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Abstract We prove clustering estimates for the truncated correlations, i.e., cumulants of
an unbounded spin system on the lattice. We provide a unified treatment, based on cluster
expansion techniques, of four different regimes: large mass, small interaction between sites,
large self-interaction, as well as the more delicate small self-interaction or near massive
Gaussian regime. A clustering estimate in the latter regime is needed for the Bosonic case
of the recent result obtained by Lukkarinen and Spohn on the rigorous control on kinetic
scales of quantum fluids.

Keywords Cluster estimates - Cluster expansion - Mayer expansion - Unbounded spin
systems - Correlation decay

1 Introduction

In this paper we consider the following example of unbounded lattice spin system. Let
A CZ% be a finite set of lattice sites which contains the origin 0. For each site x € A
we associate a complex-valued random variable ¥ (x) called a spin or a field. Note

[T L)

that we will use “x” to denote complex conjugation instead of a bar. The collection

A. Abdesselam (<)

Department of Mathematics, University of Virginia, P.O. Box 400137, Charlottesville, VA 22904-4137,
USA

e-mail: malek @virginia.edu

A. Procacci

Departamento de Matemitica, Instituto de Ciéncias Exatas, Universidade Federal de Minas Gerais,
Av. Antdnio Carlos, 6627, Caixa Postal 702, 30161-970, Belo Horizonte, MG, Brasil

e-mail: aldo@mat.ufmg.br

B. Scoppola

Dipartimento di Matematica, Universita di Roma “Tor Vergata”, Via della Ricerca Scientifica,
00133 Rome, Italy

e-mail: scoppola@mat.uniroma?2.it

@ Springer


mailto:malek@virginia.edu
mailto:aldo@mat.ufmg.br
mailto:scoppola@mat.uniroma2.it

406 A. Abdesselam et al.

Y = (Y (X))xen € C* of these variables is sampled according to the finite volume Gibbs
measure

1

(V=7 [ DY*Dy e I () M
ZA cA

where

Za =/ Dy*Dy e~ A 5 )

CA

and

Dy Dy = 1_[ dﬂ'hp(xjrd‘sw(x)

XEA

is proportional to the Lebesgue measure in C*, and the Hamiltonian with free boundary
conditions is given by

A
Ha@Wn)= Y, J&=0¥' v +7 ) Wl 3)

(x,y)eA? XeA
The assumptions on the parameters appearing in the Hamiltonian are the following:
e 1L>0.
o The pair potential J is a function Z¢ — C of compact support such that
J(X)* = J(—Xx).
o J.= ) |J(x)| satisfies J. < J(0).
x#0

Let ¥* stand for either ¥ or ¥*. The main goal of this article is to study the so called
truncated correlation functions, defined by

(WD), -, YR
9

= O Logl( +anp?(xn) - (1 + ey x))), |
doy oy, ! ! n NPT

where Log denotes the principal logarithm of a complex number, i.e. Log(re’?) = In(r) +i6,
with » > 0 and 6 € (—m, ]. It is a standard task to show that the series in «y, ..., ®, is
analytic in a small polydisc D, around «y, ..., a, = 0. These truncated correlations are also
known in the literature as cumulants, semi-invariants or connected correlation functions.

We will find uniformly in A and the assignments for the g symbols, explicit bounds of
the form

S [WH @) ). Y &) | < (U2 @)

also called /!-clustering estimates. We will derive such bounds in four different regimes:

J(0) big, i.e., the large-mass regime;

J small, i.e., the regime of small interaction between lattice sites;

A big, or the ‘high temperature’ regime;

A small and J(0) > J., i.e., the near massive Gaussian regime or near-Gaussian regime
for short.
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Clustering Bounds on n-Point Correlations for Unbounded Spin Systems 407

Remark 1 Note that one could introduce a temperature dependence by replacing the Hamil-
tonian Hp (Y5) by BHA (¥5) where 8 as usual denotes the inverse of the temperature times
Boltzmann’s constant. However, one can do the change of variable ¢ = ﬂ_% Y’ and absorb
B into a modification of the coupling A — B~'A. In this setting, A big would coincide with
‘high temperature’, and A small with ‘low temperature’. Some authors (see e.g. [8, 9]) use
the expression ‘low temperature’ for what we called the near-Gaussian regime. We prefer
instead to reserve the expression ‘low temperature’ for the situation where there is a broken
symmetry, which is not the case here.

Remark 2 We excluded from our working hypotheses the trivial situation A = 0 since the
higher truncated functions vanish identically in that case and there is nothing to prove.

In the statement of the theorems below we will denote by the same symbol O(1) the
various constants which appear. These are absolute constants such as /7 or quantities which
only depend on the dimension d which is fixed throughout. In the following sections we will
express such constants in details, to prove that they are effectively computable. However we
are not interested in this paper in optimal bounds so the values that we give may be improved
with more refined estimates.

Our results for the various regimes above consist of the following theorems.

Theorem 1 In the event that J. and A > 0 are fixed, there exists a K (J, 1) > J. > 0 which
is independent of the volume A such that the ['-clustering estimate

o(l) ]”
X),....Xp €A ’ ’ m

holds as soon as J(0) > K (Jx, A).

Theorem 2 In the event that J(0) > 0 and A > 0 are fixed, there exists an €(J(0),)) €
(0, J(0)) which is independent of the volume A such that the I'-clustering estimate

o + ,(O)ﬁ]

) |<wtl(0>,w“Z(xZ),...,wﬂ"(xn»?'5”’X{ NIOESA

X2,....Xp €A

holds as soon as 0 < J. < e(J(0),1).

Theorem 3 In the event that J and J(0) > J. are fixed, there exists a K (J(0), J.) >0
which is independent of the volume A such that the I'-clustering estimate

S IWHO). ¥R )N <l x [0() x A1)

holds as soon as A > K (J(0), J..).

Theorem 4 Let N > 1 be an integer and suppose that J is fixed. Then there exist quantities
€(J) >0, c;(N,J) >0 and c,(J) > 0 such that, for any A with 0 < A < €e(J), for any
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nonempty finite volume A C Z%, and any even integer n, n > 2(N + 1), we have the 1'-
clustering bound

Y W) YR ). Y ) S (N, T) X () x AN xonl,

Theorem 5 There exists a quantity c3(J) > 0 such that for the same €(J) as in the previous
theorem, for any A with 0 <, < e(J), and for any nonempty finite volume A C Z¢, one has

ST, Yy )], — (W 0), Yy )] ol < es(D

Xp€A

where we have restored the L-dependence in the notation for truncated correlation functions.

