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Abstract

For independent nearest-neighbour bond percolation on Z? with d > 6, we prove that
the incipient infinite cluster’s two-point function and three-point function converge to those
of integrated super-Brownian excursion (ISE) in the scaling limit. The proof is based on an
extension of the new expansion for percolation derived in a previous paper, and involves treating
the magnetic field as a complex variable. A special case of our result for the two-point function
implies that the probability that the cluster of the origin consists of n sites, at the critical point,
is given by a multiple of n~3/2, plus an error term of order n~3/27¢ with € > 0. This is a strong
version of the statement that the critical exponent ¢ is given by § = 2.
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1 Introduction

1.1 The incipient infinite cluster

We consider independent nearest-neighbour bond percolation on Z¢. For x = (z1,... ,14) € Z¢, we
write ||z||; = Z;lzl |z;|. A nearest-neighbour bond is a pair {z,y} of sites in Z¢ with ||z — y||; = 1.
To each bond, we associate an independent Bernoulli random variable ny, 1, which takes the value
1 with probability p, and the value 0 with probability 1 — p. A bond {z,y} is said to be occupied
if ngyyy = 1, and vacant if ng,,p = 0. We say that sites u,v € Z? are connected if there is a lattice
path from u to v consisting of occupied bonds. In this system, a phase transition occurs, for d > 2,
in the sense that there is a critical value p. = p.(d) € (0, 1), such that for p < p. there is almost
surely no infinite connected cluster of occupied bonds, whereas for p > p. there is almost surely a
unique infinite connected cluster of occupied bonds (percolation occurs).

It is widely believed that there is no infinite cluster when p = p., but, more than four decades
after the mathematical study of percolation was initiated by Broadbent and Hammersley [13], and
after considerable study [22, 23, 31, 32], there is still no general proof that this is the case. The
absence of an infinite cluster at p. has been proved only for d = 2 (see [22] and references therein)
and, in high dimensions, for d > 19, and for d > 6 for sufficiently “spread-out” models having long,
but finite, range [6, 24, 26, 39]. We focus in this paper on the high-dimensional case, where the
absence of percolation at p. has been established. This presents a picture where at p. there are
extensive connections present, on all length scales, but no infinite cluster. However, the slightest
increase in p will lead to the formation of an infinite cluster. This inchoate state of affairs at p, is
often represented by an appeal to the notion of the “incipient infinite cluster.”

The incipient infinite cluster is a concept admitting various interpretations. A construction of the
incipient infinite cluster as an infinite cluster in the 2-dimensional lattice Z? has been carried out by
Kesten [33], and, for an inhomogeneous 2-dimensional model, by Chayes, Chayes and Durrett [14].



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. we condition the size of the cluster of the origin
to be n, scale space by n~%/ (for d > 6), and examine the cluster in the limit n — oo.

In this paper, we obtain strong evidence for our conjecture that this scaling limit is integrated
super-Brownian excursion (ISE) for d > 6. Our conjecture has been discussed in [28] (see also
[18, 42]). ISE can be regarded as the law of a random probability measure on R?, which is almost
surely supported on a compact subset of R%. On the scale of the lattice, this compact set corresponds
to an infinite cluster, and we therefore regard the limiting object as the scaling limit of the incipient
infinite cluster.

In addition to providing the law of a random probability measure on R?, ISE contains more
detailed information including the structure of all paths joining pairs of points in the cluster. This
is consistent with the interesting recent approach of [2, 3, 4, 5] defining the scaling limit in terms
of a collection of continuous paths. In [2, 3, 4, 5], the continuous paths correspond to the occupied
paths within all clusters within a large box. Another approach to the incipient infinite cluster is to
study the largest clusters present within a large lattice box without taking a scaling limit, as in the
work of [3, 12]. In constrast, our focus here is on a single percolation cluster, rather than on many
clusters.

In general dimensions, the appropriate spatial scaling of the lattice is presumably n=%P#  where
Dy is the Hausdorff dimension of the incipient infinite cluster. We will scale space by n~/* in
high dimensions, consistent with the belief that the Hausdorff dimension of the incipient infinite
cluster is 4 for d > 6. The upper critical dimension 6 was identified in 1974 by Toulouse [44] as
the dimension above which the behaviour of percolation models near p. should no longer exhibit the
dimension-dependence typical of lower dimensions, adopting instead the behaviour associated with
percolation on trees.

ISE is defined by conditioning super-Brownian motion to have total mass 1. Super-Brownian
motion is a basic example in the theory of superprocesses, modelling a branching Brownian motion
in which branching occurs on all (arbitrarily short) time scales. Discussion of ISE can be found
in [8, 11, 17, 35, 36, 37]. ISE is almost surely supported on a set of Hausdorff dimension 4, for
dimensions d > 4, consistent with Dy = 4 for d > 6.

Our results concern scaling limits of the two-point and three-point functions, at the critical point.
Fix p = p. and z,y € R%. We prove that in sufficiently high dimensions, the probability that a site
|zn'/*| € Z¢ is connected to the origin, conditional on the cluster size being n, corresponds, in the
scaling limit, to the mean mass density function of ISE at x. This will be stated more precisely in
Theorem 1.1 below. An immediate consequence is that, at p., the probability that the cluster of
the origin consists of n sites is given by a constant multiple of n=3/2, plus an error O(n~%/27¢) with
e > 0. This probability is believed in general to behave as n='~'/%, so we have a proof that § = 2 in
high dimensions.

We also prove that in sufficiently high dimensions, the probability that the origin is connected
to sites |zn'/*| and |yn'/*|, conditional on the cluster having size n, corresponds, in the scaling
limit, to the joint mean mass density function for ISE at x,y. A precise statement will be given in
Theorem 1.2 below.

The proof of these results is based on the fact that two of the standard critical exponents for
percolation, n and 4, jointly take their mean-field values 7 = 0 and § = 2 in high dimensions. Such
joint behaviour was proven in a previous paper [29], which we will refer to as I. We will prove a
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stronger statement concerning this joint behaviour, for the nearest-neighbour model, in this paper.
The connection of ISE as a scaling limit with these mean-field values for the critical exponents
indicates a universal aspect to the occurrence of ISE as scaling limit. This connection is discussed
in more detail in [18, 42].

The upper critical dimension arises in this work as the dimension above which there is generically
no intersection between a 4-dimensional ISE cluster and a 2-dimensional Brownian “backbone.” This
allows for an understanding of the critical dimension 6 as arising as 4 + 2. The interplay between
the backbone and cluster gives rise to triangle diagrams in bounds, as first observed in [6]. This is in
contrast to the situation for lattice trees, where the critical dimension 8 can be understood as 4 + 4,
corresponding to the dimension above which there is generically no intersection of two 4-dimensional
clusters. For lattice trees, square diagrams arise instead of triangle diagrams. It was shown in I
that square diagrams also can arise for percolation, but they occur in conjunction with factors of
the magnetization in a manner consistent with the upper critical dimension being 6 rather than 8.

Our results for the two- and three-point functions are restricted to sufficiently high dimensions (we
have not computed how high is sufficient), rather than to d > 6, in part because we use an expansion
method for which the inverse dimension serves as a small parameter ensuring convergence. There
is an alternate small parameter that has been used in lace expansion methods in the past, which
removes the need for the spatial dimension to serve also as a small parameter, and allows for results
in all dimensions d > 6. This involves the introduction of spread-out models, in which the nearest-
neighbour bonds used above are enriched to a set of bonds of the form {z,y} with 0 < ||z —y|| < L.
The parameter L is large, and L' serves as a small parameter to make the lace expansion converge.
The conventional wisdom, and an assertion of the hypothesis of universality, is that in any dimension
d the spread-out models have identical critical behaviour for all finite L > 1, and for any choice of
norm which respects the lattice symmetries.

At present, our method is not adequate to prove that the scaling limit of the probability of a
connection of two points, or three points, is the corresponding ISE density for sufficiently spread-
out models in all dimensions d > 6. This is due to a difficulty related to the occurrence of square
diagrams mentioned above, and discussed further in Section 1.6. This difficulty prevents us from
handling dimensions above but near 6 in such detail. Nevertheless, the results of I do suggest that
ISE occurs as the scaling limit of the incipient infinite cluster, for sufficiently spread-out models in
all dimensions d > 6, and we regard this difficulty as being of technical, rather than physical, origin.

It is interesting to compare our results with those of Aizenman [3] for d > 6 (for related work
in the physics literature, see [1, 9, 15]). Aizenman’s results are based on the assumption that at p.
the probability that 0 and x are connected is comparable to |z|>~¢. This is a plausible statement
that the critical exponent n is equal to zero, but it remains unproved in this form, and requires more
than the results for the Fourier transform of the two-point function obtained in [24] and improved
in this paper. (We intend to return to this issue in a future publication.) Given the assumption,
Aizenman proves that for percolation on a lattice with d > 6 and with small spacing a, in a window
of fixed size in the continuum, the largest clusters have size of order a=*, and there are on the order
of a%? of these maximal clusters. Our results suggest that, for d > 6, such a cluster of size n = a=*
in a lattice with spacing a = n~"/* will typically be an ISE cluster, in the limit n — oco.

Our method of proof involves an extension of the expansion methods derived in I. As in I, a
double expansion will be used. Our analysis is based in part on the corresponding analysis for
lattice trees, for which a double lace expansion was performed in [25], and for which a proof that the
scaling limit is ISE in high dimensions was given in [18, 19]. We will also make use of the infrared

4



bound proved in [24], and of its consequence that, for example, the triangle condition of [6] holds in
high dimensions.

It would be of interest to extend the methods of Nguyen and Yang [40, 41] to draw connections
between the scaling limit of critical oriented percolation and super-Brownian motion, above the
upper critical dimension d + 1 = 5. There is work in progress by Hara, van der Hofstad and Slade
on this problem. Recent work of Durrett and Perkins [20], reviewed in [16], proves convergence of
the critical contact process to super-Brownian motion for all dimensions d > 2, in the limit of an
infinite range interaction. This is a mean-field limit, in contrast to finite-range oriented percolation,
for which mean-field behaviour is expected to hold only for d + 1 > 5.

The results obtained in this paper were announced in [28].

Throughout this paper, we will use, for example, (I.1.1) to denote Equation (1.1) of I.

1.2 Main results

Consider independent nearest-neighbour bond percolation on Z?¢ with bond density p. Let C(0)
denote the random set of sites connected to 0, and let |C(0)| denote its cardinality. Let

(0, 23n) = P, (C(0) 3 x,|C(0)| = n) (1.1)
denote the probability that the origin is connected to x by a cluster containing n sites. Then

(0,2;n)  7,(0,7;n) _ lp

qn(x) = Zx Tp(O,ZE;n) - npp(|0(0)| _ n) n P (O(O) > $| ‘0(0” = n) (1‘2)

defines a p-dependent probability measure on Z¢. We will work with Fourier transforms, and for a
summable function f on Z¢ define

fk) = 3" f@)ete, ke [-m 7 (13)
z€Z4
For k € R%, define
AP (k) = / te TR 2 gt (1.4)
0

This is the Fourier integral transform A® (k) = [, A®(z)e**d% of the mean mass density function
AP (z) = / te= 2 (2rt) "2 Py, 1 e RY (1.5)
0

for ISE. Aspects of this formula are discussed in [8, 18, 7, 34, 42]. The following theorem shows that
in the scaling limit, the Fourier transform of the two-point function of the incipient infinite cluster
converges to the Fourier transform of the ISE two-point function, in sufficiently high dimensions.
The scaling of & in the theorem corresponds to scaling the lattice spacing by a multiple of n=/%.

Theorem 1.1. Let p = p. and k € RY. Fiz any € < % For d sufficiently large, there are positive
constants C, D (depending on d) such that

C

Fo (kD In V4 n) = \/87T_nfl(2)(k)[1 +0(n™9)], (1.6)
5




with the error term bounded uniformly for k in a compact subset of R®. In particular,

1 Cc 1

B(CO)] =) = 15, (05m) = —— gl

+O0(n™)] (1.7)

and

~

lim G, (kD *n~14) = A®@ (k). (1.8)
n—oo
Equation (1.7) asserts that 6 = 2, where § is the critical exponent in the conjectured relation
P, (JC(0)] = n) ~ n~17% A weaker statement that § = 2 in high dimensions, as an asymptotic
statement for a generating function, was proved in I. Prior to I, a weaker statement involving upper
and lower bounds on the generating function was obtained in [10, 24]. The convergence of Fourier
tranforms in (1.8) is equivalent to the assertion that the probability measure on R placing a point
mass g, (r) at tD~'n~4 for each x € Z?, converges weakly to the measure A® (z)d%z.
We now consider the three-point function. Let

70,2, y3n) = Bp(C(0) 3 2,9, |C(0)] = n). (1.9)
For k,l € [—m, n]¢, define
k,l,n ZT (0,2, y;n)e* ey, (1.10)
Observe that
#9(0,0;n) ZT@ (0,2, y;n) = n®P,(|C(0)] = n). (1.11)

We define a probability measure on Z? x Z% by

w0 (0,0,ym) B O,x,ym) 1
Zx’y ngg)(O,x, y;n) n*P,(|C(0)] =n) n?

0\ (z.y) = Fp(C0) 3 2,9yl [C(0)] = n).  (1.12)

For k,l € R%, let A(?’)(k, [) denote the Fourier transform of the ISE three-point function (with
branch point integrated out):

k l / / / (Zt ) )2/2 7((k+l) t1+k2ta+1%ts) /thl dtQ dtg (113>

Aspects of this formula are discussed in [8, 7, 18, 34, 42]. This is the Fourier integral transform of
A®) (2, y) / / / /d <Zt ) St 2, (W)py, (z — w)pr, (y — w)du dty dts dts, (1.14)

where py(v) = (2rt)~#2e7""/2 The next theorem shows that in the scaling limit, the three-point
function of the incipient infinite cluster corresponds to that of ISE. The constants C, D in the theorem
are the same as those appearing in Theorem 1.1.



Theorem 1.2. Let p = p. and k,l € R?. Fiz any € < % For d sufficiently large,

(kD 1,-1/4 lDflnfl/ll;n) _ \/C_nlﬂjl(?s)(k’l)[l +0(n™9)], (1.15)
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with the error term bounded uniformly for k,l in compact subsets of R%. In particular,

~

Tim ¢ (ED ' VA DIV = AB) (K1), (1.16)

For (k,1) = (0,0), (1.15) follows already from (1.7) and (1.11), since A®(0,0) = 1. The conver-
gence of Fourier transforms in (1.16) is equivalent to the assertion that the probability measure on
R? x R? placing a point mass ¢, (x,y) at (zD~'n~'/* yD~'n='/4) converges weakly to the measure
AB) (2, y)ddadly.

We expect that Theorems 1.1-1.2 should extend to general m-point functions, including all
m > 4, but as discussed at the end of Section 1.3, this has not been proven. This would essentially
imply weak convergence of the incipient infinite cluster to ISE. We now give a precise statement of
our conjecture that this weak convergence occurs for all d > 6. A corresponding statement has been
proved for lattice trees in high dimensions; see [42].

Let M;(R?) denote the set of probability measures on R?, equipped with the topology of weak
convergence. ISE can be regarded as the law of a random measure on M;(R?), i.e., it is a measure
pise on M;(R?). Given a site lattice animal A containing n sites, one of which is the origin, define
the probability measure p! € M;(R?) to assign mass n=! to 2D~ 'n~1/4, for each € A. We define
ftn to be the probability measure on M;(R?) which assigns probability P, (C(0) = A||C(0)] = n)
to u2, for each A as above. We then regard the limit of u,, as n — oo, as the scaling limit of the
incipient infinite cluster. Our conjecture is that u, converges weakly to usg for d > 6.

1.3 Generating functions

The proofs of Theorems 1.1 and 1.2 rely heavily on generating functions, and we now describe this
briefly for the two-point function. Define

T.p(0,2) = ZTpOxnz, |z] < 1. (1.17)
n=1

The parameter z is a complex variable. The generating function (1.17) converges absolutely if |z] < 1.
For |z] < 1 and any p € [0, 1], the Fourier transform 7, ,(k) exists since

ZZTP 0,x;n)|z|" = ZnP (1C(0)] =n)|z" < Zn|z|” = ﬁ < 0. (1.18)

r n=l1

A similar estimate shows that the Fourier transform 7, ,(k) exists also for |z| = 1 when p < p,, using
the fact that P,(|C(0)| = n) decays exponentially in the subcritical regime.

