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Abstract

This is the first of two papers on the critical behaviour of bond percolation models in high
dimensions. In this paper, we obtain strong joint control of the critical exponents 1 and ¢,
for the nearest-neighbour model in very high dimensions d > 6 and for sufficiently spread-
out models in all dimensions d > 6. The exponent n describes the low frequency behaviour
of the Fourier transform of the critical two-point connectivity function, while ¢ describes the
behaviour of the magnetization at the critical point. Our main result is an asymptotic relation
showing that, in a joint sense, n = 0 and § = 2. The proof uses a major extension of our
earlier expansion method for percolation. This result provides evidence that the scaling limit
of the incipient infinite cluster is the random probability measure on R% known as integrated
super-Brownian excursion (ISE), in dimensions above 6. In the sequel to this paper, we extend
our methods to prove that the scaling limits of the incipient infinite cluster’s two-point and
three-point functions are those of ISE for the nearest-neighbour model in dimensions d >> 6.
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1 Introduction

1.1 Critical exponents

We consider two models of independent bond percolation on Z?. For the nearest-neighbour model, a
bond is a pair {z,y} of distinct sites in Z¢, separated by unit Euclidean distance. For the spread-out
model, a bond is a pair {z,y} of distinct sites in Z?, with 0 < ||z — y||cc < L. We will consider the
case of large, but finite, L. In either model, we associate to each bond an independent Bernoulli
random variable ng, 1 taking the value 1 with probability p, and the value 0 with probability 1 — p.
A bond {x,y} is said to be occupied if ny,,y = 1, and vacant if ng, ,, = 0. We say that sites u, v € 7
are connected, denoted x «— v, if there is a lattice path from u to v consisting of occupied bonds.
If x and y are not connected, we write z «/ y.

For both the nearest-neighbour and spread-out models, a phase transition occurs for d > 2, in
the sense that there is a critical value p. € (0, 1), such that for p < p. there is with probability 1 no
infinite connected cluster of occupied bonds, whereas for p > p. there is with probability 1 a unique
infinite connected cluster of occupied bonds (percolation occurs). It is an unproven prediction of
the hypothesis of universality that, in any dimension d, the behaviours of the nearest-neighbour
and spread-out models (for any L) in the vicinity of the critical point are identical in all important
aspects.



Much of this important behaviour can be described in terms of critical exponents. At present, the
existence of critical exponents has been proved only in high dimensions, where the critical behaviour
is the same as that on a tree, using the triangle condition. Aizenman and Newman [1] introduced
the triangle condition as a sufficient condition for the existence of the critical exponent v for the
susceptibility (expected cluster size of the origin), with the value v = 1. Subsequently Barsky
and Aizenman [2] showed that the triangle condition implied existence of the exponents ¢ for the
magnetization and 3 for the percolation probability, with § = 2 and # = 1. Nguyen [3] showed that
the triangle condition implied existence of the gap exponent A, with A = 2. Implications of the
triangle condition for differentiability of the number of clusters per site were explored in [4]. In the
above results, existence of critical exponents is in the form of upper and lower bounds with different
constants. For example, for the susceptibility x(p), the consequence of the triangle condition is
that ¢;(p. —p)™! < x(p) < ea(pe — p)~! for p € [0,p.). In [5], an infra-red bound was proved and
used to show that the triangle condition holds for the nearest-neighbour model in sufficiently high
dimensions and for the spread-out model for d > 6 and L sufficiently large. We subsequently showed
that d > 19 is large enough for the nearest-neighbour model [6]. Thus the above critical exponents
are known to exist, and to take on the corresponding values for a tree, in these contexts. In addition,
it was shown in [7] that the critical exponent v for the correlation length is equal to 3, in the sense
of upper and lower bounds with different constants, for the nearest-neighbour model in sufficiently
high dimensions and for sufficiently spread-out models for d > 6.

In this paper, we extend some of the above results in two ways. Firstly, we obtain power law
asymptotic behaviour of the Fourier transform of the two-point function in the presence of a magnetic
field, for small values of the magnetic field and the frequency variable. Secondly, this asymptotic
behaviour is joint, as a function of two variables. In addition to any intrinsic interest, this joint
behaviour turns out to be relevant for the identification of the scaling limit of the incipient infinite
cluster as integrated super-Brownian excursion, or ISE (see [8, 9, 10] for discussions of ISE). We will
return to this point below, and it will be the main topic of the sequel [11] to this paper, hereafter
referred to as II.

Our method of proof involves a major extension of the expansion for percolation introduced in [5].
Moreover, a double expansion will be used here. Our analysis is based in part on the corresponding
analysis for lattice trees, for which a double lace expansion was performed in [12], and for which a
proof that the scaling limit is ISE in high dimensions was given in [13, 14]. We will also make use
of the infra-red bound proved in [5], and of its consequence that, for example, the triangle condition
of [1] holds in high dimensions.

The results obtained in this paper were announced in [15]. A survey of the occurrence of ISE as
a scaling limit for lattice trees and percolation is given in [16].

1.2 The main result

Consider nearest-neighbour or spread-out independent bond percolation on Z¢, with bond density
p € [0, 1]. Let C(0) denote the random set of sites connected to 0, and let |C'(0)| denote its cardinality.
Let

7p(0,2;1) = F, (C(0) 3 z,|C(0)] = n) (1.1)



denote the probability that the origin is connected to x by a cluster containing n sites. For h > 0,
we define the generating function

Thp(0, ) :ZTPOxn )e~hm. (1.2)
n=1

The generating function (1.2) converges for h > 0.
We will work with Fourier transforms, and for an absolutely summable function f on Z? define

= Z f(x)eik'x’ k= (kl, .. ,kd) € [—7T,7T]d, (1'3)

x€Z4

with k-2 = 329 | k;z;. For h > 0 and any p € [0, 1], the Fourier transform 7, ,(k) exists since

j=1
7,(0, ;1) nP,(|C(0)] = n)e "™ < 3 ne™ " < oo. (1.4)
zz; O =3 >

A similar estimate shows that the Fourier transform 7, ,(k) exists also for h = 0 when p < p,, using
the fact that P,(|C'(0)] = n) decays exponentially in the subcritical regime. Our main object of
study will be 7, ,, (k).

There is a convenient and well-known probabilistic interpretation for the generating function
(1.2), upon which we will rely heavily. For this, we introduce a probability distribution on the lattice
sites by declaring a site to be “green” with probability 1 —e™" and “not green” with probability e~*
These site variables are independent, and are independent of the bond occupation variables. We use
G to denote the random set of green sites. In this framework, 73, ,(0, z) is the probability that the
origin is connected to x by a cluster of any finite size, but containing no green sites, i.e.,

Thp(0, ) ZP (0 2,]C(0)] = n)e™™ = P ,(0 «— x,C(0) NG = 0,|C(0)] < 00). (1.5)

n=1

Here, P,, denotes the joint bond/site distribution. Assuming there is no infinite cluster at p,

70,»(0, z) is the probability that 0 is connected to z, for any p < p.. It is a consequence of the results

of [2, 5] that there is no infinite cluster at p. for the high-dimensional systems relevant in this paper.
For h > 0, p € [0, 1], we define the magnetization

My = Pup(CO) NG #B) =1-=)  P,(|C(0)] = n)e™™ (1.6)
and the susceptibility
Xhp = Mh,p ZnP (IC(0)] = n)e "™ = E[|C(0)|[I[C(0) NG = B]] = 7,,(0). (1.7)

Here E denotes expectation and I denotes an indicator function.



For k € R, we write k? = k - k and |k| = (k- k)*/2. The conventional definitions of the critical
exponents 1 and J (see [17, Section 7.1]) suggest that

To.p. (k) ~ const. as k — 0; Thpe(0) = X p, ~ const. as h | 0. (1.8)

1
ThE =Y
We use ‘~’ to denote an asymptotic formula, in which the ratio of left and right sides tends to 1 in
the limit. The above asymptotic relations go beyond what has been proved previously, even in high
dimensions.
The closest proven analogue of the first relation of (1.8) is the infrared bound

0 < 7,(k) < —

< e, kel-mal), (1.9)

valid for sufficiently spread-out models for d > 6 and for the nearest-neighbour model for d > 19
[5, 6]. The constant ¢ in (1.9) is uniform in p < p, and k € [, 7]%. The triangle condition, which
states that the triangle diagram defined by

V(p) = 270713(0, z)Top(2, y)70,(y,0) = / 7:071,(/4;)3W (1.10)

T,y (=)

is finite for p = p,, is implied by (1.9), if d > 6.

For the second relation of (1.8), Barsky and Aizenman (1991) proved that, under the triangle
condition, Mj, is bounded above and below by constant multiples of h/2. This is weaker than
the second relation in two senses: no asymptotic bound was obtained, and a relation for xj . is a
stronger statement about the derivative of My, ..

Using the mean-field values n = 0 and § = 2 above six dimensions, the simplest possible combi-
nation of the relations (1.8) for d > 6 would be

1

k) = G gy

+ error, (1.11)
where C] and Cy are constants and the error term is lower order in some suitable sense in the limit
(k,h) — (0,0). A priori, we cannot rule out the possibility of cross terms such as |k|h'/*, and
some such cross terms could possibly occur for d < 6 (presumably with different powers of k& and
h). The following theorem shows that the simple combination (1.11) is what actually occurs in high
dimensions, and provides joint control of the asymptotic behaviour in the limits h — 0, £ — 0. In
its statement, we denote by ox(1) a function of k£ that goes to zero as k approaches 0. Similarly,
on(1) denotes a function of h that goes to zero as h approaches 0. The factor 23/2 in the statement
of the theorem is introduced to agree with our convention in II.

Theorem 1.1. For nearest-neighbour bond percolation with d sufficiently large, and for spread-out
bond percolation with d > 6 and L sufficiently large (depending on d), there are positive constants
C, D?, depending on d, L, and a bounded function e(h, k), such that for all k € [—m, «|¢ and h > 0,

C

Thope(F) = D22 + 23/2]1/2

1+ e(h, k)], (1.12)



with
le(h, k)| < or(1) + on(1) (1.13)

as h — 0 and/or k — 0. In addition, the limit 7o, (k) = limp o Thp, (k) ezists and is finite for k # 0,
and obeys

Fo (k) = ka2 [+ ox(1)]. (1.14)

The constants C' and D? of (1.12) and (1.14) are given in (5.3).
Assuming that universality holds, Theorem 1.1 would indicate that (1.12) and (1.14) should
actually be valid for the nearest-neighbour model for all d > 6. Setting k = 0 in (1.12) gives

Xhpe = Thpe(0) = h7V2 [2732C + 05, (1)], (1.15)

which gives the second statement of (1.8). Consequently, since M, =0,
h
My, = / Xepodt = W' [2772C + 04(1)] (1.16)
0

which is a statement that 6 = 2, where in general it is expected that M, ~ const.h'/9.

Note that 75,,(0, ) is not summable if it decays like |z|*79, as expected for d > 6. Therefore
its Fourier transform is not well-defined without some interpretation. We use the interpretation
Top. (k) = limp, o T p, (k) because 7. (0, x) is then the inverse Fourier transform of 7y, (k). In fact,
using (1.12) and the dominated convergence theorem in the last step, we have

dk

~ o dek
I I S —ik-x _ A —ik-x
Tprc(O7 x) - léf{)l Th:pc((]? l‘) - léf{)l [771-’71-](1 Th,pc (k)e (27T)d - / TO,pc (k)e (27T)d N (117)

] %
Equation (1.14) is a statement that n = 0. It does not immediately imply that 7, (0, z) behaves
like |22~ as x — oo, but we intend to return to this matter in a future publication.

If we write 2 = e~", then the leading behaviour on the right side of (1.12) can be rewritten as
C(D?k%+23/2\/1 — 2z)~1. This generating function has been identified as a signal for the occurrence
of ISE as a scaling limit [13, 16], and this led us to conjecture in [15] (see also [13, 16]) that above
the upper critical dimension the scaling limit of the incipient infinite cluster is ISE.

The incipient infinite cluster is a concept admitting various interpretations. In [18, 19], an
incipient infinite cluster is constructed in 2-dimensional percolation models as an infinite cluster at
the critical point. Such constructions are necessarily singular with respect to the original percolation
model, which has no infinite cluster at p.. Our point of view is to regard the incipient infinite cluster
as a cluster in R? arising in the scaling limit. More precisely, at p = p. we condition the size of
the cluster of the origin to be n, scale space by a multiple of n='/4, and examine the cluster in the
limit n — oo. In II, we obtain strong evidence that this scaling limit is ISE for d > 6. ISE can
be regarded as the law of a random probability measure on R¢, but in addition it contains more
detailed information including the structure of all paths joining pairs of points in the cluster. This
is consistent with the recent approach of [20, 21, 22, 23] to the scaling limit, although here our focus
is on a single percolation cluster, rather than on many clusters. ISE is almost surely supported on
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a compact subset of R?, but on the scale of the lattice, this corresponds to an infinite cluster. Thus
we regard the limiting object as the scaling limit of the incipient infinite cluster.

To relate the scaling limit of the incipient infinite cluster to ISE, we will prove in II that for the
nearest-neighbour model in sufficiently high dimensions, (1.12) can be promoted to a statement for
complex z = e~ in the unit disk |z| < 1, with uniform error estimates. Let

Alk) = / b2 K2 gy (1.18)
0

denote the Fourier transform of the ISE two-point function (see [8, 9, 13, 24, 25, 16]). For the
nearest-neighbour model in high dimensions, contour integration will be used in II to show that, as
n — oo,

#o (DI04 n) = C(8nn) TV2A(K)[1 + O(n™9)], (1.19)
for any € € (0,%). In particular,

B (C0)] =n) = %fpc(O; n) = C(8m)"*n 21+ O(n ™)), (1.20)

which is stronger than (1.16). Analogous results will be obtained for the three-point function.
However, as we will explain in II, for technical reasons we are unable to obtain these results for
sufficiently spread-out models in all dimensions d > 6.

It has been argued since [26] that the upper critical dimension of percolation is equal to 6, i.e.,
that critical exponents depend on the dimension for d < 6 but not for d > 6. Our proof provides an
understanding of the critical dimension as arising as 6 = 4 4+ 2. To explain this, we first introduce
the notion of backbone. Given a cluster containing x and y, the backbone joining z to y is defined to
consist of those sites u € C'(z) for which there are edge-disjoint paths consisting of occupied bonds
from x to u and from u to y. The backbone can be depicted as consisting of all connections between
x and y, with all “dangling ends” removed. An ISE cluster is 4-dimensional for d > 4 [27, 28],
and distinct points in the cluster are joined by a 2-dimensional Brownian path. In our expansion,
the leading behaviour corresponds to neglecting intersections between a backbone and a percolation
cluster. Considering the percolation cluster to scale like an ISE cluster, intersections will generically
not occur above 4 4+ 2 = 6 dimensions. This points to d = 6 as the upper critical dimension.

1.3 Organization

This paper is organized as follows. The proof of Theorem 1.1 makes use of a double expansion. The
first expansion is described in Section 2. It is based on the expansion of [5], but requires major
adaptation to deal with the presence of the magnetic field h. Two versions of this expansion will be
presented in Section 2: a simpler version which we call the “one-M scheme,” and a more extensive
expansion which we call the “two-M scheme.” The one-M scheme is used in Section 3 to prove a
weaker version of Theorem 1.1 that involves only upper and lower bounds. The two-M scheme is
used to refine these bounds to an asymptotic relation. The k? term in (1.12) is extracted in Section 4,
where existence of the limit limy o 75, ,,(k) is established and (1.14) is proved. The more difficult
h'/? term involves a second expansion, derived in Section 5, which is used to complete the proof of
Theorem 1.1.



Our method involves bounding terms in an expansion by Feynman diagrams. To estimate these
Feynman diagrams, we will at times employ the method of power counting. In Appendix A, we
recall some power counting results of Reisz [29, 30] that we will use.

This paper can be read independently of [5], apart from the fact that we will make use of the
infrared bound and techniques of diagrammatic estimation from [5].

2 The first expansion

Our method makes use of a double expansion. In this section, we derive the first of the two expan-
sions, to finite order. We will derive two versions of the expansion in this section, a “one-M” scheme
and “two-M” scheme. For p < p. and h = 0, these two expansions are the same, and are essentially
the expansion of [5]. Additional terms arise, however, for A > 0. Dealing with these new terms poses
new difficulties that must be overcome. The derivation of the expansion applies equally well to the
nearest-neighbour and spread-out models, and we treat the two cases simultaneously.

The derivation is based on probabilistic arguments requiring p < p. and h > 0, which we
henceforth assume. We also assume henceforth that there is almost surely no infinite cluster at the
critical point, which is known to be the case under the assumptions of Theorem 1.1 [2, 5]. We will
first derive the expansions to finite order, and then prove that they can be extended to infinite order,
for h > 0 when p < p,, and for A > 0 when p = p,.

Our starting point is (1.5). For p < p. and h > 0, (1.5) reduces under the above assumptions to

Thp(0,2) = Z P(0 — z,|C(0)| = n)e™™ = P, ,(0 —— 2,C(0) NG = 0). (2.1)

n=1

This is the quantity for which we want an expansion. Before beginning the derivation of the ex-
pansion, we first introduce some definitions and prove a basic lemma that is at the heart of the
expansion method.

2.1 Definitions and basic lemmas

The following definitions will be used repeatedly throughout the paper.

Definition 2.1. (a) Define Q = {z € Z% : ||z||; = 1} for the nearest-neighbour model and 2 = {z €
Z%: 0 < ||z||e < L} for the spread-out model. A bond is an unordered pair of distinct sites {x,y}
with y —x € Q. A directed bond is an ordered pair (x,y) of distinct sites with y —x € Q. A path from
x to y is a self-avoiding walk from x to y, considered to be a set of bonds. Two paths are disjoint
if they have no bonds in common (they may have common sites). Given a bond configuration, an
occupied path is a path consisting of occupied bonds.

(b) Given a bond configuration, two sites « and y are connected, denoted x «— vy, if there is an
occupied path from x to y or if x = y. We write x «/> y when it is not the case that z «— y. We
denote by C(z) the random set of sites which are connected to x. Two sites = and y are doubly-
connected, denoted x <= y, if there are at least two disjoint occupied paths from z to y or if z = y.
Given a bond b = {u, v} and a bond configuration, we define C®(z) to be the set of sites which remain
connected to x in the new configuration obtained by setting n, = 0. Given a set of sites A, we say

z «—— A if 2 —— y for some y € A, and we define C(A) = U,esC(x) and C*(A) = UpeaC(z).
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(c) Given a set of sites A C Z¢ and a bond configuration, we say x «— y in A if there is an occupied
path from z to y having all of its sites in A (so in particular z,y € A), or if z =y € A. Two sites

x and y are connected through A, denoted x A, y, if they are connected in such a way that every
occupied path from x to y has at least one bond with an endpoint in A, or if x =y € A.

(d) Recall that site variables were introduced above (1.5). Given a bond/site configuration w and a
bond b, let w® be the configuration that agrees with w everywhere except possibly in the occupation
status of b, which is occupied in w’. Similarly, wy is defined to be the configuration that agrees with
w everywhere except possibly in the occupation status of b, which is vacant in w,. Given an event
E and a bond/site configuration w, a bond b (occupied or not) is called pivotal for E if w® € E and
wy@E. We say that a directed bond (u,v) is pivotal for the connection from z to y if z € Ct*}(u),
y € CtH(y) and y & C» (z). If 2 «— A then there is a natural order to the set of occupied
pivotal bonds for the connection from = to A (assuming there is at least one occupied pivotal bond),
and each of these pivotal bonds is directed in a natural way, as follows. The first pivotal bond from
x to A is the directed occupied pivotal bond (u,v) such that u is doubly-connected to z. If (u,v)
is the first pivotal bond for the connection from z to A, then the second pivotal bond is the first
pivotal bond for the connection from v to A, and so on.

(e) We say that an event E is increasing if, given a bond /site configuration w € E, and a configuration
w’" having the same site configuration as w and for which each occupied bond in w is also occupied
in w, then W' € E.

Definition 2.2. (a) Given a set of sites S, we refer to bonds with both endpoints in S as bonds in
S. A bond having at least one endpoint in S is referred to as a bond touching S. We say that a site
x € Sis in S or touching S. We denote by S the set of bonds and sites in S. We denote by St the
set of bonds and sites touching S.

(b) Given a bond/site configuration w and a set of sites S, we denote by w|g, the bond/site con-
figuration which agrees with w for all bonds and sites in S, and which has all other bonds vacant
and all other sites non-green. Similarly, we denote by w|g,. the bond/site configuration which agrees
with w for all bonds and sites touching S, and which has all other bonds vacant and all other sites
non-green. Given an event E and a deterministic set of sites S, the event {E occurs in S} is defined
to consist of those configurations w for which w|s, € E. Similarly, we define the event {E occurs on
S} to consist of those configurations w for which w|s, € E. Thus we distinguish between “occurs
on” and “occurs in.”