Such I'-clustering estimates in statistical mechanics have a long history. See [56, 57] for
the case of classical gases at low activity. The importance of such estimates in relation to
analyticity of thermodynamic functions was stressed in [23]. However, to the best of our
knowledge, clustering estimates which include the results of the previous theorems have not
previously appeared in the literature. The cluster expansion methods we used to derive these
results also provide the exponential tree decay of the truncated correlations as a function of
the locations X, ..., X, of the sources. The reader can easily extract such decay estimates
from the proofs provided here. However, in this article we focus instead on /! estimates
where the x; are summed over the lattice. Indeed, our primary motivation comes from the
recent work of Lukkarinen and Spohn [44, 45] where they obtained the rigorous control
of the kinetic regime for the time-evolution of a class of interacting quantum fluids. Their
result is conditional on establishing /'-clustering estimates such as the ones provided in
Theorems 4 and 5. Similar estimates in the Fermionic case, and in the precise form needed
for the work of Lukkarinen and Spohn, were recently obtained by Salmhofer [59]. Bounds
on Fermionic truncated correlation functions were previously derived by many authors, see
for example [13, 50, 52]. This kind of Fermionic estimates may be derived using a vari-
ety of techniques: Hadamard bounds on determinants [20], Gram bounds together with the
free propagator decay [25], the Pauli exclusion principle in momentum space [28], and in
direct space [38], the Brydges-Battle-Federbush tree identity [42], the Brydges-Kennedy-
Abdesselam-Rivasseau (BKAR) forest formula [4], and the ring expansion of [26]. A good
introductory reference on these Fermionic estimates is [48, Chap. 2]. Here we will exclu-
sively deal with the Bosonic situation. Our methods are robust enough to handle much more
general unbounded spin systems, but for better readability we refrained from stating our
results with maximal generality, and restricted our attention to the complex Bosonic model
presented above which is the one needed for [44, 45].

Another motivation for the present work comes from the recent interest in the decay of
correlations for unbounded spin systems, especially in relation to Log-Sobolev inequalities
(see e.g. [7, 35, 36, 53, 68, 70] and references therein). For the equivalence between the ex-
ponential decay of the truncated 2-point function, the Log-Sobolev inequality and the spec-
tral gap property, in the case of unbounded spins, see [69]. The study of the decay properties
for the 2-point function for this class of models has a long history [21, 33, 39, 41, 63]. In the
near-Gaussian case, i.e., in a regime similar to the setting of Theorems 4 and 5, recent proofs
of exponential decay for the truncated 2-point function were given in [8, 9, 49, 61, 62].
These works use the methods introduced by Helffer and Sjostrand in [37]. However, to
the best of our knowledge, one has not been able to treat higher truncated n-point functions
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with Helffer-Sjostrand and Witten laplacian techniques. The only such results [37, 43] for
higher correlations that we are aware of concern centered moments, i.e., expectations of the
form ((X; — (X1))--- (X, — (X,))) which are different from fully truncated correlations
(X1, X))

It is quite well known that the first three regimes mentioned above are amenable to cluster
expansion techniques of the kind that is standard in the statistical mechanics literature (see
e.g. [47, 57, 60]). Much less known, in the mathematical analysis and probability theory
communities, is that the near-Gaussian can also be treated using a special kind of cluster
expansion technique. We refer to the latter as the field theoretic cluster expansion. It also
has a long history, and originates in the work of Glimm, Jaffe and Spencer in constructive
quantum field theory [30, 31]. It has then been simplified and improved by many authors
(see in particular [15, 29, 46, 51, 55] and references therein). Our approach for the proof of
Theorems 4 and 5 owes much to the pioneering work [24] in the context of P(¢), quan-
tum field theories. This was adapted to the lattice setting in [22, 66]. These use the origi-
nal Glimm-Jaffe-Spencer cluster expansion, which involves a decoupling procedure for the
Gaussian measure. A simpler way to do this was introduced by Brydges, Battle and Feder-
bush [12, 16] and it is based on a combinatorial tree expansion identity. The third generation
of such decoupling procedures, which is the one used in this article, is based on the BKAR
forest formula [2, 17]. We give an account of this basic tool and of the general results of
cluster expansion in Sects. 2.4 and 2.5. We will use it many times, in the proof of the esti-
mates, first for the ‘high-temperature’ regimes and then for the near-Gaussian regime. One
of the difficulties which we have to address here and which does not seem to have received
a great deal of attention in the previous literature, is the aim for bounds which are uniform
in n, growing as n!, and where one simultaneously extracts as many powers of A as possible.
Such an extraction of perturbation theory in the context of constructive field theory can be
done using additional Taylor expansions (see e.g. [10, Sect. 5.14]). However, we have been
unable to extract the optimal bound C”2~'n! predicted by tree level perturbation theory, in
a way which is uniform in n. The precise statement of this problem is given as Conjecture 1
from Sect. 2.2. Of course, one can ask the same question for the real-valued scalar field
model with <p4 interaction, on the lattice. Note that a related bound with a factor A% was ob-
tained by Brydges, Dimock and Hurd [19, Theorem 9] in the context of the UV limit of the
¢§ model. It is quite likely that one can obtain estimates similar to ours using the methods
of [11] together with an additional large versus small field analysis. It would be interesting
to see if this alternate approach would produce C”A2~'n! bounds.

Let us conclude this introduction by indicating some of the notation used throughout this
article. We use | - | for the cardinality of finite sets. If n is a nonnegative integer, the set
{1,2,...,n} is denoted by [n]. We will denote by 1{---} the characteristic function of the
condition between braces.