When z € [0, 1], it is traditional to write 2 = e~ with h playing the role of a magnetic field, and
we used h as our variable in I. However, since we will now be allowing 2z to be complex, we will not
adopt this notation here. For z € [0, 1], we introduce a probability distribution on sites by declaring



a site to be “green” with probability 1 — z and “not green” with probability z. 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, 7, ,(0, x) is the probability that the origin is connected
to x by a cluster of any finite size, but containing no green sites, i.e.,

7.p(0,2) = > B(C(0) 3 2,|C(0)] = n)2" = P.,(C(0) 3 ,C(0)N G = 0,|C(0)| < 00), (1.19)

where P, , denotes the joint bond/site distribution. This well-known probabilistic interpretation (see
e.g. [22]) will play an important role in our analysis.
By Cauchy’s theorem,

1
ki) = o b (1.20)
where I' is a circle centred at the origin of any radius less than 1. This is our basic formula for the
analysis of 7, (k;n). We obtain sufficient control of 7, ,. (k) to allow for the evaluation of the contour
integral. The leading behaviour of this quantity, in the important limits & — 0 and z — 1, can be
anticipated in terms of critical exponents, as we now describe.
Assuming there is no infinite cluster at p., 71 ,(0, z) is the probability that 0 is connected to z, for
any p < p.. Since 7,.(0;n) = nP, (|C(0)| = n), the conventional definitions of the critical exponents
n and J (see [22, Section 7.1]) suggest that

[e. 9]

N C1 N ]. n C3
T1.p. (k) ~ yEmt as k — 0; Tz,pC(O)NCQan/éz ~ = as z T 1. (1.21)

n=1

In I, it was shown that for the nearest-neighbour model in sufficiently high dimensions, and for
the spread-out model with d > 6 and L sufficiently large, the above relations hold jointly and
asymptotically with the mean-field values n = 0 and § = 2, in the sense that for z € [0,1] and
k€ [—m, )%

Tope (k) = Do & 232(1 —o 1+ €(z k)], (1.22)
with
le(2, k)| < ox(1) 4 02(1) (1.23)

as z — 1 and/or k — 0. Here, 0x(1) denotes a function of k that goes to zero as k approaches 0, and
0.(1) denotes a function of real z € [0,1) that goes to zero as z — 1. This rules out the possibility
of cross terms, such as |k|(1 — 2)¥4 in the leading behaviour of 7., (k). Some such cross terms,
presumably having different powers, could possibly occur for d < 6. We rewrite (1.22) as

. C
Tz,pc(k> - D2k2 i 23/2(1 - 2)1/2

+ E.(k), (1.24)

and improve (1.23) for the nearest-neighbour model, in the following theorem. In both (1.24) and
Theorem 1.3, the terms &% and (1 — 2)'/2 should be regarded as being of roughly the same size, as
far as the critical behaviour is concerned.



Theorem 1.3. Let p = p., and fir any € € (0,%). For the nearest-neighbour model in sufficiently

2
high dimensions, (1.24) holds with

d
dz

(1.25)

2 2+4e
&wﬂso( ! i i )

T zpr—~ JT—2P2  J1I—2pP

uniformly in small k € [—7, 7% and in complex z with |z| < 1. The constants C, D in the definition
of E,(k) in (1.24) are those appearing in Theorem 1.1.

Integration of the bound of Theorem 1.3 shows that |E, (k)| is bounded by |1 — z| times the right
side of (1.25).
Define the magnetization

M., =P.,(C0)NG#0) =1-_ F(|C(0)] = n)z", (1.26)
n=1
and the susceptibility (the expected size of the G-free cluster of the origin)
d - I .
Xop = _ZEszp = ;an(|C’(O)| =n)z" = ;anvp(|C’(0)| =n,C(0)NG #0)=1,,(0). (1.27)

Setting & = 0 in (1.24), it follows from Theorem 1.3 that

C 1
Xeo. = g =577 O (7|1 — z|1/26) (1.28)

and, by integration (using M, ,, = 0), that
M., =220 - 2)"? + O(|1 — 2|/**9), (1.29)

uniformly in complex z with |z| < 1. The above two equations improve the asymptotic relations
obtained in I for positive z, not only by obtaining error estimates, but by obtaining estimates valid
for complex z. Equations (1.28) and (1.29) are statements that the critical exponent ¢ in the relation
M, ,, =~ (1 — 2)"% is equal to 2. These statements improve the upper and lower bounds on M, ,_

with different constants, obtained for nonnegative z in the combined results of [10, 24].
Write

E.(k) =) en(k)z". (1.30)

To abbreviate the notation, for k € R? we write

k
We will show in Section 2 that it follows directly from Theorem 1.3 that
len(Kn)| < O(n=<1/2). (1.32)



With (1.20) and (1.24), (1.32) implies that

R ) C 1 dz —e—1/2
Tp(kin; 1) = %]{ k2n—1/2 + 23/2(1 — 2)1/2 zntl +0(n )- (1.33)

The square root here is evaluated using the branch for which (1 — 2)¥/2 > 0 for z € (—o0, 1). The
elementary contour integral in (1.33) can be analyzed by deforming the contour I' to the branch cut
[1,00). The asymptotic behaviour has been obtained in [18, Lemma 1], and this can be extended to
show that the first term on the right side of (1.33) is equal to C(87n)~"/2A® (k) + O(n~*/?). This
proves Theorem 1.1, assuming the bound (1.32) on e, (k,).

Although we have not carried out the detailed analysis, we expect that our methods can be used to
extend Theorems 1.1 and 1.2 to any m-point function, if we take d sufficiently large depending on m.
However, our method appears inadequate at present to handle all m-point functions simultaneously
in any finite dimension. This is connected with difficulties in inverting generating functions. Our
reliance on complex analysis to invert generating functions in Theorems 1.1 and 1.2 is thus a serious
hindrance. It may be that such difficulties can be avoided in some respects by using the new
approach to the lace expansion recently formulated in [30], which uses neither generating functions
nor complex analysis. However, an adaptation of this approach to percolation would be nontrivial
and would require new ideas.

1.4 The infrared bound

The proofs of Theorems 1.1-1.3 rely on an expansion whose convergence requires a small parameter.
As in [24], the small parameter can be expressed in terms of the critical triangle diagram, defined
below. The triangle diagram is bounded using the infrared bound given in the following theorem.
For the nearest-neighbour model, this bound was obtained for dimensions d > 48 in [24], but this
was subsequently improved to all dimensions d > 19 [26].

Theorem 1.4. Ford > 19, there is a constant ¢ > 0 (independent of p, k) such that for all p < p.
and k € [—m, 74,

c

0< Ai,(k) < 5.

It follows from Theorem 1.4 and the monotone convergence theorem that the triangle diagram

V) = Ym0y le w0 = [ A0 (134

T,y [=m7]

is finite at p = p,, for d > 19. It was shown in [24] that, moreover, V(p.) — 1 is a small parameter
for large d.

A somewhat different statement of the infrared bound follows directly from (1.22), namely that
for the nearest-neighbour model in sufficiently high dimensions, or for sufficiently spread-out models
with d > 6 and L sufficiently large, there is a constant ¢’ > 0 such that for k € [—m, 7]? and z € [0, 1],

c c

Tene(B) < 75 TSRS

(1.35)
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For z = 1, we are interpreting 71, (k) as the limit lim,y 7, ,.(k). In Theorem I.1.1, this limit was
proven to exist, to be finite for k£ # 0, and to obey

10 () = Soal1 4 ou(1)] (1.36)

This promotes Theorem 1.4 to a statement at p = p., as opposed to a bound uniform in p < p..
Some care is required in discussing the Fourier transform of the critical two-point function, since
it is expected that 71 ,.(0,z) decays like |z|>~® for d > 6, hence is not summable, and hence the
summation defining its Fourier transform is problematic. However, the identity

dk

G (18

) dek )
_1: 1 ~ —ik-x — ~ —ik-x
Tch (07 l‘) - ]'Zl%rll TZ,pc((]? l‘) - ]'Zl%rll [771-’71-](1 TZ,pc(k)e (27T)d /[' Tl,pc(k)e

which follows from (1.35) and the dominated convergence theorem, justifies our interpretation of
71.p. (k) as the Fourier transform of 7, (0, z).
Setting k£ = 0 in (1.35) gives, for z € [0,1),

K

m, (1.38)

7/;27pc(0) = XZ S

where K is a constant. We will make use of the fact, proved in Proposition [.3.1, that K may be
taken to be independent of d. Throughout this paper, we will use K to denote a generic positive
constant that is independent of d. The value of K may change from line to line. A bound of the
form (1.38) was shown in [10] to be a consequence of the triangle condition, and hence is valid (at
least) for d > 19, but the constant obtained in [10] was not shown to be uniform in d.

We will also make use of the bound

1<2dp. <14+ 0(d™) (1.39)

of [24]. This was improved to p. = 55 + (35)> + 2(53)* + O(53)* in [27], but (1.39) suffices for our
present needs.

1.5 The backbone

The variables ¢ in (1.4) and ¢; in (1.13) can be understood as time variables for Brownian paths,
and it is of interest to interpret our results in terms of a time variable. For this, we introduce the
notion of the backbone of a cluster containing two sites x and y. This backbone depends on z,y.
We define the backbone to consist of those sites u € C'(x) for which there are disjoint self-avoiding
walks consisting of occupied bonds from x to u and from w to y. By disjoint, we mean paths which
have no bond in common, but they may have common sites. The backbone can be depicted as a
string of sausages from z to y, with all “dangling ends” removed.

We believe it likely that our methods can be extended and combined with the methods of [19] to
prove that (for high dimensions) in a cluster of size n, backbones joining sites |zn'/4| and |yn'/4|
(z,y € RY) typically consist of O(n'/?) sites and converge in the scaling limit to Brownian paths,
with the Brownian time variable corresponding to distance along the backbone. However, this study
has not been carried out. Such a result has been proved for high-dimensional lattice trees in [19,
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Theorem 1.2]. In this interpretation, the integration variables ¢ and #; appearing in A® (k) and
AB)(k, 1) correspond to time intervals of backbone paths.

This concept of the backbone is relevant for an understanding of the nature of the upper critical
dimension 6. In our expansion, the leading behaviour corresponds to neglecting intersections between
a backbone and a percolation cluster. Considering the backbone to correspond to a 2-dimensional
Brownian path, and the cluster to correspond to a 4-dimensional ISE cluster, intersections will
generically not occur above 2 +4 = 6 dimensions. This points to d = 6 as the upper critical
dimension.

1.6 Discussion of 6 < d <8

As was mentioned above, we have not proved a version of Theorem 1.1 or 1.2 for sufficiently spread-
out models in all dimensions d > 6. Nevertheless, we believe the results remain true in this context,
and that the fact that (1.22) holds for sufficiently spread-out models when d > 6 provides strong
evidence for this belief. In this section, we give a heuristic discussion of where the method of this
paper fails for d near 6.

Our method involves an expansion for the two-point function, with terms in the expansion esti-
mated using Feynman diagrams. When z = 1, all diagrams that occur can be bounded in terms of
the triangle diagram, as was done in [24]. However, for real z < 1, or for complex z, new diagrams
emerge. This was already observed in I, where, among others, the diagram

0 G

occurred. The four lines in the square correspond to two-point functions, while the line connecting
to G corresponds to a factor of the magnetization. More precisely, the diagram represents

dk .
M. p, Z T1,pe (0, W) T1p. (W, 2) T (2, Y) T1 e (Y, 0) = M. Tod (Tl,pc(k)yl‘ (1.40)

Z,Pc
— “Jiemma (27)°

This is finite for d > 8 by Theorem 1.4 and the monotone convergence theorem. We regard the
occurrence of the square diagram as connected with the 4-dimensional character of the incipient
infinite cluster, or, alternately, with the fact that ISE has self-intersections for d < 8.

If at least one line in the square diagram represented 7. (0, z), rather than 7(0,x), then (1.40)
would instead essentially be given by

Ak 1\ 1
M., (=) — 1.41
Pe /[_M}d (2m)d (kQ) k2 + 1 —z ( )

As z T 1, the integral is logarithmically divergent for d = 8 and diverges as a multiple of (1 — z)@=8/4
for d < 8. Since M, vanishes like (1 — 2)'/2 for d > 6, (1.41) behaves like (1 — z)@=6/4 for 6 < d < 8
(with a logarithmic factor for d = 8) and thus is harmless. In I, we were able to exploit this
mechanism (or a related mechanism involving the dominated convergence theorem), for real z, to
avoid divergent diagrams for all d > 6.

12



However, for complex z, the probabilistic interpretation is lost and our estimates rely more heavily
on setting z = 1 at intermediate stages of a bound. This destroys the above mechanism, and we are
unable to handle dimensions below 8. In view of this inability to achieve an optimal result, and the
complicated nature of the diagrammatic estimates, we have simplified the estimates in some places
at the expense of losing also dimensions above and near d = 8. For this gain in simplicity, we lose
sight of a good estimate for the dimension above which our results could be proven for sufficiently
spread-out models. Henceforth, we restrict attention to the nearest-neighbour model.

The above picture has an interesting parallel for the scaling behaviour of large subcritical clusters,
again heuristically. For p < p., P,(|C(0)| = n) decays exponentially and the critical z.(p) giving the
radius of convergence of x. , is now strictly greater than 1. In high dimensions, we expect the Fourier
transform of the subcritical two-point function to behave like (k% + (1 —z/z.(p))"/?)~", and the same
Feynman diagrams to appear. However, although M, , = 0, it will be the case that M. ), # 0
at the critical z, and the mechanism outlined above will not apply, leading to square diagrams. In
view of the fact that lace expansion methods have been accurate predictors of the upper critical
dimension for self-avoiding walks, lattice trees and lattice animals, and percolation, we interpret this
as evidence for a Gaussian scaling limit for subcritical percolation clusters conditioned to have size
n, with space scaled by n=%, only for d > 8 and not for all d > 6. This is consistent with the
suggestion of [43, page 62] that subcritical percolation clusters scale like lattice animals rather than
like critical percolation clusters.

1.7 Organization

This paper is organized as follows. In Section 2, we show how the proof of Theorems 1.1 and 1.3
can be reduced to (1.38) together with several bounds on quantities arising in a double expansion.
These bounds are summarized in Lemmas 2.1-2.3. Similarly, in Section 3, the proof of Theorem 1.2
is reduced to bounds on quantities arising in the expansions. These bounds are summarized in
Lemma 3.1. The first expansion, which is based on the expansion of I, is described in Section 4.
The necessary bounds on the first expansion are given in Section 5, where Lemmas 2.1 and 2.2 are
proved. A second expansion is derived in Section 6. The necessary bounds on the second expansion
are obtained in Sections 7 and 8, where Lemmas 2.3 and 3.1 are proved.

This paper can be read independently of I, apart from the fact that we apply some methods of
diagrammatic estimation from I in Sections 5, 7 and 8.

2 Reduction of proof of Theorems 1.1 and 1.3

In this section, we fix p = p. and omit subscripts p. from the notation. The purpose of this section is
to reduce the proof of Theorems 1.1 and 1.3 to several bounds on quantities arising in our expansions.
These bounds are summarized in Lemmas 2.1-2.3 below, and will be proved in Sections 5, 7 and 8.
We will also make use of the upper bound (1.38) on the susceptibility.

