ are given by scale sums S(jr, 7, Gy) of skeleton graphs Gy with 7(f) =

f’, where f’ is the highest fork of 7 that is in 7’. j; is summed down to j' = js. The > S(js, 77, Gy)
Jjr>J'

therefore obey (3.60), with gor, = 0 and j replaced by j’. We choose a suitable spanning tree T of G’, as in
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Lemma 3.6. Derivatives of Val(G'’) are given by (3.43), and can be bounded as in (3.44) and (3.45), with
V(G,T) replaced in (3.44) by the integration volume

V(G T) / [T @ 1(litpe)o - e(pe)| < M) )

LEL(GH\L(T*)

_ (3.93)
II 1(iws)o — e(pp) < M?) .
BEL(T™)
Doing the p,—integrals, we get
V(@ T)<v@E, Ty I M), (3.94)

Le L(G)\L(T™*)

with V as in Lemma 3.3. G’ is DOL, and by Lemma 3.6, one of the volume gains arises at scale j, and the
other one at scale j/, which is the lowest scale on which a derivative can act in Gy,. By Lemma 3.3, and
since j; > j for all £ € L(G'),

V(G T) < (i)t T @uM™). (3.95)
LeL(G)\L(T*)

Also,

VBT =" TI Qo e, )OIy,

o LeL(G") eV (G
<O I Quiorgdo e ) ettloesD (3.96)
o \teL(a)
[T Mol GoKIEC pginC@mlonsdy, (5, 6)
veV(G’)

We bound M ~d¢loe.r| < M—iloesl and M—dvlow.rl < M‘j“’v’”, and use

ol +> lov| < s. (3.97)

The scale factors without the improvement factor M7+7 " and the derivative factor M%7 add up to

= Y et D Ge(2-my) S 2 (3.98)

LEL(G") VeV (GY) ZEL(G/)\L(T*)

Since
Je=J+ Z Jf = Jn(s (3.99)

p<feT’!
LEG 4

and (since the scale sum over the effective vertices is already done)

Jo =17+ Z (G = Jn(p) (3.100)

¢<feT’
uer/

B=j| Y (2—m)+[L(G)|—2|L(T)|

veV(G)
(3.101)

+ D Ur—dxn) | D (2=m)+ |L(GY)| = 2| L(GY) N L(T")]
>¢ vEV(G’f)
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Using |[L(G%)| = >> my —mand [L(G}) NL(T*)| = [V(G%)| - 1, we get
vev(a,)
B=j2-m)+ Y (if—Jd=(p)(2—my). (3.102)
P<feT’

By the structure of 7’ given in Lemma 3.6,

B=j2-m)+ Y (if—Jjap)2—my), (3.103)
fL<f<f

so, adding j and j' =j+ > (j5 — jn(p)), We get
<f<F

1>

G +B=4-m)+ > (i —inn)(3—my). (3.104)
fL<feT’

Using m = 1 and adding the scale effect —sj from s derivatives, we have

J+i —si+B=iB=9)+ Y (r—ixpn)B—my). (3.105)
f<feT

By Lemma 3.6, only f, can have m; = 3, all higher forks of 77, if existent, must have 3 — my < —1. Thus,

combining the constants,

Val(G)| < M=, (i M(s, R
Z H MB=—mp) s i) (3.106)
(Gf)rerngey FET'\{o}
S |j‘3Mj(378) /\7L¢> (.77 G)M(Sa G)][{‘OL(G)‘ .
|
Remark 3.9 None of the results of this section required (H5) because only volume gains were used in

the bounds. (H5) is only necessary to control the contributions from RPA graphs.

3.6 RPA skeletons and general graphs in two dimensions

Definition 3.10 Let G be a two—legged graph and 7 be a tree compatible to G, rooted at ¢. The graph
G is a generalized RPA graph if G’(qb) is a sunset or a wicked ladder.