2 Preliminaries

2.1 Basic Properties of the Model

By hypothesis on the function J, the matrix J=Ux-— Y))x.yea is Hermitian positive defi-
nite. This can be proved as follows. Let us denote the inner product on I2(A) by (1, ¥r) =
Y xea YT (X)¥a(x), and the norm of a vector by | - ||. The hypothesis J(x)* = J(—x) triv-

ially implies that the matrix J= (J (X —¥))xyea is Hermitian Jt = J. Besides for any field
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¥ on [2(A), on has

W, Jy) = E VX)X =YYy =J Oy + E Y x)J(x =YY (y)
X, yEA X,yEA
X#y

and

> vwix-yym| = Y (velVTE=yI) (veVITc =)

X,yEA X,yEA
XF#y XAy
1 2 1 2
=5 E [ (x)] IJ(x—y)|+§ E v WI71J x =yl
X, yeA X, yeA
XAy XAy

where we used the inequality ab < %(a2 + b?). Therefore the last expression is bounded by
J2lly]1? and

(W, JY) > (J(0) — J) ¥

so that J is positive definite when J(0) > J... In this case, the covariance matrix C = J =
(C(X,¥))x,yea is well defined, and there exists a unique mean zero normalized Gaussian
probability measure denoted by duc(¥*, ) on CA with covariance matrix C, i.e., such
that

fc e YWY ) = Cx ),
fc e W Y ) =0,

[, dnew iwwm o

The measure can be written
dIJLC (w*’ w) — (det j)e—Z(X.y)EAzJ(X—y)w*(x)w()’)DI//*DIIL

The moments of this measure can be expressed via the Isserlis-Wick Theorem [40, 67] as
follows:

o If p ¢ then
[EA dpc W W) - G ET D) - Y () =O.
e Inthe p = ¢ case, one has
/CA dpc W W) . BTG - Y (3,)

=) Cx: Y1) CXyp). ¥p) Q)
veS)

i.e., one sums over all possible pairwise Wick contractions of the yr’s with the ¢*’s, as
indicated by the permutation y .
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2.2 Feynman Diagrams and Tree Level Analysis

The relation (5) may be expressed in terms of oriented graphs (Feynman diagrams) in which
for each ¥ (x) we draw an ingoing half edge from the vertex x, for each ¥/*(y) we draw an
outgoing half edge from the vertex y, and the expectation is the sum over all the possible
oriented graphs obtained contracting only outgoing half edges with ingoing half edges and
associating a free propagator C (X, y) to each edge.

In this section we will focus on the near-Gaussian regime, i.e., A small, and we will an-
alyze the truncated n-point function (%1 (x,), ..., ¥ (xn))f\, ;.- A trivial change of variable
¥ — e'%y shows that truncated correlation functions vanish unless the number of arguments
n is even, and there are equal numbers of y’s and {*’s involved. We will therefore always
assume this to be the case.

An easy but crucial lemma we will later need is the following.

Lemma 1 Forn even, n > 4, and for all k < % — 1 we have

k
<%) WA D Y &)L, = 0.
We assume the reader is familiar with the rigorous formalism of Feynman diagrams used
to express formal perturbation theory. A precise mathematical treatment can be found in [1,
58]. A well-known fact from this formalism is that the function (¥*(x,), ..., wn(xn))f\y 5 1s
C® in A in the interval [0, +00), and that its Taylor series at the origin, seen as a formal
power series in A, is the sum of the contributions of all connected Feynman diagrams with
external legs xy, ..., X,. It is a trivial exercise in organic chemistry to see that the minimal
number N of internal 4-valent vertices needed to build such a connected graph is 5 — 1. This
corresponds to tree graphs. The lemma is an immediate consequence of this fact.

The remainder of this section will be devoted to some heuristic considerations which we
hope will shed some light on the near-Gaussian regime. It is part of constructive field theory
folklore that one should expect the correct bound in the I'-clustering estimate to be dictated
by the contribution of tree graphs. For a given tree graph, the /! sum over the sites x5, ..., X,
in Z? can be easily bounded, using a standard pin and sum argument, by Cst". This is
because the hypotheses on J imply the exponential decay of the free propagator C(x,Yy),
as is recalled in Sect. 2.3. The issue is the number of trees. Because of the constraints due
to the orientations of the edges, the counting is not an immediate consequence of Cayley’s
formula. One can nevertheless obtain an exact formula.

For n > 2 and even, let K denote the number of Wick contractions y, with n external legs
and N = 7 — 1 internal vertices, which produce connecting trees. One can easily check by
inspection that k; = 1, k, =4, k3 = 288, and k4 = 82944. In general one has the following
result.

Lemma 2 For any k > 1 one has

25 k(k = D13k —3)!
- 2k — 1)!

Kk

Proof We find a quadratic induction formula for the «;, namely, for any k > 3 one has

k=2
("—2)’%:2(]{;1) (iil) (k]ii>Ki+1Kk_i'
i=1
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Indeed, the left-hand side counts Wick contraction schemes together with the choice of an
internal edge of the corresponding trees. If one cuts that distinguished edge, the tree falls
apart into two trees 77, T,. The numbering is unambiguous, if one decides that the cut
edge goes from 7, to Ty. Let i, 1 <i <k — 2, be the number of internal vertices of 7.
Choosing them accounts for the first binomial coefficient. The second binomial coefficient
is the number of ways one can choose the i + 1 external ¥ vertices of 7} among the initial
k = 5. The third coefficient is for the choices of the k — i external y* vertices in T,. Note
that the cut edge introduces an extra distinguished ¢ * leaf for 7} and an extra ¥ leaf for 7.

Now the given formula for «; satisfies the quadratic induction because of the identity

kilz G)H'Bk—3j—3)! _ (Bk—2)! ©)
= FQRj+DICk—2j — DIk —j— D! klQk—1)!
which holds for any k£ > 1, and which is an easy consequence of [32, (5.62)]. O

Remark 3 One can also prove (6) using Clausen’s 4 F3 hypergeometric summation formula.
The «;’s are related to the Fuss-Catalan numbers of order 3 (see [32, p. 347]).

Now the rough estimate for the /'-clustering bound which comes from the aforemen-
tioned analysis of the tree level contribution, for even n > 2, is

Kn
2
N!

(M) ~ Cst"23 712 ~ Cst"23 710!
by Stirling’s formula and Lemma 2.
It is therefore natural to make the following conjecture.

Conjecture 1 In the massive case J(0) > J, there exists a constant c¢(J) > 0, such that for
A > 0 small enough, for any even integer n > 2, for any finite volume A € 74, and for any
assignment of the f symbols, one has

IR O), Y)Y X)) ] S (D) AT Al

Although we do not see a fundamental reason against this conjecture, due to technical
difficulties inherent to the cluster expansion method we follow in this paper, we have been
unable to prove so much. Related bounds of the n! type have been obtained in the litera-
ture [19, 24, 51], but without extracting the optimal power of A. Using the method of this
article, it is possible to extract this power, but at the cost of a higher power of n!. The diffi-
culty is in obtaining optimal bounds which are uniform in n. Theorem 4 is a weakening of
this conjecture.