(c) The above definitions will now be extended to certain random sets of sites. Suppose A C Z<.
For S = C(A) or S = ZN\C(A), we have w|s, = wl|s,, since bonds touching but not in C(A)
are automatically vacant. For such an S, we therefore define {E occurs on S} = {E occurs in
S} = {w: w|g, € E}. For § = C1#"}(A) (see Definition 2.1(b)) or S = ZN\C1*H(A), we define
Sy = Sr\{u,v} and S; = S;\{u,v}, and denote by w|g, and w|g the configurations obtained by
setting {u, v} vacant in w|g, and w|s, respectively. Then w|g = wlg, for these two choices of S, and
we define { &/ occurs on S} = {E occurs in S} = {w : w|g € E}.

The above definition of {E occurs on S} is intended to capture the notion that if we restrict
attention to the status of bonds and sites touching S, then F is seen to occur. A kind of asymmetry
has been introduced, intentionally, by our setting bonds and sites not touching S to be respectively
vacant and non-green, as a kind of “default” status. Some examples are: (1) {v «— x occurs in S},
for which Definitions 2.1(c) and 2.2(b) agree, (2) {x «— G occurs on S} = {{v : v < z occurs in

S}NG # 0}, and (3) {z </ G occurs on S} = {{v: v «— z occurs in S} NG = 0}.
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The following lemma is an immediate consequence of Definition 2.2, and shows that the notions
of “occurs on” and “occurs in” preserve the basic operations of set theory. The first statement of
the lemma is illustrated by examples (2) and (3) above.

Lemma 2.3. For any events E, F' and for random or deterministic sets S, T of sites,

{E occurs on S} = {E° occurs on S},
{(F'UF) occurs on S} = {E occurs on S} U {F occurs on S},
{{E occurs on S} occurs on T'} = {E occurs on S NT}.

The corresponding identities with “occurs in” are also valid.

We are now able to prove our basic factorization lemma. An erroneous lemma of this sort was
given in [5, Lemma 2.1]. Corrected versions can be found in [6] or [31]. We use angular brackets to
denote the joint expectation with respect to the bond and site variables.

Lemma 2.4. Let p < p.. For p = p., assume there is no infinite cluster. Given a bond {u,v}, a
finite set of sites A, and events E, F', we have

<I [E occurs on C14%(A) & F occurs in ZN\C1(A) & {u, v} occupied]>

= p<I[E occurs on CU(A)(I[F occurs in Zd\é’{“’”}(A)]>>, (2.2)

where, in the second line, C1v-v} (A) is a random set associated with the outer expectation. In addition,
the analogue of (2.2), in which “{u,v} occupied” is removed from the left side and “p” is removed
from the right side, also holds.

Proof. The proof is by conditioning on the bond cluster of A which remains after setting ng,.; = 0,
which we denote C't“*}(A),. This cluster is finite with probability 1. We do not condition on the
status of the sites in this bond cluster. Let B denote the set of all finite bond clusters of A. Given
B € B, we denote the set of sites in B by Bs. Conditioning on Ct%} (A),, we have

<I [E occurs on C’{“’”}(A) & F occurs in ZH\CHH(A) & {u,v} occupied]>

= Z< [C{“ “}(A), = B & E occurs on B, & F occurs in Z4\ B, & {u,v} occupied} >, (2.3)

BeB

where B, emphasizes the vacancy of {u,v}, as described in Definition 2.2(c).

Since the first two of the four events on the right side of (2.3) depend only on bonds/sites
touching B (according to Definition 2.2(c), excluding {u,v}), while the third event depends only
on bonds/sites which do not touch By (again, excluding {u,v}), and the fourth event depends only
on {u,v}, this independence allows us to write (2.3) as

{uv} (4 3 ; 3
p;3< [C’ = B & F occurs on BS}> <I [F occurs in Zd\BS]>
= p<I[E occurs on C14(A)(I[F occurs in Zd\é’{“’”}(A)]>>. (2.4)
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The random set C1%"}(A) in the inner expectation corresponds to the outer expectation. This
completes the proof of (2.2). The analogue stated in the lemma holds by the same proof. O

In Sections 2.2 and 2.3, we will apply Lemma 2.4 several times. Further applications will occur
in Section 5. As an example of a situation in which an event of the type appearing on the left side
of (2.2) arises, we have the following lemma.

Lemma 2.5. Given a deterministic set A C Z%, a directed bond (a',a), and a site y¢A, the event
E defined by

E ={(d,a) is a pivotal bond for y — A} (2.5)
15 equal to the event I defined by
F ={a «— A occurs on Cla9} (A) & y «—— d/ occurs in Zd\é{“’a,}(A)}. (2.6)

Proof. First we show that £ C F. Suppose F occurs, so we have a configuration for which
(a’,a) is pivotal for the connection from y to A. Then a € Cla'a} (A) and hence a «— A occurs on
Cldhab(A). Also, y € C1@ 4 (a/), and hence y «— a’ occurs in C1¥>%}(a). But since (a/, a) is pivotal,
Cldat (o)) € Z\C1¥ %} (A) and hence y «—— a’ occurs in ZN\C{@*(A). Thus F occurs.

Now we show that F' C E. Suppose F occurs. It suffices to show that (1) y «— A when (d, a)
is occupied, and (2) y </ A and y «— o when (d/,a) is vacant. We see this as follows. (1) If
(a/,a) is occupied, then it is clear from the definition of F' that y «— A. (2) If (¢, a) is vacant,
then C1*%H(A) = C(A). Since y «— d’ in ZN\C1¥ 9} (A), we have y «— d’. Also, it follows that
ygCle e (A). Thus ygC(A). O

2.2 The first expansion: one-)M scheme

In this section, we generate an expansion that will be used to prove upper and lower bounds on the
two-point function, as an initial step in the proof of Theorem 1.1. The expansion will produce a
convolution equation for 73, ,(0, ), for h, p such that h > 0 and p < p. or h > 0 and p = p.. We refer
to this expansion as the one-M scheme, because remainder terms in the expansion will be bounded
in Section 3 using a single factor of the magnetization M}, .

The starting point for the expansion is to regard a cluster contributing to 7,,(0,2) = P(0 «+—
z,0 </ G) as a string of sausages joining 0 to = and not connected to G. In this picture, the
“string” corresponds to the pivotal bonds for the connection from 0 to z, and the sausages are the
connected components of C'(0) that remain if these pivotal bonds are made vacant. Suppose the
pivotal bonds for the connection from 0 to z are given, in order, by (u;v;), i = 1,... ,n. Let
vo = 0 and u,4; = z. Then the j™ sausage is defined to be the connected cluster of vj_1 after
setting {u;_1,vj_1} and {u;,v;} vacant (j =1,... ,n+1), omitting reference to the undefined bonds
{ug,vo} and {41, Vps1} when j = 1 or j = n+1. By definition, the j* sausage is doubly connected
between v;_; and u;, which we refer to respectively as the left and right endpoints of the j™ sausage.
We regard the sausages as interacting with each other, in the sense that they cannot intersect each
other. In high dimensions, the interaction should be weak, and our goal is to make an approximation
in which the sausages are treated as independent. The approximation will introduce correction terms
which are represented as higher order terms in the expansion, and these can be controlled in high
dimensions.
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We begin by defining some events. Given a bond {u’,v'}, let

Ey(0,2) = {0 «— z & 0 « G}, (2.7)
E{(0,2) ={0 <= 2 & 0 > G}, (2.8)
E!0,u',v") = E}(0,u) occurs on CT'}H(0), (2.9)
Eo(0,u', 0", x) = Ey(0,u") N {(u',v") is occupied and pivotal for 0 «— x}. (2.10)

Given a set of sites A C Z%, we also define
T}fp(O,x) = (I[(0 «— z & 0 «/> G) occurs in Zd\A]>. (2.11)
The first step in the expansion is to write
Tnp(0,2) = (I[Eo(0,2)]) = (I[E5(0,2)]) + Y (I[Eo(0, uo, vo, 2)]), (2.12)
(uo0,v0)

where the sum is over directed bonds (ug,v9). We now wish to apply Lemma 2.4 to factor the
expectation in the last term on the right side. Arguing as in the proof of Lemma 2.5, Ey(0, ug, vo, x)
can be written as the intersection of the events that E}(0,ug) occurs on C{#00}(0), that {ug,vo}
is occupied, and that (vy —— = & vy > G) occurs in Z4\C#0-*0}(0). Applying Lemma 2.4 then
gives

~{uovo}
(I[Eo(0,uo, vo, 2)]) = p{I[E(0,up, vo)]7s (v, z)). (2.13)
Therefore,
S{ug,vo}
(0, 2) = (ILE(0,2)]) +p > (I[EF(0,u0,v0))7y, """ (vo, 2)). (2.14)
(uo,v0)

Before proceeding with the expansion, we give a brief perspective on where we are heading. To
leading order, we would like to replace T,f ;uo’vo}(o) (vo, ) by Thp(vo, ), which would produce a simple
convolution equation for 7, and would effectively treat the first sausage in the cluster joining 0 to
x as independent of the other sausages. Such a replacement should create a small error provided
the backbone (see Section 1.2) joining v, to = typically does not intersect the cluster C{“ovo}(0).
Above the upper critical dimension, where we expect the backbone to have the character of Brownian
motion and the cluster C{“0-*}(0) to have the character of an ISE cluster, this lack of intersection
demands the mutual avoidance of a 2-dimensional backbone and a 4-dimensional cluster. This is a
weak demand when d > 6, and this leads to the interpretation of the critical dimension 6 as 4+2. As
was pointed out in [1], and as we will show in Section 3, bounding errors in the above replacement
leads to the triangle diagram, whose convergence at the critical point is also naturally associated
with d > 6. When h = 0, the diagrams that emerge in estimating the expansion can be bounded in
terms of the triangle diagram, as was done in [5], but for h # 0 other diagrams, including the square,
will also arise. However, square diagrams arise only in conjunction with factors of the magnetization
My, , = Py, (0 «— @) that vanish in the limit ~ — 0 more rapidly than the divergence of the square
diagram as a function of h. These terms therefore make no contribution in the limit.
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We now return to the derivation of the expansion. Let A be a set of sites. To effect the
replacement described in the previous paragraph, we write

T,fp(v, z) = Thp(v, 2) — [Thp(v, ) — T,fp(v, x)] (2.15)

and proceed to derive an expression for the difference in square brackets on the right side. Recall
the notation v <= z of Definition 2.1(c). Similarly, we denote by v 2, G the event that every

occupied path from v to any green site must contain a site in A, or that v € G N A. The quantity
in square brackets in (2.15) is then given by
Thp(v, @) — 7 (v, @) = (I[v «— z & v > G]) — (I[(v «—— 2 & v — G) occurs in Z4\ A])
= (I[v +— 2 & v+ G]) — (I[v «— x occurs in Z"\A & v 4 G])
+ (I[v «— x occurs in ZN\A & v « G))
— (I[(v +— x & v +/~ G) occurs in Z™\ A])

= (I[v <5 2 & v G)) — (I[v — z in ZNA & v < G)). (2.16)

Defining
Fl(v,x;A):{UAx&UH/aG}, (2.17)
Fy(v, 23 A) = {v e ain ZNA & v <2 G} : (2.18)

this gives
Thp(v, ) — T (0, 2) = (I[Fy (v, 2; A)]) — (I[Fy(v, z; A))). (2.19)

We define events associated with the event F(v,x; A) by

Fl(v,z; A) = Fy(v,2; A) N { 4 pivotal (u/,v') for v« x such that v <2 u'} . (2.20)

Fl'(v, ! 0" A) = {F(v,u’; A) occurs on CT¥ '} (v)}, (2.21)
Fi(v,u', v 2; A) = Fi(v,u'; A) N { (v, v) is occupied and pivotal for v «— x}. (2.22)

Forn > 0, let
C, = Clnvnd(y, ), (2.23)

with v_; = 0. The random set C,, is associated to an expectation, and we will sometimes emphasize
this association by using a subscript n for the corresponding expectation. Using (2.14), (2.15), (2.19)
and (2.23), we have

Thp(0,2) = (I[EH0,2))) +p Y (I[EH (0, u0,v0)])Thyp(v, 2)

UO 'UO

= Y (I1E§ (0, uo, vo){I[Fi (o, ; Co))1)o

(u0,v0)

+p Y E](0, uo, vo) (I [Fa(vo, 75 Co)])1)o- (2.24)
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Here, we have tacitly assumed that the sums on the right side converge. We will continue to make
this kind of assumption in what follows, and return to this issue at the end of Section 2.2.

In the one-M scheme, we will expand terms involving Fj, but not expand those involving F5.
For the Fi terms, by definition we have

(I[Fy(Un-1,2; Co—) ) = I[F!(vp—1,2; Cp1)])n + Z (I[Fy(Un-1, tn, Un, T3 Cr1)]) . (2.25)

(un,vn)

Arguing as in the proof of Lemma 2.5, the event Fj(v,_1, Uy, Un, T; én,l) is the intersection of the
events that F}(v,_1,u,; C,_1) occurs on Céu"’v"}(vn,l), that {u,,v,} is occupied, and that (v, «—
r & v, +~ G) occurs in Zd\Cr{lu"’v"}(vn,l). Therefore, applying Lemma 2.4, we have

<I[F1(Un—17 U,y Un, T; CNtn—l)]>n = p<I[F1H(Un—17 Upy Un; én—l)]T}fZ (Um x))n (226)

Using (2.19), substitution of (2.26) into (2.25) leads to

I[F (01,0 Com )i = TIF Wy, 25 Cam))n 42 Y (IFY (001, 0, 003 Com )T (0, )

(un,vn)
—-D Z <[[F1H(Unfla Up,, Un; énfl)K[[Fl(vm Z; én)]>n+1>n

(un,vn)
+p Z <I[F1”(Un—17 Up s Un; én—l)]<I[F2(Un7 x; én)]>n+1>n (227)

(un,vn)

To abbreviate the notation, we define
Yn = [[Fl (/Unfla x, énfl)], (228)
Y7 = I[F](vn-1,7; Coa)), (2.29)
Y = I[F} (Up—1, Un, Vn; Cru1)]. (2.30)
Then (2.27) can be rewritten as

(Yo)n = <Y7;>n + <Y7;,>n7— - <Yril<Yn+1>n+1>n + <Y7;,<I[F2(Um €, én)]>n+1>n7 (2.31)

where we further abbreviate the notation by omitting pz(un on) from the last three terms on the
right side. Substitution of (2.31), with n = 1, into the third term of (2.24) gives

7ol 0,) = ((T1EG]o = (IEG)(VIo0) + ((TLE Do — (TLEGNY )0 ) s
BN (Yaaado + (BRI [Ral) o + TIEGIV IR ho. (232)

The expansion can be iterated by applying (2.31) to the term on the right involving (Y3)s, and so
on.
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To express the result of this iteration compactly, we introduce the following notation. In place
of (-)n, we write E,,. For n > 1, let

Dup(0, ) = BoI[Ey(0, )], (2.33)
$(0,2) = (—1)"EI[EJ]E,Y]" - -E, Y, ,E,Y,, (2.34)
®)(0,v9) = p EoI[EL (0, uo, vo)], (2.35)
upEvVY—S2
égznp(o v,) = (=1)"p Z EoI[EyE Y] - E, 1Y) |E, Y, (2.36)
Up, EVp —§
r(0,2) = (—1)"Eol [EYJELYY - By 1Yy E, Y, (2.37)
Rh@(oaf) = (=) B I [EJEY, - By Y B I[Fy(vn_1, x; Cp_y)). (2.38)

In the above, the notation continues to omit the sums over pivotal bonds and the factors of p
associated with each product. For each N > 0, the iteration indicated in the previous paragraph
then gives

N+1

Thp(0, ) Zqﬁhn; 0,z —i—ZZ(I)hp (0, vp)Thp(Vn, ) + ZR —i—?“h]\;Jrl)(O,x). (2.39)

n=0 wvn

The cases N = 0 and N = 1 are given explictly above in (2.24) and (2.32). For p < p., h > 0, or
for p = p., h > 0, it was argued below (1.4) that the Fourier transform 7, ,(k) exists. The bounds
of Lemmas 3.4 and 3.6 below will show that the Fourier transform of each of the quantities on the
right side of (2.39) also exists, under the hypotheses of Theorem 1.1. These bounds will also imply
convergence of the various summations arising in the course of deriving the expansion. For each
N >0, this leads to

N A(n) N+1 A(N+1)
ugth) = Znzo o0 oot iy ) 7,0 (2.40)

1- Zn:O @le(k)

In this one-M scheme for the expansion, ¢y, , and ®}, , are bounded by the same Feynman diagrams
as in [5], but now there is a G-free condition on the connections in each of the nested expectations
defining the diagrams. If we set h = 0, the G-free condition becomes vacuous, the terms involving
F; in the remainder vanish, and we recover the expansion of [5].

2.3 The first expansion: two-M scheme

For the proof of Theorem 1.1, we require a more complete expansion, in which bounds on remainder
terms will involve two factors of the magnetization M}, ,. We therefore refer to this new expansion as
the two-M scheme. The ex answn proceeds by further expanding the F, that was left unexpanded
in the one-M scheme, in R;" (O x) of (2.38).

We begin by decomposmg F5 into several events. Using the notion of “sausage” defined at the
beginning of Section 2.2, we introduce the following definitions:

F3(v,x; A) is the event that v «— z, v RN G, exactly one sausage is connected to GG, and the
right endpoint of the sausage which is connected to G is connected to v in Z4\ A.

15



Fy(v,x; A) is the event that v «—— z, v M G, two or more sausages are connected to GG, and the
right endpoints of all sausages which are connected to G' are connected to v in Z%\ A.

F5(v,x; A) is the event that v MR T, v MR G, and the right endpoints of all sausages which are
connected to G are connected to v in Z%\ A.

The event F} involves two disjoint connections to G and will lead to a bound involving Mj; 2 Tt does
not require further expansion. The events Fj3, Fy, F5 are related to F, in the following lemma In

the lemma, U denotes disjoint union.

Lemma 2.6. Forv,z € Z* and A C Z¢,
Fy(v,x; A) = {Fs(v, 2; A) U Fy(v, 2; A)} \Fs (v, z; A). (2.41)

Proof. Since Fy and Fy are disjoint, Fy(v, z; A) = {Fy(v, 2; A) U Fs(v, 2; A)} \ F5(v, z; A). Thus it
suffices to show that

Fy(v,2; A) U Fy(v, 2 A) = Fy(v, 23 A) U Fy(v, 23 A). (2.42)

By definition, the left side is the event that v «— z, v A (G, and the right endpoints of all sausages

which are connected to G are connected to v in Z?\ A. The desired identity (2.42) then follows, since

F3 and F) provide a disjoint decomposition of the above event, according to the number of sausages

connected to G. U
Now we define the events

Fy(v,x; A) = F3(v, z; A) N {(last sausage of v «— x) NN G}, (2.43)
Fi(v,z; A) = Fy(v, z; A) N {(last sausage of v «— z) NN G}, (2.44)
Fi(v,x; A) = F5(v, z; A) N {# pivotal (v, ") for v «<— x such that v NN u'}, (2.45)

and for j = 3,4,5

Fi(v,u',v"; A) = Fj(v,u’; A) occurs on C} (), (2.46)
Fi(v,u', v, 2; A) = Fi(v,u’; A) N {(«, ") is occupied and pivotal for v «— '}
N {CH Y (z) NG = 0}. (2.47)

These events obey the identity of the following lemma.

Lemma 2.7. For j =3,4,5,

(F; (0,2 Ay = TIFw, 2 Ay +p S I oo A O ). (2.48)

(u’' ")

Proof. Let j =3,4,5. We first observe that

(I[Ej(v, 25 A))) = (I[Fi(v, 23 A)]) + Z (v, 0, z; A)]). (2.49)
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Arguing as in the proof of Lemma 2.5, each Fj(v,u/,v', z; A) can be written as the intersection of the
events that Fj(v,u'; A) occurs on Ct v} (v), that (v «— 2 & v/« G) occurs in ZH\ O} (v),
and that {u/,v'} is occupied. Hence Lemma 2.4 can be applied to conclude

(TF; (v, 0,5 A))) = pUIF] (0,05 A, O (!, ). (2.50)

Combined with (2.49), this gives (2.48). O
We can now begin the expansion of the F5 term. Using Lemma 2.6, and Lemma 2.7 for F3 and
F5, we obtain
(I[Fa(v,2; A)]) = ([F3(v, 25 A)]) = (T[F5 (v, 25 A)]) + (I [Fa(v, z; A)])
= ([F3(v, 23 A)]) — ([F5(v, 25 A)]) + ({[Fa(v, 23 A))])
0 3 (TR 0, A)) = Tl 5 Ay 00 2)) . (251)
(u'")
The Fy term is not expanded further. For the last term, we use (2.15) and (2.19). This gives

(I[Fa(v,z; A)l) = ([F5(v, 23 A)]) — (I[F5(v, 2; A)]) + ([[Fi(v, 23 A)])
+p Z I[FY (v, 'y A)] — I[FY (0,0, 05 A))) (v, 2) (2.52)

- Z (LT 0,01 ) = TR (0,0, 5 AN} TR, 2 GO () )
(u'v")
2 30 (UF .05 A)) = T[E (o, o's AHIF( 25 CU @) )
(u'v")
We are now in a position to generate the expansion. First, we introduce some abbreviated
notation. Let

Wy, = I[F3(vp_1, ; C,_ )] = I[F5(vp-1, x; C,_ 1], (2.53)
W! = IF}(vp1,2; Cry)] — I[FL(Un-1, x; Cr_y)], (2.54)
W = I[FY (Un-1, tn, Vn; Cry)] — I[F} (vn 1y U, Vs Ct)], (2.55)
(Fo)n = I[Fa(vp-1,7;,Cr )], (Fa)p = I[Fa(vn_1,2;Cpy)]. (2.56)

To further abbreviate the notation, in generating the expansion we omit all arguments related to
sites and omit the summations pz(u” on) that are associated with each product. Then, recalling

(2.28), (2.52) with A = C,_; can be written more compactly as

((F2)n) = Wody + ((F)n)y + (W) 7+ (WH{(F2)nir)nia)y — Wy (Yaga)nia), - (2.57)

An expansion can now be generated by recursively substituting (2.31), which now reads

<Yn>n = <Y7;>n + <Y:>n7 - <Yril<Yn+1>n+1>n + <Y:<(F2)n+1>n+1>m (2'58>
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into the last term on the right side of (2.57). The first iteration yields

(F2)n), = (Wi), + <(F4)n>n + (Wi 7+ (WA (F2)ns1) 1),
- <W” n+1 "+1>n <WU <Y:+1 n+1> T
— (W Y (Fo)nga)nsa)nsn ), + (Wi (Yo (Yago)nta)nta ), - (2.59)

We then apply (2.58) to Y12, and so on. We halt the expansion in any term in which an F; appears,
or when an F» appears in a term already containing a W”. The result is substituted into the formula
for R,(:; of (2.38).