To bound the values of generalized RPA graphs (not covered in Theorem 3.8), we shall need (H5). The proof
of regularity is by reduction to DOL graphs at higher scales, or by reduction to the cases done in II. In the

proof of the following theorem, we shall go through a number of easy arguments to do this reduction.
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Theorem 3.11  Assume (H2)sp,, (H3), and (H4). Let G be a two—legged graph without two—legged proper
subgraphs and T be a tree compatible to G, rooted at ¢, such that G = é(¢) is a sunset, or a wicked ladder,
or has only one external vertex. Let G have vertices v with an incidence number 2m, > 4, all of scale zero,
with C? vertex functions U, obeying (3.84), and with propagators satisfying (3.10) associated to the lines.
Then §(j,7,G), defined in (3.85), satisfies for s =1 and s = 2

S, T,G)l, < Ks(G)|j| M (v, log M)A, (j,€). (3.107)

Assume (H5) and let the propagators associated to lines be given by the strings S;, of (3.7) satisfying (3.10)
and (3.11). Then the projection £ onto the Fermi surface satisfies

16S(4,T.G)|, < Ke(G)|j|MI* A, (), (3.108)
and
iiS(j T,0)| <K7(G)|j|M?\,, (e (3.109)
89 apa Y I o — 7 nd) 9 .

Proof: Let G = G(¢). Consider the case in which tz > 1. The case when t5 = 0 will be considered at
the end of the proof. Now G is a skeleton. G has vertices © that carry scales jz, where jz = 0 for scale
zero vertices, or j; > j for a vertex belonging to a fork f € 7 with 7 (f) = ¢. In the latter case, the vertex

function is as in (3.87). If G is a sunset or a wicked ladder, then gor(G) > 1, so by Lemma 3.7
[S(7, T, @), < M(s, KD (v, log M)|j[ M7 MIC=9 N, (j, €) (3.110)

which proves (3.107) and the bounds on the 0*" and the first derivatives required for (3.108). It remains to

bound the second derivative contributions to (3.108).

1. Let G be a sunset. Then there are three possibilities for G itself: G can be a sunset, in which case
G =G, or G is a wicked ladder, or G is DOL.

1.1 G a sunset. The vertices of G may have more than four legs and have self-contractions, but that
is inessential for the following discussion since the external momentum cannot enter those ‘tadpole lines’,
and because the scale behaviour of a loop containing exactly one fermion line is M7 M?/ = M7, which is
summable and produces the same bound as if the self-contraction were not there. We may therefore assume
that there are no self-contractions. The projection ¢ means evaluation on the Fermi surface, ((F)(p) =
F(0,p(0,6)), so the only derivatives we look at are those with respect to 6.

The proof is an application of Theorem II.3.5. Unlike C}(po,e(p)), the propagators S ;,(p) depend
on 6 because the T,gj) from (3.7) do. However, (3.11) ensures that the same change of variables used in II
will prevent the derivative from degrading the scale behaviour here too. We use the notations of II. The
function P (see (II1.3.5)) entering (I11.3.13) still contains scale zero vertex functions only, hence is C? with

bounds uniform in the scales. We now have instead of (II1.3.14)

1/’j,a(p) = /dpl/dp2 Sfl,j(pl) S@,j(pz) S£3,j(La(p1,p23p)) P(p17p2ap) (3111)
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with ¢, and e, given by (I1.3.15). All S, ; are C*". We take one derivative with respect to p right away.
In the integrand, it acts only on Sy, ; and on P. Thus ,%Yj,a(p) consists of two terms, both of the form
given in II1.3.81. In the first term, where the derivative acts on P, A = a%P, and v; = v, = v = 1. In the
second term, where the derivative acts on Sy, j, v, = v, = 1, and v5 = 2. Both terms fulfil the hypotheses
of Theorem II.3.5. Thus, by Theorem II.3.5,

9 ja
90 " op

< const |j,| M7= 37s (3.112)

with the constant given as in Theorem II.3.5. This implies convergence of the scale sums, as shown in all
detail in II, Section 3.2.