2.3 Free Propagator Decay

Picking up the thread from Sect. 2.1, we let J; denote the off-diagonal part of J, so that
J=1J oI + J;. We also assume in this section that 0 < J < J(0). The matrix J; is
also Hermitian and, because of the previous inequalities, has its operator norm bounded by
I J; | < Jx < J(0). Thus the Neumann series

C= 1 (__lj >p
OF-AVIOke
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converges, and provides the following random path representation for the free propagator

L P - Sl
C(X, y) = J(O) ‘Sx,y J(O)2 ]].(x;ﬁy)-](x Y) + pX); J(O)p+]

x Y J&—m) @ —n) Ty —2, ) @~y (T)

21,02y

where the last sum is over sequences of sites in A such that, z; #X,z,_; #y, and z; #z;_,
for 2 <i < p — 1. We assumed the function J : Z¢ — C to be compactly supported. Let
therefore ry > 0 be such that J(x) = 0 for all x € Z¢ satisfying |x| > ry. We now have the
following elementary lemma.

Lemma 3 For any A C Z¢, and for any X,y € A one has the uniform exponential decay
bound

IC(x,y)| < Koe ol
where

B J(0)
S J(J(0) = Jy)

1 J(0)
mo = —log[ ——|.
ro J¢

Proof Given anonempty A in Z¢, and x, y in A, let py = L%J . First suppose that py > 1,
so that |x — y| > ry. Then obviously the first two terms on the right-hand side of (7) vanish.
Besides, if a term in the last sum over p > 2 is nonzero, then there exists a sequence of sites
Zi,...,Zp—1 such that X —z,| <7y, |Z,1 —y| <7rp,and |z; —z;_;| <rgfor2<i <p—1.
Thus |x —y| < pro and py < p,i.e., p > po+ 1. Therefore at the level of matrix elements

on has
Cx,y) = ! > —L ’
= FON (J_((l_ﬁ)x,y

>po+1

0 >0 and

and bounding matrix elements by operator norms, one has

|C(X y)l < L(i)p0+l X #
R ORI () 1- 52

IO}

[x—yl
ro

from which the estimate easily follows, since py + 1 > . Now if py = 0, one has

|x —y| < ro and therefore using the full Neumann series and the coarse bound by the oper-
ator norm

1
“T0)— L

e HolxX=yl o prolx=Y]

1
Cxyl=IC] =
ICx. I =ICI NOE?

and the last factor is obviously bounded by e*0"0 = %, so the lemma follows. O

@ Springer



414 A. Abdesselam et al.

This exponential decay trivially implies the /! property of the free propagator thanks to

et < Ky, ) ®)

274

for any © > 0 and dimension d > 1, where K (d, 1) is some constant.
2.4 The Brydges-Kennedy-Abdesselam-Rivasseau Formula

We recall in this section and the next one a list of well known combinatorial identities and
inequalities and some basic results of cluster expansions that we will use to establish our
bounds.

The BKAR formula [2, 17] is a simpler and more symmetric version of the ear-
lier Brydges-Battle-Federbush tree formula [12, 15, 16] in constructive field theory. This
earlier formula itself is an improvement on the pioneering approach of Glimm-Jaffe-
Spencer [30, 31].

Let us consider a finite set E # ¢, and let us denote by E® the set of unordered pairs
{a, b}, where a and b are any distinct elements in E. Of course |[E?| = (‘f'). We will con-

sider the space RE® of multiplets s = (5),cz indexed by pairs [ € E®, and functions
defined on a particular compact convex set g in this space. Let [Tz denote the set of parti-
tions of E. For any partition 7 = {X, ... X,} in Iz we associate a vector vy = (Vr);cr@
defined as

Vet = N@i1<i<q,icx;)-

Now Kg is by definition the convex hull of the vectors v,, for 7 € Ig. It is easy to see
that K affinely generates RE ® Indeed, let 0 be the partition entirely made of singletons,
and for any pair [ € E® let [ denote the partition made of the two element set / and the
singletons {a}, for a € E\[. Then, the vectors v; — vy, for [ € E® form a basis of the vector

space RE? | As a result, the open domain €2z = K is nonempty, and Ky is equal to the
closure Qg. Let CK(Qp) denote the usual space of functions of class C k on the domain Q2
which, together with their derivatives up to order k, admit uniformly continuous extensions
to the closure Kr = QF (see, e.g., [S]).

Now a simple graph with vertex set E can be thought of as a subset of the complete graph
E®. A forest § is a graph with no _circuits, and it is made of a vertex-disjoint collection
of trees. Let § be a forest, and let h= (h1)1ez be a vector of real parameters indexed by
the edges [ in the forest $. To such data we canonically associate a multiplet s(g, h)
(s(5, h);)lE £@ in RE? as follows. Let a and b be two distinct elements in E. If a and b
belong to two distinct connected components of the forest §, then s (§, h){a py = 0. Otherwise
let, by definition, s(§, h){a’b = min; h; where [ belongs to the unique path in the forest §
joining a to b. We are now ready to state the BKAR formula.

Theorem 6 [2, 17] Let [ € CE-YQp), and let 1 € I@E@ denote the multiplet with all
entries equal to one. This is also the same as vi where 1 is the single block partition {E}.
We then have

ai 91381 f

f= / s(§, )
E;rest 0.11% HIEK dsi ( )

where the sum is over all forests § with vertex set E, the notation dh is for the Lebesgue

measure on the set of parameters [0, 115, the partial derivatives of f are with respect to the
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entries indexed by the pairs belonging to §, and the evaluation of these derivatives is at the
h dependent point s(§, h) Such points belong to Kg.

Note that the empty forest always occurs and its contribution is f(0) = f(vg). There
are several proofs of this identity [2, 17, 18], but we believe the most natural and most
easily generalizable is the one given in [3, Sect. 2]. This proof also most clearly shows the
s(S, E) belong to /Cg. This point is important for the positivity of the interpolated covariance
matrices in Sect. 4.1, and also when proving Lemma 5 via Lemma 4.

We will now recall a lemma which, via the uniqueness of the Mdobius inverse in the
partition lattice, is a corollary of the BKAR forest formula.

Lemma 4 Again let us consider a finite set E and let us denote by E® the set of unordered
pairs | ={a,b} in E. Let Vi, 3 be a collection of complex numbers indexed by E® . Then

Yller-n=-X |

g~E leg 0,

fzd};{1_[(_‘/1)}e_zléE(Z)S(Tﬁ)IVI' ®)
1]

le¥
‘3,' tree

Here g is summed over all simple graphs (i.e. subsets of E®) which connect E. We abbre-
viate this property by the notation g ~> E. On the right-hand side the sum is on spanning
trees T which connect E. The notation s(%, h) is as in Theorem 6.