2.1 Required bounds on the expansion

In I, we derived two versions of an expansion, which we called the one-M and two-M schemes.
The results of these expansions are given in (I1.3.88) and (1.4.24). In the two-M scheme, terms
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left unexpanded in the one-M scheme were expanded. In this paper, we perform a more complete
expansion, in which no terms are left unexpanded. To compare with the one- and two-M schemes,
the expansion in this paper could be called the infinite-M scheme, though we will not use this
terminology. The result of the expansion, which will be obtained in Sections 4 and 5, is an identity

7.(0,2) = g:(0,2) + Y 1L.(0,v)7. (v, z), (2.1)
veZd
valid for p = p. and |z| < 1, with g,(0, z) and IL,(0, z) summable in z. Taking the Fourier transform,
and defining F. (k) =1 — 11, (k), this gives
fky = 2B _ G

(2.2)

The quantities §,(k) and II,(k) are almost identical to each other and will be shown in Section 5
to be analytic in |z| < 1. We assume in this section that these quantities obey the bounds of the
following lemma. In the statement of the lemma, and elsewhere in this paper, K denotes a constant
which is independent of d, z, k. The precise value of K is irrelevant and may change from line to
line. The norm appearing in the lemma is defined, for a power series f(z) = >~ a,z", by

(e 9]

IFN =D laal |2 (2.3)

n=0
Lemma 2.1. There is a dimension dy such that for d > dy the following hold. The quantities

> llg=(0.2) 11 32, 2?Mlg:0, 2)[1, 32, (0, 2) ||, 32, 2?TL.(0, )|, 32, «*[I11.(0, )| are bounded by
K uniformly in |z| < 1. In particular, this provides an extension, by continuity, of each of 11,(k),

3-(k) and V2IL,(k) to |z| = 1. In addition, §,(0) =1+ O(d™") and —V2I1,(0) = 1+ O(d™).

We will also make use of the following auxiliary lemma, which guarantees that for |2| < 1 with
|z — 1| > a >0, F.(k) is bounded away from zero provided d is sufficiently large (depending on a).
This will be improved in (2.49). For the statement of the lemma, we define

d
- 1

D(k) = p Z cos k;. (2.4)

j=1

Lemma 2.2. There is a dimension dy such that for d > dy, |2| < 1 and k € [-7, 7]<,
A 1 A

|F. (k)] > —Kd™ " + 2—Re[1 — zD(k)]. (2.5)

e

For 0 < z < 1, 2~ 'y, is positive (interpreted as a limit for z = 0), and we define W (k) and I, (k)
by

d . d i
_Z%Fz(k> = Zaﬂz(k) = Xz\pz(k)a (26)
0 = el 2.7

Our second expansion will allow us to prove in Sections 7-8 that these new quantities are also
analytic in |z| < 1, for d sufficiently large, and that they obey the bounds given in the following
lemma.
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Lemma 2.3. There is a dimension dog such that for d > dy the following hold.

(i) The quantities Y. ||V.(z)|| and >, 2*||V.(x)|| are bounded by K wuniformly in |z| < 1. This
provides an extension, by continuity, of \ilz(k) to |z| = 1. Each of the above statements involving W
is also true for T'. Also, U1(0) > K.

(ii) For all |z| <1 and k € [—7,7]¢,

—@(@H < K. (23)

d
d

z

A similar bound holds also for T'.

We will show in Section 2.3 that Lemmas 2.1, 2.2 and 2.3 are sufficient for the proof of Theo-
rems 1.1 and 1.3. In doing so, we will make use of the general power series method of Section 2.2.

We note the following consequence of Lemma 2.1 for future use. Since 71(0) = x; is the expected
size of the connected cluster of the origin at the critical point, it is infinite. Since g;(0) € (0, 00), it
follows from (2.2) that

F1(0) =1 —T1,(0) = 0. (2.9)
By Lemmas 2.1 and 2.3, we can define the constants:
B, = —V2I1,(0), (2.10)
B2 = 24(0)0,(0), (2.11)
C = §(0)B;12%2, (2.12)
D* = (2d)7'B,;B;'2%2 (2.13)

By Lemmas 2.1 and 2.3, B, is bounded away from zero uniformly in d. We define error terms for
the numerator and denominator of (2.2) by

G:(k) = ¢1(0) + Ey(z,k), (2.14)
F (k) = Bll;—; + Bov/1— 2 + Ep(z, k)
= FO®k)+ Ep(z,k). (2.15)
This gives (1.24), namely
C

7=k) = Do BR(1—2) 2 " E.(k), (2.16)

with C' and D as in (2.12)-(2.13) and with

By = 22h) 908k
Fi(k)  E(k)E (k)

We absorb the constant ¢;(0) into Fr; this has no effect on bounds.

We will show in Section 5.1 that 1 (k) = dnp—o(k) and II; (k) = ®_o(k), where ¢y, (k) and Dy (k)
are the functions occuring in the one-M scheme in (1.3.88). This will follow easily from the fact
that the additional terms expanded beyond the one-M scheme all vanish when z = 1. Therefore
V211, (0) = V20,_0(0). Also, we will show in Section 7 that Wy (0) = K, + K5, where K, and K, are
the constants of Propositions 1.5.1 and 1.5.2. In view of (1.5.3) and (1.5.10), the constants C' and D>
of (2.12)-(2.13) are therefore the same as the constants C' and D? appearing in the nearest-neighbour
version of Theorem I.1.1.

(2.17)

15



2.2 A power series method

As was argued at (1.32), to prove Theorem 1.1 it is sufficient to show that for any € € (0, 3) the
coefficients of the power series E,(k) =Y, e,(k)z" obey

len(kin)| < O(n~1%79). (2.18)

Lemma 2.4 below gives a general method which allows for the transfer of bounds on a generating
function to bounds on its coefficients. This lemma, which is a special case of [19, Lemma 3.2],
incorporates improvements found in [21, Theorem 4] to [38, Lemma 6.3.3]. It will be our main tool
in converting bounds on error terms, such as E,(k), into bounds on their coefficients of 2. The
intuition behind the lemma is that if a power series f(z) = > - a,2" has radius of convergence
R > 0 and if |f(2)] is bounded above by a multiple of |R — 2|~ on the disk of radius R, with b > 1,
then a,, should be on the order of R™"n’"1.

Lemma 2.4. (i) Let f(z) = >~ a,2" have radius of convergence at least R, where R > 0. Suppose
that |f(2)] < const.|]l — z/R|7° for |z| < R, for some b > 1. Then |a,| < const. R""n®~' if b > 1 and
la,| < const. R"™logn if b= 1, with the constants independent of n.

(11) Let j be a positive integer. Suppose that |C§%f(z)| < const.|]l — z/R|7® for |z| < R, for some
b>1. Then |a,| < const. R7"n*~19 if b > 1 and |a,| < const. R""n"7 logn if b= 1.

In our applications of Lemma 2.4, the hypotheses of the lemma will be supplied with the help of
“fractional derivatives,” which we now discuss. Given e > 0, we define the ¢ (fractional) derivative

of f by

f(z) = i neanz". (2.19)
n=1

Note that for € a positive integer, this gives (zd%)6 rather than the usual derivative. The following

is a restatement of [38, Lemma 6.3.2]. The norm in the lemma is given by (2.3).

Lemma 2.5. Lete € (0,1), f(2) =77 a,2", and R > 0. If |65 f(R)|| < oo (so in particular f(z)
converges absolutely for |z| < R), then for any z with |z| < R,

[f(2) = f(R)] < 2 (l0sf(R)]| 1 = 2/ R (2.20)

The following lemma shows how bounds on the derivative of f, on the positive axis, can be
combined with Lemma 2.5 to produce bounds on f in a complex disk.

Lemma 2.6. Let € € (0,1). Suppose that f(z) = " a,2" has radius of convergence R > 0, and
that

£/ ()] < My(1—2/R)" for0<z<R. (2.21)
Then for any o € (0,€), there is a constant My (depending only on My, «,€), such that

f(2) = f(R)| < MaR[1—z/R|* for|z| < R. (2.22)
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Proof. Fix a € (0,¢) and z € (0, R). By [38, Lemma 6.3.1],

5 f(2) = T—a) / Flze TN 2e M g, (2.23)

where I' denotes the gamma function. Applying (2.21), this gives

B < s [ e e

['2—-a)
< F(J\2417_\2‘|&>/0°° T ZR_lel_Al/(l_a)‘l_eeA”“‘”dA. (2.24)
Letting 2 — R gives
62 F(R)] < PglR ) /0 N - eA}/M) Pee—”/“‘“)dx (2.25)
The integral is finite since a € (0,¢€). Now (2.22) follows from Lemma 2.5. O

2.3 Proof of Theorems 1.1 and 1.3 assuming Lemmas 2.1-2.3

In this section, we prove Theorems 1.1 and 1.3, assuming Lemmas 2.1-2.3.

To prove Theorem 1.1, it suffices to prove (2.18). In view of Lemma 2.4(ii), to prove (2.18) it
suffices to show that we can bound |4 E. (k)| by terms such as |1—z|*73/2 or n=¢|1 —z|~*2, uniformly
in |z] < 1. Denoting derivatives with respect to z by primes, and omitting arguments to simplify
the notation, the derivative of (2.17) is

gg_EgF’_ El EpF'  Ep(FOY
F 2 FFO  [2p(0) F(F©)2

E = (2.26)

The right side can be bounded using the following two lemmas. We assume in this section, without
further mention, that d > dy with dy sufficiently large.

Lemma 2.7. Fork € [—m, 7% and Re(1 — z) > 0 (in particular, for |z| < 1), we have

k2 K21
B By(1 — 2)Y?| > Bj— + —By|1 — 2|2 2.27
12d+ 5 ( z) 2d+\/_ 5| 2| ( )

Proof. Write a = BIS—Z and b = by +iby = By(1 — 2)"/2. Then a > 0, and since Re(1 — z) > 0, the
principal value of the argument of (1 — 2)'/? lies in [—Z, Z]. Hence |by| < by, and so [b] < v/2b;. The
lemma then follows from

0 ’ _

]a+b[2Re(a+b):a+b1>a+—]b\ (2.28)

7
O
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Lemma 2.8. Let d > dy. Fiz anye € (0,1) and k € R?. There are positive constants ¢ (which may
depend on d,e) and K (independent of d) such that for |z| < 1,

|Ey(z,k0)] < en™ V241 — 2|, (2.29)
|Ep(z, kn)] < en V2 el — z|FY2, (2.30)
Fu(ka)l > K7 1= 22, (2.31)
[El (k)| < et =27, (2.32)
|Eg(z, kn)| < el —2|7Y2, (2.33)
|Ep(z,60)| < el = 2] Y2 4 en™V2|1 — 2712, (2.34)

The above bounds are valid for all n, except (2.31) which is valid for n sufficiently large.

Our proof of Lemma 2.8 also gives (2.29)—(2.34) with k,, replaced by k € [—m, 7] on the left sides
and n~? replaced by k% on the right sides (with &k small for (2.31)). With Lemma 2.7 and (2.26),

this proves Theorem 1.3.

Using Lemma 2.4(ii), it is straightforward to check that the bounds of Lemmas 2.7-2.8 are
sufficient to prove (2.18). In the remainder of this section we will prove Lemma 2.8, assuming
Lemmas 2.1-2.3. A basic mechanism in the proof is to use the bound (1.38), which asserts that
Y- < K(1 —2)7"2 for z € [0,1), with K independent of d, together with Lemma 2.6 to obtain
bounds wvalid in the disk |z| < 1.

The following lemma, which is an immediate consequence of (2.31) and the uniform bound on
J-(0) of Lemma 2.1, promotes (1.38) from a bound on x, = 7.(0) for z € [0,1) to a bound for all
|z| < 1.

Lemma 2.9. Let d > dy. There is a constant K (independent of d) such that, for all |z| < 1,

Ix:| < K|1 — 2|72, (2.35)

Proof of (2.29)—(2.30). We now prove the bounds (2.29) and (2.30) on the error terms defined in
(2.14) and (2.15). These error terms can be written as

Ey(z, k) = [9:(k) — 91(k)] + [91(k) — 61(0)] (2.36)

and

Ep(z,k) = (ﬁz(O)—ﬂz(k)+’;—dvzﬂz(0))
]432

24

(Vﬁﬂl(()) - viﬂz(O)) + (FZ(O) - Bgm) . (2.37)

We will prove that there is a positive constant K, independent of d, such that for |z| < 1 and
k€ [—m, )4

|Ey(2,k)] < KK+ K|1— 2|, (2.38)
|Ep(z, k)| < Kk 4 K1 — 2|2, (2.39)
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We begin with (2.38), using (2.36). By Lemma 2.6, the first term on the right side of (2.36) is
bounded above by K|1 — z|* for |z| < 1, provided that [|£g.(k)|| < M|l — z|“~" when z € (0,1),
for some € € (¢,1) and M; independent of d. But this last bound follows from (1.38), (2.7) and
Lemma 2.3(i), with ¢ = 3. (Note that (1.38) implies 2~ 'x, = [|z7'x.|| < K|1 — 2|72 for z € [0,1),
since x, is a power series with non-negative coefficients and has a simple zero at the origin.)

For the second term on the right side of (2.36), we use the identity ¢1(k)—1(0) = — >, g1 (x)[1—
cos(k - x)] and the fact that |1 — cos(k - x)| < 3(k - 2)* < $k*¢?. This gives

3:(8) ~ 9(0)] < 5 3 Plon(a)]. (2.40)

The sum on the right side is bounded by a d-independent constant, by Lemma 2.1. This completes
the proof of (2.38).
We now turn to the proof of (2.39). To deal with the first term of (2.37), we use

(k- x)*
2

1
24

1
(k-2)* < —k'a*. (2.41)

1 —cos(k-x)— o

<

Since Y x*|IL,(z)| is bounded by a d-independent constant by Lemma 2.1, the first term of (2.37)
is bounded above by Kk*.

We obtain a bound Kk?|1 — z|¢ for the second term of (2.37), by (1.38) and Lemmas 2.6 and 2.1,
since || £ V2I1,(0)|| is bounded by ||V, (0)]x. for 0 < z < 1. Now

k2’1 _ Z‘e S k2+4€ 4 ‘1 o Z’€+1/2, (242)

which follows by considering separately the cases k? < |1 — 2|*/2? and |1 — 2|'/2 < k?. This then gives
terms of the appropriate form for (2.39).

Finally, we consider the term F,(0) — Byy/T — z in (2.37). By Lemma 2.1 and (2.11), |F,(0) —
Byv/1—z| < K. Hence, for |z| < 1, this is bounded above by K|1 — z|'/*¥<. We therefore restrict
attention, in what follows, to 3 < |z| < 1. By (2.9) and (2.6),

R z d - z d - 1 .
F.(0)* = / @Fz/(O)QdZ,: / 2FZ,(0)@FZ/(o)dz’: / 2G./(0)(2") "MW, (0)d2'. (2.43)
1 1 z

Together with (2.11), this implies

1
FO07 = B30 —2) = [ 2(()7000020) = 5:0)120)) = (2.44)
To bound this for 3 < |z| < 1, we note that by (2.14), (2.38), and by (2.8), Lemma 2.6 and

2
Lemma 2.9,

K1 -2 (2.45)
K|l =2 (2.46)

13:(0) = 1 0)
9./(0) = ¥4(0)

With the uniform bounds on §,(0) and ¥, (0) of Lemmas 2.1 and 2.3, (2.44)(2.46) imply that

F(07 = B3(1—2) [1+O(]1 = 2[)], (2.47)
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with the error term bounded by a d-independent multiple of |1 — z|¢. Hence, as required,
F.(0) — Byy/1 — z| < K|1 — 2|M/?*. (2.48)

O

Proof of (2.31). We will prove the following stronger statement than (2.31): There is a constant
K (independent of d) such that for |z| < 1 and for k? sufficiently small (depending on d),

|EL(k)| > K (k2+y1 z\W). (2.49)

To prove this, we consider separately the cases where |1 — z| is small, or not, beginning with the
former.

Case 1: |1 — z| small. Denoting the constant K of (2.39) by Kj, and using (2.15) and Lemma 2.7,
we have

v

|E= (k)] [EOK)| — | B (=, k)|

kQ
By f'l 2|V? — K kP — K1 — 2|TY2, (2.50)

v

Thus we have

2

A k B
[Eo(k)] 2 By + (1= 22 (2.51)

1/€
for k2 < [By(4dK,)"]Y* and |1 — 2| < [BgKfl <% — %)} = §. The constant ¢ is bounded away

from zero as d — oo, because By is. Also, B is bounded away from zero, by Lemma 2.1.