1.2 G a wicked ladder.

1.2.1  (Sy) does not hold, and G is a particle-particle wicked ladder. Then we can use an argument as in
the proof of Theorem II.4.8 to show that the extra volume gain from Lemma II.4.7 suffices to make the
second derivative convergent. Note that although not all lines have the same scale, the spanning tree can
always be chosen consistent with the scales such that both the gain of Lemma II.4.7 and the gain from two
overlapping loops can be extracted (the latter on root scale j). An example is the graph shown in Figure 17.
The line connecting the two external vertices carries scale j because the é((b) is a sunset. If, for instance,
Jj2 < js and js < js, one puts the lines with scales j, and js into the spanning tree, as indicated by the
heavy lines in the Figure. The details of the bound are done in Lemma II.4.8 and Theorem II.4.9. In this
example, there are two volume gains from the particle-particle bubble and one gain from overlapping loops

on scale j. The total improvement is MIHES by Lemma II.4.8.

Figure 17: A particle-particle wicked ladder

1.2.2  If (Sy) holds or G is not a particle—particle wicked ladder, we choose the spanning tree for G as in
Figure I1.6. For the same reasons as in case 1.1 (namely (3.11)), we may apply the same change of variables
procedure as for the wicked ladder with propagators C;. It is no complication that the lines in different
bubbles may be of different scale since the line with p, is always on scale j. However, even the two lines in
a single bubble may now have different scales, and in particular, the line in the tree may be the one with
the lower scale. In the particle—particle wicked ladder, we may simply change the spanning tree to contain
the higher of the two lines since this amounts to a change of variables from p; to q; = p + p, — p5, thus

P; = P + P: — d3, which does not change any signs and hence also no critical points. In the particle-hole
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wicked ladder, the change of the spanning tree only exchanges the signs in front of p, and p, and the critical
points do not change because of that. Thus the procedure of Section I1.3.5 applies directly.

1.3 G DOL. We construct a maximal non—-DOL quotient graph I" of G as " = é(T’), where 7 is the
following tree rooted at ¢. For both effective vertices of G = é’(qﬁ)7 associated to forks f, and f,, we first
determine if G; = (?f(fl) are overlapping. If G; is nonoverlapping, we add f; to the tree 77. If G(T") is DOL
(which may happen, see Figure 11), 77 is complete. Otherwise, G(7”) must be a wicked ladder. We repeat
the same procedure for all forks fi associated to the effective four-legged vertices of G(T ") and enlarge 7’
if the corresponding Gy, are nonoverlapping. As a result, I' is either a wicked ladder, with vertices that are
of scale zero or belong to overlapping subgraphs, or I' is DOL. In the former case, 1.2.1 and 1.2.2 apply, the
only change being that there are now vertex functions that depend on the scales. However, they come from
overlapping graphs, so whenever derivatives act on them, there is also one volume gain that improves the
scaling behaviour by M7|j|. If T' is DOL, we consider the maximal quotient graph I such that T is still a
wicked ladder, and apply the procedure for the wicked ladders to ['. Whenever a derivative hits a vertex of
', the corresponding subgraph is overlapping, or the derivative acts on a line of I' at the scale where the

second overlap takes place. Therefore, its effect is controlled by the volume gain at that scale.

2. Let G be a wicked ladder. The proof is the same as in case 1.2 and 1.3. One only has to construct 7’
before applying the results of Chapter I1.4, to ensure that the effective vertex functions appearing in the

wicked ladder G(7") are either scale zero vertices or values of overlapping graphs.