The following tree graph inequality, initially due to Brydges, Battle and Federbush
(see [12, 15, 54]) is the basic tool we will need for the estimates in the first three regimes
related to the ‘high temperature’ scenario. It is an easy consequence of Lemma 4.

Lemma 5 Under the same hypotheses as in Lemma 4, let us assume that the numbers V,
satisfy, in addition, the following stability hypothesis: there are nonnegative numbers U,,, for
a € E, such that for any subset S C E one has

Yo Vi|=D U

1eS@ aes

Then the following inequality holds

> [ -

g~E leg

D < eXeer 3 TV

TsEleT
T tree

2.5 The Cluster Expansion for the Polymer Gas

We now recall the basics of polymer gas cluster expansions. Any nonempty finite subsets
R C A is called a polymer. We denote by P(A) the set of all such polymers. We associate
to each R € P(A) a variable p(R) € C called the activity of the polymer R. They can be
collected in a vector p = (0(R))repa) € CPW).

On the complex space C*™) we consider the polynomial function Z defined by

Z(p) = Z Z 1{the R; are disjoint}p(R;)--- p(R})

p>0 " Ry,...RpeP(A)
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for any p € CP™_ This function is usually called the grand canonical partition function of
the polymer gas at finite volume A. It is well known (see e.g. [15, 21]) that the logarithm of
Z, can be written in terms of the following series

1
logZ(p)=) — D> ¢ (Ri....R)P(R)...0(R,)

p>1 p: Ry....RpeP(A)

with
¢"(Ri,...,R)= Y (=D
H~~[p]
HcCG
where G is the graph with vertex set [p] = {1, ..., p} and edges corresponding to the pairs

{i, j}, i # j, such that R; N R; # (. The sum is over all spanning connecting subgraphs H
which are identified with their edge sets.

Note that by the so-called Whitney-Tutte-Fortuin-Kasteleyn representation (see, e.g.,
[64]), one can write the chromatic polynomial of G as

P(G,x)= Y (=D!Hx (10)

HcG

where c(H) is the number of connected components of H. For nonnegative integer values
of x, the quantity P (G, x) is by definition the number of proper vertex colorings of G with
x colors. A good way to see the Ursell function ¢"(R;, ..., R p) is as the coefficient of x in
the chromatic polynomial P (G, x).

The condition for the convergence of the series above is a well studied subject. It can be
expressed in terms of the following norm, depending on a parameter a > 0, defined on the
space CP™ of polymer activities

lplla=sup Y 1{xe R}p(R)| ™.
X€A ReP(A)

The best result on this subject, essentially proven almost four decades ago by Gruber
and Kunz [34] but largely forgotten, and then rediscovered very recently by Ferndndez and
Procacci [27] with a new proof, is the following theorem.

Theorem 7 Let a > 0 and let p denote an element of C¥™ . Then the series

1
fO=Y = Y "R  R)P(R) - p(Ry)

p>1 p: Ry,....,RpeP(A)

is absolutely convergent in the closed ball ||p|, < e® — 1. The function f is analytic on the
open ball || p|l. < e* — 1 and satisfies

exp f(p) =2

for any p with ||p|l, <e® — 1.

In fact, one can extract a more precise result (see [27, p. 132]), when p > 0, i.e., when
the polymer activities p(R) are real and nonnegative.
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Theorem 8 If p >0 and || p|l, < e® — 1, then for any Ry € P(A), we have the estimate

1
Zp Z |¢T(RO’R1’""Rp)|p(Rl)"',0(Rp)fe”lROl—1_

p=1 U7 Ry, .RpeP(A)

We will use this theorem when Ry is a singleton, namely, when Ry, = {z} for some z € A.
In this case one has the identity

¢"(Ro. Ry.....R,) = (—r)¢"(Ri..... R,) (11)
where r is the number of indices g, 1 < g < p, such that z € R,. Indeed, if G is the intersec-
tion graph on {0, 1, ..., p} defined by the collection of polymers Ry, Ry, ..., R, then the

restriction of G to the set formed by the vertex 0 and its neighbors is the complete graph
on r 4 1 elements. This property and the representation (10) gives a very easy proof of the
reduction formula (11). A trivial consequence of (11) and Theorem 8 is the following lemma
which will be used repeatedly in the sequel.

Lemma 6 For nonnegative polymer activities p(R), R € P(A), such that ||p|l, < e® — 1 we
have the bound

1 P
supZ—' Z Il{zeURq}
2eh 2 P Ry RyeP(A) q=1

X 19T (Ri, ... RpIP(R) - p(Ry) <e” — 1. (12)

Remark 4 The important point to note here is that the bound is uniform in A € Z<.

Since we are not interested in optimal bounds we will choose hereafter a =log2 and we
will denote the norm || p[liog2 simply by ||ol|. So in what follows we will use the norm

lpll=sup > 1{xe R}|p(R)2" (13)

XEA ReP(A)

with the condition ensuring absolute convergence of f(p) being

lell < 1. (14)

3 The Large Mass, Small Interaction, and Large Self-interaction Regimes
3.1 The Mayer Series Representation for the Truncated Correlations

Given a source specification (X;, #1;);c;, we will consider the perturbed partition function
Zo@ = [ D Dwe ™ T+ )
ch iel
and the truncated correlation function given by
1]
[Tics 0ci

As mentioned before, Log Z 4 () is analytic in a small polydisc D, around e = 0.

(W5 (X)) ier)y = Log Z) ()

a=0
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Now let us introduce the normalized single site measure
* U031 g, g
dv(z ,Z)=Ne N dNzdSz

on C, where
S2_ A4 ’
./\/=/e”(0)"' i anzd3z.
o]

Clearly Z, () = N Z (o) where
ZA (@) = / ndu(w*(x), w(x))eiz(x,y)e/\(z) Ixyy () l—[(l + O{,'Iﬁ‘ti (%))
C* xen iel
with
Iy (W) =J X =YV @Y () + T -y My X).