Case 2: |1—z| large. Now consider the case |1 —z| > d,sothat z e W ={z€ C: |z| <1,|1—z| > d}.
We begin with the inequality (2.5), which states that

Fz(k)) > —Kd™ '+ 2—16Re[1 — 2D(k)). (2.52)

We further reduce our limit on k, if necessary, to ensure ﬁ(k) > 0. Then for z € W,
Re [1 - ZD(/{)} > a(6) > 0, (2.53)

for some geometrical constant «(9) which is bounded away from zero as d — oo, because ¢ is.
Therefore,

F(k))> LKA 4 2 a(8) > —a(5) (2.54)

for sufficiently large d. We now require that £ be sufficiently small that ';—2 < 2 —+/2, to ensure that
K 411 — 2|"/? < 2. The bound (2.49) then follows, since

o= (54 11= ) o) (2.55)
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Proof of (2.32)—(2.34). Having proved (2.31), we have also proved Lemma 2.9. It follows from
Lemma 2.9, together with the fact that y, has a simple zero at z = 0 by its definition in (1.27), that

P e e e (2.56)

uniformly in |z| < 1. With (2.6) and Lemma 2.3, this upper bound gives (2.32). With (2.7) and
Lemma 2.3, it gives the bound

d
@gzuﬁ)\ < o1 — 212 (2.57)

for |z| < 1, which implies (2.33).
To prove (2.34), we first write

d d [ . d 1
Bz, k) = — [HZ(O) - Hz(k)} = [FZ(O) BT z] . (2.58)
The first term on the right side is
v [9.(0) - (k)] (2:59)
By Lemma 2.3 and (2.56), this is O(|1 — z|7*/2k?). Also,
d - - By
CE0) = BT — 2] = 2. 0 2 2,
R N o0
By (2.38)(2.39),
.0 31(0) + E, (2,0 1.(0 )
Yy = gA( ) _ gl( )+ g(Z ) _ gl( ) —|—O(‘1—Z’E 1/2) (261)
FZ(O) BQ\/l —Z+EF(Z,0) BQ\/]_—Z
and by (2.8) and Lemma 2.6,
W,(0) = Uy (0) + O(|1 — 2[). (2.62)
Thus, by the definition of By in (2.11), the second term in (2.58) is O(|1 — z|<~'/2). O

3 Reduction of proof of Theorem 1.2

In this section, we reduce the proof of Theorem 1.2 to Lemmas 2.1-2.3, supplemented with the

related bounds of Lemma 3.1 below. The proof of Lemma 3.1 will be given in Sections 7 and 8.
Throughout this section, we fix p = p. and drop subscripts p. from the notation. The basic

object of study is the Fourier transform of the three-point function, defined for complex z by

T3k, 1) = Z%(S)(k, l;n)z" = Zz” 27(3)(0,x,y;n)eik"”e”'y, |z| < 1. (3.1)
n=1 n=1 T,y

Given k,l € [—m, 7]¢, we will write
Y =k+1, KD =k ® =1 (3.2)

These variables are arranged in (3.1) schematically as:
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k(3)
0 k(1) k(2) .
We will use the notation
= kD 'n7V N, =ID"'n7 VA, = kDD I, (3.3)
The proof involves showing that
& C
(k1) = H + E®(k, 1), (3.4)

23/2(1 2)1/2

where B (k, 1) = > et (k,1)2" is an error term in the sense that

1 n71/2 nfl/Qfe
()
IED (50, \)| < O (Il T zIQ) (3.5)

for any € € (0,3), uniformly in |z| < 1. It then follows from Lemma 2.4(i) that B (K,n, )\ <
O(n'/?7¢). The first term on the right side of (3.4) is the main term. Replacing k@ by x® in
the main term, an elementary extension of [19, (2.15)], to include an error estimate, gives as its
coefficient of 2" the value

4C 3 1 dz C

— . = n'2A® (k1) + O(n'?). 3.6
270 Jyz=r<1 17 D2(/1£f))2+23/2(1 — 2)1/2 o+l R (k, 1) ( ) (3.6)

This yields Theorem 1.2. Thus it is sufficient to obtain (3.5).

The factorization in the main term of (3.4) is a product of the leading behaviour C[D?(k®))? +
23/2(1 — 2)1/2]71 of three two-point functions, multiplied by a vertex factor 4C~2. The figure above
(3.3) illustrates this factorization.

To prove (3.5), we will make use of a generalization of (2.1) to site-dependent z-variables. More
precisely, we associate to each site u € Z¢ a variable z, € [0,1]. We write Z for the collection of z,,
u € Z%. The probability that a site v is green becomes 1 — z, in this setting. Then we define

7:(0,2) = P(C(0) 22 & C(0)N G =0) = (I[C(0) 2 2] [] =u). (3.7)

ueC(0)

The derivation of the expansion for this more general two-point function is not changed in any
significant way, and we will prove in Section 5 an identity

72(0,2) = g=(0,2) + Y 1=(0,v)7=(v, z) (3.8)

vEZY

generalizing (2.1), when z, € [0,a) for all u € Z%, for any a € [0,1). When 2, = z for all u € Z%, we
often write z in place of 2, e.g. 7(0,x)|,,=. = 7.(0, z).
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Now we apply the operator z,-— a to (3.8). For the left side, we have
2y =0, 7) = 200, 2, y). (3.9)
Yy

Using this also for one contribution to the right side, we obtain

)(O x y)—zyaa 92(0,x +Z( (Z 11:(0, v)) Tz(v, @ —1—21_[ (0,v)72 O (v, z,y).  (3.10)

veZ? veZd
For the two derivatives appearing explicitly on the right side, we will use the following lemma.

Lemma 3.1. (i) Let a € [0,1). For z,y € Z* and all z, € [0,a], there exist F(;’)(O,x,v’) and
\D?)(O,v,v’) such that

g -ge(0,2) = YT (02,70 ) (.11)
2y

,U/

and

9 3)
Zyﬁzy Z‘I/ (0,v,0")72(V, y). (3.12)

For z, = z, the Fourier transforms I'® (k l) and \i/,(zg)(k, l) extend to complex z with |z| < 1. In this
disk, H\If,(zg (k,0)|| is bounded, as is the norm of any second derivative of \If,(gg)(k,l) with respect to k
and/or 1. The above bounds also apply to I'®). In addition, ‘1123)(0, 0) =W,(0).

(ii) For |z| < 1 and k,l € [—m, 7]
T (kD).

Substituting (3.11) and (3.12) into (3.10) gives

Tég)(O,x Y) ZF?’) 0, z,v")12(v', y) —1—2\11(3 0,v,0)72(v", y) (v, x —|—ZH (0,v) 2(3)(1),x,y).

v’ ’U’U

, Hd%\ll,(f)(k,l)ﬂ < const.x|,. The same bound is obeyed by

||dz

(3.13)

We now take z, = z € [0,1), multiply by e**TY sum over z,y € Z%, and solve for %Z(?’)(k, [). The

result is

1 A 1 A
PO (k1) = ————— Tk, )7 (1) + ————— VI (&, )7 (k)7.(1 3.14
T, ) ~ z s )Ty ~ z s 0)T> Tz .
O = g RO T W DR 31
for z € [0,1). Since both sides of (3.14) extend to complex z with |z| < 1, according to Lemmas 2.1
and 3.1, (3.14) therefore holds for complex z with |z| < 1.

The first term on the right side can be placed immediately into the error term ES’)(k, [). In fact,

f(;’)(k, [) is uniformly bounded by Lemma 3.1(i), and the other two factors can be bounded using
(2.49) and the upper bound on g,(!) of Lemma 2.1. Therefore

1 R 1 1 1
— IOk DA < t. 1 = t— 3.15
iy - RO s ot g = oty (B0)
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To extract the main contribution of the second term on the right side of (3.14), we first write
this term as

IO (k1) o
PRUES) T.(k+ )7 (k)7.(1). (3.16)
Now
A (k) = ¢ - EL(K), (3.17)

D22 4 2T
and by Theorem 1.3 (which we have shown to be a consequence of Lemmas 2.1-2.3),
|E. (k)| SO(1 = 2| Y2 40 V21 — 2|72 4 n7 Y2761 — 27, (3.18)
Also,
U (0, \a)  01(0)
G-(kn+ )~ 52(0)

by (2.29), a combination of Lemma 3.1 with the methods of Section 2, and the fact that 4072 =
U1(0)/g1(0) by (2.11)—(2.12). Thus we have

—4C 1 0 ! ' Y 3o
/in, n = HD2 (Z _|-23/2(1—z)1/2+ (‘1_2’3/2_54"1_2‘3/2"_‘1_2‘2)7 ( . )

as required.

+O(1 =2 +n Y3 =402+ O(]1 — 2| + n~/?), (3.19)

4 The first expansion

Our method makes use of a double expansion. In this section, we derive the first of the two ex-
pansions, to finite order. In contrast to the expansions from I referred to as the one-M and two-M
schemes, the expansion derived here will be more fully expanded, and could be called the “infinite-
M?” scheme, although we will not use this terminology. Using the two-M scheme, we were able in
I to extract the leading behaviour of the Fourier transform of the critical two-point function, but
we obtained minimal control on the error terms, and this was only for real z. In I, this was carried
out for sufficiently spread-out models in any dimension d > 6, and for the nearest-neighbour model
in sufficiently high dimensions. Using the more complete expansion derived in this section, we will
be able to obtain stronger power law bounds on error terms, and these bounds will be valid for
complex z. However, our bounds on the expansion will not apply in dimensions near 6, even for
the spread-out model, and we will obtain results only for the nearest-neighbour model in sufficiently
high dimensions. For p < p. and z = 1, the expansion derived here reduces to the expansion of [24].
We will derive the expansion for the nearest-neighbour model, but it holds more generally.

In Section 3, we generalized the magnetic field variable z to a site dependent field z, € [0, 1],
u € Z*. The expansion will be derived in this general setting. For p < p, and 0 < 2, < 1, the
two-point function is given by

7-5,10(07 JJ) = Pij(C(O) o>, C( ) NG = ®> 9 xz H Zu (4-1)
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This is the quantity for which we want an expansion. The angular brackets denote the joint expec-
tation with respect to the bond and site variables. There is, of course, no contribution from any
infinite cluster when p < p., and for the high-dimensional models we are considering, the absence of
an infinite cluster at p. is proven in the combined results of [10, 24].

Before beginning the derivation of the expansion, we first repeat some definitions and lemmas
from I that will play important roles.

4.1 Definitions and two basic lemmas

The following definitions will be used repeatedly in what follows.

Definition 4.1. (a) A bond is an unordered pair of distinct sites {z,y} with ||y — z|; = 1. A
directed bond is an ordered pair (z,y) of distinct sites with ||y — z||; = 1. A path from z 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 x and y are connected, denoted x «— y, if there is an
occupied path from x to y or if x = y. We write z «/> 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() and C*(A) = UpeaCP(z).

(c) Given a set of sites A C Z? and a bond configuration, we say ¥ +— y in A if there is an occupied
path from x to y having all of its sites in A (so in particular it is required that z,y € A), or if

x =1y € 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 z to y has at least one bond with an endpoint in A, or if
r=1y€ A
(d) Given an event E and a bond/site configuration, a bond {u, v} (occupied or not) is called pivotal
for £ if (i) £ occurs in the possibly modified configuration in which {u,v} is occupied, and (ii)
E does not occur in the possibly modified configuration in which {u,v} is vacant. We say that a
directed bond (u,v) is pivotal for the connection from z to y if z € Ct}(u), y € C1»}(v) and
y & ClvH(z). If © «— A then there is a natural order to the set of occupied pivotal bonds for
the connection from x 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 x. If (u,v) is the first
pivotal bond for the connection from x to A, then the second pivotal bond is the first pivotal bond
for the connection from v to A, and so on.
(e) Given a bond configuration in which x <= y, we refer to C(x) as a sausage. If  «— y but z is
not doubly connected to y, denote the pivotal bonds for the connection, in order, by (ug, vo), (u1, v1),
., (ug,v). We define the first sausage for the connection to be Ct#0:%0}(z), and the last sausage to
be Cluvid (). For 1 < j < I, the 5™ sausage is C1%¥it(x) N C{4-1vi-1}(y). We also define the left
and right endpoints of the j™ sausage to be, respectively, v;_; and wu;, with v_; = z and w1 = y.
These definitions give rise to a picture in which the connection from x to y is represented by a string
of sausages.
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(f) 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 also W’ € E.

Definition 4.2. (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 € Sisin 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 Z2.
For S = C(A) or S = ZN\C(A), we have w|s, = wl|g,, 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 : wlg, € E}. For § = C1¥}(A) (see Definition 4.1(b)) or § = ZN\C}(A), we define
S = 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|s, and w|s, respectively. Then w|g = w|s, 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 4.1(c) and 4.2(b) agree, (2) {x «— G occurs in S} = {{v : v «— z occurs in
S}NG # 0}, and (3) {z </ G occurs in S} = {{v: v «— z occurs in S} NG = 0}.

According to Lemma 1.2.3, the notion of “occurs on” and “occurs in” preserve the basic operations
of set theory. Namely, given events E, F' and random or deterministic sets S, T of sites, we have {E
occurs on S}¢ = {E° occurs on S}, {(F U F) occurs on S} = {E occurs on S} U {F occurs on S},
and {{F occurs on S} occurs on T} = {E occurs on SNT}.

We now recall the statement of Lemma 1.2.4, which is our basic factorization lemma. It will be
used several times. Lemma 1.2.4 appears in I for constant z but the generalization to site-dependent
z, 18 immediate.

Lemma 4.3. 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 CU(A) & F oceurs in ZN\CH(A) & {u, v} occupied]>
- p<I[E oceurs on CUHA(IF oceurs in Zd\é{”’”}(A)]>>, (4.2)

where, in the second line, C1u} (A) is a random set associated with the outer expectation. In addition,
the analogue of (4.2), in which “{u,v} occupied” is removed from the left side and “p” is removed
from the right side, also holds.

26



As an example of a situation in which an event of the type appearing on the left side of (4.2)
arises, we recall Lemma 1.2.5, which states the following.