The remaining case is t5 = 0. There is the trivial case, where a scale zero vertex has only self-contractions.
Then S(j,7,G) is C% by (H1) and the properties of the scale zero action. Otherwise, G is overlapping. We
consider the minimal quotient graph I' of G that has ¢t > 1. All the considerations of the above case apply,
the only difference being that the lowest scale on which the derivatives can act is a scale strictly above root

scale, not root scale itself, which just improves the estimates.
]

Remark 3.12 Let v € (0,1) and G be a 1PI graph. If (H1)s ~, (H2)2,0, (H3), and either (Sy) or (H4)
hold, and if the pair (7,G) is such that G(¢) is DOL, then the scale sum

Spou(T,G,p)=>_ Y Val(G')(p) (3.113)

j<0JeJ(T,j)

is 027 in p. In other words, Ypor(7,G) is more regular than e. The reason for this is that the double
volume gain on root scale suffices to control almost three derivatives, and that for 1PI graphs, one can
always use an integration by parts to remove a derivative from a propagator, so that one can distribute the
derivatives such that at most one derivative and one difference operator can act on any given line (see Case

6 of the proof of Theorem I.2.46). Thus at most the second derivative of e appears in the bound.

Theorem 3.13  Letd = 2, assume (H1)a, (H2)2,, and (H3)—(H5), and let K} be the r'™ order coefficient

o0
of K'jie.,, KI =3 KI\" as a formal power series in \. Then

r=1

|K!|, <QIN" (3.114)
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The constant Q depends only on 7, go, To, and w,. As I — —oo, K! converges in ||, to a C? function K,.

Remark 3.14 The r—behaviour is
Q=Q"r! (3.115)

where Q depends on o, To, and w,.

Proof: Let G be a graph contributing to K. Then G is two-legged and 1PI (otherwise /£ of its value would
be zero). The contribution of G to K/ can be written as a scale sum Zj;ll > 780, T,G), where S denotes
the value of the graph (see 1.2.76 for the detailed formula for K/).

The statement of the Theorem holds for » = 1 and r = 2 by Theorem II.1.2. We do an induction in r.
The inductive hypothesis consists of (3.107), (3.108), and (3.109). Let r > 3, assume the statement to be
proven for all 7/ < r, and let G be a graph contributing to K!. Let G, be the skeleton graph obtained from
G by replacing strings of two-legged subdiagrams by single lines [/, and associate the value S; j, of the string
to the line of G,. Every subdiagram is of order at most » — 1, so the inductive hypothesis applies to it. We
now show that the values of the ¢— and r—forks fulfil the hypotheses of Lemma 3.1.

We start with the c—forks. They are given by a scale sum

TU(p) = > (Ti(p) (3.116)
I<h<j
with T'(p) the value of a two-legged 1PI graph Gy corresponding to a fork f of 7. Since Ty, obeys (3.107),
and since the highest scale in the sum appearing is h = j, (3.8) is obvious for s = 0 and s = 1 (for details,
see (1.2.151-153)). Also, derivatives acting on TW)(p) can only act as §derivatives. Similarly, (3.108) and a
summation over h < j imply that ‘T(j) ‘2 < const A, (4, £)M/2, which fulfils (and is actually much better
than) (3.8) with s = 2.
If TU) belongs to an r—fork, then

T”@mMm@)ZEZG—KﬁMmJﬂm@)ZEZCE@mp@ﬁD—TMQPWﬁD) (3.117)

h>j h>j

so (3.8) follows by the same scale summations and estimates as in (I.2.154-157). Moreover,

O 1= 070 (0, p(0.0)) = 3 2 (Tulpor pl0.)) ~ T(0.p(0.6)))
h>j
=5 (VT 006 0 0.6) ~ (VT)O.00.0)- 50.0))  (3115)
h>j

- <(1 —0)(VTW . Z—E)) (po, P(p,0))

In other words, the 6 derivative does not upset the renormalization cancellation. Taylor expanding, and

inserting (3.107), we get

9 @
(1= (4)
’39(1 0T

< M7 S K5 (Gy) [l log M A
o h>j

< Ks5(Gy)vy log M A, (4, €)|5]* M.

Ng (h’7 6)

(3.119)
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The second inequality in (3.9) is proven by summing (3.107).