Since Z, (o) = N Z, () with A/ > 0, one has the analyticity in the polydisc D, of
Log ZA(a) = —|A|In N + Log Z, () as well as the identity

1]

niel 30[[

((WH (x))ier)y = Log Z ()

a=0
On the other hand, we can also write

e Ztayea®@ xn () _ [T [T+ 0@ —1)]
{x,ylea®

Z 1_[ —Iixyy (W) _ )

gCcA®@ {x.y}eg

where the sum is over all simple graphs g on the vertex set A. Using this equation and
also expanding the product of the (1 + a; % (x;)) one easily obtains, after reorganization
according to the connected components of the graph g, the following polymer representation
for Z A (). Namely, one has

Za(a) = Z Z 1{the R; are disjoint}p(R;, @)--- p(R,, ) (15)

p>0 " Ry, RpeP(A)

where the polymer activity of a polymer R is defined as

ok = Y Y ullRl =205 204 [ [Tdvew 0. 00)

g~R JCIg XEeR
< [ Jww® ) ] (e7"wn® 1) (16)
iel {x,yleg

with the notation I = {i € I|x; € R}. Let p(a) denote the activity specification
(p(R, &) gep(a)- Using the notation and definitions of Sect. 2.5 one obviously has Z, (e) =
Z(p(e)).
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Now suppose the condition |p(0)|| < 1 holds. Then on a small polydisc D), the hy-
pothesis ||p(a)|| < 1 will also hold. On the polydisc D, N D/, both the functions f (o (e))
and Log V4 A (o) are analytic and exponentiate to VA A(a). By connectedness the difference
f(p(a)) — Log V4 A(@) is a constant in 2i 7 Z. However this difference takes a real value at
a = 0, and therefore it must vanish. Indeed, the hypothesis on the J (x) function implies that
Iixy1(¥) is real and therefore, by (16), the activities p(R, 0) are also real. Finally, by the
definition in Theorem 7 it follows that f(p0(0)) € R. As a result of these considerations, on
a small polydisc around e = 0 one has the equality

f(p(@)) =Log Zx(e)

thus

11

0
(W5 (x))ier)y = Wf(ﬁ(a))
iel l

a=0
|11

1 a
:ZF Z ¢T(Rl,,..,RP)W/)(R],Q)...,D(RP,“)
iel !

p=0 U7 Ry....,Ry€P(A)

a=0

1
=Y = Y ¢"Ri...R)
p=0 p: Ry.....RpeP(A)
L 9lla!
x Y 11{1,, disjoint, Uzqzz}l‘[[ip(&,a) }
nielq dat; a=0

IyedpCl g=1

Comparing with (16) it is apparent that the effect of the « derivatives is to force the summed
over J to be equal to /,. Hence, as an immediate consequence of Theorem 7, we have the
following statement.

Proposition 1 Define for any subset J of the source label set I, and any polymer R € P(A),

(R, J)=1{¥i € J.xi € RYL{IR| = 2, 0r J # 1)
X Z/ Hdv(lﬂ*(x),W(x))Hwti(Xi) 1_[ (671(,('3,)(\/,) . 1).
g~R CR XeR el xyleg

Provided the source-free condition

sup Y 1{x€ R} |F(R, 7)| 2" <1
XEA ReP(A)

holds, one has the absolutely convergent series representation for all truncated correlation
functions

(Y5 (Xi))ier) )y

V4
:Z% > ¢T(R1,...,R,,)]l{lq disjoint, Ulqzl}]_[ﬁ(Rq,Iq).
q=1

p=1 7 Ry, RpeP(A)
Iy, IpCl

Note that with this new definition, polymer activities (R, J) do not have to contain all
the sources localized in sites belonging to R.
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3.2 Estimates for a Single Polymer Activity

Consider a polymer activity p(R, J) as defined in Proposition 1. By moving the sum over
connecting graphs inside the integral, one has the estimate

Io(R, )| =1{Vi € J,x; € R}L{|R| = 2, OrJ#@}/ [ vy ®), vx0)

XeR
(]‘[W(xm)Z]‘[ Sl 1),
iel

g~ R {x,yleg

Now for any subset S C R and for any fixed field i, by the argument given in Sect. 2.1, one
has

> Iy @)

(x,yles@

<L WP

xe§

As aresult, Lemma 5 implies, for any given field configuration v, the inequality

O ) IR

g~ R {x,yleg

2
<ol OE N T = plly Iy 3.
TR {x,y}e¥
T tree
Therefore

IB(R. )] <1{Vi € J.x; € RIL{IR = 2, 0r J £ 92%71 5 7 [T 17—yl

T~»R{xy}e¥
T tree

<1 / dv(Y (), X))’ [y ()™ (17)

XeR

with m(x) = ¢; (X) + dx(x) where ¢, (x) is number of source labels i € J such that x; = x,
while d< (x) is the degree of the vertex x in the tree ¥. The integrals in (17) are now estimated
thanks to the following lemma.

Lemma 7 For any integer m > 0, we have

/ dv(z*, 7)1 | < 2(1(0) + \@) JO) — I~ "F mi2 (18)
C

when J(0) > J, as well as

* Jzlz|? o m A A\ 1
/dV(z L <4l T +,/Z ) = mha. (19)
C 2 4

Proof We have

2 1 2_ A4
/ dv(z*, 2)e’?|z|" = — / e VO=RIIEE=5RI 7 m 4%tz a3z
C N C
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In order to obtain a lower bound on the denominator A/, we write

oo
2_ k4 ~ _ 2_ )4
N = / e ! OR=GR g%z d3z =27 / e /O rar
C

0
/ 242 J(0)t
=7 e 4 dt
0

J0? [ 2 g2 [ 2
:ne#/ e A WEHIONTR gy o 2,09 / e dg.
0 A YOS

Now recall Birnbaum’s inequality [14] for Mill’s ratio, i.e., essentially the erfc function:

2 [ 42 2 2 1
eT/ e 7dqg> > = .
x X+VA+x2 T x+ VA +Ax+x2 x+1

The latter applied to x = J (O)ﬂ readily provides the needed bound

T
>
T+ /4

Now for the upper bound on the numerator, we have two possibilities corresponding to the
two estimates in the lemma.