Lemma 4.4. Given a deterministic set A C Z¢, a directed bond (d',a), and a site y¢A, the event
E defined by

E ={(d’,a) is a pivotal bond for y — A} (4.3)
is equal to the event I defined by

F = {a < A occurs on C1*"}(A) & y «— da’ occurs in Z\C*"}(A)}. (4.4)

4.2 Derivation of the expansion

In this section, we generate the expansion, which is essentially a convolution equation for the two-
point function 73,(0,z) = Pz,(0 «+— z,0 «/> G). Throughout the discussion, we fix p, z with either
p <p.and |z| <1orp=p.and |z| < 1. The starting point for the expansion is to regard a cluster
contributing to 7z,(0, ) as a string of sausages joining 0 to z and not connected to G. We regard
these 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, but
these can be controlled in high dimensions.
We begin by defining some events. Given a bond {u’,v'}, let

Ey(0,z) = {0—— 2 &0 G}, (4.5)
Ey(0,2) = {0<= 2 &0 G}, (4.6)
EN0,u',v") = {E}0,u) occurs on CTH(0)}, (4.7)
Eo(0,u',0",x) = Ej0,u)N{(u,v") is occupied and pivotal for 0 «— x}. (4.8)

Given a set of sites A C Z%, we also define
Tgp(O, x) = (I[(0 «— x & 0 /> G) occurs in Z\ A]). (4.9)

The first step in the expansion is to write

72p(0,2) = (I[Eo(0, 2)]) = ([[Ey(0,2)]) + Y {I[Eo(0,uo, vo, 2)])- (4.10)

(u0,v0)

We now wish to apply Lemma 4.3 to factor the expectation in the last term on the right side.
For this, we note that by definition, Ey(0,ug, vo, z) is the event that FE{(0,uq) occurs, that (ug,vo)
is occupied and pivotal for 0 «— z, and that C{“0}(z) N G = (. This can be written as the
intersection of the events that E}(0,ug) occurs on C1#0*0}(0), that {ug,ve} is occupied, and that
(v —— x & vy </~ G) occurs in Z4\C{#00}(0). Applying Lemma 4.3 then gives

~{ug,vo}
(I1E0(0, ug, vo, )]) = p{I[E(0, ug, vo)]75, " @ (vo, 2)). (4.11)
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Therefore,

720(0,2) = (IENO0,2)]) +p 3 ([0, w0, 00)r5, """ @ (g, 2)). (4.12)
(uo,v0)

To leading order, we would like to replace Tc{uo " }(0)( z) by 7z,(vo, x), which would produce
a simple convolution equation for 7z, 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 1.5) joining vy to x typically does not intersect the cluster
C{UO’”O}(O). Above the upper critical dimension, where at p. 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 [6], and as we will show below, bounding errors in
the above replacement leads to the triangle diagram, whose convergence at the critical point is also
naturally associated with d > 6. For simplicity, suppose for the moment that z, = z for all u. When
z = 1, all diagrams that emerge in estimating the expansion can be bounded in terms of the triangle
diagram, as was done in [24], but for z # 1 other diagrams, including the square, also arise. The
critical square diagram will diverge in dimensions d < 8 when z — 1, but we believe that square
diagrams arise only when multiplied by the magnetization M, , = P, ,(0 «— G), with the product
vanishing in the limit z — 1 for d > 6. Although we believe it to be the case, as we discussed in
Section 1.6, we are not able to implement this mechanism in dimensions larger than but close to 6.
In I, we avoided the difficulty by restricting ourselves to real z, and by employing the 2-M scheme

of the expansion.
Let A be a set of sites. To effect the replacement mentioned in the previous paragraph, we write

2 (0,2) = 2,0, 2) = [T2(v, ) — 72, (v, 2)] (4.13)

and proceed to derive an expression for the difference in square brackets on the right side. Recall

the notation v <2 2 from Definition 4.1. Similarly, v RNy (read “v is connected to G through
A”) will be used to denote 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 above difference in square brackets is then given by

(Iv e+ z & v+ G]) — (I[(v +— z & v += G) occurs in Z*\ A])
(Iv +— z & v+~ G]) — (I[v «— = occurs in Z'\A & v 4/~ G])
+(I[v «— x occurs in Z\A & v /> G])

—(I[(v «— 2 & v /> G) occurs in Z*\ A])

= U< a&ver G — U e—zin ZN\A& v < G)). (4.14)

Tzp(v, T) — Tgp(l),l’) =

This can be rewritten as

Top(v,2) — A (v,2) = (I[v s w2 & v is Q) — (I — x & v <2 G))
H(Iv < 2 & v < Q). (4.15)
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Defining

Fi(v,z;A) = {v#x&v&/ﬁG}, (4.16)
Fs3(v,x; A) = {U<—>x&v<i>G}, (4.17)
Fi(v,x; A) = {UAZE&U#G}, (4.18)

(the definitions of F3 and F} are different from those in I) this gives
Tzp(v, T) — Tgp(v,x) = (I[F1(v,z; A)]) — (I[F3(v, x; A)]) + (I[Fy(v, z; A)]). (4.19)

Using the terminology of Definition 4.1(e), we will decompose the event Fy(v,z; A) as a disjoint
union

Fy(v,z;A) = Fyq(v, 5 A) U Fyo(v, x5 A), (4.20)
and combine F);(v,z; A) with Fy (v, z; A) and Fy (v, z; A) with Fs(v, 2; A). The event Fy;(v,x; A)
is defined to be the event that the following conditions hold: (i) Fy(v,x; A) occurs. (ii) Let S denote
the first sausage for v «+— x whose left endpoint is connected to its right endpoint through A. Then
SNG = 0. (iii) All sausages following S are G-free. The event Fj(v,x; A) is defined to be the
event that Fy(v,x; A) occurs and in addition, the last sausage connected to G has its right endpoint
connected to v through A. In particular, Fy (v, z; A)NFy (v, x; A) = 0 and Fyo(v, z; A) C F3(v, z; A).

With these definitions, (4.20) holds. Now we define
Ei(v,x;A) = Fi(v,z;A)UFyq(v, z; A), (4.21)
Es(v,z;A) = Fi(v,2;A) N Fya(v, x5 A)C. (4.22)

Then (4.19) becomes
Tzp(V, ) — T;}p(v,l‘) = (I[E1(v,z; A)]) — (I[Ey(v, x; A)]). (4.23)
The events F;, Fy can be described in words as follows:

Ey(v,x; A) is the event that v A, 4 and the following holds. Let (b, ") be the pivotal bond, if there

is one, leading into the first sausage for v «— 2 whose left and right endpoints are connected
through A. If there is such a pivotal bond, then we require that C'{b’b/}(x) NG = (), and either

{v —f G occurs in CYH )} or {v <25 G occurs in CY3(v)}. If there is no such pivotal
bond, then we require that v </ G.

Es(v,x; A) is the event that v «— z, v A G, and the following holds. Let S be the last sausage
for v «— x that is connected to GG. Then we require that v be connected to the right endpoint
of S in Z4\ A.

Combining (4.23), (4.13) and (4.12) gives
Tep(0,2) = (I[Ey(0,2)]) +p Y (I[EG(0, u0,v0)])7z,(vo, )

(u0,v0)

—p Y B0, uo, vo) (T [Ex (v, 5 CF“ ™ (0))])1)o

+p > (B0, uo, vo) (I [Ea (v, 23 C§ ™} (0))])1)o. (4.24)
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E (v, X; A) E,'(v, X; A)

Figure 1: Schematic depiction of the events F| and E)}. Shaded regions represent the set A and
dotted lines represent possible but not mandatory connections in C'(v). The dashed lines indicate
that the inner regions are G-free.

Here, we have tacitly assumed that the series on the right side converge. We will return to this point
at the end of the section. Also, we have introduced subscripts on expectations and random sets to
coordinate the two. In particular, the random set é’éuo’UO}(O) corresponds to the expectation (-)o.
Now we define

Ei(v,x;A) = Ei(v,z;A)N {ﬂ pivotal (v/,v") for v «— z such that v NN u'} , (4.25)

El'(v,u',v'; A) = {E|(v,u; A) occurs on CT "} ()}, (4.26)
Ei(v,u' v x;A) = Ej(v,u; A)N {(u', v') is occupied and pivotal for v «— =z

& CUa) N G = @}, (4.27)

Ey(v,z;A) = Es(v,x; A)N {x <2, G in (last sausage of v — x)} : (4.28)

El(v,u',v'; A) = {Ey(v,u'; A) occurs on CT(v)}, (4.29)
Ey(v,u' 0,2 A) = Ej(v,u; A)N {(u', v') is occupied and pivotal for v «— =z

& G @) NG = @}. (4.30)

The events E] and EY are depicted schematically in Figure 1.
Next we observe that for j = 1,2,

(B0, A)]) = (I[Ej(v,2; ) + D ([E(v, /0,25 A))). (4.31)
()

We now claim that Lemma 4.3 can be applied to conclude that for j =1, 2,
(I[Ej(v,u', v, 25 A)]) = p(I[E] (v, 4, 0; A)]Tglju T (v', x)). (4.32)
This can be seen as follows. By definition, Ej;(v,u’,v', x; A) is the event that E}(v,u; A) occurs, that

(u',v") is occupied and pivotal for v «— =z, and that ~C~’{“/“’/}(x) NG = 0. It can be written as the
intersection of the events that E’(v,u'; A) occurs on Ct' v} (), that {u/,v'} is occupied, and that

(v —— z & v /= G) occurs in ZN\C ¥} (v). Applying Lemma 4.3 gives (4.32) as required.
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We are now in a posmon to generate an expansion. First, we introduce some abbreviated
notation. We write C,, = C% v"}(vn,l), with v_; = 0, and let

X, = I[Ei(vp_1,2;Cp_1)] = I[Esy(vn_,x;Cry)], (4.33)
XTIZ = I[Ei (’Unfl, x, Cn 1)] I[E; (/Un 1, L, Cn 1)] (434)
XTILI - I[Ei,(vn—lyunyvny )] I[ (Un launavrwon—l)]‘ (435)

In terms of this new notation, (4.24) can be written as

72p(0,2) = (I[E(0,2))o +p > (I[Eg(0, 10, v0)])o7zp(v0, 2) = p Y (I[E(0, 10, v0)[(X1)1)o-

(uo,v0) (uo,v0)

(4.36)

In view of (4.31) and (4.32),

(Xn)n = (X3)n +p Z (XU7E (00, 2) ) (4.37)
By (4.13) and (4.23),
Tgé,"(vm ) = Tzp(Un, ) — (Xns1)nt1- (4.38)
With (4.37), this gives
(Xada = (X0)a+p D (X DaTzp(vn,2) =0 D (X Xnst)nst)n- (4.39)
(un,vn) (un,vn)

An expansion can now be generated by recursively substituting (4.39) into (4.36). To further
abbreviate the notation, in generating the expansion we omit all arguments related to sites and omit
the products of p with summations over (u,,v,) that are associated with each product. The first
few iterations then yield

r o= <I[E]> (T Do — (IEG)(Xi)1)o

= (U1Bg])o — (TIEGNXD0) + ((TTEGYo — (TIBGHX )0 )7 + (TIEGNXT(Xa)a))o
- (1 (TEX D))o+ TIENXT (X520
+ (1B — (TGN 1)o + (TTEGNXT{XE)2)1)0) 7
<I[E"]<X"<X"<X> )2)1)o, (4.40)

and so on.
To simplify expressions involving nested expectations, we will sometimes use E rather than (-) to
denote expectations. To organize the terms in the expansion, we introduce the following notation,
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for n > 1:

0
g0(0,2) = (I[Ey(0,2)]) = EI[E(0, )], (4.41)
9%, (0,z) = (—1)"E01[E”]E1X”~--E LX) B X, (4.42)
H;?;(O,vo) = pz 0 (0, ug,v9)] pZE[ (0, ug, vo)], (4.43)
ne0,0,) = (=1)"p Y Eol[Eg] ElX{“--Enle,’{_lEnX,’{, (4.44)
Ug;)((],x) = (—1)nEoI[E6/]E1X{/"'E 1X” 1E X (4'45>

In the above, the notation continues to omit sums over (u;, v;) and factors of p associated with each
product. The terms g™ account for the terms in (4.40) whose innermost expectation involves an X
bearing a single prime, the terms II account for the terms in (4.40) whose innermost expectation
involves an X bearing a double prime, and U™ accounts for the single term whose innermost
expectation involves an unprimed X. For each N > 0, the expansion can then be written as

7z,(0, ) Zgn) 0,z —i—ZZH (0, v,)7zp(Vn, )—I—UgZJrl)(O,x). (4.46)

n=0 wvn

For z, = z = 1 the set GG of green sites is empty, and the event E5, which requires connection
to GG, cannot occur. Therefore all terms involving Fy events vanish for z = 1. In this special case,
(4.46) becomes the expansion of [24] and agrees also with the expansion of I.

Taking the Fourier transform of (4.46) and solving for 7z,(k) gives, for each N > 0,

N  +(n) k +UN+1) L
f'g,p(k) _ Zn ngp( ) ( ) (447)

— o I (k)

Existence of all Fourier transforms appearing in the right side of (4.47) will be shown in Section 5.1,
for p = p., z, € [0,a] with a < 1, and for d sufficiently large. The bounds of Section 5.1 will
also provide the convergence of summations mentioned below (4.24) and tacitly assumed in the
subsequent analysis. The bounds apply also to the simpler subcritical case of p < p,, z, € [0,1], but
we omit any explicit discussion of this case.

5 Proof of Lemmas 2.1 and 2.2

Throughout this section, we restrict attention to p = p., and drop subscripts p. from the notation.
We will define gz(0,x) and I1z(0, z) obeying (3.8) for z, € [0, a], for any a € [0,1). This also gives
(2.1) for z € [0,1). For constant z, = z, §.(k) and II, (k) will be shown to obey (2.2), and to extend
to complex z with |z| < 1. This involves taking the limit N — oo in (4.47), with the term UZENH)(k)
vanishing in the limit. This will then give (2.1) and (2.2) for |z| < 1. We will prove Lemmas 2.1 and
2.2 in Sections 5.1 and 5.2 respectively.
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5.1 Proof of Lemma 2.1

We begin by stating two lemmas providing the estimates needed to obtain the identities (2.1), (2.2)
and (3.8), and to prove Lemma 2.1. After stating the lemmas, we will show that these identities hold
and prove Lemma 2.1, assuming the two lemmas. Then the two lemmas will be proved. Throughout
this section, we assume without further mention that the dimension d is sufficiently large. We remark
that the use of my = 4 in (5.2) requires us to take at least d > 8, but since we are not attempting to
obtain estimates valid for all d > 6 (for spread-out models), we have not tried to do without my = 4.

Lemma 5.1. (i) For z, € [0,1] and n > 0, |35 (k)] < 3, [¢87(0,2)] < O(d™) and |11 (k)| <
>, (0, 2)] < O(d™).

(i) For n > 0 and constant z, = z, g}g")(k) and ﬂg")(k) can be extended by continuity to complez z
with |z| < 1. For |z| <1,n >0, and my = 0,2, my = 0,2,4 their norms obey the bounds

IV g ®l < Y lel™ [lg&(0,2)] < O(d™), (5.1)
IV R < Y fef™ TV (0,2)[| < O(d ™). (5.2)

Lemma 5.2. Let a € [0,1) and recall that Xo = 7up.(0). For z, € [0,a], k € [—m,7]%, and N > 0,
the remainder term [7Z£N+1)(k) obeys the bound

TNV ()| < O(d N D)1+ ). (5.3)

By Lemmas 5.1(i) and 5.2, (3.8) follows by taking the limit N — oo in (4.47) and then taking
the inverse Fourier transform. The functions gz(k) and 11z(k) are given by

i; ), ﬂf i ,(2’ (5.4)
n=0

Taking z, = z € [0,1) then gives

oy 9:(k)

As power series in z, ¢.(k) and II,(k) converge absolutely for |z| < 1, by Lemma 5.1(ii). The left
side of (5.5) is a power series that converges absolutely, and therefore defines an analytic function,
for z in |z| < 1. The two series are therefore equal for |z| < 1, and the right side extends the left
side to |z| < 1. This proves (2.2), and by taking the inverse Fourier transform, also proves (2.1).
Also since (4.46) agrees with the expansion of I for z = 1, the claim at the end of Section 2.1 that

G1(k) = dn_o(k) and II,(k) = ®p_o(k), where ¢p(k) and &, (k) are the functions occuring in the
one—M scheme in (1.3.88), then follows.

Next, we prove Lemma 2.1, assuming Lemmas 5.1 and 5.2.

Proof of Lemma 2.1. The upper bounds of Lemma 2.1 are immediate consequences of Lemma 5.1,
and we need only prove that g;(0) and —V?II;(0) are both equal to 1+ O(d™!).
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We begin with §;(0). By (L3.6), 3.”(0) = ¢\, (0) = 1 + ¢!)(0), and we have

310) = 1+ @120 (0) + > 51 (0). (5.6)

n=1

The bound (1.3.20) can easily be improved to \&20:12)(0)\ < O(d™'). With Lemma 5.1(ii), this gives
71(0)=1+0(d +ZO ") =14 0(d™Y). (5.7)

Similarly, since I[E{/(0,0,v)] =1 when z = 1, we have

~VAL(0) = 30 |2 P (0, 2)

r n=0

=2dp.+p. Y [P (I[E}0,u,v)]) +ZZ\x12Hg"00x

(u,v):u0 n=1 =z

(5.8)

The first term is 1+ O(d™!) by (1.39). The second term can be bounded using the weighted bubble
diagram W§l2=)0,pc of (I.3.16), which was shown to be O(d™!) in [24]. By Lemma 5.1, the third term
is O(d~'). This gives the desired result —V2II;(0) = 1 + O(d™). O
Proof of Lemma 5.1. The kinds of bounds obtained in part (ii) of the lemma are actually stronger
than those needed for part (i), and we discuss only the proof of part (ii) here. Also, since g and II
are almost identical, we discuss only g.