To organize the resulting terms, we introduce the following quantities, for n > 1,m > 1:

Go0(0,3) = (1" Bl [EYJEY" - BtV B W, (2.60)
§m0,2) = (1) BB EY, By Y B WY
XEnJreriJrl B 1Yri/+m 1En+eri+mv (2'61>
=000,0,) = (~1)"'EI[EJEY, - B, Yy E, W, (2.62)
Ey (0 vm) = (~1)" " Bl JELYY - B Y B
KB 1Y, 1 Bt Yo B Y, 2.63)
SM(0,2) = (1) "Eol[EJE Y, - Epy Y By (Fy)a, (2.64)
U™ (0,2) = (=1 "Bl [EYE,Yy' - B,y Y B, W,
XBn1 Y1 B 1Yo 1 B (F2) g (2.65)
ut ™M (0,2) = (1) TR [EYEY, B, Y, B, W
XEn 1Yy g1 Y, B Yo, (2.66)

In the above, the notation continues to omit sums and factors of p associated with each product.
We substitute the result of the expansion into the term R,(I") of (2.39). Define

N N M+1
A0 = Y00+ Y Y00+ 3 D U 00+ S0
n=0 n=1 m=0 n=1 m=1
N
+3 a0, 2) + (0, 2), (2.67)
n=1
M,N n
BMM(0,2) = Zcbgp 0,2 +Zzuhp (2.68)
n=1 m=0
For each N, M > 1, the result of the expansion is then
Thp(0,2) = AP0, 2) ZB(MN 0, v0) Thp (U, ). (2.69)

Under the high dimension assumptions of Theorem 1.1, existence of the Fourier transforms of
A%’N)(O, x) and B,%’N)(O, x) will follow from Lemmas 3.4, 3.6 and 4.6 below, leading to the conclu-
sion that for p < p., h > 0, or for p = p., h > 0,
A (k)
Fuplk) = — o (2:70)
1 — BMY (k)
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In Section 4.2, we will take the limits M, N — oo in (2.70), and in this limit, the terms
SV ﬁ%MH)(k) and 7 NH)(k) in AEL]Z’N)(k) vanish. For h = 0, the set G of green sites is empty,
and the events Fj, F} and F5, which require connection to G, cannot occur. Therefore the terms
involving &, =, S, U, and u all vanish for h = 0, and (2.69) reduces to the expansion of [5].

3 Bounds on the two-point function via the one-) scheme

In this section, we use the one-M scheme of the expansion to prove upper and lower bounds on
Th,p.(Kk). The bounds involve the function

Ze”” (3.1)

xEQ

where || denotes the cardinality of the set {2 of neighbours of the origin. We will frequently write
simply €2, rather than |Q2|. For the nearest-neighbour model, we have simply D(k) = d~! Z;l:l cos kj,
and for both the nearest-neighbour and spread-out models, 1—D(l€) is asymptotic to an 2-dependent
multiple of k% as k — 0. Useful bounds on D(k) can be found in [31, Appendix A].

Proposition 3.1. For the nearest-neighbour model with d sufficiently large, or for the spread-out
model with d > 6 and L sufficiently large (depending on d), there are positive constants Ky and K
(independent of L,d), such that for h >0 and k € [—7, 7|4,

Kle_h K2€—h
[1_ ()]+m_ hpc(k)<[1_ ()]—i-\/ﬁ (3.2)

We treat the nearest-neighbour and spread-out models simultaneously in this section. To facili-
tate this, we will use A\ to denote a function of L or of d which goes to zero as L. — oo or d — 0.
We will use O(\") to denote a quantity bounded by (K\)", with K independent of h, p, n and of L
or d. We assume without further mention that henceforth d > 6 for the nearest-neighbour model,
and d > 6 and L > 1 for the spread-out model.

Our starting point for proving (3.2) is (2.40). Introducing the notation

N+1

N+1 ZR + h]\lf)+1 (k), (33)
(2.40) states that for any N >0, h > 0,

) SN (k) + p (k)
Thpe (k) = 1 Zn } (i)én;c(k) . (3.4)

It will be a consequence of what follows that the limit N — oo can be taken in (3.4). The proof
of (3.2) is organized as follows. In Section 3.1, we will extract the leading terms from (3.4). The

denominator of (3.4), and the contribution SV ¢ b n) v (k) to the numerator, will be bounded in
Sec. 3.2. The remainder term pép (k) will be bounded in Sec. 3.3. At this point, we will be able to
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take the limit N — oo. The remainder term will be bounded using Lemma 3.5, the “cut-the-tail”
lemma, whose proof is deferred to Section 3.5. The cut-the-tail lemma will also be used in Sections 4
and 5, and in II. In Section 3.4, we combine the bounds obtained thus far, and prove (3.2).

In this section, we will use the infra-red bound (1.9) and the bound

1<p2<1+0(Q7h), (3.5)
both of which are due to [5]. For the nearest-neighbour model, (3.5) was improved in [32].

3.1 The main contribution

We rewrite the n = 0 terms of (3.4) as

SO k) = S0k + D k), D (k) = B (k) + BV (k), (3.6)
with
O (k) = (I[E}(0,0))), o) (k) = > (I[E)(0, z)])e™™, (3.7)
x#0
iy (k) =p Y (I[EF(0,0,00)]) €™, &) (k)=p Y (I[EG(0,up, v0)]) €. (3.8)
(0,v0) (u0,v0):u0#0

The terms q@ﬁfg)(k) and i)gfg)(k) are the leading ones. The former is given simply by
Oy (k) = 0n(0,0) = (1[0 = G]) = 1 = M, (3.9)

For the latter, we have the following lemma.

Lemma 3.2. Forp <p., h>0, and k € [-7,7]%,

B (k) = p2 [ (1 = M) D(k) + O(N) My, | (3.10)
@5 (0) = @) (k) = pQ[L = D(k)] [1 = My + O(\) M) (3.11)

Proof. We first note that (3.10) would follow immediately from
(IEJ(0,0,10)]) = 1 — My, + O(Q 1) My, . (3.12)

To prove (3.12), we begin by observing that
(I[E5(0,0,v9)]) = P(CYH0)n G = 0)
= P(C(O)NG =0) + {P(é{ovvo}(o) NG =0)- P(CO)NG = @)} . (3.13)
The first term on the right side equals 1 — M, ,. The second term is the probability that {0,v,} is
occupied and pivotal for the event {0 «— G}, and is bounded by pP(vy «— G) = pM,,. With

(3.5), this proves (3.12).
Finally, (3.11) follows from substitution of (3.12) into

o (0) — @ =p Y (I[E(0,0,v0)]) [1 — cos(k - vo)]. (3.14)
(0,v9)

O
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3.2 Standard diagrammatic estimates

In this section, we obtain bounds on the subdominant terms gzggn)(k) and i)g”)(k), for n > 1 and
n = 01. The bounds are standard, in the sense that they do not require methods beyond those used
in [5]. They are based on bounds for simple polygonal diagrams, and we begin by reviewing these
bounds.

For p € [0, p.] and h > 0, we define the polygon and weighted polygon diagrams:

PX’;’) (z) = Z Thp(0s Y1) Thp (Y1, Y2) + -+ Thop(Ym—1, T) = G024 70,(0,0)}™, (3.15)
Y1,Y25e Ym—1€LY
WE:’;) (z) = Z 91 270,00, 1) Thp (Y1, ¥2) - = Thop(Ym—1, 7). (3.16)

Y1,Y2,-- Ym—1€L4

The second term of P(™ just subtracts the y; = ys = -+ = y_1 = & = 0 term from the sum, and
thus P™) can be rewritten as a sum of products of 7,,’s, with positive coefficients. The following
lemma gives bounds on these quantities.

Lemma 3.3. Forp € [0,p.], h >0, and X sufficiently small,

sup P%) () <O(\)  for d>2m, (3.17)
sup Wg’;) (x) <O(N) for d>2m+ 2. (3.18)

Proof. For h > 0, by (1.2) we have 0 < 73,,,(0, ) < 70,(0, ). Therefore, P,(:;) (r) and W,(:;) (x) are

dominated by their values at h = 0. Also, Pg?;) (x) and Wgz) (x) are monotone nondecreasing in p,
since 79 ,(0, ) is. Thus we need only bound their values at h = 0 by O(A), uniformly in p < p. and
in x, to establish the lemma.

It was shown in [5] that ng;(x) and W,(f;(x) are O(\) for h = 0, uniformly in p < p. and in
2. The method involved writing these quantities in terms of the Fourier transform of the two-point
function and using the infra-red bound (1.9). The same method can be used for general m, yielding
the lemma. O

We now turn to bounds on éé";(k) and i)g";(k) To discuss the cases n = 01 and n > 1 simulta-
neously, we introduce the notation

. 1 n=01,
n—{ n o> 1. (3.19)

The following lemma gives bounds on the subdominant ggﬁln;(k) and Cﬁgn;(k) corresponding to these
values of n.

Lemma 3.4. For h >0 and p € [0,p.], and for n =01 orn > 1, we have

|6 (k)] < O(A™)e D), |67(0) — p1) (k)]| < O(A™)e ™V [1 — D(k)), (3.20)
|4 (k)] < pRON)e ™™D 13 (0) — &) (k)| < pQO(N)e "™V [1 — D(k)],  (3.21)

and
() (0) — ) (0)] < pQRO(N™) M, (3.22)



The remainder of Section 3.2 is devoted to the proof of Lemma 3.4. The method of proof
illustrates our basic strategy for bounding diagrams. Because the proof is lengthy, we present it in
several steps.

Explicit h-dependence

We begin by making explicit the h-dependence of quantities of interest. For this purpose, we define
auxiliary events which only depend on bond variables, with no h-dependence:

E(/]b( L
By (0,u',0
Fly(v,2; A
FYy(v,u/,0"; A

{O — 3:}
{0 <= u'} occurs on C'1"*'}(0)

{v NN z} N {3 pivotal (v, v) for v «— z s.t. v N u'}

)=
) =
)=
) = {F](v,u; A) occurs on C v ().
These are the events occuring in [5]. We denote by (-), or E, the expectation with respect to the
site variables alone. Also we use (-), or E, to denote expectation with respect to the bond variables.
The joint expectation is then given by ((-),),
By definition,

(I1E0,w)]), = I[Eg,(0,u)] e MO (3.27)
(1B (0,0, )]y, = I[E, (0, ,0)] e MO (3.28)
([F(v,2)]), = I[F] (v, )] e M) (3.29)
(ITF (v, ', ), = I[FY (0,0, 0')] e MO0l (3.30)

Recalling (2.23), we introduce the abbreviations

Yn,b - I[Fl,b(vn—ly X én—l)]u Yri,b = I[Fib(vn—lu €, én—l)]v Yri:b - I[Fllfb(vn—ly Up, Un; Cn—l)]‘

(3.31)
We also write C,, = C(v,_1). Then we have
D1y 0, @) = B [I[E4, (0, 2)]e ™) (3.32)
Op(0,2) = (=) Bop I [Eple "V B Y e M By oY e MO B Y e, (3.33)
5 (0, vo) pZEOb Euly (0, g, vo)]e 0l (3.34)
O (0,v,) = (=1)"p Y Bopl[Eg, e MOV, Ve MO B,y Vi e O TR, Y eI,
(3.35)
Bounds involving ngS(")
We begin with the simplest case n = 01. For x # 0 we have
B (0,2) = Eq[I[0 <= a]e O] < e By, I[0 = ] < e 27,(0, 2)?, (3.36)
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using the BK inequality and |C(0)| > 2. We thus have

]&ﬁ;%m) <3 000,2) <3 e, (0,2)? = e *PE(0) = O(N)e . (3.37)
x#0 z#£0

Similarly, using the lattice symmetry and (3.36) we obtain

q@é?;)( (01) Z ¢ — cosk - a]
z#£0
O kT k@ : (3.58)
<D d0.2) 5 < e W (0) = O(Ne ' [L = D(R))
z#£0

For n > 1, each expectation in \ég”;(k)] involves at least one factor of e™", since C' or C' cannot

be empty. Bounding each of these using e "¢ < e~ we obtain
$(0,2) < e MVE TES B YY) - Eas1 bV, Eas Yoy, (3.39)

The resulting bond expectation was treated in [5], and can be bounded using the critical triangle
diagram P p , yielding

(k)| < O(A™)e™ D (n > 1), (3.40)

Because similar diagrammatic estimates will be required repeatedly in the rest of the paper, we
recall the main ideas entering into the proof of (3.40). Further details can be found in [5]. There are
two main steps: (1) We first bound the nested expectation in terms of 7y ,, from right to left. The
original nested expectation is thus bounded by a sum of products of 7, ,, which can be represented
by diagrams. (2) We estimate the resulting diagrams by decomposing into triangles.

Step 1: Bounds on building blocks.
We bound the nested expectation from right to left, starting with < b> b For this expectation,

we first note that

Fi y(Un—1, 2; Crt)n C {vpo1 — 2 &), @x]}n, (3.41)

where we used the subscript n to emphasize we are considering level-n connections, and (u),,v})

denotes the last pivotal bond for the connection v,,_; — x (if it does not exist, we set v, = v,_1).
This is a subset of the event

U [Fll,b(vn—h €Ty Wp—1, U;)n N {wn—l S én—l}] s (342)

Wp—1,V}, €LY
where

FY p(Un-1, %, wn1,05) = { (Va1 ) 0 (v, = wa1) 0 (Wnoy > @) 0 (), +— )}

I
8

(3.43)
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In (3.43), we have introduced a suggestive diagrammatic notation for events, in which thin lines
represent disjoint connections between vertices. Also, we write EoF' to denote the disjoint occurrence
of events F and F.

Now we continue to estimate (3.42), using the BK inequality. We have

(I om0 Coal) < 30 Twar € Cona] (T y(0n-1,,wa1,03)]),

n
wn—lyv;lezd

D

Un—1
S Z Z 7-O,p(vnfla /U;) TO,p(Uql—m wn71> 7-O,p(’wnfla 33') TO,p(’Uql-m .CI?) = Z [
Wy —

’wn_1€én_1 vy wn—1€CH_1
(3.44)

where on the right side, thick lines represent factors of 79, and summation over Z? is implicit over
the unlabelled vertex. This is the desired bound on the level-n expectation.
Next, we consider the expectation at level-(n — 1). Here we have two conditions: the event Fl” b

coming from Y, 15> and the requirement w, 1 € C,_1 which has just been produced in the process
of bounding the level-n expectation. Our goal is to bound the right side of

Cr ~
. <—2> Up—1 & Wp—1 € Cnfl]>

n—1

<Y7’Z,—1,b I[wn,1 € én,1]> < <I[Un,2 —— Up—1 & v

n—1b nfl,b'

This can be further bounded by the following (essentially, we add a connection v, o «— w,_1 to
the diagram of (3.43)):

Un—2 Wn—1 Un—2 Wn—1
> <I{ I } + I{ D : (3.45)
w"_geé"_g Wp—2 Up—1 Wn—2 Up—1 b

By the BK inequality, this is bounded above by

3 {UMTwnl + " wnl}. (3.46)

Wn—2€CH_2 Wp—2 Up—1 Wp—2  Up—1

This is the desired bound for level-(n — 1).
The remaining expectations are bounded in a similar fashion, until we reach level-0. Arguing as
above, it is bounded by

Ug

<I[Eg]1[wo e C*o]>07b < <1[0q; D < oqul . (3.47)

Wo

Combining the above, we can bound @2";(0) for any n. For example, ¢222;(0) is bounded by the sum
of two terms:
w1

w1 .
ST o) < e Omx Fem Y 04 ,J>f” (3.48)
T wo,w1,T wO wo,w1,T

Wo
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In the above, a pair of thick lines represents a (pivotal) bond, and summation over all unlabelled
vertices, including pivotal bonds, is understood. Each pivotal bond also carries a factor p.

Step 2: Decomposition of the diagrams.
For n = 2, we illustrate the method for estimating diagrams via a decomposition into triangles.
The basic tool is the simple inequality

Zf 7) < [sup f(o Zg for f(2), g(x) > 0. (3.49)

Applying (3.49) and translation invariance, the first diagram (including the summation) of (3.48) is
bounded by

0T b < e ]

By Lemma 3.3, the factors on the right side obey

|> <14 PP (0)=1+0(\), (3.51)
f)

n_ _pzf <p§j ©) (w3 — ) + 8uy] < PAO) +p = O, (3.52)

0 (0,v) (0,v)
w3

< < s + P (ws) <14+ 0(N), (3.53)

0
sup =[14+0N\)]O) =0\). (3.54)
=L |

wy
A<l
= LAo
Thus the first diagram of (3.48) is bounded by [1 + O(M)J?O(X)? = O()\?). Similarly, the second
diagram of (3.48) is bounded by

Wy “_w3 ) (1
sup< sup sup sup ’ I>
o e LT I LT 0
A similar analysis can be carried out for other values of n, leading to (3.40).
Finally, we consider the bound on \¢§l";(0) — ¢§I"I),(k2)] For this, we write ¢§ZZ(O) — ¢§l";(k) =
>, ¢§ZZ(O, 2)[1 — cos(k - z)]. This is bounded above by & %~ x2¢§:;(0, ), using the Z%-symmetry of
qs,([j;(o, x). We bound ¢§j};(0, x) as above. Now in step 2, we use both the triangle and the weighted

bubble diagrams at p., together with the bound k2/2d < 72[1 — D(k)] (see [31, Lemmas A.3,A.5)),
with the result

= 0(\?). (3.55)

161(0) — py) (k)| < O™ ™™V [1 — D(k)], (n > 1). (3.56)

This completes the proof of (3.20).
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Bounds involving ®™

The bounds (3.21) on & can be obtained in the same way. The only difference between gg(” and &™)
is 1n the level-n expectation, which involves F) for ¢™ and FJ = {F!(vp_1, tin; A) occurs on C,} for
. Since FY' is a subset of the event (3.42), the bounds for gb(" also apply for ™) , apart from a
factor P2 < 1+ O(A) due to the sum over 1.
We turn now to the remaining bound (3.22), which involves the extraction of a factor M}, ,. By
definition,

0 = 9% ) =p > (B0 u0,w)] [L = OO (3.57)
(u0,v0):u0#0

This is bounded above by p >~ o1 .uez0 (0 <= g & 0 «— (). But the event in this expression
is contained in the event that there is a w € Z< such that {0 «— up} o {0 +— w} o {w «—
up} o {w «— G}, and hence, as required, (3.57) is bounded by

Py D 70(0,w)mo(w, ug)To(ug, 0) My, < pQO(A) My, (3.58)

(uo,v0):uo#0 w

For n > 1, we can proceed in a similar fashion. For simplicity, we illustrate the argument for
n = 2, for which

052 (0, uz, v2) = (I[EG] (Y! (Y3)3),), - (3.59)

We begin by writing the difference <I>( (0, ug, v2) — CDES;(O, ug, vU2) as a telescoping sum. To abbreviate
the notation, we denote the nested expectatlon (3.59) by (0”1”2");. Then

(0”1”2”)h:0 . (0//1//2//)h _ [(0”1”2”)11:0 . (Oll)h(1//2//)h:0] + [(O//)h(1”2”)h:0 o (0//1//)]1(2//)]1:0}
+ [(Olllll)h(Qll)hzo . (0”1”2”)h] ' (3.60)

The three terms on the right side are treated similarly. For example, the second term is given by
(O”)h(1”2”)h:0 . (O//1//>h(2//>h20 — <[[E(l)/7b]efh|6~'o(0)\ <)/'1/jb(1 . efh\é’l(vo)\) <Yv2/,/b>27b>17b>0 . (361)
The innermost expectation can be bounded, as in (3.44) by

(Yap)op < Z Z{ _I> } (3.62)

UJ1601 (u2,v2) w1

In the middle expectation, the factor 1 — e~hC1)l can be interpreted as a requirement that Cy(vg)
should be connected to G, so that

(Y], (1— e el ITwy, € ¢4 ) < (Y I «—— G &y € Ci] ) (3.63)

Using the bound of (3.45) for Y/, I[w, € C4], this is bounded above by

S () (T ) o
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Figure 1: (a) Examples of diagrams arising in bounding (3.64). (b) Feynman diagrams arising in
bounding these diagrams.