(20)

1st Option—the Bound Using the Gaussian Part 'We write
S2_ A4 ;
/ e VOIIET=RER 2 dRz dSz
C
-2 .
< / e VORI 121" d%z d Sz
C

0o
=2 / Ot 2@ 0y~ g, '”z”F(m ; 2).
0 r

m+2

We therefore only need to show the elementary inequality J_ ['(*5=) < 1 in order to com-
plete the proof of (18). This can be done easily by induction using the well-known properties
of Euler’s gamma function (see e.g. [6]). The quantity fI‘("’“LZ) is equal to 1 and *F <1

for m =0, and m = 1 respectively. Besides, when going from m to m + 2, this quantlty
changes by a factor of

1 m+2 1

: =—/1+ !
V(m 4+ 1)(m+2) 2 2 m+1

and the desired inequality propagates.
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2nd Option—the Bound Using the Quartic Self-interaction ~We write

2 A4 ~ _A4 ~
/efuan—f#m Az maRz dSz sfe 2" d %z d Sz
C C

o _mi2
:271/ e_%’4rm+2ﬂ:2n<&> ) F(—m+2>.
0 r 4 4

21
We are left with showing F(’”T“) < 2m!% for any nonnegative integer m. By Dirichlet’s

multidimensional extension of the formula for the beta integral [6, Theorem 1.8.6], we have

m+2\* m=2
rf—— =m+4+1)! (hatsty) # dtidhdtzdiy
4 >0,y "1;=1

m=2

1 7
< (m+ 1)!/ (—4> dtidtrydtzdty
>0, t;i=1 4

by the arithmetic vs. geometric mean inequality. Thus

2\* 1
r(%) <@m+D!'x e 472 < 24

for m > 0. Indeed,

1
4m=(1+3)mzl+3mz(m;r ) 0

From the raw estimate (17), the previous lemma, the inequality
m(x)! <29 ®H® e (x)1dz (x)!
and the trivial relations

Y@=, ) de(x)=2|R| -2

XeR XeR

one easily derives the following basic bounds on single polymer activities.

Lemma 8 (Gaussian estimate) When J(0) > J., one has the bound
X IR|
J
I(R, )| < 1{¥i € J,x; € RYL{|R| > 2, or |J| > 1}2””22(1(0) + @)

x (JO) — L) K5 e, 3 [Td=0t [T 1Wx=yl.

XER T~»RXER {x.y}e®
T tree

Lemma 9 (Quartic estimate (a.k.a. domination)) One has the bound

3171

IR|
2
[0(R, )| <1{Vie J,x; € R}L{|R| =2, or |J| > 1}2#”7‘% (J(O) + 5)

X}\—\R\—%%Hq(x)g% S [Tastd T &=yl

XER T~>RXER {x,yle®
T tree

@ Springer



Clustering Bounds on n-Point Correlations for Unbounded Spin Systems 423

3.3 The Large Mass and Small Interaction Regimes

In this section we will use the estimate of Lemma 8 which allows us to treat at once both
the cases when J(0) is large or when J. is small. Our first task is to check the source-free
(i.e. J =) condition for the applicability of Proposition 1. Let z be a site in A. We need to
bound

A= Z 1{z € R}|5(R, #)[]2'F

ReP(A)
IR|
)
4|R|-2 _
< ) 1{ze RM{IR|>2)2 (1(0)+\/;>
ReP(A)
x (JO) = I 2R S Tzt T 19—yl
%wR XER {x,y}e¥
tree

We now condition this sum on the size m = |R| > 2 of the polymer, and introduce a sum
over labellings of the sites in R by the fixed set of indices [m]. Namely we introduce in the
sum the identity

1= ﬁ | Z 1{x; = z}1{x; distinct}1{R = {xy, ..., X }}. (22)

X{,.., XmEA

The next step is to use this artifice to transport the summation over trees ¥ on the variable
set R to a sum over trees t on the fixed set [m]. Then, partly releasing the second condition
in (22), and eliminating R we obtain

1 . 2\
Afzm IZ 1{x; =z)2" 2(1(0>+\g>

m>2 X],..0,Xm €EA

X (JO) = T3 TTde® JT @i #x,317x —x)D)

t~s[m]i€lm] {i.jlet
t tree

with the obvious notation d (i) for the degree of i € [m] in the tree t. Now the sum over the
locations X;, starting with the leafs and then progressing towards the root 1 € [m], is easy
and gives a factor J. ;’”]. The sum over the tree is done using the following lemma whose
proof is given further below.

Lemma 10 We have the bound

Z ]_[ di(i)! < 2% 3 (m —2)\.

t~[m]i€[m]
t tree

Thanks to the coarse bound d; (i )!% <d(i)! and the last lemma, we now have

. Ay )
A5227n175.];" 1(](0)—{—\/;) (.](0)—‘]#) 2m+1
m>2
Therefore, as soon as the condition
10O+ 5

GO -T2 @
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holds, one will have

2
207, (7 +,/%)
(J(0) — J2)?
Clearly, if we take either one of the limits J(0) — oo or J — 0, the condition (23) will

hold and || p (-, #)|| can be made arbitrarily small. Note that crucial to this last fact is m > 2,
i.e., the absence of single-site polymers, also called monomers.

o D<A =

(24)

Proof of Lemma 10 We have by Cayley’s Theorem (see, e.g, [65, Theorem 5.3.4]) which
counts labelled spanning trees with fixed vertex degrees

> Hdt(l)'— > 1{Vi. degree of i in tis d;) Hdt(l)‘

t~s[m] i=1 dy,..,dm>1 t~[m]
t tree Sd;=2m-2 t tree
m
(m —2)!
= L g onpllat=emat 3 did,
cdm>1 i=1 dl ~~~~~ dm>1
Ed =2m-2 Yd;=2m-2

Using the arithmetic versus geometric mean inequality

2m —27"
dy--dy < <"

m
as well as
Z 1= (2]”’1 3) < 22m 3
m—1
dy,eendim>1
Sd;=2m—2
the lemma follows. O

We are now in a position to tackle the I'-clustering estimate (4), where the source label
set is I = [n]. Assuming either J(0) is large enough or J. is small enough to guarantee

conditions (23) and ||p(-,?)|| < 1 hold, we can use Proposition 1 as well as Lemma 8 to
write

IO, ), Y ()L

< ) ifx= Z Do 19T (R LR

X[,.., Xp €A p>l "Ry, .. RpeP(A)
I, IpCln)

[)
x 1{1,, disjoint, | J 1, = [n]} H[ﬂ{Vi €l,,% € R)L{|R,| > 2,0r |I,| > 1}

q=1

IRq]
><23Rq'+17“2<1(0)+\/§) (J(O) = J) 2R
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x [Te,z > [[ds, @2 T] |J(x—y)|}. (25)

XER, Ty~ Ry XERy {x.yle%,
Ty tree

The first step is to push 1{x; = 0} through the sums over p, the R,’s and the I,’s. We then
bound it by the coarser condition 1{0 € U5:1 R,}. The second step is to push the sums over
the x;’s inside the appropriate (i.e., as dictated by the choice of the I,’s) bracket factor. The
sums over the source localizations x; are therefore bounded with the knowledge of which
polymer they belong to. This rests on the following lemma.