Thus Sy fulfils the hypotheses of Lemma 3.1, and thus of Lemma 3.7, Theorem 3.8, and Theorem
3.11. By Theorem 3.11, the value of every graph with root scale 7 and GN tree 7 contributing to K,{j
(Kl = Y K],) satisfies (3.107), (3.108), and (3.109). Thus the scale sum over j converges. The sum over

0

I<j<
trees gives a constant to the power r. The proof of the r-bound is as in [FT1]. |
Remark 3.15 Holder continuity of the second derivative follows by the standard argument given in the

Appendix and in Section II.3.4 (the hypotheses on the general propagators in Theorem II.3.8 are proven
for strings in Lemma A.3).

3.7 Higher dimensions

The detailed analysis of the preceding section, as well as (H5), were necessary only for d = 2. For d > 3,
the simpler argument of Section II.3.5 applies to the generalized RPA graphs. This is one point where one
sees that although the infrared singularity seems to be the same for all d > 2, this is true only on the level
of naive power counting. For improved power counting, which is necessary to take derivatives, increasing
the dimension helps. The geometrical reason for this is that although the codimension of S always stays the
same, the codimension of the critical points of the change-of-variable procedure of Section 3 increases with

the dimension.

Theorem 3.16  Let d > 3, and assume (H1)sp, (H2)2,, (H3), and, in the asymmetric case, (H4). Let
G be a two—-legged graph contributing to 3, j <0, and T be a tree, rooted at a fork ¢, and compatible to G.
Then
Z |Val(GJ)|2 < const M‘;j)\nd)(j,e) (3.120)
JeJ(T,j)

Proof: The proof is a combination of the methods of II, combined with Theorem 3.11, Lemma 3.7, and
Theorem 3.8, in exactly the same way as done in the proof of Theorem II.1.2. We therefore leave it to the

reader. [ |

Appendix: The Holder argument and the proof of Theorem 1.2

In this appendix, we prove Theorem 1.2. The essence of the proof of the Holder statements of Theorem
1.1 is the same as in the proof in this appendix: the extra scale decay leaves the freedom to show Holder
continuity. We explain the technique at the example of the second order graph first. All other proofs are an

easy generalization of that proof.
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Lemma A.1  Let 0 < < 1 and assume (H1) ., (H2)20, (H3), and (H4). Then £, € C''(R x B, C),
i.e.,

Sl < K() (A1)

where K(v) grows like a power of |log(1 —~)| for v — 1.

Proof: As in II, we only have to deal with the sunset graph because all other contributions are C'*¥ by the
properties of the scale zero effective action (no derivative or difference affects the propagators on internal
lines of these graphs).

We do the scale decomposition as in Sction II1.3.1. We then need to bound ||, , of

}/}W(p) = /dpldpz le (21>6(P1)) ng (227€(P2)) Cj3 (<7T(3)7€7T(3)) Pw(Panp) (A2)

where j, < j, < J,
Ca = La(z1722az)7 €q = E(La(pupzap))a (AS)
L, is given by
P+ P —p2 ifa=1
La(pl,pzap): pP—D1+ D2 ifa=2, (A4)
—p+p.+p: ifa=3
7 is a permutation of {1,2,3}, and Py is given by a C'!7 function of all momenta with bounds uniform in

Ji,Ja,J5. It suffices to prove that the scale sum over {(j.,j2,j5) : 0 > j3 > jo > 4. > I} of ‘Y;’ converges

1y
uniformly in I to prove the Lemma (see Section I1I1.3.2). The convergence of the scale sum for ’Y]’T was
shown in Section II.3.2. )
The derivative with respect to p can act only on the product C;, Pr, so it gives two terms
8 ™ ™ ™
ap 1 (») =Uj(p) + V] (p) (A.5)
with op
Uz(p) = /dpldp2 le (Zla e(Pl)) C(j2 (22; e(p2)) Cj3 (Cﬂ(3)7eﬂ(3)) 8_;(p1ap2ap)
90 (A.6)
Vf(P) = /dpldpz Cj, (z1,e(P1)) Cj.(22,¢(P2)) T;(Cn(s),eﬂ(s)) Pr(p1,p2,p)