Compared with (3.46), there is now an extra condition vy «— G. This connection to G cor-
responds diagrammatically to the addition of a vertex from which a connection to G emerges. We
proceed as in the previous diagrammatic bounds, using the BK inequality. A factor M}, , arises from
the connection to G. This factor is multiplied by a sum of diagrams. Explicitly, the diagrams are
those obtained by adding an extra vertex to any one of the fourteen lines in each of the two diagrams
appearing on the right side of (3.48). These diagrams can then be bounded in terms of the triangle
diagram, apart from a few cases where the triangle alone is insufficient to estimate the diagrams.
Three such cases are depicted in Figure 1, together with resulting Feynman diagrams that cannot
be reduced to triangles. These irreducible diagrams can be bounded using the square diagram for
the nearest-neighbour model in sufficiently high dimensions. For the spread-out model, we illustrate
the argument for the leftmost diagram in Figure 1. This diagram results from construction 2 of
Section A.2 applied to the triangle, and is therefore finite for d > 6 by (A.14) and Theorem A.1l.
Moreover, it converges to 1 as L. — oo, by an application of the dominated convergence theorem
as in [5, Lemma 5.9]. However, the contribution leading to the limiting value 1 arises from the
case where the lines in the Feynman diagram all contract to a point, and this contribution was not
present originally and need not be included in the bound. Thus the diagram can be bounded by
O()\?), where we increase \ if necessary to achieve this. The overall result is

[©675(0) — ©12)(0)] < O(N) My, (3.65)
Similar bounds can be obtained for general n > 1, yielding the bound
87, (0) = B}5(0)] < O(")M, (3.66)

of (3.22). This completes the proof of Lemma 3.4. O
The method of proof of Lemma 3.4 also gives the bound

> 2P (0,2)] < OO, (3.67)
Arguing as in the proof of Lemma 3.2, we also have

> 1al212y (0, 2)] = pQ (=VED(0)) (1 = Myy) + O(N). (3.68)

27



Therefore, for p < p.,
VS (0) = 0 (~VED(©) + O, (3.69)
n=0

3.3 The cut-the-tail lemma and bounds on the remainder

The following lemma will be used to bound the remainder term ﬁé";(k) of (3.3). It will be used again
in Sections 4 and 5. The lemma is called the “cut-the-tail” lemma, because it is used to cut off a
G-free connection between two points, at a pivotal bond. Its proof is deferred to Section 3.5.

Lemma 3.5. Let x be a site, {u,v} a bond, and E an increasing event. Then for a set of sites A
with A 3 u, and for p < p., h >0 (assuming no infinite cluster when (h,p) = (0,p.)),

STORN Clwvl(A) < 1
<I[E occurs on GV (A)] 7, (v, x)> S T, P(E) (v, z). (3.70)

The remainder of this section will be devoted to the proof of the following lemma. The method
of proof combines the cut-the-tail lemma with standard diagrammatic estimates.

Lemma 3.6. Forn > 1, and for h > 0,p < p. or h > 0,p = p.,

yz%,ﬁ{;(k)\ < ON)e™ (xpp+ 1) My, yf,(f;(k)] <O\ ™ X, (3.71)
and hence
|ﬁg7;(k)y < ONe™ (xnp + DMy + ONYe . (3.72)

Proof. By definition, ,0272(0,95) =2 R,(f;;(O,x) + 7’,(:2(0,3:), so it suffices to prove (3.71). By
definition,

RD(0,2) = (1) 'E[EJEY, - E; Y/ EI[F), (3.73)
T](:IZ(O’ ZL‘) = (-1)”E0][E6’]E1Y¥I te En—lyrgl—lEnYm (374)

The term 7“272 differs from ¢§:2 only in the level-n expectation, which is

(Y,), = P(Fi(vp_1,2;Cr 1)) = P(vns St &y — Q). (3.75)

Combining (2.25) and (2.26) gives

' A 1" A Sumovn}
(Vo) = (HF a2 Coct)]) 42 D (IF sty 00 Cot)lriy " (0n,)) © (3.76)

n
(un,vn)

We have already derived a bound on the first term, namely e™" times (3.44).
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For the second term of (3.76), we wish to employ Lemma 3.5. Because F] is not increasing, due
to its G-free condition, we first note that
FI' (01, U, Un; Crmy) = {Fl'(vn_l,un,vn; C\—1) occurs on C’n}

C U {F{yb(vn,l, Up, Wp_1, V) OCCUTS ON én} (3.77)

wnfleénfl
vl €24

The event FY,(vp—1, tn, wy—1,v},) defined in (3.43) is an increasing event, and we can apply the
cut-the-tail lemma to obtain

(T (001t 00 Co)] 7y ™ (v, )

1
S Z P(Fl b(UTL 1y Up, Wn— lyvn))Thp(Unym) (378)
1 _th,p w GC'

nv;ezg

As a result, using (3.43) and the BK inequality for the second term of (3.76),

Y,), <e™ Z [ _Dx . _thp (Z Z [ _I> un] Thp(Un, ). (3.79)

Wp—1€CH_1 Wp—1 Un,Un) wy—1€Cp_1 Wy—1

Note that p(1 — pMj,,) ™' < pe(1 — p.)~' = O(N). We use this and obtain a bound for f,(l”;(k) in

terms of nested expectations. The resulting nested expectation can be bounded as has been done
for ™ (k) in Section 3.2, and the resulting diagrams are the same apart from a factor of xj, , arising
from the factor 7, ,(v,, ) in (3.79). Thus we obtain

[ (k)] < OMe™ ) 4 O e X, = ONM)e ™™ X, (3.80)

The analysis is similar for Rh > J = 1. Here the level-j expectation is the probability of the event
Fy(vj, x;Cj_1) = {v; —— z in ZNC;_ & v; b i G}. By Lemmas 2.6 and 2.7,

(I[Fy(v, 25 A)]) < (I[F3(v, 25 A)]) + (I[Fy(v, 3 A)])
— Z [ '(v,z; A)]) +p Z < IE] (v,u', v A)] TS;U’»v/}(v)(v,’x)>} (3.81)

1=3,4
In order to bound the above terms, we introduce an auxiliary increasing event
v
Fé(v,x,w):{(v%x)O(x%w)O(w%G)}:{ } (3.82)
w G

and note that

Fi(v,z; A) U Fi(v,x; A) C UF’vxw (3.83)

wEA
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Thus the first term of (3.81) can be bounded by
My, Z{ T } (3.84)
weA W

For the second term, using an analogue of (3.77) to apply the cut-the-tail lemma, we bound the
expectation in the second term of (3.81) by

1 _
_— P(Fy(v, v, w)) 1,0, ). 3.85
iy 2o P ) 02 (385)
As a result, we have a bound
Vji—1 X Vj—1 Uy
Mh’ pQ
(I[F)); < My Y { _‘ }+ ﬁ > { _‘ }Th,p(vj,fﬂ)- (3.86)
wEC'j71 w P weéjfl w

The rest of the work is routine. We have nested expectations with the rightmost expectation bounded
as above. We estimate the nested expectation from right to left as usual. The other expectations
of Y/ are dealt with in the standard manner by using (3.46), and we extract a factor e™" from each
expectation except for the rightmost one. Since one new vertex w has been added to the diagrams,
the resulting diagrams can be bounded in terms of the triangle diagram, to give

R (k)| < OV €)M, , + O(N)e ™ x4, Mp, = O(N)e™ (xip + 1) Mi (3.87)
O

3.4 Proof of Proposition 3.1 completed

In this section, we prove Proposition 3.1. We fix p = p. throughout the section, and usually drop
the corresponding subscript from the notation. We consider A > 0, and continue to treat the
nearest-neighbour and spread-out models simultaneously. We consider only d > 6 and A\ < 1.

In view of Lemmas 3.4 and 3.6, we can take the limit N — oo in the expansion (3.4) to obtain

_ Onlk) + Ra(k)

(k) = (388)
where
onk) =30, Ralk) =D R (K), Bu(k) =3 & (h). (3.89)

Note that the event Fy(v,_1,2;A) is empty when h = 0, and therefore Ré];(k) =0 for all p and
j. For p < pe and h = 0, (3.88) with k = 0 is therefore replaced by 7,(0) = ¢g.,(0)[1 — @0, (0)]~".
Since lim,p, 79,,(0) = 0o, by the dominated convergence theorem we have

¢20,Apc (0)

sk wr o (3.90)
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Since ¢(0) and ®,(0) have been proven to be finite, we conclude that

Bo(0) = 1.

(3.91)

The proof of (3.2) proceeds by obtaining upper and lower bounds for each of the numerator and

denominator of (3.88). The following lemma provides a first step in this direction.

Lemma 3.7. Forp=p., h >0, and k € [—m, 7%,

on(k) + Ri(k) = 1 = My + O(N)e ™" (xn My, + 1),
1= (k) = pef? [ {1+ OO} M + {1 = My + OO (M + e} 1 = D(k)]|

Proof. We first prove (3.92). By (3.9) and (3.20),
D7 (k) = G (k) + 6" (B) + D6 (k) = 1= My + O(N)e ™"
n=0 n=1

By Lemma 3.6, | >2°7, RY (k)] < O(A)e~"(xn + 1)M,,. Combining these gives (3.92).
By (3.91),

1= @u(k) = [B0(0) = &4(0)] + [@n(0) — B (k)]

By (3.10) and (3.22),

A A

Do(0) — @4(0) = pSLMy (1 + O(N)).

By (3.11) and (3.21),

~

B1(0) = Bn(k) = pe2 [1 = My, + O\ (My, + )] [1 — D(K).

Combining (3.96) and (3.97) then gives (3.93).

We handle the term in (3.92) involving the product x; M), using the following lemma.

Lemma 3.8. Forp=p., h >0,
Proof. Putting £ = 0 in Lemma 3.7, and using (3.5), gives

. 1— M, + O\ (xpMyp+1)
xn = 7(0) = ?\/fh{l +0(§)}h

We multiply both sides by M), and solve for yj M), obtaining
XnMp = [1+ ON)](1 = My) + O(N),

as required.
Using Lemma 3.8, we can now obtain good bounds on the magnetization Mj,.

31

(3.94)

(3.95)

(3.96)

(3.97)

(3.98)

(3.99)

(3.100)



Lemma 3.9. Forp=p. and h > 0,

— <1-M,<e™h (3.101)

and

K3(1—e™) < M, <Ky (1 —eh), (3.102)
with K3 and K4 independent of A and h.

Proof. For the upper bound of (3.101), we simply note that 1 — M, = P(0 </ G) < P(0¢G) =
e~". The lower bound follows by first bounding 1 — M), below by the probability that 0¢G and all
bonds emanating from 0 are vacant. This gives 1 — M, > e "(1 —p.)* > %, using (3.5) in the last
step.

The second bound requires more work. We first consider h such that e™® < % In this case, it
follows from the upper bound of (3.101) that 3 < M, < 1, and (3.102) follows trivially from that.
We therefore restrict attention in what follows, without further mention, to h such that e™" € (%, 1).

By (3.98),

dM?
dhh = 2Mpxn = 2(1 + O(N)(1 — My,) + O(N). (3.103)
This gives the differential inequalities
dM?
¢y — M, < dhh < c3 (3.104)

where ¢, ¢y, c3 are constants of the form 2 + O(\).
We first integrate the upper bound, using M, = 0, and find that

M} < csh. (3.105)

Using this in the lower bound of (3.104), we obtain

dM?
c1 — cov/csh < dhh. (3.106)
Integration then gives
2
M} > ch — §c%@hi”/? > ch, (3.107)

for some ¢ > 0. The desired bounds then follow from the fact that h is bounded above and below
by multiples of 1 — e~", for the range of h under consideration. O

We are now in a position to prove (3.2), by applying Lemmas 3.8 and 3.9 to the estimates on the
numerator and denominator of (3.88) given in Lemma 3.7. For the numerator, using (3.101) and
the uniform bound (3.98) on x,M;, we obtain

[(2¢)7 + O(N)] e < du(k) + Ru(k) < [1+O0N)]e ™ (3.108)
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This is sufficient for our needs.
Next, we derive an upper bound for the denominator, starting from (3.93). Using (3.5), (3.101)
and (3.102), we have

1—d,(k) < [1+0(N)] [Mh e+ OM L — D(k)]] .

< L+ ON(VEL(L — e+ [1 - D(k)]). (3.109)

For the lower bound, it follows from (3.93), (3.5) and (3.101) that
1— (k) > {1+ 0N} [Mh {(2) L "+ OO\ M1 — b(k;)]} . (3.110)
This implies
1 — &y (k) > const. [[1 — D) +V1- e—h} (3.111)

with the constant independent of \ and h, as follows. When e~ € (1, 1), (3.111) follows from the
lower bound of (3.102). When ¢~ € [0, 1], (3.110) is bounded below by a constant since M, > 1,
and (3.111) then follows.

Combining (3.108), (3.109) and (3.111) then gives (3.2).

3.5 Proof of the cut-the-tail lemma

In this section, we prove Lemma 3.5. The proof makes use of the following result.

Lemma 3.10. Let p € [0,p.] and h > 0 (assuming no infinite cluster for (h,p) = (0,p.)). For an
increasing event F',

P((F & v 4~ G) occurs on C'"%}(v)) < ﬁP(F occurs on C(v) & v« G).  (3.112)
— PMpyp

Proof. To abbreviate the notation, we write F for {F occurs on Ct*}(v)} and C for C{»*}. We

wish to bound the left side of (3.112) by replacing C(v) by C(v). To begin, we recall example (3)
below Definition 2.2 and write the left side of (3.112) as

P(F&Cw)NG=0)=P(F&Cw)NG=0)+P(F&Cw)NG=0& Cv)NG #0). (3.113)
Since F' C {F occurs on C(v)} for F increasing,

P(F & C(v) NG = ) < P(F occurs on C(v) & C(v) NG = (). (3.114)

In the second term on the right side of (3.113), the event {C'(v) NG # 0} can be replaced by

the event {{u, v} is occupied & {u «— G occurs in Z¥\C(v)}}. Hence we may apply Lemma 2.4 to

this term. After doing so, we bound P(u «+— G occurs in Z\C(v)) by M, to obtain

P(F&C)NG=0& Clv)NG #0) < pM,,P(F & C(v) NG = ). (3.115)
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Combining (3.113)—(3.115), we have

P(F & C(v) NG =) < P(F occurs on C(v) & C(v) NG = 0) + p M, P(F & C(v) NG = ).

(3.116)
Solving (3.116) for P(F & C(v) NG = () then gives the desired result. O
We are now able to prove the cut-the-tail lemma, which asserts that for increasing F,
~ ~{u,v 1
<I[E occurs on C{(A)] ThC; }(A)(v,x)> < ———— P(E) mhp(v, x). (3.117)
’ 1 - th,p

Proof of Lemma 3.5. We first note that by Lemma 2.4, the left side of (3.117) can be written as
P(E occurs on C(A) & (v« z & v </~ G) occurs in ZN\C(A)). (3.118)

When v «— z occurs in Z4\C/(A), this in particular means that C'(A) # v, and thus C'(A)NC(v) =
(). We can then rewrite (3.118) as

P(E occurs on C(A) & (v« z & v« G) occurs in ZN\C(A) & C(v) NC(A) =0). (3.119)

Because {v «— z} and {v < G} depend only on bonds/sites connected to v, and because
C(v) € Z\C(A) when C(A) N C(v) = 0, the above is equal to
P(E occurs on C(A) & (v« z & v« G) occurs in C(v) & C(v) N C(A) = 0). (3.120)

Since F is increasing, and recalling Definition 2.2(c), we have

{E occurs on C(A) & C(v) N C(A) =0} € {E occurs on Z\C(v)} = {E occurs in Z\C(v)}.
(3.121)

Recalling that “occurs in” and “occurs on” are the same for C', (3.120) is therefore bounded above
by

P((v +— z & v </~ G) occurs on C(v) & E occurs in Z\C(v)). (3.122)
Now by Lemma 2.4, the above quantity is equal to
(I[(v «— z & v+ G) occurs on C(v)] (I[E occurs in Zd\é(v)]». (3.123)
Finally, since E is increasing, this is bounded above by
P(E)P((v < z & v /= G) occurs on C(v)). (3.124)

The proof is completed by applying Lemma 3.10 to estimate the final factor on the right side, noting
that “v «— x occurs on C'(v)” can be replaced by “v «— 2”7 after applying the lemma. O
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4 Refined k-dependence using the two-) scheme

In this section, we go part way to improving the bounds of Proposition 3.1 to the asymptotic
statement of Theorem 1.1, using the two-M scheme for the expansion. In Section 4.2, we show that
we can take M, N — oo in (2.70), and prove existence of the limit limy o 75, (k) of Theorem 1.1.
In Section 4.3, the numerator resulting from the limit M, N — oo in (2.70) will be shown to be
equal to @op. (0) + 0n(1) + O(k2). In Section 4.4, we will extract the leading k%-dependence of the
limiting denominator of (2.70). This will prove (1.14). Extraction of the leading h-dependence of
the denominator will be postponed to Section 5.

We begin by presenting some new methods for bounding diagrams, which will be required in
both Sections 4 and 5.

4.1 Diagrammatic methods

In this section, we describe two methods for estimating diagrams.
The first method involves an application of the dominated convergence theorem, in a manner
that will be used repeatedly. We illustrate this method in the simplest example where it is useful.

Example 4.1. For p < p,, consider the sum

Y Pup((0e—a)o(z—y)o(y —0) & (0 — G)). (4.1)

z,yE€Z4

Diagrammatically, the above event corresponds to a square with vertices at 0,z,y, and a fourth
vertex from which a connection to G emerges. A naive estimate, which we do not want to use, would
be to use BK to bound the above sum by the square diagram 1 + P&;(O) times the magnetization.
This is a useless bound when p = p. and d < 8, because the square diagram then diverges. Instead,
we use the dominated covergence theorem, as follows. First, the probability in (4.1) is bounded above
by 70 (0, )70 . (, y) 70 p.(y, 0), which is summable since the triangle diagram is finite in sufficiently
high dimensions for the nearest-neighbour model and for sufficiently spread-out models for d > 6.
On the other hand, the above probability is also bounded by M}, ,, which goes to zero as h — 0. It
therefore follows from the dominated convergence theorem that

lim Z Py (0 e——x)o (2 +—y)o(y «—0) & (0 —— G)) =0. (4.2)

h—0
z,yEZ4

As was just pointed out in Example 4.1, the square diagram is infinite at the critical point, for
d < 8. However, there is a method for employing a square diagram for d > 6 when h > 0, if at least
one of the lines comprising the square corresponds to 7y, (0, z). In this case, the square is finite for
all d > 6, with a controlled rate of divergence, for d < 8, as h — 0. The remainder of this section
describes this observation in more detail, and sets the stage for its use in our later diagrammatic
estimates.

We begin with an elementary estimate for the integrals defined by

@ (1) — d !
19, (h) = /[M]dd TR (4.3)

with m,n > 0 (not necessarily integers) and h > 0.
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Lemma 4.2. Let m,n > 0. If d < 2n, then ]f,f%(h) =o00 for allh > 0. As h — 0,

const.h 7 o< d< 2(n+m)
L), (h) ~ § const.|logh|  d=2(n+m), m>0 (4.4)
const. d > 2(n+m).

Proof. For d < 2n, Iﬁ,i”n(h) > (r2d+ Vh) ™" [ gl AR R = oo,

For d > 2(n+ m), Ii.(h) < Ii9,(0) = S d?k k=2"*™) < o0, and by the monotone conver-

gence theorem, limy,_,o Imn( ) = 19 n(0).