To bound the norm in (5.1), we will use the fact that for a power series f with real coefficients
a, all of the same sign, the norm (2.3) obeys

I/ (= ||—Z|an||2|”— (121 (5.9)

We will explain in more detail below that, as power series in z, ggn)(O,x) and H,(z")(O,x) have real

coefficients of varying signs. To handle a power series f(z) with both positive and negative coeffi-
cients, our strategy will be to decompose it into a sum of functions f;(z) with coefficients of definite
sign. Then we use the triangle inequality and (5.9) to conclude

I/ (2 H<Z!|fj IIZZIfj(IZDL (5.10)

and thus reduce the problem of estimating || f(z)|| to that of estimating |f;(|z])].
Beginning with ggo), by definition

990, z) = (I[E((0,2)]) = (I[E},(0, )] |> (5.11)

where Ej,(0,2) is the bond event {0 <= z} and (), denotes expectation with respect to bond
variables only. This can be written as a power series in z with positive coefficients, and hence it
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E/'(v, x; A) E)'(v, x; A) E3(v, x; A)

Figure 2: Schematic depiction of Y, Y2 Y3 and of the event Ej} defined under (6.14). Shaded
regions represent the set A and dotted lines represent possible but not mandatory connections in
C(v). For Ej, the dashed lines indicate that the inner region is G-free.

extends to complex z within the disk of convergence. Using (5.9), we argue using the BK inequality
as in (1.3.36) to obtain

199(0, 2) || = (1[E5,,(0, 2)]| | “O), < 71(0, 2. (5.12)

Multiplying by |z|™ and summing over = then gives (5.1) for n = 0, |z| < 1, using the methods of
[24]. The case m = 4 (which is needed for II,) did not occur in [24], but the methods there apply if
we associate a factor |z|? to each factor 71(0, ) on the right side of (5.12).

For n > 1, we have

g™ (0,2) = (=1)"EoI[EY|E X7 - - - Ep1 X! | E, X! (5.13)

We insert X" = I[EY] — I[EY] in the above, and similarly for the inner expectation with X', and
expand the products to obtain a sum of &1 times expectations involving E} and EJ. The bond
connections required by the events £} and E7 are given in terms of the auxiliary bond events

= {v A&t pivotal (u',v") for v «— z such that v AN x},
= {B},(v,u; A) occurs on CT"}(v)},

= {v+— xin Z'\A & (last sausage of v — z) «—— A},

= {E;,(v,u; A) occurs on C v ()}

The conditions due to the site variables, in £} and E7, can be expressed in terms of the subclusters
Y1 Y2 Y3 depicted in Figure 2 and defined as follows:

Y! = (last sausage of v — x) U {y € C(v) : y «— v in Z4\ A}, (5.18)
Y? = {yeC):y+— vin Z\A}, (5.19)
Y3 = (last sausage of v — x)\Y?. (5.20)

The above definitions are appropriate for ] and E;. For EY and Ey, we define the Y’s to be the
intersection of the above with Ct* '} ().
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Using these definitions, and using (-)s and (-), for expectations with respect to the site and bond
variables, for z € [0, 1] we have

(I[E{ (0,2 A)), = I[E],(0,; A)] 2P (5.21)
(I[Ey(v, z; A)l), = I[Ey(v,=; )]z'yz( — =), (5.22)
T[E (0,05 A, = T[E (0,00 A)) 277, (5.23)
(I[EY (0,05 A)), = I[EY, (0,05 A) 2711 = 277, (5.24)

Having expanded the X’s in (5.13), we insert (5.21)—(5.24), leaving only bond expectations. For
terms involving Fs, we use

(1— Z\Y3|)Z\Y2\ V2 Z\Y2|+\Y‘°’\, (5.25)

and further expand to obtain a sum of terms in which the z-dependence of each term is simply a
power determined by the Y’s. The result is a sum of terms, with coefficients 1, of power series in z
having nonnegative coefficients. The number of terms resulting from these two expansions is at most
4™, This provides a formula which extends gﬁ")(o, x) to complex z within any disk in which all the
series converge. We will show that, in fact, when summed over = the series all converge absolutely
for |z| < 1.

Explicitly, we demonstrate the convergence for two examples only. (For further details, see
Section 1.3.2.) The other cases are similar, using standard diagrammatic estimation. First, we
consider the term involving only Ei-events. To bound

| Bo 1B 11O B JPE - By (L B B ) (5.26)

we use (5.9) to effectively replace z by |z|, and then bound |z| by 1. We then bound the result using
the BK inequality, exactly as was done for i)(k) in Section 1.3.2, and obtain Feynman diagrams
having propagator 7, (0, z). If we sum over z, we get diagrams which can be bounded by triangles.
With the presence of |z|?, the situation is similar. For |z|*, we can arrange that two different
two-point functions each receive a factor |z|?, and again standard methods apply.

For the diagrams involving at least one FE, event, we proceed as outlined in the paragraph
containing (5.25), and then bound all factors of |z| by 1. We are then left with bounding nested bond
expectations. We illustrate the method for bounding these nested bond expectations by considering
a specific contribution to the case n = 2, given by

=pe Y Pe > (IES(IESJUIIE, J)as)1n)os (5.27)

(uo,vo)  (u1,v1)

The general case is similar, using the methods of [24]. The analysis is simplified by the fact that we
are taking the dimension to be large, so that we can use squares and higher order diagrams in our
bounds.

In this approach, the use of (5.25) loses any factors of M, that could be expected due to con-
nections to GG, and this prevents us from obtaining bounds for sufficiently spread-out models in all
dimensions d > 6. We do not know how to avoid the loss of the factors M, for complex z, though
we were able to exploit these factors in I for real z. As was mentioned previously, the case moy = 4
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in (5.2) also prevents us from handling all d > 6. In addition, we will be encountering complicated
diagrams in Sections 7 and 8, which also will prevent us from handling dimensions above but near
6.

Let E o F' denote the event that E and F occur disjointly (see [22]). Using the BK inequality,

we bound the innermost expectation (I[E] ,(v1, 7; C’l{ul’vl}(vo))]>2 of (5.27) by

<I[E|w1 e Cl™ (yg), 30 € Z%, (v —— a) o (a — wy) o (wy — ) o (a — x)]>

< Z Iw, € C’l{ul’yl}(vo)]ﬁ(vl, a)1(a, wy)7(wy, z)7(a, ). (5.28)
a,u €74
By (5.17), we can bound (I[Ej,(vo, uy, v1; Cleorod ()] Iwy € Cy(vy)])1 above by
<I[E|w0 e Gl OV [(vy s 1) o (uy s wo)[I[wy —— UO]>
< Y IThwe e G (0) <71(an u1) 71 (w1, 01) 7 (t, wo) 7 (f, wi) (5.29)
wo,t €24
o 71 (v, 1) (f1, wn) 7 () (s, ) ).
Finally, we bound (I[E{ (0, uo, vo)] I [wo € é’éuo’vO}(O)Do above by

(I1(0 «— ug) o (ug «— 0)][/[wy «— 0]) < Z 71 (0, u) 71 (wo, to) 11 (to, 0)71(tg, wo) (5.30)

toEZ 4

Combining (5.28)—(5.30), we obtain as an upper bound for T5(x) the diagrams

L 4 | N

Summed over z, these diagrams can be bounded using the triangle diagram. It is then routine to
argue that, for m =0, 2,4,

> L™ Ta(@)] < O(d?). (5.31)

For the case m = 4, we require that d > 10.
General n can be handled similarly. For example, a typical contribution arising in bounding
Eoul[EQ ) Erp [ [By [ Eop I[Ey JEs I [EY JE4 s I[EY ] is the diagram

Such diagrams can be bounded using the square diagram. The result, for m = 2, 3,4, is the bound

> Lz gt (0, 2)] < O(d™). (5.32)
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The case m = 4 is not needed for (5.1), but it is used in (5.2). Any value of m can be handled, at
the cost of increasing d. For m = 4, we require d > 12. O

For the proof of Lemma 5.2, we will need the cut-the-tail Lemma 1.3.5, which is restated as
Lemma 5.3 below. Although stated in I for constant z, the proof of the cut-the-tail lemma extends
immediately to site-dependent z,. In its statement, Mz, = Pz, (0 «— Q).

Lemma 5.3. Let = 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. (assuming no infinite cluster at p.) and z, € [0,1] for all y € Z¢,

~ ~{u,v 1
<I[E occurs on C1H(A)] ! }(A)(v,x)> < ———— Pz (E) 12,(v, x). (5.33)
z,p 1 _ ng’p ) ).
Proof of Lemma 5.2. Let p = p.. Beginning with the definition of the remainder term in (4.45),
and expanding the factors of X using (4.33)—(4.35) as in the proof of Lemma 5.1, UZE")(O, x) can be
estimated by

U0, < S [ oy ATy oo = )2)1)o) (5.34)

oj=1,2

where [}/, represents I[E]] on the level-¢ expectation, and I, , represents I[E,] in the level-n expec-
tation. Combining (4.31) and (4.32), we have

TIB (0, Ay = (TEj 0,0 Ay +pe 3 (TE w3 AN O a)). (5.35)

(uw',0")

This identity is used for the innermost expectation (I, ,,).
The first term of (5.35) is bounded as before, using the analogue of (5.21) and (5.22) for site-
dependent variables. The result is

(ITEL (0,2 D] = [(TTBL (0,5 ) ey )y | < (TR (0,23 A)]), (5.36)
(IE (v, A = | (TEL (0, 23 ] (Tuey22) (1 = Tyeyan)) | € 2(TEL (0,3 A)),, (537

where in the second line we used [(] [, 2.)(1 — [, 2»)| < 2. The remaining diagrammatic estimation
is routine, and yields a bound O(d™").

For the second term of (5.35), we use the cut-the-tail Lemma 5.3. In preparation, we note by
analogy with (5.23) and (5.24) that

(1B, 03 A 7O W) < (B w05 )00 2) | (5:38)

N
z

b
(1B, ol 5 0 2)) < 2 (T 0, 5 AT ) L (5.39)

To obtain increasing events for application of the cut-the-tail lemma, we note that

{Ei,b(v,ul,v/; A) occurs on é{u/’v,}} C U {Fl(vaulaaa b; A) occurs on é{u/’v/}}ﬁ (5.40)
a,bez?

{E},(v,4/,v'; A) occurs on CH} ¢ U {F>(v, 4/, a; A) occurs on CH47 (5.41)
a€Z4
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where

F’l(_v,u’,a, b;A) = {(ve—b)o(b—a)o(a—u)o(b—u)}N{ac A}, (5.42)
Fw,d,a;A) = {(ve—u)o(u' «——a)}N{a € A}. (5.43)

Now in this form, we can use Lemma 5.3. After applying Lemma 5.3, we use 7x(v', z) < 7,(v, x).
The remaining diagrammatic estimation is routine. Summation of the factor 7,(v’, z) over x gives
the factor y, in the statement of the lemma. O

5.2 Proof of Lemma 2.2

In this section, we prove Lemma 2.2, which asserts that F.(k) obeys the bound |F.(k)| > —Kd ™' +
>Re[l — zD(lf)] for high d, when p = p,, uniformly in |z| < 1, and k € [—7 ]d

By (2.9), I1;(0) = 1, and hence F,(k) = II;(0) — II. (k). We write this as F,(k) = A; + A,, with
A; and A, defined by

A1 = pe Yy [UIEG(0,0,0)]), — (I[EF(0,0,v)]), €], (5.44)
(0,0)

Ay = pe > [UIEG(O,u,0)]), — (I[EF(0,u,0)]), "] +Z[ ")(k‘)]. (5.45)
(u,v):u#0

The first term on the right side of (5.45) is O(d™!) by Lemma 1.3.4 and (1.39), as follows. In
the notation of Lemma 1.3.4, this term is i)(()m)(k) — @)201)(@, which is bounded above in absolute
value by [®"V (k)| + |<f>§101)(k)|. The z-dependence of the second term is dominated by its value when
z = e " =1, and the bound of Lemma I.3.4is easily seen to be O(d™!), so that |<f>(()01) (k)|+ |<f>201)(k)| <
O(d™'). Therefore, by Lemma 5.1,

|As] < O(d +Zo d=1). (5.46)

The main term A; is, by definition, given by

Ar = pe Z Z < [|C1O0)] = n]>b (1—2z"e™). (5.47)

(0,v) n=1

First we bound |A;| below by ReA;. Since Re(1 — 2"e*) > 0, we obtain a further lower bound by
discarding the terms n > 2. The result is

4] = Redy > pe > P(IC(0)] = DRe [1 = 26*"] = 2dp.(1 — p)* "Re [1 = 2D(k)| . (5.48)

(0,v)

By (1.39), 2dp.(1 — p.)*** > 5-. Combined with (5.48) and (5.46), this proves Lemma 2.2. O
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6 The z-derivative of II,: the second expansion

The quantities I', and ¥, were defined in (2.6)—(2.7) to obey, for z € [0,1),

d d
— = x.I —II =x.¥ . 1
g (0,0) = TL0,2), 2T1(0,2) = xo0-(0,2) (6.1)

In addition, (3.11)—(3.12) require that we identify functions F?) and \Ilg’) which obey
2 igg(O x) = ZF(})(O z,0)Tz(v,y) 2 ng(O x) = 2\11(43)(0 z,0)Tz(v, y). (6.2)
yazy Y . z Y 7 ) ) yazy Y . z Y 7 Y

Because gz and IIz are almost identical, we consider only I1; and W3 explicitly. A similar analysis
will apply for gz and I';.

In this section, we will derive an expression for \If(;’)(O, x,v). This will also provide an expression
for U,(0,z). In fact, using (6.1) and (6.2), it follows by summing over y and setting z, = z that

0 d
; 2y a—ZyHZ(O’ 33') s = ZEHZ(Oa 33') = XZ\IIZ(()? 33') = Xz ; \1123)(0, z, a)' (63)
Therefore,
V.(0,2) =Y U0(0,2,a), (k) =T (k,0). (6.4)

In particular, this yields the claim in Lemma 3.1(i) that \i/(;”)(o, 0) = U.(0).

The quantities I' and ¥ will be defined by means of a second expansion, as in the differentiation
of @, in Section 1.5. However, in the differentiation of &, the second expansion was performed
using the one-M scheme, whereas here we will employ the more extensive expansion of Section 4.
Throughout this section, we consider z, € [0, a] with a < 1, and we fix p = p,.

6.1 The differentiation

In this section, we will derive an expression for the derivatives of Il in (6.1) and (6.2). To differentiate
I1:(0, z), we recall from (4.44) that this is given as the sum over N of

(0, 2) = (=1)Vpe > Bol[EJEL XY -+ Ex 1 X§_Ev Xy (N=0,1,2,...).  (6.5)
uN

Here the nested expectations are performed from right to left, X/ = I[E{(vy_1,Upn, y; Cr1)] —

I[EY(vy—1, Up, vy; Cpq)], summations ch(uo ) Pe Z(UN_I ox_y) AT€ tacitly understood on the

right side, and we write [E in place of (-) to denote a joint bond/site expectation. Therefore, HéN) (0, z)
is given by a sum of 2V terms involving

BoI[EJJELI[E" ] ---En o I[E! . JENI[E! ], (6.6)

ON-1

with each o, equal to 1 or 2.
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Before proceeding further, we recall an observation from Example 1.4.5 that will be used re-
peatedly in what follows. By the definition of “occurs on C” in Definition 4.2(c), an expectation
involving E can be written as a conditional expectation of E(v,_1,u,; A), under the condition

that {un,v,} is vacant. We will write E or (-) for this conditional expectation. In the conditional
expectations, we may replace E! events by E’ ., and we may drop the tilde from C’iu”’v"}(vn_l), since
Cp = Cy(vn_1) is then equal to CL**" (v,_1). Therefore (6.6) can be rewritten as

Eol[BY) - BurI[El, | JBuI{E, B 1B, |BuialEL, ] EnTIEL ] (6.7

Our goal is to differentiate (6.7) with respect to z,. Its z,-dependence resides in the z,-dependence
of each of the nested expectations. For any individual expectation, the form of this dependence is
different for ¢ = 1 and o0 = 2, and can easily be given explicitly with the help of the clusters
Y1 Y2 Y? depicted in Figure 2. By definition, Y2 and Y? are disjoint. To simplify the notation,
given a finite set Y C Z¢, we will write

2 = H 2y (6.8)
u€eY
The 2-dependence of an expectation involving F is zyl, and that of an expectation involving FE}
is zyg(l — zYs). The overall z-dependence of the nested expectation is thus a product of such
factors, and the differentiation can be performed using the product rule, with one term arising from
differentiation of the z-dependence associated with each of the N + 1 expectations. Each of the 2V
terms (6.7) thus gives rise, after application of z, 9 to N + 1 terms of the form

0z

0 -
EoI[Eq] -+ Bnad [E;’n,l]zyQERI[E;M]ERHI[E’ [EsoI[EY ] ENI[EL ], (6.9)

On+1 On+4+2
Yy

with only the z-dependence of the n'" expectation being differentiated. The case n = 0 involves
no new difficulties compared to the other values of n, and will not be discussed explicitly in what
follows.