Both U] and V" are C%7 functions of p. Since UT has the same scaling behaviour as the undifferentiated

function, the bound for ‘U]” is a power of M7 better than that for ’V]’T

so we do only the latter bound

0,y 0,y

in detail.
By I1.3.31, with s =1,
v

< const M7 HI=7Is|j,|. (A7)
(o]

Summing over j, > j, and j, > j,, we get

>

J2,J3:03>J2>01

‘/jﬂ'

< const |j,|> M7 (A.8)
o
which is summable over j, < 0. The difference

AT(p.p') = Vi () = V] () (4.9)
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can be bounded trivially by

A7 (0. (4.10)

<2lvy

o

SO
< const |j, | M7 (A.11)

>

J2:J3:03>J2>01

Vf (p) - Vf (p')

AT (p,p’)’ that depends nontrivially on p and p’. The difference in A7 (p,p’) acts

We now give a bound for
on a product, so we use the discrete product rule (II1.3.123) to convert it into a sum of terms in which the

difference acts on only one factor of the product, and bound all these terms separately. In other words, we

write
ac,; aC,; aC; aC;
—22(p) Pr(pr,p2,0) — —2(0') Pr(pa,p20") = | 2(p) = —2(0) | Pr(p1.p2,p)
Op Op Op Op
(A.12)
ac;,

+ a_p(p ) (Pﬂ'(plapzvp) - Pﬂ'(plapzvp ))

Consequently, AT (p,p’) = AT (p,p') + AT 5(p,p’). By our hypotheses, P is C*7 with bounds uniform in
the scales, so

’Azz(l%p')‘ < const [p — p/|[M7FI=7Ia | (A.13)
which gives a convergent scale sum, as above. To bound A;-r’l(p, p’), we use

0 (alcjg)(Cw(s), eTr(S)) fa=0

i (Criz)s nn) = =+ Oe . A.l4
apy, (s (Cr@)> €x(3)) (0:C5)(Gr(s)>€x) = (L (Paop2p)) i @€ {1, d}, (4.19)

where the sign + depends on the sign factor in front of p in L.
Taking the difference of Cj, at p and p’, we get again two terms if a € {1,...,d}. The one involving
%(Lﬂ@)(pl,p%p)) — a?Ti(LW(?’) (p1,P2,p")) is similar to A;jz(p,p’) and therefore leads to a convergent scale

sum. In the remaining term, we Taylor expand, for i € {1, 5}, the difference (we abbreviate (x(3)(p1, P2, p) =

Cr3)(p) and eq(3) (1, P2, P) = ex(3)(P))
(aicjg)(C‘/r(?)) (p)7 €x(3) (p)) - (6ZCJ3)(<7T(3) (p,)v €r(3) (p,))

2 ) ) (A.15)
== Z / dt (0r0;C},) (Caz)(P(1)), €x(3)(P(1))) ((Po — P))0k1 + (P — P') - Ve(p(t))dr2)
k=1Y
with p(t) = (1 — t)p’ + tp. This gives
’ (alcjg)(gﬂ'(g) (p)’ €x(3) (p)) - (810]3)(C7r(3) (pl)a €x(3) (p/)) }
1
<@l =gl [ de max 10:0Cs, (Grio (0(0):exio(0(0)
i,ke{1,2} (A 16)
o .
1
<Wo(1+lel,) [p— /| /dt M™% 0 (|e(Ln(z) (pa, p2, p(t))| < M)
0
Inserting this, we get
(AT 0.0)] < 1Py (14 1€l JWEW, [p — pf b+
(A.17)

1
/dt/d91d6’2 1 (\e(L,,(g)(pl,pz,p(t))] < (1 +2%) Mj3> .
0



42 c2-dol.tex, Version October 15, 1997

Since p, and p, are independent of ¢, we may use Theorem II.1.1 to bound the 6—integral by W((1+2|Z¢)Mj3,
which is independent of ¢. Thus

AT (0,2)] < 1Py K (@ el o) [p — 9] ] M7 52720 (4.18)