For 2n < d < 2(n+m), or for d = 2(n + m) with m > 0, the integral diverges as h — 0 and its
asymptotic behaviour is given by that of the integral over |k| < 1. Switching to polar coordinates,
and writing wy for the solid angle in d-dimensions, this gives

1 d—1 Cotmamy [TV (d-2)/2
1D (R) ~ wy / dh— " ~ D / dr—— (4.5)
’ 0 (k2 + V/h)mk2n 2 0

(1 +7r)mrm
where we made the change of variables r = k?h~'/2. The integral is finite as h — 0 if 2n < d <
2(n+m), and it diverges logarithmically if d = 2(n 4+ m) with m > 0. This completes the proof. O

We define the square diagram containing one G-free line, at p = p., to be

Sh=" D Thpe(0,0) 70, (0, 2)T0 5. (. Y) 70,5, (4. 0). (4.6)

w,z,y€Ze

By the monotone convergence theorem, the Parseval relation, the upper bound of Proposition 3.1
and the infra-red bound (1.9),

Spo= lim > 7y (0, w)Top(w, )70, (x, ¥)To,(y, 0)
P—Pc
w,z,y€Z4
_ g d'k . P (@
= lim ———Thp. (k)T0p(k) §const.]1,3(h). (4.7)

P—Pc [*Wvﬂd (27T)d

It then follows immediately from Lemma 4.2 that S, < O(h(d_s)/4) for 6 < d < 8, that 5, <
O(|logh|) for d = 8, and that S, = O(1) for d > 8.
If we replace the basic quantity of Example 4.1 by

Y B (0e—2& 0GP, ((x——y)o(y < 0) &0+ G), (4.8)

z,yEZ4

then the naive estimate rejected in Example 4.1 can be used to bound (4.8) above by S, Mj, .. Using
the bounds mentioned above for S, and the upper bound on the magnetization of Lemma 3.9, we
have

hd=6)/4 (6 <d<38)
SpuM, < O(h*@),  where h%@ = ¢ h'Y2|logh| (d=28) (4.9)
hl/? (d > 8).
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We will obtain upper bounds similar to (4.8) by bounding a pair of nested expectations. The
probability involving the connection to G will come from one expectation, and the probability
involving the G-free connection will come from a second expectation. To produce a bound in terms
of a probability of a G-free connection, we will use the generalization of the BK inequality given in
the following lemma.

Let E be an event specifying that finitely many pairs of sites are connected, possibly disjointly.
In particular, E is increasing. We say that E occurs and is G-free if E occurs and the clusters of
all the sites for which connections are specified in its definition do not intersect the random set G
of green sites. The following lemma is a BK inequality for G-free connections, in which the upper
bound retains a G-free condition on one part of the event only.

Lemma 4.3. Let Ey, Ey be events of the above type. Then for h > 0 and p € [0, 1],
P((FE; o E3) occurs and is G-free) < P(E; occurs and is G-free) P(E,). (4.10)

Proof. Given an event F, we denote by [F], the event that F occurs in [—n,n]¢. It suffices to

show that
P([(Ey o E5) occurs and is G-free],,) < P([E; occurs and is G-free],,) P([Es],), (4.11)

since (4.10) then follows by letting n — oo. This finite volume argument is used to deal with the
fact that the usual BK inequality [17, Theorem 2.15] applies initially to events depending on only
finitely many bonds.

Given a bond-site configuration, we define C'(G),, to be the set of sites which are connected to
the green set G in [—n,n]?. Conditioning on C(G),,, we have

P([(E; o E3) occurs and is G-freel,,) = Z P(C(G), =~ & [(Ey o Ey) occurs and is G-free],,),
Y
(4.12)

where the sum is taken over all subsets 7 of sites in [—n,n]¢. When C(G), = v, bonds touching
but not in 7 are vacant and we can replace the event [(E} o Ey) occurs and is G-free],, by [(E} o Es)
occurs in Z%\v],,. Thus we have

P([(Ey o E5) occurs and is G-free],,) = Z P(C(G), =7 & [(Ey o Ey) occurs in Z™\~],). (4.13)

Since the event [E} o By occurs in Z%\v],, depends only on bonds and sites in [—n,n]? which do
not touch ~, while the event C(G),, = v depends only on bonds and sites which do touch ~, the
probability factors to give

> " P(C(G)n =) P([(Ey 0 Es) occurs in Z%\4],,). (4.14)

Now we can apply the usual BK inequality (in the reduced lattice consisting of bonds and sites in
[—n,n]? which do not touch 7) to the latter probability, to obtain an upper bound

Z P(C(G), =) P(|[E, occurs in Z*\9],,) P([E occurs in Z\~],,). (4.15)
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Since Fj is increasing, this is bounded above, as required, by
Z P(C(@Q),, =) P([E; occurs in Z\~],) P([Fa],) = P([E occurs and is G-free],,) P([Es],,).

(4.16)

O

The two methods exemplified by Example 4.1 and by use of S; will be prominent in the diagram-
matic estimates used in the remainder of this paper. The latter method gives error estimates and
is therefore stronger than the former, which does not. However, when it does not affect our final
result, we will sometimes use the dominated convergence method when stronger bounds in terms of
Sy, could also be obtained. We now illustrate the methods with two examples, in which the quantity

Ze“”pc > pe > [EG(O uo,vo)]g[pg(vo,ul,vl;éo)]T,f;C(vl,xmo (4.17)

(uo,v0)  (u1,v1)

will be bounded at p = p, first using dominated convergence and then using S,. The term Ay (k)

is a contribution to the Fourier transform 5',(111)96(/{) of the n = 1 case of (2.64), via Lemma 2.7. We
drop the subscripts p. in the two examples.

Example 4.4. We now illustrate the use of dominated convergence to conclude that A, (k) = o,(1)
if d > 6 and A < 1. As a start, we take absolute values inside the sum over x to obtain a k-
independent upper bound.

Step 1. The event FY(vo,us,vy; Co) is a subset of

FY (vg, uy, vy C’O) = Fy(vo, u1, vy; C’O) oceurs on C, (4.18)

where Fj is the increasing event that there exist w, € CN’O and w; € CH such that there are disjoint
connections vy «— wy, wy «—— G, wy < Uy, U < Wy, wy <— G. Then we apply the cut-the-tail
Lemma 3.5 to bound the inner expectation in (4.17) by (1 — peMy) = P(Fy)7,(v1, ).

Step 2. Next, we bound P(F};) by the probability that there exists wy € Cy such that there are
disjoint connections vy «— wuy, u; «— wy, wy <— G. Applying BK to bound this, and also to
bound the outer expectation, this leads to an upper bound for | A, (k)| by

1+ 0 Y0 <D ol o] | [pj] <op). (1)

V0 ,U1 0

In the above, the factor O(\) arises as in (3.52), and we used Lemma 3.8 to bound M, x,.

Step 3. Since the summand of (4.17) is bounded above by (1 — p.M,) ' P(F;) < O(M?) = O(h), it
goes to zero pointwise as h — 0.

Step 4. By Steps 2 and 3 and the dominated convergence theorem, (4.17) is o(1).

Example 4.5. We now illustrate the use of Lemma 4.3 to conclude that Aj(k) = O(h’@).

Step 1. We first apply the cut-the-tail lemma as in Step 1 of Example 4.4.

Step 2. We wish to extract a G-free line from the connections required by E{, but there is a subtlety
associated with the fact that Cp is only required to be G-free on Cy. The following device will allow
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this to be handled. Let (-) denote the conditional expectation, under the condition that {ug, v} is
vacant. By the definition of “occurs on C” in Definition 2.2(c), we can rewrite the nested expectation
appearing in (4.17) as

(I[E{(0, ug, vo)[{I[Fy (vo, u, vy; Co)]ThC:;c(vl, z))1)o- (4.20)

Here, in particular, we have used the fact that ééuo’vO}(O) = Cp(0) when {u,v} is vacant. We apply
the BK inequality to estimate P(F}), this time extracting all the disjoint connections. As a result,
|Ap (k)| can now be bounded by

1—p, Mh Z De Z De Z 0(0, w0, vo) |1 [wo € CO]>~TO(U07U}1)TO(U}17Ul)TO(UlawO)MzTh(Ulax)'

Z,wo,w1 (uo, Uo) (u1,v1)

(4.21)

Step 3. The remaining conditional expectation involves disjoint connections 0 «— ug, 0 «— w,
w «— U, w > wy, all G-free, for some w. Lemma 4.3 can be used to bound this conditional
expectation by 79(0, 1) 70(0, w)7o(w, up) times (I[w «— wy, w « G]), using a slight generalization
of Lemma 4.3 to conditional probabilities, and the fact that (I[a «— b]) < 75(a,b). Now, for any
event F,

P(E) > P(E & {u,v} is vacant) = (1 — p.) (I[E]) . (4.22)

Using (4.22) in (4.21), this leads to an upper bound for (4.17) by O(x;M}) times the diagram

]

where thick lines represent 7y and the dotted line represents 75,. This diagram is bounded above by
the triangle times S, leading to an overall bound O(x,M2S;,) = O(h*@), which is stronger than
the bound obtained in Example 4.4.

(4.23)

4.2 The two-M scheme to infinite order

In this section, we fix p = p, and drop subscripts Pe from the notation. The bounds of Lemma 4.6
below, together with the estimates for ¢§l")(k) and @,g")(k) obtained in Section 3, imply that we can
take the limit M, N — oo in (2.70), obtaining

On(k) + &n(k) + Un(k) + Sn(k)

n(k) = (4.24)

On the rightAside, we i}ltroduced on(k) = Z;’OO N "(k), & (k) Zn Lo hn ™ (k), Uh(k) =
Dot S U™ (), Sulh) = S0 817 (), @n(h) = 327 057 (k), Zn(h) = 320 S0 55" (K).

Absolute convergence of the sums is guaranteed by Lemma 4.6.
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Moreover, it follows from Lemma 4.6 that én(k), [zh(k), Su(k) and Z,(k) vanish in the limit
h | 0. Since limy o ¢n(k) = ¢o(k) and limy o (k) = Po(k) by (3.32)-(3.35), Lemma 3.4 and the

dominated convergence theorem, it follows that
i (k) = —Qone(B) (4.25)
Mo 1= G, ()

This proves existence of the limit stated in Theorem 1.1.
In addition, Lemma 4.6 will provide some of the estimates to be used in the asymptotic analysis
of the numerator and denominator of (4.24).

Lemma 4.6. For h >0, p = p., k € [-m, 7|, and for all n,m >0,

Z €50, ) Z )*“”” ) < O\ RY2, (4.26)
’ (nm) ) < O™ (4.27)

Z 1S™(0,2)| < O(A™) O(R*D), (4.28)

) < op(1). (4.29)

Proof. Each of the the above quantities is given in (2.60)—(2.66) by a nested expectation in which
one of the expectations involves the factor W’ or W” defined in (2.53)—(2.55), or a factor of Fy. In
bounding them, we take absolute values and bound the difference in W’ or W” using the triangle
inequality. The absolute values are taken inside the sum over x defining the Fourier transform, using
|e?*#| < 1. This gives bounds uniform in k.

Our general strategy is the same as that in Section 3, which is to bound nested expectations
from right to left, and then decompose the resulting diagram having lines 7, or 7,,, into triangles
and squares. In the following, we comment on the special features relevant for each quantity.

Bounds on f ™M) and Z™™. These two terms are almost the same, and we discuss only f mm),
We begin with fh 0 , which is bounded by
w00, ) < Bl [EJIE Y, - - By 1Y, B (I[(F5)a] + T[(FL)a)), (4.30)

where (F}), denotes the event F; on level-n. The rightmost expectation can be bounded using BK
by

<I[<F5>n]+f[<Fg>n1>nswnzj@n <I{ —wnTG] +I[ GZDD
< thn > 1{ _wln 1 _:Pl} (4.31)

The other expectations involve Y}" and have already been bounded by (3.46). The overall result
is diagrams which are either given by the diagrams that bound gzgh(k) in Section 3.2, but with an
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additional vertex added in the penultimate loop, or by the diagrams that arose in bounding I%h(k)
in Section 3.3. These diagrams all have critical dimension 6 (see (A.5)) and are O(A\"™).

The bounds on ffln’m) for m > 1 are similar. We estimate expectations from right to left, as
usual. The estimate of the expectation at level-(n + 1) introduces a factor I[w, € C,], and we wish
to bound

(W) Iw, € Cp))y < (I[F occurs on Cp, & wy, € Cy] 4 I[FL occurs on Cy, & w,, € Cp)p.  (4.32)
This is bounded by

Un—1 Un w, - Un—1 Up Un-1 U,

> 00 LL ol el L]
wWp—1€Ch_1 Wp—1 G- wnl_ G wn wnT
Up—1 Wn, ~Un—1 Up—1 n—1
+I[G }-&-] G: % }-F][G: % }-f—][ I G}> (4.33)
Wp—1 Up, T Wp—1 Uy Wp—1 Up Wy,
which is bounded using BK by
Un_1 Up Up_1 Un Up—1 Wy
M, Y + +
wn—1€Cn_1 Wy_1 Wy Wp_1 Wy Wp—1 Up
Up—_1 Wy Up_q Wy Up_1 Wy Up_1 Wy,
+ + I + i + % } (4.34)
Wp—_1 Up Wp—1 Up Wp—1 Up Wp—1 Un

In the above, we used the fact that v/, <= w,, through C’n,l, so that we can choose w,,_; on either
side of the two disjoint paths connecting v;,_; and u,. Combined with the bound (3.46) on Y}’, the
result can be seen to be bounded by diagrams with critical dimension 6. Bounding these diagrams
in terms of triangles yields

Zyg(”m | < O™ M. (4.35)

- (n,m)

except that 4 ™) contains W rather than Y” in one internal expectation. The bounds proceed
exactly as in the proof of Lemma 3.6, except that (4.34) is used for the level-n expectation. The
bound on the level-n expectation introduces an additional vertex, compared to the bound on T}(ln),

which raises the critical dimension to 6. This leads to

Z}u(”m | < O™ ™) My, = O(N™F™), (4.36)

(n,m) .

Bound on u . The term u,, is almost the same as the term rh bounded in Section 3.3,

where in the last step we used the bound y,M; = O(1) of Lemma 3.8.

Bound on S’,(L”) We bound 5‘,(1”) in the manner illustrated for the case n = 1 in Example 4.5. In
this method, a G-free line is extracted from the level-(n — 1) expectation. The result is

SIS0, 2)] < 0" O(WD), (4.37)
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Since Example 4.5 involved the extraction of a G-free line from the level-0 expectation, we now
describe in more detail how the corresponding step is performed for the level-(n — 1) expectation,
when n > 1. When n > 1, after bounding the level-n expectation, the level-(n — 1) expectation is
given by

(V) Twpey € Cual), | =Y}y Twyo1 € Cpa])

n— n—1

= (I[F{, & w—y € Cpy & Ciey NG =10])

n—1

< <I rMTwnl 9 " wnl} [[Coi NG = O [wn_, € Cnl]>~ L (43R

Wp—2 Up—1 Wp—2  Up—1 n—1

using the conditional expectation introduced in Example 4.5. Using Lemma 4.3 to bound the above
by corresponding diagrams, this gives

Up—2 fL_Unfl Up—2 ’LUn,1
<Y7’:/—1 ][wn—l € C~17’L—1]>n_1 S |: % + :|][wn—l € On—l]v (439)
Wp—2 Un-1 Wp—2 Unp—1

where the thick solid lines represent 7, , and the dotted lines represent 7, ., both in the condi-
tional expectation with {u,_1,v,_1} vacant. The conditional expectation can then be handled as in
Example 4.5. An example of a typical diagram arising in bounding S® is

G
. “ G
OMX I? . (4.40)
The resulting bound is
D180, 2)] < xaMESLO(A") = O(A") O (R D). (4.41)

xT

Bound on U,(l”m) This bound is the most involved one. By definition, U,(l”’m) contains one W" at
level-n and one F; at level-(n +m). The bounds (4.34) on W” and (3.86) on F» each introduce an
additional vertex, and when combined, give rise to a diagram with critical dimension 8. For some
of the diagrams, we can use the method of Example 4.5, but for others we are unable to extract a
G-free line to compensate for a subdiagram with critical dimension 8 and we must resort instead to
the dominated convergence method of Example 4.4.

We first consider the case m > 2, for which there is at least one expectation of Y}" occuring
between the level-n expectation of W” and the level-(n + m) expectation of F,. This allows us to
use the bound (4.39) on Y] involving one G-free line, for one of the expectations between levels-n
and (n +m). The resulting diagrams can be bounded in terms of Sy, and n + m — 1 triangles, with
each triangle contributing O()A). A typical diagram contributing in this case is

—A\— - \"
[ TA

" . (4.42)
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This gives the bound

STIUF(0,2)] < O MEx, < O THORD)  (m > 2). (4.43)

Next, we consider the case m = 1, in which W” and F5 appear in the two innermost expectations.
For the innermost expectation of Fy, we use (3.86) (with the shift j — n + 1 in indices). To bound
W” on level-n, we use (4.33), and give two separate arguments, one for the first and sixth terms on
the right side of (4.33), and one for the second through fifth terms.

The contributions from the second through fifth terms of (4.33) can be handled using the bound
(4.39) to estimate Y,” ;. The resulting diagrams can be bounded above by S, and n triangles, yielding
an overall bound by O(A"S;, M?x;,) = O(A")O(h°@). However, this method does not apply to the
first and sixth terms of (4.33), because it leads to diagrams in which a square subdiagram arises
from the innermost expectation in such a way that we cannot extract a G-free line to produce S,.

An example is the diagram
LY
o

For these remaining two cases, we use the dominated convergence theorem. As an upper bound,
we neglect the connection to G required by W”, to obtain

(4.44)
G

Upn—1 Un Un—1 Wy,
(first and sixth terms of (4.33)) < Z { + ! } (4.45)
wn—1€Cn—1 wnﬂn Wp—-1 Up

This leads to diagrams with critical dimension 6, which are O(A™). However, each term with fixed
x is a huge sum over various vertices and pivotal bonds. Having fixed all of them, the summand,
being a nested expectation of an indicator function, and having a connection to G, is bounded above
by M. In particular, it goes to zero pointwise as M, — 0. Hence, by the dominated convergence
theorem, the sum over n of these contributions is bounded by x5 Mpo0,(1) = 0x(1).

Combining the above yields the bound

> 2|0, 2)] < on(1). (4.46)

r myn

This completes the proof of Lemma 4.6. O

4.3 Asymptotic behaviour of the numerator

Fix p = p.. We now apply the bounds of Lemma 4.6 to prove that the numerator of (4.24) is given
by

(k) + (k) + Un(k) + Su(k) = 6o(0) + on(1) + O(K). (4.47)
The constant ¢y(0) is equal to 1+ O(X), by (3.9) and Lemma 3.4.
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A~

Summation of (4.26) and (4.28) over m, n, together with (4.29), gives |&,(k) + Uy (k) + S(k)| <
on(1). To prove (4.47), it therefore suffices to show that

on(k) = do(0) + O(h'/?) + O(K?). (4.48)

For this, we make the decomposition

~

On(k) = 6o(0) = [d0(0) — A (0)] — [1(0) = (k)] . (4.49)

The second term of (4.49) is O(M,,), by (3.9) and the analogue of (3.22) for ¢, (0). The third term
is O(k?), by (3.9) and (3.20). This proves (4.47).

4.4 k-dependence of the denominator

Fix p = p.. Since $y(0) = 1 by (3.91), the denominator of (4.24) can be written as

A

1= By (k) = Ep(k) = [$1(0) = B(k)] + [24(0) = Zn(k)] + [Do(0) — Bn(0)

[1]>

RO, (4.50)

The last term is independent of k and will be treated in Section 5 using the second expansion. In
this section, we prove that

Zh(0) —Zh(k) = op(1)RY2, (4.51)
2

B1(0) — Bu(k) = —V2dy(0)

> + op(1)k? + op (1) k2. (4.52)

This shows that the second term in (4.50) is an error term, and extracts the leading k*-dependence
of the first term. The constant —V2®,(0) of (4.52) was seen to be finite and positive in (3.69).

Proof of (4.51). By the triangle inequality,

hY2)2,(0) — 25 (k ]<ZZZhW”"’" z)| |1 = cos(k - z)|. (4.53)

n=1m=0 =z

It was shown in Lemma 4.6 that h=/2 Y |2"™(z)| < O(A"*™). Thus the right side is summable,
uniformly in h and k. On the other hand, the summand on the right side goes to zero as k — 0.
The dominated convergence theorem then gives (4.51). U

Proof of (4.52). We begin with the decomposition
B1(0) = Bn(k) = |@0(0) = do(k)| — [[B0(0) — Bo(k)] — [@4(0) — du(R)]| . (454)

The first term on the right side can be written as

Bo(0) — Do (k) = —vzci)O(O)’;—; + B> Dp(0,2)k (1 — cos(k - x) — (k ,;)2) : (4.55)

since the first term and the contribution to the second term from —(k - x)?/2 cancel by symmetry.
The summand of the second term is bounded uniformly in £ by a summable function of x, since
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k72|11 —cos(k-z) — 5(k-2)? < O(2?) and >, 2*|®(0,2)| < oo by (3.67)—(3.68). Since k21— cos(k -
x) — @] — 0 pointwise in x as k — 0, the second term of (4.55) is ox(1)k? by the dominated
convergence theorem. Therefore

Bo(0) — Bo(k) = ~Vibo(0) 5

The absolute value of the second term on the right side of (4.54) is bounded above by

Z\{(I)O(O,x)—CDh(O,x)}(l—cosk x) ]_dez

r n=0

+ op(1)k*. (4.56)

—o\M(0,z)|.  (4.57)

By (3.34)—(3.35), the summand on the right side goes to zero pointwise as h — 0, and it is bounded by

\x!Q\Q)(()")(O, x)|, which is summable in x,n by (3.67)-(3.68). It therefore follows from the dominated
convergence theorem that

k?
2d’
Equation (4.52) then follows from (4.58) and (4.56). O

Equation (1.14) of Theorem 1.1 is now an immediate consequence of (4.25), (4.48) and (4.52),
with CD™2 equal to ¢o(0)[—5;ViPo(0)] "

[@0(0) — o (k)] — [@4(0) — @p(k)]| < on(1)= (4.58)

5 The second expansion and refined h-dependence

We will now complete the proof of Theorem 1.1, by establishing (1.12). We fix p = p., and drop
subscripts p. from the notation. We assume without further mention that d > 6 for the nearest-
neighbour model, and that d > 6 and L > 1 for the spread-out model.