When E/ = Ej, differentiation gives

a 1 1
zya—zyzy =1IyeY' ", (6.10)
while for F), differentiation gives
a 2 2 2
zya—zy (1—2"")=I[ye YY" (1-2"") - Iy e Y?2" 2", (6.11)
2y

The factors I[y € Y] appearing in the above entail a connection to y within the n'® expectation. We
wish to “cut oft” this connection at a suitable pivotal bond (@', a), to extract a factor 7z(a, z) from
(6.9). However, to do so requires dealing with the fact that this connection to y is not an independent
event, and we handle this by means of a second application of the expansion. This second application
of the expansion is in principle similar to the first application of the expansion in Section 4, but
in practice it is more technical and complicated. The derivation of the second expansion will be
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completed in Section 6.3. The second expansion will then be bounded in Section 7. The analysis is
similar to that of Section I.5.

After differentiation of the n'" expectation, three possibilities occur for this expectation. When
o, = 1, the n'® expectation contains

IE Iy e Y. (6.12)
When o,, = 2, two terms result. The first term on the right side of (6.11) produces

IE)Ily € Y?). (6.13)
The second term on the right side of (6.11) produces (with a minus sign)

I[EY Iy € Y2, (6.14)

for a new event E%(v,_1,un; C,—1) which is defined as follows. Let S denote the last sausage for the
connection from v,,_; to u,. Then

E4(vn_1,un; C,_1) is the intersection of the events: (i) v,_1 «— u, € ZN\C,_1, (ii) SNG = 0, (iii)
SNCu_1#0 (i.e. Y2 is not empty), and (iv) if 3g € (C(v,_1)\S) NG, then v,_; Pl qg.

The event EY was depicted in Figure 2. This unifies (6.12)—(6.14) and allows us to write (6.9) as a
sum of terms of the form

EoI[E}) - EnrI[EL,EIEIly € VB[, | Enol[EL ] EnI[EL] (v=1,2,3).
(6.15)

6.2 The cutting lemma

Our task is to perform an expansion to cut off a factor of 7z(a, y) corresponding to the connection to
y € Y in (6.15). This requires the identification of a “cutting bond,” where the connection to y will
be severed. We wish to cut off a G-free connection to y, which will be possible since by definition
YNNG =0 forv=1,23.
We begin by narrowing the focus in (6.15) to the two relevant expectations
B IE)y € YV Ey I[E, ]+ (r=1,2,3;0041 = 1,2). (6.16)

On+1

Note that the event {y € Y} only makes sense when it occurs in conjunction with the event E!.
The (n 4 1) expectation is relevant, because E; ., depends on the cluster C,,. We apply Fubini’s

theorem to interchange the n' and (n + 1) bond/site expectations, to write (6.16) as

B B I [E ) [y € YI[E, ]+ (6.17)
We will work within the expectation E,, regarding the clusters of levels 0,... ,n — 1 and n+ 1 as

being fixed.

The event E;M can be decomposed as an intersection of events on levels n and n + 1, as

1

E(lj'n+1 (Una Un+1; Cn)nJrl = Eo'n+1,0(/0n7 unJrl)nJrl N J§Z€+1)(Cn+l)n7 (618>
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where we have introduced an event E,, o which ensures that C),,; contains certain bond connections

Un+1)

and an event Jéut (Cpt1)n which forces C, to be compatible with C), 1. More precisely, the events

Es. .0 are defined by

El,o(vm unJrl)TLJrl = {vn S Up41 & ér{zq—:—nl-Flvvnﬁ_l}(unJrl) N Gn+1 = (D} 5 (619>

{11041}
E2,0(Um Un+1)n+1 = {Un —— upp & errl+1 frt (un+1) NG # (Z)} )

with (u], ., v}, ) the last pivotal bond for the level-(n+1) connnection from v, to ;. If there is no

such pivotal bond, then é{“%l’”;ﬂ}(unﬂ) is to be interpreted as C(u,41). The events J§Z€L+1)(Cn+1)n
are defined by

Jc(iﬁ(cnﬂ)n :{Cn intersects C,, 11 such that the level-(n + 1) connections satisfy:
(U:H_l <= Uy, through C’n) & (vn — up, ., in Zd\C’n)
& <if g € Ol (4, ) A Gy then o,y << g) } (6.20)
Jéig(cnﬂ)n :{Cn intersects C,, 11 such that the level-(n + 1) connections satisfy:
<(un+1 AL Gn11) in ( last sausage of v, «— un+1)) & (vn —— Upyq In Zd\Cn)
& <if 3g € Clmrrmed (4, Y Gy then v,y <5 g) } (6.21)

If there is no pivotal bond (u,, ;,v;,,,), then simply

Jc(iﬁ(cnﬂ)n :{Cn intersects C,, 11 such that the level-(n + 1) connections satisfy:
(ULLH <= U4 through Cn) }, (6.22)
ng((]n“)n :{C’n intersects C,,11 such that the level-(n + 1) connections satisfy:

(Upt1 L, Gpi1) & (v < tpyq in Zd\C'n)}. (6.23)
Thus we can rewrite (6.17) as

B [ By 0(tns s B I EL Ly € YL T[T (Cra)al -+ - (6.24)

cut

Defining

JVaJn+1(y) = Ez,/(vn—lv Unp; On—l) N {y € YV} N J(Unﬂ)(on—f—l)v (6'25)

cut

(6.24) can be rewritten as

o 'En-‘rl][EanH,O(Um Un+1)n+1]fEnI[‘]V70n+1 (7)1 R (6.26)

We now choose the “cutting bond” (a’,a). We 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 4.1(d). The cutting
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Figure 3: Two examples of the choice of cutting bond (@, a). Solid lines represent C,,, dashed lines
represent C,,_1, and bold dashed lines represent C), 1.

bond is defined to be the last pivotal bond (a’,a) for the connection y — {v,_1,u,} U Cpyq U Chy.
It is possible that no such pivotal bond exists, and in that case, no expansion will be required.

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 E! (v,_1, tn; Cr1).
We require the cutting bond to be pivotal for C),,; to ensure that we do not cut off as a tail something
which may be needed to ensure that the last sausage of C,,; is connected through C,,, or that a
previous sausage of C,, 1 is connected to G, 1 through C,. Finally, we require the cutting bond to
be pivotal for the connection to C,_; because connections to G must pass through C),_; and hence
this realizes our goal to cut off a G-free connection to y. The above choice of the cutting bond is
simpler than that of Section 1.5.3. We do not expect our choice here to allow for dimensions near
d = 6 to be handled, but it will simplify our analysis.

Recall the definition of C(®%)(A) given in Definition 4.1(b). We now define several events,
depending on y,v,_1, Uy, Cp_1, Cpi1, but to simplify the notation we make only the y-dependence
explicit in the notation. We also make the abbreviation

A, ={vn_1,u,} UC1 1 UC, . (6.27)

Let
Jonis Wn = o ()n N {y == A}, (6.28)
J;:Unﬂ(a, a), = {J;’Jnﬂ(a)n occurs on C’T{la’“/}(An)}, (6.29)

Jvonin(@,d,y)n =Jye. . (Y)n N{(d', a) is the last occupied pivotal bond for y — A,}.  (6.30)

The overall level-n event J, (y)n can be written as the disjoint union

I/,O’n+1

T = T () U( U ool y>n). (6.31)

(a,a”)

In (6.31), configurations in J, . ., (y), have been classified according to the last pivotal bond (a’, a).
The appearance of J,L’Unﬂ corresponds to the possibility that there is no such pivotal bond. For the
configurations in which there is a pivotal bond, we will use the following important lemma.
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Lemma 6.1. Forv=1,2,3 and 0,11 = 1,2,

vonia(@d y)n =T, . (a,a"), N {(y ——d & y 4+ G) occurs in Zd\éi“’a/}(An)}
N{{a,a'} is occupied} . (6.32)

Before proving the lemma, we note that together with (6.31) and Lemma 4.3 it implies the
identity

{a,a’} .
v al), = L @)Y+ Y UL, (acd)) 787 (), (6.33)

(a,a’)

This will be the point of departure for the second expansion. We have actually employed a minor
modification of Lemma 4.3 to the conditional expectation (-), and 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 o/ «—— y in ZA\CL""F(A,) is independent of the bond {u,, v, }, since this bond touches the set
C’T{La’al}(An). 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 6.1. To abbreviate the notation, we define

E.iv = {(d,a) is pivotal for y — A,}. (6.34)
We will show below that
Jvonii(a, a,y)n ={Ju.0n.1 (@), OCcurs on é’ia’a/}(An)}
N{(y — d & y — G) occurs in ZN\C{+¥}(A4,)} (6.35)

N {{a,a’} is occupied } N Ey,.

By Lemma 4.4, Ey, = {a <« A, occurs on Ci**}(A4,)} N {y «— o in Z\CI""F(A,)}. Thus
(6.35) is equivalent to

Jvones (@0 y)n ={Jp0,,, (a)n occurs on é:;a’“,}(An)} N{{a,a'} is occupied }
N{(y < d & y < G) occurs in Z\C{**}(A,)}, (6.36)

which is the desired identity (6.32).
It remains to prove (6.35). By definition of J,,, ., (a,a’,y)n,

Jvonir(a,d',y), = {{a,d'} is occupied } N Ty, ., (y)n N{a <= A,} N By (6.37)
Combining (6.37) and (6.25), we have

Jvonir(a,d',y), ={{a,a'} is occupied } N{y € Y} N E, (v—1, un; Cr1)n
NI (Crit)n N {a <= A} N By (6.38)

cut
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To see that this can be written in the form (6.35), we will analyze the various events in the above
expression.
First, we claim that

JEm ) (Crit)n N By = {7 (Crugt)n occurs on CL9H(A)Y N By, (6.39)

In fact, if the left side occurs, then the right side occurs because (@', a) is pivotal for the connection

y — Cphy1 (since Ep;, occurs) and hence all C),’s intersections with C,,4; are independent of bonds

not touching C’{“’a'}(A). Conversely, the right side is contained in the left side for the same reason.
Next, we claim that

{a <= A} N By = {a < A, occurs on C1%¥}(A,)} N By (6.40)

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 CA**¥(a)}, and since
i) € CEY(A,), the right side occurs.

Finally, we will prove that

E (Vp-1,un; Cp1)n N{y € Y} N Eyy N {{a,a'} is occupied }
= {E{,(vn_l, Up; Cp—1) occurs on CN’T{L“’QI}(An)} N {y — G in Zd\éia’“/}(An)}

N{y — d’ in ZN\CI*}(A,)} N {a € Y occurs on C1*7}(A,,)}
N {{a,a’} is occupied }. (6.41)

The event J, . . (a,d',y), is the intersection of the events occurring on the left sides of (6.39),
(6.40) and (6.41). Therefore it is the intersection of the events occurring on the right sides of these
equations. By (6.25) and (6.28)—(6.29), a rearrangement of these right side events then gives (6.35)
and completes the proof. It remains to prove (6.41).

In preparation for this, we first observe that

{ly — v, 1} NEy = {y+—d}n{{a,d} is occupied }
N{a «— v,_1 occurs on CI¥H (A} N Eyy. (6.42)

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,_;, and this im-

plies that {y «— @'}, that {d/,a} is occupied, and that a «—— v occurs on Ct"* Y (v,_1). Since
Cl Y v,_y) € CLY(A,), this implies {a «— v,_; occurs on C{**}(4,)}. This proves (6.42).
Now, by Lemma 4.4, E,;, is the intersection of the events {y «— a’ occurs in Z\CA"*¥(A,)} and
{a — A, occurs on Ct*}(A4,)}, and hence it follows from (6.42) that

{y = v,1} N Eyy = {{a,a'} is occupied } N {a < v,_; occurs on C{**}(A,)}
N{y — a’ occurs in ZH\CI**}(A,)}. (6.43)

Returning to (6.41), we first note that on the right side of (6.41) we may add an intersection

with {a «— v,_; occurs on C’T{la’a/}(An)} since this is a subset of {a € Y" occurs on C”ia’“,}(An)}.
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Hence by (6.43), (6.41) is equivalent to
E (Vp—1,un; Cr1)n N {y € Y} N Eyiy N {{a,a’} is occupied }
= {(E{,(vn,l,un; Ch—1) N{a € Y"}) occurs on C’ia’al}(An)} N {y —# G in Zd\é:;a’“/}(An)}
N Eyiy N{y «— v,—1} N {{a,d’} is occupied }. (6.44)

To obtain (6.41), it therefore suffices to prove (6.44).

To prove (6.44), 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. For a configuration on the left side, we must have a € Y" occurs on ér{la,a’}(&)’ and
therefore a € Y” occurs on CN'T{la’a/}(An). Also, because (d’, a) is pivotal for y — C,_1, it follows that
CL(y) NG = 0. This in turn implies that y </ G in ZA\CLY(4,,). It remains to show that
{E! (vp—1, uy; Cp_1) occurs on C’,{la’a/}(An)}.

For this, consider first v = 1. The connections v], <= u,, through C,,_; and v,_; «— u}, in
73\ C,,_ required by Ej are conditions on the backbone of C,,, which is not affected by turning off all
bonds not touching C{**?(4,). Hence these connections occur on C3**?(A,). Also, because (d/, )
is pivotal for y — G (since connections to G are through C,,_; C A,), the restrictions on connections
to G imposed by E] are unaffected by the status of bonds or sites not touching é’ia/’a}(An). This
implies { £} (vp—1, tp; Cp—1) 0Occurs on éia’a/}(An)}. The cases v = 2, 3 are similar. Therefore the left
side of (6.44) is contained in the right side.

Conversely, given a configuration on the right side of (6.44), we need to show that E! occurs and
that y € Y”. The fact that y € Y is a consequence of {a € Y} N E,, N {{a,d’} is occupied }.
To see that E! occurs, consider first v = 1. Given that {F] occurs on a{la’a/}(An)}, the only way
that E/ could fail to occur would be if v, ; «— u/, through C,_1, or if v,_; +— G in ZN\C,_,
or if it were not the case that v, <= u, through C,_;, or if the last sausage were connected to
G. However, none of these connections can be made to occur by the connections present due to the
event y < G in ZA\CL" ¥ (A,), on account of Eyy. Similarly, for v = 2 or v = 3, given that {E,
occurs on C’ia’a,}(An)}, the pivotal nature of (a/, a) implies that E!, occurs. The connections present

due to the event y < G in Zd\éia’a,}(An) cannot prevent the occurrence of £/, on account of E;,.
This completes the proof of (6.44), and hence of (6.41). O

6.3 Definition of U: the second expansion

4
In this section, we derive an expression for \1123)(0,%@). As pointed out in (6.4), we then have
U,(0,2) = 3,054 ¥ (0, 2,a). We begin with (6.26), which gives
- 'INEn-i-l][EUnH,O(Um un+1)n+1]EnI[‘]V,an+1 (W)a] - (6.45)

as a typical term arising in the derivative of IIz. Using (6.33), we can rewrite the above expression
as

B 1B,y 0(0n, i ) JB I [T 5 ()] -+ (6.46)
~ ~ ~{“n, Wn,} n
tpe Y B [Eoyy 0(0n gt En I [T, (g, vno)alre A (00, ) -
(un,Oy'Un,O)
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The main term here is the second term, and we proceed just as in the derivation of the first
expansion in Section 4. For this, we introduce the abbreviations

Cpo = Clumovnol(4,) (6.47)
Com = Gl (1), (m > 1), (6.43)
and, for m > 1,
Xn,m = [[E (Un m—1,Y; én,mfl)] - [[EQ(Un,mfla Y; én,mfl)]: (649>
X7/’L,m = I[El (UTL m—1,Y; On m—l)] - I[Eé(vn,m—lu Y, On,m—l)]v (650)
qu—;m = I[Ei (Un m—1, Un ;M Un,m; CNtn—l,m)] - I[Eg(vn,m—ly un,my Un,m; C~1n—1,m)]- (651)

The bonds {tm, Vnm} (m > 0) correspond to the succesive “cutting bonds” in the derivation of
the expansion. Then we use (4.38), which gives

Tgcn!o (Un,Oa y) = TE(Un,Ov ?J) - En,an,l- (652)
The second term on the right side is treated iteratively by employing (4.39), to obtain

¢ = r— EnaXpy — Bt X0 7+ Epn X7 Enp X

T — E"JX?/M —E, . X 1T+HE, 1X7’1” E,2X, 2+ En 1X;L”1En,2X7’1’727 (6.53)
_En,ngﬁlEn,QXngEnﬁXn,?)7

and so on. It will be a consequence of bounds we obtain subsequently that this iteration can be
carried on indefinitely to obtain an infinite series on the right side. We then insert the result into
(6.46). This leads to two kinds of terms. The main terms are those ending with a factor of the
two-point function 7, and a secondary group of terms contain no factor 7 and have a singly primed
event in their last expectation E,, .