Summing over j, and j,, we get

> ’Azl(pvp')‘ < const [p —p'| [ja. (A.19)

jzng :j3>j2>j1

This bound is linear in p — p’, but its sum over 7, < 0 diverges. However, taking the weighted geometric
mean with (A.11), and adding the terms A7 ,(p,p") which we estimated before (and which have a convergent

scale sum), we get for any v € (0,1)

> ’Vf(p) — V()| < comst [p—p/[" MO P (A.20)

J2:J3:03>J2>01

The sum over j, now converges, which proves the statement of the Lemma. |

To show the same for X, for all » > 3, it suffices to bound the value of any order r two-legged 1PI

graph. Thus Theorem 1.2 follows from the next Lemma.

Lemma A.2  Let G be a 1PI two-legged graph and J a labelling of G. Let 0 < v < 1. Assume (H1)1 5,
(H2)2,0,(H3), and (H4). Let T be a tree consistent with G. Then for all j < 0, and all labellings J € J (T, j)
of G (TJ is defined in (1.2.73)), Val(G7) is C*7, and there is a > 0 and a constant K such that for all
oeA{0,...,d}

0

9 vaep) - Zvae)p)

< K||1*MIO=D|p —p'|". A21
o s lJ | \ (A.21)

>

JeI (T ,j)

K and « depend on G. For any two—legged 1PI graph G, the sum
> > X vauanl, (4.22)
J<0T~G JET(T,5)

CONverges.

Proof: It suffices to prove (A.21) because (A.22) then follows simply by summation over 7 and j. By
(H1);  and Lemma II.2.3, the vertex functions associated to the scale zero effective vertices are C17, with
bounds uniform in the scales. The bounds depend only on |ﬁ|1n' We do an induction in the depth of (7, G),
defined as

P,(G,T)=max{k:3f, > fo>...> fi >¢: E(Gy)=2foralll € {1,... ,k}} (A.23)

with (A.21) as the inductive hypothesis. If P, = 0, G is a skeleton graph (or G has at most one vertex, in

which case the statement is obvious by the properties of the vertex functions).
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Let G(¢) be the root scale quotient of G (see Definition 1.2.27). Let P,(G,T) = 0.

Case 1: G(¢) is overlapping. We take the difference

Aslprl) = (e val(©)) () - (V) o) (4.21)

Po

As in second order, the derivative can act on vertex functions or propagators. Again, we rewrite the result

by the discrete product rule (II.3.123). This gives a sum of terms of the following types (denoted by T}i))
(1)  Both the derivative and the difference operator act on a vertex function. This term has the same
scale behaviour as the undifferentiated graph because the vertex function has uniform bounds.

Since G(¢) is overlapping, Theorem I.2.46 (i) implies that

> ’Tf) (p,p")

JeJ(T,j)

M p— | (4.25)

< const |j

(2) A vertex function gets differentiated, but the difference operator acts on a propagator. Rewriting
the difference of the propagator at p and p’ by Taylor expansion, we see that this term behaves like
the first derivative of the value of the graph. By Theorem 1.2.46 (i),

> ’T§2) (n,p)

JeIT (T ,j)

< const |j|** M7 |p —p/| (A.26)

(3)  The derivative acts on the propagator on line ¢, and the difference on line ¢, (¢, = ¢, is pos-
sible). With the same Taylor expansion as above, the scale behaviour deteriorates by a factor
const M I =Jta < M~2J. Thus this term is bounded by

S TP )| < const 11 Ip — v/l (4.27)
JeIJ(T.5)
Summing up all these terms, we obtain
> 1Asp,p)| < const |f|%p—p/l. (A.28)
JeJ(T,5)
On the other hand, we also have the trivial estimate
/ a J T
Z [As(p,p)| <2 Z 8—Val(G )| < const M7|j| (A.29)
€T (T j) 1e7(Tg) o
The geometric mean of (A.28) and (A.29) gives
> 1Aspp)] < const [p—p/|” MICTV, (4.30)

JeI(T .j)