5.1 The refined h-dependence
It already follows from (4.47) and (4.50)—(4.52) that

$0(0) + on(1) + O(K)

Tn(k) = — ¥ 5 T - = : (5.1)
—3q Vii0(0)k2[1 + 0k(1) + 0n(1)] + 0 (1)A1/2 4 [0(0) — P4 (0) — Z5(0)]
It therefore suffices to show that
$(0) — D4(0) — Z4(0) = (K + 04(1)], (5.2)
for some positive constant K. Equation (1.12) then follows, with
C =2>2K"1¢(0), D? V2P (0)2%2 K1 (5.3)

:_Qd

These are positive constants, since ¢o(0) = 1 + O()) as explained below (4.48), and —V2d,(0) is
positive by (3.69). These values for C' and D=2 are consistent with the identification of C D2 at the
end of Section 4.4.

Equation (5.2) will be a consequence of the following two propositions.

45



Proposition 5.1. There is a positive constant K, with K1 =1+ O(X), such that for h > 0,

d -
—%fbh(O) = [K; + on(1)] xn- (5.4)
Proposition 5.2. There is a constant Ky, with |K3| < O(X), such that for h > 0,

—Z5(0) = [Ky 4 04(1)] M. (5.5)
Proof of (5.2) assuming Propositions 5.1 and 5.2. The two propositions imply that
h
CI)()(O) — CI)h(O) — Eh(O) = / [Kl + Ou(l)] Xu du + [KQ + Oh(l)] Mh = [Kl + KQ + Oh(l)] Mh. (56)
0

To prove (5.2), it therefore suffices to show that Mj, = [const. + op,(1)] h'/2. To see this, we note that
by (5.6), (4.47) and (4.50),

$0(0) + o (1)

=7,(0) = . 5.7
Therefore
a3 : L
g = 2Muxn = 200(0) (K1 + K3) ™ + on(), (5.8)
and hence, by integrating and then taking the square root, we have the desired result
M, = [(260(0))2 (K, + Ka) 72 + 0, (1)]h}2. (5.9)
The constant K of (5.2) is therefore given by
K% = 200(0)(K7 + K) =2+ O(\), (5.10)
and (5.2) is proved. O

The proofs of Propositions 5.1 and 5.2 are similar, and both involve the use of a second expansion.
Before discussing the second expansion for the derivative of ®,(0) in detail, we begin by considering
the leading contribution.

5.2 Leading behaviour of the h-derivative of @, (0)

By definition, ®,(0,z) =37, @,gj)(O,x), with the j™ term in the sum given by (2.35)—(2.36). The
leading behaviour of @ (0, z) is given by the j = 0 term

o (0,00) =pe Y I[E(0,uo, v0)])- (5.11)
w0:vo—ugEN
By definition,

B0, u0,00)]) = (OO0 = ugle™ Ol = SI[0 s y & 0 4= ug & 0 4 G,

’ (5.12)
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where we are using the notation introduced in Example 4.5 in which (-) denotes expectation con-
ditional on {ug,vo} being vacant. We may now proceed to derive an expansion for the connection
0 < g, as in the argument leading up to (2.39).

For this, we introduce

LE)(O, Ug, ao) = E(/)(O, Uo) N {0 <~ CL()} . (513)
LU0, ug, ag, by) = Li(0,ug, ag) occurs on C1a0:20}(0). (5.14)
As in (2.14), the right side of (5.12) can be seen to be given by
S L0, o,y +ch S (L0, o, ag, bo)]r ™ @ (b0, y)).- (5.15)
Y (a0,bo)

Initially, the restricted two-point function in the second term should be with respect to the condi-
tional expectation () (conditional on {ug, v} vacant) rather than the usual expectation. However,
there is no difference between the two expectations here, since ug € é{ao’bO}(O) when L{ (0, ug, ag, bo)
occurs. Now we proceed as in the derivation of the one-M scheme of the expansion. The result is

—0(0,v9) = UL (0, 00) + V2 (0, 00)x + £ (0, o), (5.16)

U (0.00) = pe Y (IILH(0,u0,y) +ZZ D Eol (L) ErZY -+ Ber Z BeZy,  (5.17)

y ugEvg—N y (=1
V20,00) =D pe D> U[LH(0,uo,y +ZZ W EJ[LEZ! - By 20 B2V, (5.18)
Y ugEvp— y (=1
E0(0,v) = Zi(—w—l@omg] B\ Z) - By1 Z) B [Fy(be_y, y; Coov)], (5.19)
y (=1
with
Z) = I[Fl(by—1,y;Co1)],  Z) = I[F{(bi_1, ag, by; Co_1)] (5.20)

and sums with factors p. tacitly understood as in the first expansion. The bounds on these terms are
the same as for the first expansion, except that now there is an additional summed vertex uy on the
diagrammatic loop corresponding to the leftmost expectation. The diagrams in the first expansion,
occuring for ¢ or ®, have critical dimension 6 after adding an additional vertex. As we will discuss
more generally in Section 5.4, the methods of Sections 3 and 4.1 then justify our having already
taken the expansion to infinite order in (5.16), and imply that ZJ,EO) (0) and ]>}(LO)(O) are O(1) and that

the error term (‘:’,50)(0) is lower order than yj. Therefore

~L50(0) = 7(0) + ou(D] (5.21)
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5.3 Differentiation of ®;(0)

In general, when i),gN)(O) is given by an (N + 1)-fold nested expectation, the result of the differenti-

ation will not be as simple as it was for the case N = 0. By the product rule, the differentiation of a
nested expectation will give rise to a sum of terms with one of the nested expectations differentiated
in each term. Typically, we are differentiating the n'" expectation in an expression of the form

& (0) = (1) VEoI[E)) ByY' - BtV B, Y By iy V)

o BaY o . ENYE (5.22)

Writing out the h-dependence of the n'" expectation explicitly, and, for later convenience, switching
to the conditional expectation of Example 4.5 for the n™® and (n 4 1)** expectations, gives

O (0) = (1) VE I [EY EYY - B, Y, B Y e MO, Y By L EnYR. (5.23)

The effect of applying —% to the factor e~"| is simply to multiply by |C,|, and this new factor
can be represented by > ,.I[y € Cy]. The expression is otherwise unchanged. It is just as easy
to work with y fixed, rather than summed, and so we postpone the summation over y until the last
step. Diagrammatically, the connection to y presents the usual diagrams for CﬁéN) (0), with a new
line joining the diagram to y. If that line were independent of the rest of the diagram, we could
factor the expectation to obtain a diagram of @ﬁlN) (0) with an additional vertex o', multiplied by
mh(a’, y), and summed over a’. Since the diagrams with additional vertex have critical dimension 6,
summing over y would yield the desired result const.y;, for the derivative, with the constant O(AY).
Of course, this presumed independence is not actually present, and we must perform an expansion
in order to factor out the two-point function. This is the role of the second expansion. We will
perform the second expansion using the one-M scheme of Section 2.2.

The result will be of the form

d

— 000 =47 (0) + V7 0+ €7(0). (5.24)

Each of the three terms on the right side will turn out to involve a factor O(AY), to allow the sum
over N to be performed. It will also turn out that ZJ}EN)(O) and f/,EN)(O) are bounded uniformly in h,

and that é}(lN)(O) diverges more slowly than y;.

The first step in the second expansion is the identification of a suitable pivotal bond at which
to sever the connection to y. We begin by applying Fubini’s theorem to interchange the n'* and
(n+1)% (bond/site) expectations, and regard the clusters C,,41 as being fixed. The occurrence of the
events (F7); on levels I =n — 1,n,n + 1 enforces a compatibility between C,, and C11, in the sense
that certain connections are required to occur for C),. These connections are depicted schematically
in Figure 2. We omit any discussion of the easier special cases where it is the expectation at level-0
or N that is differentiated.

We recall the definition of the backbone of a cluster C,, 1 connecting v, to u, 1, namely the set
of all sites x for which there are disjoint connections z «— v, and x «— u,,;. We denote this
backbone as B(C,41) = B,+1. We also recall the existence of an ordering of the pivotal bonds for the
connection from a site to a set of sites, as defined in Definition 2.1(d). The cutting bond is defined
to be the last pivotal bond (a’,a) for the connection y — {v,_1,u,} U B,+1. It is possible that no
such pivotal bond exists, and in that case, no expansion is required.
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Figure 2: Schematic diagram of the choice of cutting bond. Solid lines represent C,,, dashed lines
C,_1, and bold dashed lines represent B, .

In choosing the cutting bond, we require it to be pivotal for {v,_1,u,} to preserve (on the a side
of the cluster C,,) the backbone structure of the cluster C,, which is required by F|(v,_1, tun; Cr—1)n.
Also, we require the cutting bond to be pivotal for B, 1 to ensure that we do not cut off as a tail
something which may be needed to ensure that, as required by F|(vp, tn11; Cpn)ni1, the last sausage
of (11 is connected through C,.

Having chosen the cutting bond, we now begin to set the scene for the expansion. This re-
quires an examination of the overall conditions present in the level-n expectation. In addition to
Fl(vn_1,upn; Cp_1)y itself, there are conditions arising from F}(v,,, tn11; Cr)ne1. The latter event can
be decomposed as

Fll(vna Up+1; Cn)n-l—l - FO(Una un—l—l)n-l—l N cht(Bn+l)n7 (525)

where

Fo(vn, uni1)ne1 ={vn «— upy & v, < G} (5.26)
Hew(Brs1)n :{C’n intersects B,41 such that the level-(n + 1) connections satisfy

(V5,11 <= Up4 through C,) & (v, < u;,; in Zd\C’n)}, (5.27)

with (u,,,, v, ;) the last pivotal bond for the level-(n 4+ 1) connnection from v, to u,4; required
by (F1)n+1. (If there is no such pivotal bond, the requirements in (5.27) are replaced by v, <=
Un+1 through C,,). Our task now is to rewrite the overall level-n condition F(v,_1,un;Cp_1), N
Hewi(Bpi1)n N{y € C,},, into a form suitable for generating the expansion.

Recall the definition of C'(®*%)(A) given in Definition 2.1. We define several events, as in Sec-
tion 2.2. These events depend on y, v, _1, uy, Cy—1, Bhi1, but to simplify the notation we make only
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the y-dependence explicit in the notation. Let

Hi(y)n={y <— vo1} N F{(vn_1,Un; Cr1)n N Hewt(Brs1)n, (5.28)

Hi(y)n = Hi(y)n N {y <= {vn-1,un} UBni1}, (5.29)

H!(a,d"), ={H](a), occurs on C3**}({v,_1,un} U Bns1)}, (5.30)
Hi(a,ad',y), = Hi(y), N {(d’,a) is the last occupied pivotal bond for y — {v,_1,u,} UBui1} .

(5.31)

Then the overall level-n event H;(y), is the disjoint union

Hi(y)n = Hi(y)n U( U H(a, a’,y)n). (5.32)

(a,a’)

In (5.32), configurations in H;(y), have been classified according to the last pivotal bond (d’,a).
The appearance of H; corresponds to the possibility that there is no such pivotal bond, and in this
case, no expansion will be required.

For the configurations in which there is a pivotal bond, we will use the following important
lemma.

Lemma 5.3. The events Hy(a,d’,y), and H{(a,d), obey
Hi(a,d',y), = H{(a,a’), N {(y — d &y — @) occurs in ZN\C ({v,_q, u,} U Bn+1)}
N{{a,a'} is occupied} . (5.33)

Before proving the lemma, we note that together with (5.32) and Lemma 2.4 it implies the
identity

U)LY, = I, + e S TH @) 7080 @l By (5.30)
(a,a’)

This will be the point of departure for the second expansion. Initially, the restricted two-point
function appearing in the above equation should be with respect to the conditional, rather than the
usual expectation. However, there is no difference between the two. To see this, note that the event
that @’ «— y in Zd\a{la’a/}({vn,l, Un} U Byyq) is independent of the bond {u,,v,}, since this bond
touches the set Ci*? ({v,_1,un} UBy11). Therefore either expectation can be used for the restricted
two-point function, and for simplicity, we will use the ordinary unconditional expectation.

Proof of Lemma 5.3. To abbreviate the notation, we write A = {v,_1, u,} U B,41, and define
Foiv = {(d,a) is pivotal for y — A}. (5.35)
By definition of H;(a,d, y),,

Hy(a,d',y), = {{a,a’} is occupied } N Hy(y), N {a <= A} N F. (5.36)
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We introduce the events

fl = {CL —> Unfl}n N {CL e A}n N Fll(/l)nfl, Unp; Cnfl)n N cht(BnJrl)n, (537)
Fa={ye—d &y G}, (5.38)

and claim that

Hi(a,d,y), = {F1 occurs on C1*}H(A)} N {F, occurs in ZN\CLo@H(A)}

5.39
N{{a,d’} is occupied } N Fy. (5:39)

Assuming the claim, Lemma 2.5 can then be employed to rewrite the last event in the above, to
give
Hi(a,d,y), = {(F1 & a «— A) occurs on C{**}(A)} N {{a,a'} is occupied }
N{(F2 & y — d’) occurs in Zd\CN'T{l“’“/}(A)}. (5.40)
In view of the definitions of F; and F», this implies the desired identity (5.33).
It remains to prove (5.39). Combining (5.36) and (5.28), we have
Hi(a,d',y), = {{a,a’} is occupied } N{y «— v,_1} N F{(Vp_1, Un; Cri_1)n
N cht(BnJrl)n N {CL < A} N Fin' (541)
To see that this can be written in the form (5.39), we will analyze the various events in the above
expression.
We begin with {y «<— v,_1}, and note that
{y == var} N Fy (5.42)
= {y «— d'} N {{a,d'} is occupied } N {a < v,_; occurs on C{**}(A)} N Fy,.

In fact, the right side is clearly contained in the left side. Conversely, for a configuration on the
left side, since v,_; € A, the bond (a’,a) must also be pivotal for y «— wv,_1, and this im-

plies that {y «— '}, that {a’,a} is occupied, and that a «— v occurs on C{**(v,_1). Since
ClYva_y) C© CI™I(A), this implies {a < v,_; occurs on Ci**F(A)}. This proves (5.42).
Now, by Lemma 2.5, Fl;, is the intersection of the events {y «— a’ occurs in ZN\CH*}(A)} and
{a —— A occurs on C{**?(A)}, and hence it follows from (5.42) that
{yy «— vu_1} N Fyy = {{a,d'} is occupied } N {a «— v,_; occurs on C{¥9}(A)}
N{y «— d in Z\C*}(A)}. (5.43)
Next we prove that
Fll(vn—lu Unpy; Cn—l)n N Fpiv N {y — Un—l} N {{CL, CL/} is Occupied }
= {Fl’(vn_l, Up; Cp—1) occurs on CN’TE“’QI}(A)} N {y — G in Zd\é’r{l“’“l}(A)}
N{y — d in ZN\C**}(A)} N {a — v,_; occurs on CI¥}(A)}
N{{a,a’} is occupied } . (5.44)
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As a first observation, we note that by (5.43), the second last line in the above can be replaced by
{y < vp—1} N FLiy, and we will interpret the right side in this way. To prove (5.44), we begin by
supposing we have a configuration in the left side. To show that it is in the right side, it suffices
to show that the first two events on the right side must then occur. By the G-free condition in F7,
together with the fact that y € C,(v,_1), it follows that {v,_1 <> G occurs on C’T{za’al}(A)} and that
{y <~ G in Zd\é’ia’a/}(A)}. As for the bond connections required by Fj, these are conditions on the
backbone B,,, which are independent of bonds not touching OT{LQ’G/}(A) since Fpi, occurs. Thus these
connections must occur on Ci** }(A), and we have shown that the left side of (5.44) is contained in
the right side. Conversely, given a configuration on the right side, we need to show that F| occurs.
The necessary bond connections again occur since Fp;, occurs. To see that, in addition, v, < G,
we note that when {y «— v,_1} N Fl, occurs, Cy(v,_1) = Ci*“}(a) U A" (a’), where the union
is disjoint. But for a configuration on the right side of (5.44), the two clusters forming this disjoint
union must be G-free. This completes the proof of (5.44).
Turning now to Heyt(Bnt1)n, we claim that

Hewt(Brs1)n N Foiy = {Heut (Brt1)n occurs on é;{f’“/}( )} 0 Foiy. (5.45)

In fact, if the left side occurs, then the right side occurs because Fy;, requires (a’,a) to be pivotal
for y’s connection to B,,; and hence all C),’s connections to B,,.; are independent of bonds not

touching C’T{La’a/}(A). Conversely, the right side is contained in the left side for the same reason.
Finally, we claim that

{a <= A} N, = {a <= A occurs on 1%} (A)} N F,. (5.46)

In fact, because {a <= A} is increasing, the right side is contained in the left side. Conversely, for
a configuration on the left side, it must be the case that {a <= A occurs on C1**?(a)}, and since
Y a) € CEY(A), the right side occurs.

The event Hi(a,d,y), is the intersection of the events occurring on the left sides of (5.44),
(5.45) and (5.46). Therefore it is the intersection of the events occurring on the right sides of these
equations. A rearrangement of these right side events then gives (5.39) and completes the proof. [

We are now in a position to obtain the identity (5.24), starting from (5.34) and using the one-M
scheme. With N and n fixed, the first step is to rewrite 7 in (5.34) using (2.19). The result is

(I[Hy(y)nl),, = H{@)l),, +pe Y (TLH] (a0,b0)n])., 7 (b0, y)

(a0,bo)
— DPc Z <I CLOa bO <[[F1(b0: Y; Cfiao,bo}({vnih un} U Bn+1))>(",1)>n
(ao,bo)
+ Pe Z <I "(ag, bo)n]{(I[F2(bo, y; éiao’bO}({Un—h Uy} U Bn+1))>(n,1)>~n‘ (5.47)
(a0,b0)

We further expand the term containing Fj using (2.31), leaving the term containing F, as it
is. Let Ciug = CRoP (Lo, 1 up} U Buyt). For j > 1, let Cinj) = C’({ij)b }(bj_l), Ziniy =
I[F](bj—1,y; Clnj), and Z(, ;= I[F}'(b; 1, a5, bj; Cn j1))-
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The first iteration can be written schematically as

(Hy)n), = (HD, + (HDady 7 = (HD (P ) ),y + (D ((F) ) ),
= <(H{)n>~n + <(H{/)n>~n T — <(H{,)R<Zén,1)>(n 1 > - < H” Z(n 1)>( )>n T

(D 2 ) )
+ ((HD{ (F) o) 1), — <(H{’)n <Z&,1)<(F2)<n,2)><n,2>>(n71)>n : (5:48)

and we continue expanding the term containing F}, to infinite order. The expansion to infinite order
will be justified by the diagrammatic estimates of the next section. This leads to an identity that
can be abbreviated as

(H)n),, = a32(0) + 0" (0)xn + &5 (0), (5.49)

where the first and second terms respectively comprise the terms with innermost expectation involv-
ing Z' and Z”, and the last term comprises those involving F5. Explicitly,

~(n ~(n,l ~(n,l he

o (0) =" (=1 0), 0 0(0) = Ea(HY)w EnyZ{o )+ By Zins (5.50)
=0

~(n ~(n,l NR4 =

e () =" (=1)fe0), &M 0) = B (H) B Z(1) Elne- Z{n i1y Bty (Fo) ),
=1

(5.51)

and &2")(0) is defined as in (5.50) with Z{, , replacing Z(; ,, and H] replacing Hy' for £ = 0. In the
¢ = 0 term, only the leftmost expectation occurs.
Defining

VO (0) = BoI[EY) ErY! -+ B Y, Byt I[(Fo)ngt) B (0) BpyoY - EnYR,  (5.52)

this gives (5.24) with

oo

=3 =My 0) (5.53)

n=0 ¢=0

and analogous expressions for L?,EN)(O) and é’}(LN)(O). The right side of (5.52) requires special inter-
pretation for the terms n = 0, N.

5.4 Proof of Proposition 5.1

Proposition 5.1 follows from (5.24) and the following lemma. Section 5.4 is devoted to proving the
lemma. The constant K; of Proposition 5.1 is given by K; = Vy(0), where Vy(0) appears in the
lemma.
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Lemma 5.4. The series Uy, (0) = Y%, Z;{,EN)(O) and V,(0) = 3%, l>,§N)(0) for h >0, and £,(0) =
> o é}(LN)(O) for h > 0, converge absolutely. Moreover, Uy (0) = O(1), £,(0) = on(1)xn, and

~

Vi(0) = Vo(0) + 0u(1),  Vo(0) =1+ O(N). (5.54)

Proof. The analysis of 4,(0) is almost identical to that of V,(0), so we discuss only V,(0) and
£,(0). The proof consists of obtaining suitable diagrammatic estimates on V""" (0) and £N"9(0)
(see (5.52)). Roughly speaking, the bounds will involve horizontal “ladder” diagrams like those
encountered in the bounds on i)h(k), with an additional vertical ladder resulting from the nested

~

expectation of 5"?(0) or é"”(0). We will estimate these diagrams with the help of the power
counting methodology of Appendix A.
We first consider the case ¢ = 0, and then move on to ¢ > 1. Finally, we will prove (5.54).