Thus we obtain an identity

Z \Il; 0,z,a)7z(a,y) (6.54)

Z,
Yy
azy a€Z4

in which \I/(;’)(O, x,a) consists of two kinds of terms. The main terms are of the form

090, 2z,a) = EOI[E”]Ell[Egl] By I[E! EuiiI[Eo 0]
E,I[J), B I[ED ] By pI[EY, M]] Eniol[E), ]+ ExI[EL ], (6.55)

for N > 1, M > 0. Here & represents the dependence on N, M,n, as well as v and the ;. The
number of possible values for n, v and the ¢’s is bounded by a constant to the power N + M and
is no source of concern. The variable z is equal to the variable vy associated with E , while a
is the variable u, ps associated with E” M The secondary terms are of similar form, but contain
also a factor d,,, where a = wu, . ThlS Kronecker delta neutralizes the effect of the two-point
function 7. (a,y), so that no factor y, arises when (6.54) is summed over y. We will concentrate in

the remainder of the paper on (6.55), since the other terms involve no new ideas.
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7 Bounds on U'Y: Proof of Lemmas 2.3(i) and 3.1(i)

In this section, we prove Lemmas 2.3(i) and 3.1(i). These two lemmas involve bounds on both I' and
W, but because these two quantities are almost identical and can be treated using the same methods,
we discuss only the bounds on ¥. Throughout the section, we fix p = p. and take the dimension d
to be large.

To prove the upper bounds of Lemma 3.1(i), it is sufficient to obtain boundson - || g 0, z,v)|
and on similar sums involving an additional factor |z|? or |y|? under the summation, with these
bounds uniform in complex z with |z] < 1. We will obtain such bounds, uniform also in high d.
The uniformity in z permits the extension of \i{(;’)(k, [) to |z| = 1, by continuity. The cases with
|z|* or |y|*> can be handled in the same way as when these factors are not present (at the cost of
requiring higher dimension), and for simplicity we will only discuss the boundon >, H\I/,(zg)(O, z,y)|l
in what follows. In view of (6.4), having such bounds uniform in d then implies the upper bounds of
Lemma 2.3(i). Also by (6.4), the identity ¥'¥(0,0) = . (0) follows. This will complete the proof of
Lemma 3.1(i). We will then complete the proof of Lemma 2.3(i) by showing that ¥, (0) = K; + Ko,
where K, and K5 are the constants of Propositions 1.5.1 and 1.5.2. These two propositions then
imply that limg_. ¥;(0) = 1, which implies the lower bound on ¥, (0) of Lemma 2.3(i).

To obtain the required boundon 3, H\I/(Z?’) (0,z,y)]|, it suffices to obtain a bound on the summed

norm of (6.55), namely >, |wE(0, z,y)]|, of the form NTMd-W+M) with ¢ independent of d. The
norm is handled exactly as in the proof of Lemma 5.1. In that proof, the z-dependence of an
expectation involving an E; event was noted to be of the form z¥'l, while that of an F, event was
written in the form (1— z|Y3‘)z|Y2‘ = Y2 V2R However, before using this equality, we insert a
factor I[Y® # (J] to ensure that important bond connections are not lost — this led to the condition
(last sausage of v — z) «— A in (5.16). Explicitly, for o = 1,2 the bond connections within the
event Fy(vg_1,ug, vx; A) are included in the event

{Fw e A: (vp_1 «—— uyp) o (u, «—— w)}. (7.1)

Analogous expressions can be written for the z-dependence of the expectation involving the event
J, onsr- We then multiply out all these z-dependent factors and bound the resulting sum term by
term, setting z = 1 for an upper bound. This introduces a harmless factor 2¥+™ in the bounds. We
are left with bounding a nested bond expectation.

To bound such a nested expectation, we proceed as in Section 1.5, although here there is the
simplification that we are content to obtain bounds valid in sufficiently high dimensions, rather than
for all d > 6, and we can therefore employ diagrams having higher critical dimension than 6, such
as the square diagram. For a discussion of the notion of the critical dimension of a diagram, as well
as general power counting techniques for bounding diagrams, see Appendix I.A. We will make use
of the constructions and terminology of Appendix I.A in what follows.

As a very rough bound on a contribution to |[¥(0, z, y)|, after having dealt with the z-dependence
as outlined above, we can bound all the nested expectations at levels-(n, 1) to (n, M) of (6.55) by
1. Glancing at (6.18)-(6.21) and (6.25), it is apparent that the important connections that were

originally present in the events E!, and E(’,HH remain present. Thus a crude upper bound would be

to use the diagrams employed to bound f[Z(O, x) also for lIJ,(ZS)(O, x,y). However, this crude bound
is completely inadequate, as a sum over y € Z¢ will lead to a divergent volume factor. We require
better bounds, summable in .
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For this, we examine the additional bond connections that are required to be present both by
Ji oy, and by the events occuring at levels-(n, 1) to (n, M). First we note that J,;, . additionally
requires the existence of disjoint connections from w, o to the set A,. For the case M = 0, we
would have u, o = y. Diagrammatically, we would therefore have an additional pair of lines, with
one leading from y to level-n and another leading to somewhere on levels-(n — 1), n, or (n + 1).
In the worst case, this will correspond to two applications of construction 1 and one application of
construction 2 of Appendix I.A, applied to a diagram bounding f[z, and hence leads to a convergent
diagram in sufficiently high dimensions. Explicitly, the line from y to level-n terminates at an
additional vertex on a level-n line. Also, a connection from y to level-(n — 1) (say) entails a level-n
path from y to some (new) vertex on level-(n—1), which itself would be connected generically within
level-(n—1) to the previously existing level-(n—1) lines by a new line joined to a new vertex. Overall,
these three new lines plus three new vertices correspond to construction 1 followed by construction 2
followed by construction 1.

The case M > 1 can be handled in a similar fashion. The event at level-(n, 1) is special, due

to the definition of én,O' We use (7.1) as our upper bound, but here A = C~'n70 = (j{uo"’O’U"’O}(An).

This implies disjoint connections {u,1 «— vno} © {vn0 <— w}, with w € ~,{lf6"’°’v"’°}(An). This
latter connection can be bounded by a level-n connection from w to some w’ lying on one of the
diagrammatic lines corresponding to level-(n — 1), n, or (n + 1). This corresponds to performing
construction 2 followed by two applications of construction 1.

For M > 1, the connections at levels-(n,m) for 2 < m < M lead to connections like those
encountered in the diagrammatic estimates on II, and there is nothing new to comment on. A
typical diagram for N = 4 and M = 2, which would arise in bounding

EoI[EJJEAI[EL JERI[E,, o] [EQI[J” |Eo I[EL, |EonI[EL ]| E4I[EL ], (7.2)

v,03 02,1 02,2

18

(T

®
A 4 A 4

In the diagram, thick lines are used for connections arising from expectations at levels-0, 2, 4, (2,2),
and thin lines are used for levels-1, 3, (2,1). Standard diagrammatic estimates then lead to a bound
of the required form ¢VNtMd—(N+M) in the general case, with ¢ independent of d. For example, the
sum over x,y of the above diagram can be bounded by a product of two triangles, two squares and
two pentagons, all of which are O(d~!) due to the presence of pivotal bonds, times a product of two
O(1) triangles from the two loops without pivotal bonds. There are combinatorial factors associated
with the number of ways that diagrams can be drawn, but these can be absorbed into the constant
cN+M,

Finally, we come to the proof that \111(0) = K + K5, where K; and K5 are the constants of
Propositions 1.5.1 and 1.5.2. For this, we first note that ¥,(0) = ¥;(0) + 0.(1), by dominated
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convergence. Multiplying this equation by z='Y, and then integrating with respect to z over the
interval [z, 1] gives
1 —IL.(0) = ¥, (0) M, [1 + 0.(1)], (7.3)

which in turn gives

R TR
TZ(O) = 1 —ﬂZ(O) - \ill O)MZ[1+ 2(1)] (74)

Comparing with (I1.5.7), and using §;(0) = ¢n—0(0), we conclude that ¥ (0) = K; + K.

8 Bounds on d%\pf)% Proof of Lemmas 2.3(ii) and 3.1(ii)

Throughout this section, we fix p = p. and take the dimension d to be large. We will focus on
bounding the z-derivative of ¥ and omit any discussion of I', which can be handled with the same
methods. We will prove the bound
L5 k1) < Kmp), 1ol <1 (8.1)
dy  2Pe\ = X2\ Pe)s z .
of Lemma 3.1(ii), with K independent of d. In view of (6.4), the bound of Lemma 2.3(ii) then
follows immediately.

We focus our discussion on the z-derivative of W&(0,x,y) of (6.55). The z-dependence of
W9(0,z,y) resides in the z-dependence of each of the (doubly) nested expectations involved in its
definition. To differentiate, we apply Leibniz’s rule as we did in the differentiation of I1. This leads
to a sum over ¢, with the derivative applied to the ¢*" expectation, where £ = 1,... ., n — 1,n +
1L,n,(n,1),...,(n,M),n+2,... N. In each case, the derivative is applied to an expression involving
1€l for some cluster of sites @, and again this will lead to a factor |Q[2!9 = 3" . T[w € Q219
Diagrammatically, this corresponds to a G-free “tail” leading from a new vertex on the diagram
corresponding to WZ(0,z,y) to the site w. This time, there is no need to perform an expansion to
cut off this tail, and a bound will suffice. The procedure is similar in spirit to that used in the proof
of Lemma 5.2. The tail will give rise to the factor x|.| of (8.1). The remaining diagram gives rise to
the constant, after summation over the variables in @, including summation over N, M.

Although conceptually straightforward, the complicated nature of the definition of ¥¥(0, z,v)
makes a detailed proof quite lengthy. We therefore content ourselves here with describing the salient

features only, omitting most details. We will consider the following cases in turn: (i) ¢ € {0,... ,n—
2,(n,2),....,(n,M),n+2,...N}, (ii) £ = (n,1), (i) f =n—1, (iv) L € {n,n+ 1}.

Case (i): £ €{0,... ,n—2,(n,2),...,(n,M),n+2,...N}

When the z-derivative is applied to the expectation at one of these levels ¢, prior to differentiation
the z-dependence is identical to that encountered in Section 6.1 for the z-dependence of a typical
level of the nested expectations in I1,. We perform the differentiation exactly as in Section 6.1, and
choose the cutting bond in the same way we did in Section 6.2, namely the last pivotal bond for
the connection from w to {v,_1,us} U Cy_1 U Cpyq. This choice requires an application of Fubini’s
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Theorem to interchange the expectations at levels-¢ and ¢ 4 1. For the ¢’s being considered, there
is no interference from the expectations that were modified at levels-n and n + 1 by the previous
differentiation, and the two differentations do not interfere with each other. There is no need now to
perform an expansion, as our goal is a bound rather than an identity. To obtain the desired bound,
we will use the cut-the-tail Lemma 5.3. This requires treatment of two issues: the cut-the-tail lemma
applies only to increasing events, and we are dealing here with complex z and must take the norm.

We first discuss the issue of the norm. We proceed exactly as described in Section 7, with
one exception. The exception is that we retain the factor |z|/9l in bounding the factor |Q| |z||9 =
> wezallw € Q|29 described above. We choose a cutting bond (b, V) exactly as was done in
differentiating I in Section 6.2. Let T" denote the “tail,” 7.e., the subset of () which is on the w side
of the cutting bond. We then use the estimate |z|/9l < |z|/”!, which is then the overall z-dependence
of the upper bound. This z-dependence will allow us to cut off a factor 7,(V/, w).

To apply the cut-the-tail Lemma 5.3, we proceed as in Section 7 and obtain an increasing event
by demanding only that certain bond connections occur. To illustrate, a diagram arising in differ-
entiating the level-4 expectation of (7.2) is

Y

\ i
k k *—|I—o—
0<L o

(There are other possible topologies, but they can be handled similarly.) The diagram line terminat-
ing at w corresponds to a factor 7)./(b', w). Summation over w leads to a factor x|.|. The remaining
diagram can be bounded by an O(1) triangle times the diagram encountered previously in Section 7
with an additional added vertex. The added vertex makes no difference, since d is large. In this way,
all diagrams arising in case (i) can be handled.

Case (ii): (= (n,1)

This case is identical to case (i), apart from the fact that the set én,O is of a different form. However,
this is irrelevant for the differentiation and the procedure is as in case (i). An example of a diagram
contributing to the derivative of the expectation at level-(2, 1) of (7.2) is

Y

T

—® @

)
8

and the methods of case (i) apply.
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Case (iii): {=n—1

In differentiating the expectation at level-(n — 1), the z-dependence is the same as in II,, and the
differentiation proceeds as in Section 6.1. To choose the cutting bond, we interchange expectations
using Fubini’s Theorem, but because of the interchange of the expectations at levels-n and n + 1
already performed in (7.2), we interchange expectations twice to put the expectations in the order
INEanEnEn,l. Then the choice of cutting bond is as in Section 6.2, namely we choose the last pivotal
bond for the connection from w to {v,_2,u,—1} U C,,_o U C,. Then the methods of case (i) apply.

Case (iv): ¢ € {n,n+ 1}

To prepare for the case where the differentiation falls on level-n or level-(n + 1), we write (6.55) in
the form

U3(0,7,a0) = EgI[EJEJI(EL] - -EurI[EL JE,iI[E,,,, ol
X |BuI [T, JBarI[E,, JEasI[EL. ] - -IEmMI[E;’n,M]] (8.2)
X IEMI[E;M]EMI[E;M] - EnI[E! ],

where the additional tilde at level-n denotes the expectation conditional also on {ug, vp} being vacant.
By (6.18), (6.25) and (6.28),
Esii0NJ, =E NEN{yeY'}In{y<= A} (8.3)

V,0n+1 On+1

This entails the usual z-dependence at level-n + 1, while at level-n the z-dependence is as usual for
v=1,2and is 2Vl for v = 3. We can then differentiate without difficulty.

We must then choose the cutting bond. When the differentiation has fallen on level-n, we apply
Fubini as before to interchange the expectations at levels-n and (n,1). We then choose the cutting
bond as the last pivotal bond for the connection from w to {v,—1,u,} U Cpy U Cpyq U Cpn 1), and
the bound proceeds as in the previous cases.

When the differentiation has fallen on level-(n + 1), we apply Fubini as usual to move fEnJrg to
the left of fEnH. We would like also to move the level-n expectation to the left of E, ., so as to
have the bond configuration at level-n fixed for the definition of the cutting bond. To accomplish
this, some care is needed with the event {y <= A, }, which cannot be moved to the left of E,
because it involves C), ;. However, given the configurations at levels n — 1 and n, we can write
this event as the level-(n + 1) event that the bond connections of C, 4, are such that y <= A,,.
Having done so, we can define the cutting bond as the last pivotal bond for the connection from w
to {vn, Unt1} U Cp U Chrya. The bound then proceeds as in the previous cases.
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