Case 2: G(¢) is nonoverlapping. Since P,(G,7T) = 0, this means that C~1‘(¢) is an ST diagram (see Definition
1.2.21). Thus all lines on scale j are self-contractions, and therefore the propagators associated to them

do not depend on the external momentum p. Thus no derivative or difference operation can act on these
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propagators. Let 74 be the maximal subtree of ¢ rooted at ¢ such that G (74) is nonoverlapping. By Lemma
1.2.31 (i), 7y exists and is unique. Let G = (?(w). By definition of 74, the lowest scale j* on which the
derivative or difference can have an effect is also the scale where a volume gain from overlapping loops occurs
(if j* = 0, there is no volume gain, but then the derivative acts only on a scale zero vertex function, and
thus does not affect the scale behaviour at all). All considerations of the previous case apply, only with j
replaced by j*. Thus the derivatives and differences produce at worst a factor M ~2/". Summing the scales,
we get again (A.28) and (A4.29).

Let P,(G,T) > 0. Now G can have two-legged subgraphs, corresponding to r— and ¢—forks of t. They
have smaller depth P,. Therefore the inductive hypothesis applies to them. We construct the skeleton graph
G’ associated to G by replacing the strings of two—legged subdiagrams by new propagators. We now verify
that these strings have the same behaviour as ordinary propagators when they are differentiated and when
differences are taken.

The value of such a string is given by (I.2.93). When the derivative and the difference operator act on
one of the propagators the scaling behaviour changes in the same way as for a single propagator. If they
act on an r—fork, the renormalization cancellation is lost, but the inductive hypothesis implies that no other
factor M 57, 3 > 0, occurs. If the derivative acts on a cfork, (A.26) implies that nothing is lost. If the
derivative and the difference operator act on the c—fork, the inductive hypothesis (A.30) implies that the
c—fork scale sum is still convergent. If derivatives and differences act on different factors in the value of the
string, Taylor expansion implies that the same bounds hold. Thus strings behave like single propagators,

which puts us back to the case P, = 0, which we have already done. |

Finally, we state the Lemma that implies that the strings of two—legged subdiagrams have the properties

required of the general propabators appearing in Lemma II.3.8.

Lemma A.3 Assume the hypotheses of Lemma 3.1, assume (H2)ap, and and assume that there are
Ti,n > 0 and ni, € IN such that

DT (p) = DT ()| < 7onlp — 21" 1712 M " M0y (G 2) (A.31)

for all multiindices « with |« = 2, for some e > 0. Then (11.3.126) and (11.3.127) hold, withv, =1, 3 =h

and Hy = const |j|° [I; Ani (4, €) where the constant depends only on Ty p,. .., T and |e|,, ande.

Proof: If [p—p/| > M, then |p — p/| " < M~37 so the statement follows from |S;(p) — S;(p)| < |S;(p)| +
|S;(p')|, and Lemma 3.1. So let [p — p'| < MJ. Using the discrete product rule in the usual way, we get
contributions involving the differences DO‘/T,gj) (p) — Da/Téj) (') and D C}(po, e(p)) — D' C;(pl,, e(p')) with
o/ <2.1If |o/| < 2, Taylor expansion and the inequality

h (1 —
lp—p'| <|p—p/| " MIOP (A.32)

do the job. In particular, we have for propagators an obvious analogue of (A.16) with, possibly, a more
complicated linear combination of other momenta, and (A.32) implies a bound involving M 7 (+ht]e’]) | e

o/ = 2. If the difference acts on Da,Téj)7 the result follows from (A.31). Da,Cj contains the summand
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(9,C;)D* e, which is the only summand containing the second derivative of e. In the difference, we use

again the discrete product rule. The term involving the difference of e is bounded as
o o’ h
D% e(p) = D e(p')| < lelyy, Ip =PI (A.33)

In the other terms, we are back to the case (with o/ <1). |

Remark A.4 The polynomial dependence of Hg on j does not change the conclusion of Theorem II.3.8

because the convergence factor in the scale sum is M% with § > 0.
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