The case ¢/ =0

There is no contribution to E:',EN)(O) arising from ¢ = 0, so we are concerned here with ]>,§N)(O). Our
goal is a diagrammatic estimate for

V() = Bo I [EU By Y, - By 1Y) By I[(Fo) i) B (HY ) B2, -+ By Y, (5.55)

(We omit any discussion of the special cases n = 0, N, which can be handled similarly.) This estimate
will involve a modification of the diagrams used to estimate ®,(0), obtained by “growing” a vertical

diagram from the horizontal diagrams encountered in bounding ®(0).
We first note that, by (5.25) and (5.28)—(5.30), the intersection (F),41 N (HY), is a subset of

{CLO A— Un—l} N {ao — {Un—lu un} U Bn—i—l} N Fll(vn—ly Unp, Cn—l)n,b N Fll(vnv Up+1; On)n—i—l,b? (556)

where the subscripts b denote bond events with site conditions relaxed. Thus the bond connections
that gave rise to the diagrammatic estimates on @5 (k) in Section 3.2, due to (F7)np and (FY)nt1s,
remain present after differentiation. The event

{CLO — ’Unfl} N {&0 <~ {Unfl, Un} U BnJrl} (557)

provides additional connections that can be bounded using the BK inequality. In fact, (5.57) implies
the existence of either (i) two disjoint level-n paths ag «— {v,_1,u,}, or (ii) disjoint level-n paths
ag < {v,_1,u,} and ag < B,11. We now consider the diagrammatic implications of these two
cases.

In case (i), the two connections implied by ay <= {v,,_1, u, } are added to the connections due to
(F!)n, that arise in the diagrams bounding this part of ® (k). This can be bounded, using the BK
inequality, by adding two lines to the lines appearing already in the diagrammatic estimate for this
part of i)h(k) (the “old” lines), with the lines going from a to two new vertices, say ¢ and d. Thus
the resulting new diagrams are obtained by performing construction 1 followed by construction 2 of
Section A.2 to the old diagrams. Examples of this construction are given in Figure 3 (a-b).

In case (ii), we add disjoint connections ay «— {v,_1,u,} and ay «— B,11. We need only
consider the case where the second of these paths is disjoint from the paths extracted from the
event (F}),, because otherwise the situation reduces to case (i). For the path resulting from ag «—
{Un_1,u,}, we add a new vertex ¢ on an existing level-n line of the ® diagram, and then connect
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Wn-1 Un Wn-1 Un Wn-1 Un Un e

1 L A v:_fl “WA v:_fl WA ‘
\/ \_ AN

ag a ay Wn Un+1

@) (b) () (d)

Figure 3: (a,b) Examples of diagrams arising from case (i). (c¢,d) An example of the diagrammatic
bound of case (ii). Thick lines represent level-n connections and thin lines represent levels-(n + 1).

this vertex ¢ and ay with a new line. This takes care of the level-n connection, and the situation
is depicted in Figure 3 (c¢). For the second path, we must have a path from @y to some point d in
B,+1. We now have to ask how this d is connected, via level-(n + 1) connections, to the rest of a
level-(n + 1) diagram of @5 (k). For this purpose, we recall that B, is the set of all points which
are on a path from v, to u,,1. As an upper bound, we just require d <= {v,, u,+1}, which brings
us back to the situation of case (i). Thus there are sites e, f on the level-(n + 1) lines, with lines
from d to each of these sites. This is depicted in Figure 3 (d). The net result is an application of
construction 1 (at e) followed by application of construction 3.

In summary, the resulting diagrams can be obtained by applying construction 1, followed by
application of construction 2 or 3, to the diagrams used previously to bound i)h(k), with the con-
struction applied either at level-n or on levels-n and n+ 1. Now we bound these diagrams, in several
steps.

We begin by decomposing the diagrams as in Section 3.2, both from the side of level-0 and
level-N. These estimates produce triangles, with corresponding factors of \. The decomposition
from level-0 stops at level-(n — 2), and that from level-N stops at level-(n + 2), with levels n — 1,
n and n + 1 remaining to be handled. A diagram corresponding to these levels will be open at
its two ends, with a supremum over the displacement corresponding to the opening. This can be
bounded above by the diagram obtained by closing the two ends and by closing the small openings
corresponding to pivotal bonds. The possible results, before application of constructions 1, 2 , 3, are
depicted in Figure 4 (a), with the dashed lines representing the lines which are “moved” to close the
diagram as an upper bound. There are eight possible combinations in all, with an example depicted
in Figure 4 (b).

For the nearest-neighbour model in sufficiently high dimensions, we may employ squares, pen-
tagons, etc. in our estimates, and it is not difficult to see that the diagrams obtained after applying
constructions 1, 2, 3 are all O(1). We therefore restrict attention now to the spread-out model. Tt
can be checked that each of the eight diagrams can be obtained by applying construction 2 to the
bubble, as depicted in Figure 4 (c¢). By Lemma A.3, for d > 6, each of these diagrams therefore has
infrared degree at least that of the bubble diagram, which has deg = d — 4. Thus, by (A.14), the
diagrams obtained by a subsequent application of constructions 1 and 2 will have deg0 >d—6>0.
By Theorem A.1, these diagrams are therefore convergent and O(1).

In Conclusion, we obtain the bound

VN0 (0)] < min{O(1), 0N} (5.58)
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Figure 4: (a) The combinations producing the central diagram remaining after decomposition. (b)
An example of a combination in (a). (c¢) Construction of the diagram in (b) via application of
construction 2 to the bubble.

The case ¢ > 1

We now consider the case £ > 1, and obtain the bounds
Vi 00)] < min{O(1), 0 ThY, M (0)] < minfO(1), O ) Yop(Lxa. (5.59)

This is sufficient to prove Lemma 5.4, apart from (5.54) which we will prove later. The quantities on
the left side of (5.59) will be bounded in terms of diagrams like those encountered above for ¢ = 0,
but with further growth in the “vertical” direction. For V), this vertical growth arises from additional
expectations of F{', whereas for £, the expectation at level-(n, ¢) is Fj/. These modifications to the
¢ = 0 diagrams do not depend on levels 0 to n — 2 or on levels n 4+ 2 to N, and the expectations
corresponding to these levels can be bounded by triangles as before to give rise to a factor A\V—3
multiplied by a diagram with two ends closed as in the example shown in Figure 4 (b). Our task
now is to understand the structure of this remaining diagram, with its vertical growth, and to bound
it appropriately. We begin by considering the case ¢ = 1 of (5.59).
First, we consider lA}}(LN’n’l)(O). In view of (5.47), this requires estimation of

(I[H{ (a0, bo)n) ([FY (b0, y; CL* ({vn—1,tn} U Brs1))) ) - (5.60)

In a similar fashion to the case ¢ = 0 already treated, the H leads to application of constructions 1,
2, 3 applied to the i)h(k)—diagram reduced as in Figure 4 (b). This construction gives an infrared
degree @0 > d— 6 > 0, as before. However, there are now additional new connections arising
from FY| in the level-(n, 1) expectation. These connections are as depicted in Figure 5 (a). They
correspond to two applications of construction 2, which does not lower the infrared degree. It is not
difficult to see that (5.60) is O(1) for the nearest-neighbour model in sufficiently high dimensions.
For the spread-out model, it is also O(1), by power counting. This gives to an overall bound of order
min{1, \N=3} for V"™(0).

Consider now c‘:’,EN’"’l)(O), for which F» occurs on level-(n, 1). We first remove triangles as above,
obtaining a factor of order min{1, AN =3}, We then apply the cut-the-tail Lemma 3.5 in the usual way,
extracting a factor xj. The tail and remaining connections due to F; are depicted in Figure 5 (b). A
factor M, arises from the connection to GG, and the three remaining lines due to F;, can be estimated
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Cp or By ~d— Cn of Bnit G

Figure 5: (a) The connections arising from level-(n, 1) in lA},SN’n’l)(O). (b) The connections arising
from level-(n, 1) in c‘:’,(lN’"’l)(O).

by a factor of the triangle diagram. The remaining diagram is obtained from a diagram from the
¢ = 0 case by addition of a vertex on one of the lines corresponding to level-n or level-(n + 1). For
the nearest-neighbour model in sufficiently high dimensions, we may employ the square and larger
diagrams and conclude an overall bound here of O(1)M,x, = O(1). However, as we now explain,
the spread-out model in dimensions d > 6 requires more care.

Arguing as in Example 4.5, using Lemma 4.3 we may choose any one of the diagrammatic lines
arising in any expectation other than level-(n, 1) to be G-free. We may therefore regard the additional
vertex mentioned in the previous paragraph as residing on a massive line, with p? = X;;l- Thus this
extra vertex at worst reduces digo by 2 to d — 8 (according to Lemma A.3), but does not change
@u' Hence the diagram is convergent for h > 0, and by Theorem A.2, its rate of divergence as

h — 0 is bounded above by O(u4=8|log u%) = O(x\*"*|1og xu|¥)xn = on(1)xn, consistent with
(5.59).

Now we turn to the case ¢ > 2, beginning with 1% NM)(O). Again we bound the expectations
corresponding to levels-0 to n —2 and n+ 2 to N by triangles, and close up the ends of the resulting
diagram. Each expectation from levels-(n, 1) to (n, £) corresponds diagrammatically to construction 2
applied to the diagrams encountered for the case ¢ = 0, and does not decrease the infrared degree.
We may estimate each of these expectations with a triangle (each providing a factor ), leaving
a bounded diagram This gives the desired bound for ]> (Nom.8) (O) For E:',EN’"’Z)(O), we combine the
method used for V"™ (0) with that employed for ™™ 1)( 0).

Proof of (5.54)

First we consider V, — V,. As we have seen, diagrams contributing to V,(0) are finite. As in (3.59),
the difference gives rise to a connection to G. This is bounded pointwise by M), and hence the
dominated convergence theorem can be applied to conclude that V;,(0) — Vo(0) = o5, (1).

Finally, we argue that Vy(0) = 14 O()). Consider first the nearest-neighbour model. Using
the square and higher diagrams if necessary, we can bound >y, V(NM)( 0) by O(X) for all terms
except N =n = ¢ = 0. This can be seen from the fact that these terms all include at least one
expectation having a pivotal bond, and the occurrence of a pivotal bond implies a bound O(A). The
remaining term is the first term of (5.18). In that term, the contribution due to ug = 0 is readily
seen to be 1+ O(\), while the contribution due to ug # 0 is O(X). This gives the desired result for
the nearest-neighbour model.

For the spread-out model, we argue similarly. However, in this case there are contributions from
diagrams that we are unable to bound using a factor of the triangle that is clearly O(\). We have
used power counting, previously, to bound these contributions by O(1). To improve these bounds to
O()), we appeal to dominated convergence via the following argument (similar to [5, Lemma 5.9]).

27



F3'(Vn-1, Un;Cn-1) Fs5'(Vn_1, U ;Cn_1)

Figure 6: Schematic depiction of Q% Q3, Q3, Q5. Crosshatched regions represent C,_; and dotted
lines represent possible but not mandatory connections in C'(v,,_1).

First we observe that by [5, (5.36)], if k& # 0 then lim;_., 1 — D(k) = 1. It follows that the limit
of any convergent diagram containing summation over a pivotal bond {u, v} is the corresponding
integral of ¢ (=% integrated over [—m, 7] This integral is zero. Since all the diagrams that were

bounded using power counting do contain such a pivotal bond, we obtain the desired bound O(\).
O

5.5 Differentiation of =,(0)

In this section, we discuss the second expansion used in the proof of Proposition 5.2. Our analysis of
= (0) has much in common with the above analysis of ®,(0), but there are also important differences.
For CIDh(O), we used the fact that all connections involved in the definition of CIDh(O) were G-free to
show that its derivative gave rise to a “tail” corresponding, after a second expansion to cut off the
tail, to a factor of y,. Integration of this factor of y, then gave rise to the M, appearing in (5.6).
For éh(O), on the other hand, there is a connection to G explicitly demanded in the expectation
containing W’. Although this easily gives rise to a bound involving M},, we need to extract a factor
of the magnetization in an asymptotic relation. We do not have an expansion that can be used to
“cut oftf” a factor of M, so we will differentiate in this expectation to convert this connection to G
to a G-free tail. This tail can then be cut off, as a factor of the susceptibility, by means of a second
expansion.
By the fundamental theorem of calculus, éﬁj"m)(o) can be written as

h
~(n,m _ ~ d
) = (—1)mtn! / duBqg  I[ENEy Y, - By Y, 7 — B, W,
0
X K1 hYn+1En+27hY7;/+2 T En+m th;/erv (5'61)

where subscripts indicate the value of the magnetic field for each expectation. The factor W,
involves the events Fj and F}, which require a connection to G, while the factors Y; involve only
G-free connections.

To understand the derivative here, we introduce the clusters Q{, Q% (7 = 3,5) depicted in Figure 6.
Explicitly, these are defined in conjunction with the occurrence of the event F ]’ (Vn_1, Up; én,l), as
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follows:

Q% = {y € last sausage of C(v,_1) : uy, Cn1 n

Q7 = Cva1)\Q5,
Q5 = {y € C(v,_1)\[last sausage of C(v,_1)] : vn_1 Cnt yl,
Q& = Clua-)\Q5.

The u-dependence of Fj and Fj is then given by
e~ulQil (1 — e~y (j =3, 5). (5.62)
Its derivative is
— | Qe (1 — e~u@aly 4 | Q] |emu(QIHIQED, (5.63)

The second term will turn out to be the main term, for both 7 = 3,5. The first term will give rise to
error terms that can be handled more easily, using bounds which we defer to Section 5.6. We divide
these contributions as

h
=™ (0) = /O du (M (0) + N (0)) (5.64)

U

where Mﬁ;m)(()) comprises the main terms due to the second term of (5.63), and A ,Ezm)((]) contains
the terms corresponding to the first term of (5.63). In the remainder of this section, we consider

only Méﬁm) (0), because this is the term for which we apply a second expansion.

We first discuss the contribution to Mg?;m) (0) arising from the j = 3 case of (5.63). The result
of the differentiation is u-dependence of the form which corresponds to the cluster C,, being entirely
G-free. We write the prefactor [Q3] as > I[y € @3]. Our goal is to use a second expansion to cut
off the connection to y, as in Section 5.3.

As in Section 5.3, the first step is the identification of a suitable pivotal bond at which to
sever the connection to y. Again we apply Fubini’s theorem to interchange the n'® and (n + 1)
(bond/site) expectations, and regard the clusters C,,1; as being fixed. The occurrence of the events
(F)i, I = n+£1 and the event (F}),, enforces a compatibility between C), and C,,11, in the sense that
certain connections are required to occur for C),,. These connections are depicted schematically in
Figure 7. In particular, the site y is in the last sausage for v,,_; — wu,, and is connected to v,_;
and u,, through C,_1, since y € Q3.

To define the cutting bond, we let P(y) be the set of occupied pivotal bonds for y — w,, and
given b € P(y), we let b, be the endpoint of b such that u, € C®(b,). We define the following two
subsets of P(y):

Poii(y) = {be€P(y):bis an occupied pivotal bond for y — B,11},

Pualy) = {bePy):by “Su,).

In Figure 7, P,+1(y) = {1,2,3,4}, while P,_1(y) = {1,2,3,4,5,6,7}. The cutting bond is then
defined to be the last element of P,_;(y) N Py41(y), in the direction y — w,. In the example of

29



Figure 7: Schematic depiction of the choice of cutting bond for F3. Solid lines represent C),, dashed
lines C),_1, and bold dashed lines represent B,,;. Pivotal bonds in the last sausage are numbered 1
to 8. In this example, the cutting bond is bond 4.

Figure 7, the cutting bond is bond 4. It is possible that no such pivotal bond exists, and in that
case, no expansion will be required.

The reason for the above choice for the cutting bond is as in Section 5.3. We require the cutting
bond to be pivotal for B,,,; to ensure that we do not cut off as a tail something which may be needed
to insure the intersection/avoidance properties between C,, and B,,+1 imposed by (F}),, and (F),+1-
We also want to maintain the connections through C),_; on the last sausage of C,, and our choice
does preserve these connections. This is analogous to the first expansion, where we cut at the first
pivotal bond after the condition v <2, 2 has been satisfied.

Having chosen the cutting bond, we next examine the overall conditions present in the level-n
expectation. In addition to Fj(v,_1,un; Cr_1), itself, there are conditions arising from the event
F(vn, tpny1; Cp)ny1- Recalling the definitions in Section 5.3, the latter event can be decomposed as

Fll(vnv Un+1; Cn)n—l—l = FO(Una un—l—l)n-l—l N cht(Bn-l—l)n‘ (565)

Our task now is to rewrite the overall level-n condition Fj,(v,_1,Un; Co1)n N {vn_1 —F G}, N
Heut(Bry1)nN{y € Q3},, into a form suitable for generating the expansion. Here, Fy ;(vp—1, Un; Cri1)n
denotes the intersection of {v,_1; «— wu,} with the event that the last sausage of v,_1 — u, is
connected to C),_1.

As in Section 5.3, we define the events:

H3(y), = {y € Qg} N FS y(Vn—1, Un; Cn1)n N {Un—1 <= G} N Heut(Brs1)n,
Hy(y)n = Hs(y)n OV {Pa-1(y) N Pria(y) = 0},
Hj(a,ad"), ={Hj}(a), occurs on C1*}({v,_1,u,} U Bniy)},
Hs(a,ad',y), = H3(y), N {(d’,a) is the last occupied pivotal bond in P,_1(y) N Puy1(y)}.

Classifying configurations in Hj(y), according to the last pivotal bond (a, a’) (if there is one) yields
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the disjoint union

H3(y)n = Hy(y)n U( U Hj(a, a’,y)n). (5.70)

(a,a’)

For Hj(y),, no second expansion is required. For the configurations in which there is a pivotal bond,
we will use the following lemma.

Lemma 5.5. The events Hs(a,d',y), and H}(a,a’), obey

Hs(a,d',y), = Hj(a,ad’), N {(y —d &y —~ @) occurs in ZN\C ({v,_q, u,} U Bn+1)}
N{{a,a'} is occupied} . (5.71)

We omit the proof of Lemma 5.5, since it proceeds in the same way as the proof of Lemma 5.3.
However, there is one respect which is somewhat different. Unlike the analysis for Hy(y), for HY it
is not possible to write the “no pivotal” condition as {y <= C,,_1 U B,41}. It is true that every
configuration in H}(y) obeys {y <= C,_1 U B, 11}, but the converse is not true. For example, in
the configuration of Figure 7, the true cutting bond is bond 4, even though a double connection to
Cn—1 U B,41 occurs already after bond 2. But this difference from the situation in Lemma 5.3 is a
minor one, and because our choice of the cutting bond imposes no C,,_;-related conditions on the
a’-side of the connection y «<— a’, the analysis can proceed as before.

Now we note that together with (5.70) and Lemma 2.4, Lemma 5.5 implies the identity

(THs ()Y = TS @)) + pe S (ITH (0, @), 708 Qonrundobnn) g/ gy (5.72)

(a,a”)

As in (5.34), the restricted two-point function in (5.72) is with respect to the ordinary unconditional
expectation. The identity (5.72) is exactly analogous to (5.34), and the second expansion can be
derived for (5.61) using the one-M scheme, exactly as was done in Section 5.3. A minor difference
here is that the level-n expectation has magnetic field u. As a result, the expansion for the level-n
expectation is (5.48) with all the H; replaced by Hj, and with all the expectations of levels-(n, m)
having magnetic field u. Then we substitute this result back into (5.61). The result of the expansion
will be given below, after we consider the case of F.

We now consider the main contribution to the Fj case, which arises from the j = 5 case of the
seond term of (5.63). The choice of cutting bond is defined in exactly the same way as it was for
the case of F3, and the second expansion proceeds in the same way. We define Hy events as in
(5.66)—(5.68), with F} and {y € Q3} in (5.66) respectively replaced by F? and {y € Q3}. This leads,
as above, to the identity

(IHs()alb, = (L)), + pe S (I[H (0, @'),] 0 GonsndoBisn) () (5.73)
(a,a’)

The second expansion then proceeds as usual, via the one-M scheme. We perform the second
expansion to infinite order, as will be justified by the bounds of the next section.
To summarize, the second expansion yields a result of the form

ME(0) = ™ (0) + Hi™ (0)xw + Ri™ (0). (5.74)
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The terms on the right side are sums of doubly nested expectations, with the second nesting occurring
at level n of the original nested expectation defining ug ™ (0). The term Qh" "™ (0) contains the terms
in which the innermost expectatlon in the second nesting carries a single prime, and is analogous
to U of (5.24). The term H nm)( 0) contains the terms in which the innermost expectation in the

second nesting carries a double prime, and is analogous to V of (5.24). The term 7@5:;”1)(0) contains
the terms in which the innermost expectation in the second nesting involves F5, and is analogous to
E of (5.24). Each of these three quantities can be written as a sum over ¢, where ¢ is the number of
expectations nested within the n'" expectation.

5.6 Proof of Proposition 5.2
Lemma 5.6. Letu € [0,h]. The series Gy, (0) = > = Og ”m)( 0) and Hp,(0) = S _ ﬂg’?&m)(o)

n,m=0

for h >0, and Ry (0) = D e ORgnm)(O) and Ny (0) = D ON("m( 0) for u > 0, converge
absolutely. Moreover, thu( ) =0(1), ﬁhyu(()) = on(1)Xu, Nhu( 0) = on(1)xu, and

ﬂh,u(o) = 7%0,0(0) + oh(l), 7%0,0(0) - O()\)‘ (5'75)

Combining (5.64), (5.74), and Lemma 5.6, we have

2,(0) = /0 " (ﬂO,O(O)Xu + oh(l)xu> - (7%0,0(0) n oh(1)> M, (5.76)

This gives Proposition 5.2 with Ky = —Ho(0).

Proof of Lemma 5.6. The bounds on ,C’;,(:ém)((]) are similar to those on 7:(,(17;;”1) (0), and will not be
discussed further. Also, the arguments required for the nearest-neighbour and spread-out models
are slightly different, as in the proof of Lemma 5.4, and for simplicity we restrict attention in what
follows to the spread-out model.

Before beginning the proof in earnest, we examine the diagrams used to bound = "( ™) (0) in more

detail. These differ from the diagrams of CD% +m)(0) only at levels n — 1,n,n + 1. When performing
diagrammatic estimates, the other expectations can be bounded using triangles. These triangles
give rise to a factor min{1, \"*™~3}. Recalling (4.33)-(4.34) and Figure 4 (a), we are left with the
truncated diagrams depicted schematically in Figure 8. The factor A»™™~3 controls the sums over
n,m, and it suffices to obtain an appropriate bound on the truncated diagram, modified to take into
account the diagrammatic changes arising in N, H, K.

It is helpful to examine the infrared degree of divergence of the diagrams of Figure 8. Consider
first the assembled diagrams of Figure 8 (a) with the line terminating at G and the vertex at b (for
the first diagram) or w,_; (for the second and third diagrams) omitted, and those of Figure 8 (b)
with the line terminating at G and the vertex at b omitted. We call these the amputated truncated
diagrams. As in Figure 4 (c), it can be seen that the infrared degree of divergence of the amputated
truncated diagrams is at least d — 4. If we then restore the vertex at w,_; or b to an amputated
truncated diagram, this is construction 1 and hence the resulting diagram has infrared degree at
least d — 6, by Lemma A.3.

We divide the proof of Lemma 5.6 into several parts. First, we consider the error term A. We
then consider the ¢ = 0 contribution to H. Then we move on to the contributions of ¢ > 1 to 'H
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Figure 8: The truncated diagrams contributing to = due to (a) F3 and (b) F5.

and R. Finally, we prove (5.75). Our discussion will be brief at points where it does not differ
substantially from the proof of Lemma 5.4.

Bounds on N
The error term N is generated by the first term of (5.63), which involves adding a connection to
y € Q3 or y € 3, and then summing over y.

Consider first the case of an added connection to y € Q3. If we ignore the connection to G in an
upper bound, this corresponds to adding a vertex at level-n to a truncated amputated diagram, with
a line emanating to y. We can use the cut-the-tail Lemma 3.5 to extract a factor of x,,, multiplied by
a diagram with infrared degree d—6. (This also involves an application of construction 2, which does
not decrease the infrared degree.) However, if we recall that this diagram actually has a connection
to G, we can use the dominated convergence theorem to obtain an overall bound op(1)y,. The sum
over m,n can then be performed, thanks to the factor A**™~3 mentioned previously.

Now consider the case of an added connection to y € Q3. In this case, the connection to G
plays an essential role in maintaining diagram connectivity, and it cannot be ignored. However, we
can use Lemma 3.5 to produce a factor y,, we can extract a factor M, from the connection to G,
and by employing a G-free line from the expectation at level-(n — 1) or level-(n + 1) we can bound
the remaining diagram by an analysis similar to that used to bound 8 (Nom, 1)( 0) in Section 5.4. The
overall result is a bound y, M, h@=8/4 < 0, (1)x,.

The case ¢/ =0

We now bound the diagrams contributing to the lowest order (¢ = 0) contributions to H, i.e.,

Eol [E{|EY, - By Yy B I[(Fo)nst) En(H ) BngaYi iy -+ By Y,

n—+m?

(5.77)
where 7 = 3 or j = 5. The discussion parallels the corresponding part of the proof of Lemma 5.4.

The diagram is truncated as described above, and we bound the modification of the amputated
truncated diagram which takes into account the additional connections implied by H}. We will
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Figure 9: Original configurations for = (Fj case), and new connections required for ag. Thick lines
on the last sausage represent connections which are already present before differentiation (i.e., in
the diagram of =).

Figure 10: Original configurations for = (Fj case), and new connections required for ay.

argue that these connections arise from application of construction 1 followed by constructions 2
or 3. Thus the infrared degree of divergence is reduced from at least d — 4 to at worst d — 6, by
(A.13)—(A.14), and hence the diagrams are O(1).

Consider first the case j = 3. In addition to the bond connections required by Fj(v,,—1, un; Cr—1),
we add connections due to ag € Q3 and P,,_1(ag) N Pri1(ag) = 0. The site ag is located in the place
of G of Figure 8 (a). By definition, it is either the case that P,_1(ag) C Pnyi(ag) or Puii(ag) C
P,—1(ag). Thus we need only consider the two cases (i) P,_1(ag) = 0 and (ii) Py41(ag) = 0.

We first consider case (i). This is depicted in Figure 9 (a). The extra required (disjoint) connec-
tions are ag «— w,_1 and ag «— b. Here b is a new vertex, while w,_; was existing. Thus this is
an application of construction 2, which does not reduce the infrared degree. (A similar construction
can be applied in the case where the connection to w, emerges from the sausage containing w,,_1.)

We next consider case (ii). There are several geometries to consider, three of which are depicted
in Figure 9 (b-d). In (b) and (c), there are additional disjoint paths from an existing vertex b in
the =-diagram to aq (in (b), we take b = w,_1) and from ay to a new vertex ¢ € B,1;. We may
then argue as we did in the proof of Lemma 5.4 that c is then connected to existing diagram lines
from level-(n + 1) in such a way that the overall additional lines are of the form of construction 3
(see Figure 3 (d)). The geometry of Figure 9 (d), in which the connection to w, emerges from the
sausage of ag, deserves special comment. In this case, we may neglect any additional connection to
B, 11 beyond that already present due to the connection from b to w,. The new lines to be added
are those from b (existing) to ag and from ag to d (new), which is an application of construction 2.

Next, we move on to the case j = 5 in (5.77), which involves )5 shown schematically in Figure 6.
Four of the relevant geometries are depicted in Figure 10. In (a), the new connections link ag to
wy,—1 (existing) and ag to ¢ (new), which is construction 2. In (b), the new connections link ay to
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wy—1 and ag to d (new), which is construction 3. In (c), the new connections link ag to ¢ (existing)
and ag to d (new), which is construction 3. Finally, in (d), the new connections link ag to ¢ (existing)
and ag to d (new), which is construction 2. None of these constructions decrease the infrared degree
from its original value of d — 6, so the diagrams are O(1).

The case ¢ > 1

This case is bounded exactly as was done in the proof of Lemma 5.4. Note that we require massive
lines to estimate R, but after differentiation the level-n expectation becomes G-free and the massive
lines can be obtained as before. One new ingredient here is that we have two magnetic fields A and
u, but the simple inequalities v < h, M, < M}, and x, > x5 can be applied.

Proof of (5.75)

The proof that M., (0) = Hoo(0) + ox(1) proceeds as in the portion of the proof of Lemma 5.4
showing that V;,(0) — V(0) = 0,(1), apart from the fact that now we have two magnetic fields z and
u. We again write the difference as a telescopic sum of differences at each level, and each difference
implies a connection to GG. We further decompose this sum of nested expectations as plus or minus
sums of positive expectations. The difference can then be bounded above by setting u = h, since
increasing the magnetic field increases the difference. Then our previous discussion applies.

To prove 7%070(0) = ), we use the dominated convergence theorem as in the proof that 190(0) =
14+ O()\). However, each term in Hg(0) contains at least one loop with a pivotal bond, and the
O(1) contribution does not occur. O

A Power counting for Feynman diagrams

In Section A.1, we summarize results of [29, 30] concerning the estimation of Feynman diagrams
using the quantum field theoretic technique of power counting. Then in Section A.2, we provide a
lemma which allows for an efficient application of these results for the Feynman diagrams arising in
this paper.

A.1 Power counting

Consider a Feynman diagram G consisting of /V internal lines, no external lines, and V' vertices. Each

(internal) line carries a d-dimensional momentum p; (i = 1,2,... , N), and represents a propagator
1
3 (A1)
pi + pf

where the mass p; of the i*® line can be either 0 or ;¢ > 0, with i not depending on 7. The massless
(1; = 0) and massive (u; = p) lines are fixed in G.

The Feynman diagrams encountered in this paper have propagator 7, ,.(k). By Proposition 3.1,
this propagator is bounded above by a constant multiple of ([1 — D (k)] + h/2)~!, with the constant
independent of €2. For both the nearest-neighbour and spread-out models, 1 — ﬁ(k) is bounded
below by a universal constant multiple of k?/d (see [31, Appendix A]). Therefore 7, ,_ (k) is bounded
above by a propagator of the form (A.1) times a factor d which should be taken into account in
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bounding diagrams for the nearest-neighbour model, but which is unimportant for the spread-out
model. Diagram lines with A > 0 have mass = h'/%.

Each of the V' vertices of G imposes a momentum conservation condition, according to Kirchoff’s
law. Of these, V — 1 are independent, with the momentum conservation at the other vertex then
guaranteed by overall momentum conservation. As a result, we have V' — 1 independent momentum
constraints. This leaves L = N — V + 1 independent momenta k; (j = 1,2,...,L), called loop
momenta, which can be chosen from {p;}¥,. The choice of loop momenta is not uniquely determined
by G. Given a choice of loop momenta {kj}le, each p; can be written as a linear combination of
the k;. The Feynman integral /¢ giving the value of the Feynman diagram G is then

d dp. N
R T S "
[—m,m]d (27T)d [—m,m]d (27T)d i—1 Pi Tt

1=

The value of I is independent of the choice of loop momenta.

Our goals are (i) to provide a sufficient condition for convergence of I when p > 0, and (ii) to
determine the rate of divergence of I, as u — 0, in the case where I is convergent for p > 0 but
not for p = 0. For this, we will use the infrared degree of divergence @N(G), which is defined as

follows. First, given a set G of L loop momenta, and a subset H C G of cardinality ¢, we define the
infrared degree of divergence of ‘H by

@H(H) = dl — 2#{massless line momenta determined by H}. (A.3)

Note that (A.3) makes sense for d € R. For @0, all lines are regarded as massless, whereas for digu,

only the lines for which p; = 0 are massless. In (A.3), a line momentum p; is said to be determined
by ‘H if p; is in the linear span of H. Then we define the infrared degree of divergence of the full
graph G by

d G) = mi i d A4
ﬁﬂ( ) e H:Hrgg,lH;é@ EN(H)’ (A4)

where the minimum is taken over all choices G of loop momenta for G and over all nonempty subsets
H C G. The following theorem, which is [29, Theorem 1], asserts that a Feynman integral is finite
if its infrared degree of divergence is positive.

Theorem A.1. The Feynman integral I converges if %N(G) > 0.

Theorem A.1 implies that a diagram is more likely to be convergent in high dimensions. We
define d.(G), the critical dimension of a diagram G, by
d.(G) = inf{d € R : deg (G) > 0}. (A.5)

By definition, I converges if d > d.(G).

We now consider the situation where I is convergent for p > 0 but not for g = 0. In this case,
the following theorem, which we will show to be a consequence of [29, Theorem 2|, indicates that
the infrared degree of divergence @O(G) bounds the rate of divergence of I in the limit y — 0.

Theorem A.2. Suppose @H(G) > 0 but @O(G) < 0. Then the Feynman integral I is finite for
w>0, and, as p — 0, obeys the bound

I < const. 20D log |~ (A.6)
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Proof. Making the change of variables k; = u~'k;, p; = u~'p; gives

ddiﬂl ddiﬂL N 1
I = MdL—2N/ / s = pN g, (A7)
/e Q) S icw e 2 5 B+

where [i; is zero or one, depending on whether p; is zero or . The rate of divergence of Jg is given
in [29] in terms of the wultraviolet degree of divergence. This is defined by

(A.8)

where the maximum is over sets G of loop momenta for G and nonempty subsets H C G, ¢ denotes
the cardinality of H, and a line momentum p; is said to be depending on H if it is not determined
by G\'H. Also, since there is no mention of massless lines in the definition of the ultraviolet degree
of divergence, there is no need to distinguish d—egu and deg,. It then follows from [29, Corollary to
Theorem 2] that

t. deg(G) <0
Jo< QW ., (deg(G) < 0) (A.9)
const. =9 | log (deg(G) > 0).
Therefore
I < const.udL’QN’maX{o’dTg(G)}\ log pu|*. (A.10)

It remains to relate the exponent of y on the right side to deg O(G). First, we claim that for any
subset H C G,

deg (H) = dL — 2N — deg(G\H). (A.11)

Here, we employ the convention deg () = deg(P) = 0. The claim follows from the fact that the set
G of all line momenta is the disjoint union of the set of line momenta determined by H and the set

of line momenta depending on G\'H. Now, we take the minimum of (A.11) over all G and nonempty
H C G. This leads to

deg (G) =dL —2N — max omax o deg(G\H) = dL — 2N — mex  mex deg(H)

=dL —2N — maX{O, max  max d—eg(H)} (A.12)
G HHCGHAD,G

We first consider the case where the maximum in the definition (A.8) of deg(G) is attained at
some H # G. Then (A.12) implies that dL — 2N — max{0, deg(G)} = deg (G), and the bound of
the theorem follows from (A.10).

This leaves the case where the maximum is attained at H = G, which implies deg(G) = dL —2N.
Suppose first that d. — 2N < 0. Then we may include the case ‘H = G in the right side of
(A.12) without changing its value, so again we have dL — 2N — max{0,deg(G)} = deg (&) and
the desired result follows from (A.10). Finally, suppose that deg(G) = dL — 2N > 0. Relaxing
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LA R

Figure 11: (a) A portion of G is shown together with the corresponding portion of G resulting from
construction j. Solid dots denote vertices already present in (G, while open dots denote new vertices,
present in G’ but not in G. Only those parts of G which are changed are shown. (b) An example of
construction 2 is depicted.

the condition H # G on the right side of (A.12) gives deg (G) > dL — 2N — max{0, deg(@)} =
dL — 2N — (dL — 2N) = 0. Since deg, (G) <0 by hypothe51s we may assume that deg, (G) = 0.
The desired result then follows from (A 10), because the exponent of uin (A.10) is zero (as we have
just shown), and thus I; < const.z°|log u|F = const. (@] log 11|~ O

Theorems A.1 and A.2 reduce the analysis of Feynman integrals to the evaluation of the infrared
degree of divergence. In the next section, we give a practical method for estimating the infrared
degree of divergence of some of the Feynman diagrams arising in this paper.

A.2 Inductive power counting

Our goal in this section is to provide a lemma which allows the infrared degree of divergence of some
of the Feynman diagrams appearing in this paper to be accurately estimated in terms of the infrared
degree of divergence of related but simpler Feynman diagrams. This involves constructions in which
a new Feynman diagram G’ (j = 1,2,3) is obtained from G by the addition of new lines and/or
vertices. These constructions are illustrated in Figure 11. The following lemma gives bounds on
deg(G7) in terms of deg(G). In the lemma, either digu(G) or deg (&) can be used.

Lemma A.3. The infrared degree of divergence of G is bounded in terms of that of G as follows:

j deg(G) — 2 =1
deg(¢7) 2 {deg(G’) +min{0,d — 6} (j =2). (#.13)

Note that construction 3 results from two applications of construction 2, and hence

deg(G?) > deg(G) + 2min{0,d — 6}. (A.14)
Proof of Lemma A.3. We begin with the observation that, by definition, deg(H) depends only on
the subspace spanned by H. Therefore, given p'¢’H with p’ determined by H, we can replace some
vector p € ‘H by p’ without changing deg(H). This fact was called naturalness in [30].

Now we turn to the proof of (A.13) for Construction 1. In Construction 1, we add a new vertex
to an existing line with momentum (say) p;, thereby introducing a new line momentum ¢;, as in
Figure 12. Let V be the number of vertices of G. The momentum conservation equations for G,

which take the form Zjvzl Aijpj =0 (i=1,...,V —1) for some integers A;;, are then supplemented
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Figure 12: Constructions 1, 2 and labels of relevant momenta.

with an additional equation ¢; = p; for G'. Choose H’ such that the minimum in the definition of
deg(G") is attained at H'. Either ¢ is determined by H' or it is not. If it is not, then H’ is a linearly

independent subset of the p; obeying Zjvzl Ayjp; = 0, and hence serves also as a subset H = H' of
possible loop momenta for GG. Therefore

deg(G") = deg(H') = deg(H) > deg(G). (A.15)
If, on the other hand, ¢; is determined by H’, then by naturalness, we may assume p; € H' and
G¢H'. (Since p; and ¢; are not independent, they cannot both be in H'.) Let H = H'. Then H

again serves as a subset of possible loop momenta for G. Since H determines one fewer line than H’
(due to the absence of ¢; in G), we have

deg(G) = deg(H}) > deg(H) — 2 > deg(G) — 2. (A.16)

This completes the proof of (A.13) for Construction 1.

Next, we turn to the proof of (A.13) for Construction 2. Momenta before and after Construction 2
are labelled as in Figure 12. Suppose G has V vertices. The momentum conservation equations for
G can again be written as

N
Y Aypi=0 (i=1,...,V-1) (A.17)
j=1

For G2, the corresponding equations can be written, for some integers C;, in the form

N
ZAijpj:Oi(h (i=1,...,V-1), 01 = G2, q3 = P2 + 3. (A.18)
j=1

(For simplicity, we consider the case where three lines are incident at b, but the general case follows
similarly.) The fact that the same coefficients A;; arise for G and G? can easily be checked by
comparing momentum conservation at vertices a,b for G with that at a, b, ¢, d for G2. Suppose the
minimum in the definition of deg(G?) is attained by H’. We again consider two cases, depending on
whether ¢; is determined by H’ or not.
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Suppose first that ¢; is determined by H’. By naturalness, we can assume ¢; € H’. Since ¢; = ¢o,
therefore goH'. Also, we can assume g3¢H’, because if g3 € H' then p; is also determined (and
would not be in H since p; = ¢1 + ¢3), and thus by naturalness, we can take p; rather than ¢s as
a member of H'. We therefore assume that ¢; € H' and ¢2, ¢3¢H’. Define H = H'\{¢:}. Now H’
is a set of loop momenta for G2, i.e., a subset of the line momenta {pi,... ,pn,q, ¢, g3} that is a
linearly independent set in the subspace of the span of these line momenta determined by the linear
constraints (A.18). Therefore H = H'\{¢ } is also such a linearly independent set. Since ¢, g2, g3¢H,
it follows that H must also be a set of linearly independent vectors in the subspace of the span of
{p1,...,pn} which is determined by (A.17). In other words, H is a set of loop momenta for G.
Since H' = HU {q1 }, the number of G’s line momenta p; determined by H is the same as for H', as
can be seen by comparing (A.17) and (A.18). This is because the dimension of the solution space of
a nonhomogenous set of equations is the same as the dimension of the corresponding homogeneous
system. Since H has one fewer momentum than H’, and since there are at most three more lines
determined by H’ than by H (namely ¢, ¢o, g3), we have

deg(G?) = deg(H') > deg(H) +d — 6 > deg(G) + d — 6. (A.19)

It remains to consider the case where ¢; is not determined by H’. In this case, at most one of
the line momenta p; and g3 is determined. However, the choice of labels p; and ¢3 for these two
lines was arbitrary, and we can and do choose the labelling that guarantees that the line momentum
corresponding to g3z is not determined. Since none of qi, ¢o, g3 is determined, we have q1, ¢z, g3s¢H'.
We now define H = H'. It is conceivable that H may not be a subset of a set of line momenta for G,
since independence of line momenta for G* (with its additional line momenta ¢;) does not necessarily
imply independence for G. To deal with this, we note that we can extend the definition (A.3) of
deg(H) also to dependent H, and still maintain (A.4), because a dependent H will span a smaller
space than an independent H consisting of the same number of vectors and hence cannot give the
minimum in (A.4). Thus we have

deg(G?) = deg(H') > deg(H) > deg(G) (A.20)

where the first inequality follows from the fact that H may determine more momenta in G than in
G? (since ¢ provides an additional degree of freedom in (A.18) compared to (A.17)), and the second
inequality makes use of the extended definition of deg(H) described above.

Combining (A.19) and (A.20) completes the proof of (A.13) for Construction 2, and the lemma
is proved. O
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