Lemma 11 Using the notation cy(x) = |{j, 1 < j < kl|y; =x}|, for any polymer R, and for

any power B, we have
Z 1_[C (X)‘ﬂ <2\R|+k 1 k‘max(ﬁ 1)

. YKERXER

Proof Summing first over multiindices ¢ = c(X)xcg and then over the sequences (yi, ..., Yi)
for which ¢y = ¢, we have

Yo e =k > [Texr!
Yi.--YkERXER ¢,|c|=k XeR

where we denoted by |c| the length D" . c(x) of the multiindex c¢. We then bound the
product by k!#~! if 8 > 1 and by 1 otherwise. We also use the trivial bound

()
c,|c|=k

and the result follows. U

As a result of this lemma we have for every ¢, 1 <g < p,

S° aVielxi € Ry [ e, (012 < 2Rl 1. (26)

(X0)iery €A™ xeRg

Calling 20 the sum to be estimated on the left-hand side of (25), and using the relation
f;: 1 ;] = n in order to pull out some factors from the sums, we now have

%5237"(1(0)—J¢)‘72 3 [OGORq]
q=1

p= 1 R ..... RpeP(A)
1l ,,,,, dpcCln)

X |¢T(R1,...,Rp)|]l{1q disjoint, UI‘I :[n]} X LU x e x|

p IRq]
x ]'[{ﬂ{um > 2, 0r|l,| = 1}2”43(1(0) +\/§>

q=1

X (J(0) — I 2R N TTdg, 012 [ |J<x—y>|}.

Ty~ Ry XERy {x,y}eTy
Ty tree
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We now insert the decomposition
L{IRg| = 2, 0r |1y| = 1} = L{|Ry| = 2} + Lf{|Ry| = 1 and |1, | = 1} €2))

so each bracket factor takes the form A, + B, where the nonnegative numbers A, and B,
correspond to the first and second conditions of (27) respectively. Note that since the 1,’s
form a disjoint decomposition with possibly empty subsets of the set [#], the number of ¢g’s
for which B, # 0 is bounded by n. Hence, for any number y such that 0 < y <1, we can
write

14 14 )4
[Jas+ By =[], +B) [] 4,
q=1 g=1 q=1

By#0 By=0
14 p
< [T 'a+B) [] A
g=1 q=1
By#0 By=0

P P
<y BN TT A +vBy [T A,

g=1 g=1
By#0 By=0

p
<y "[]A;+vBy
g=1

p
<y "[]A;+vBy
g=1

where f?q means we now forget about the condition |/,| > 1. Leaving the appropriate choice
of y for later, we now have

P
W=y 2O - Z% > 11[06 URq]
q=1

p=1 77 Ry RpeP(A)
It IpClnl

x |pT(Ry, ..., Rp)|]l{1q disjoint, Ul’i :[n]} X L x|

P |Rq|
X l_[[ﬂ{mu > 2}2“'Rq3<1<0> +\/§)

g=1
— 1
x (JO) = Jp) N [T de, 012 [] 1Mx=y)
Ty~rRy XERy {x,yle%y
Ty tree

A
+y1L{|R,| = 1}2(](0) +\/;) J() — J¢)_1:|.
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We now perform the sum over the I,’s

> 1{1q disjoint, | J 1, = [n]} APl

Iy,....1pCln]

n n+p-1 n+p—1
= E kil ko l=n! 1on+p
<k1---kp> kil kp! n( p—1 )511.2 . (28)

ki veonkp >0
ky+-tkp=n

Thus

i |
W <ny 2O - 1) —

p=1

14
x Z 11:06UR,,}|¢T(R1,...,Rp)|Q(R1)...Q(Rp) (29)
Ry....RpeP(A) g=1

where the nonnegative polymer activities o(-) are defined by

JO) + /%
4yﬂ{|R|=1}7‘ﬁ

o(R) = 70— J

IR|
+1{|R| = 2)2F172 (J ) + @) (J(0) — J,) 2RI+

x Y [ld=12 T V&x-wl.

T~>RXER {x,y}e¥
T tree

The norm ||o|| is estimated in the same manner as we did for [|p(-, #)| at the beginning
of this section. Namely, we find

J(O) \/7 8m—5 ym—1 \/x ! —2m+1
loll <8y W+m2>22 A MORSES RCIORE :

By taking J(0) large or J small we will ensure that

PO+ H

< -—.
(JO) —J)? T2
and also, summing the geometric series, that

J(0>+f 227,10 + /3

7(0) — J(0) — 1)}

llell <8y x (30)

holds.

Ist Case. When J (0) becomes large, the right-hand side of (30) approaches 8y. So we
simply choose y = {¢ < 1 and Lemma 6 together with the previous estimate (29) complete
the proof of Theorem 1.
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2nd Case. When J. becomes small, the right-hand side of (30) approaches 8y (1 + #0)\/% ).
Therefore, we choose

1
y=—<1
1601+ 7155,/%)

and now Theorem 2 follows.
3.4 The Large Self-interaction Regime

This essentially is an encore presentation of Sect. 3.3. The difference is that we now use
the estimate of Lemma 9. Following the same line of argument as in Sect. 3.3, we therefore
successively have

A= Z 1{z € R} |5(R, ¥)| 2'¥!

ReP(A)
X |R|
13R| 5
< 1{z € R}L{|R| >2}2"2 2 =
< ) L{ze RIL{IR|=2)2"> 2(J<0)+\f2>
ReP(A)
x AR+ e ST [ds0td [ Wx -yl
T~>RXER {x,yleT
T tree

then, introducing the labeling and using Lemma 10,
A Z%m—% )\'—m-%—% m—1 0 A :
<> : R/ FIOENES I
m>2

For A large we will have

2% 1 (J0) + /%
¢(i> fz)i

2
lpC Bl <2% 1073 <J<0> + \/g) <1.

W= Y [PIO). Y)Y (X))

| =

and

So we now have,

X,....Xp €A
1 T
< > n{x]=0}Z; > 16T (R R
X1,...,Xp EA p>1 Ry....RpeP(A)
Iy, IpClnl

P
x 1{1,, disjoint, | J 1, = [n]} 1_[|:1].{Vi €l,,%; € R)L{R,| >2,0r |I,| > 1}

g=1
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[Rq|
w 23R+ (1(0) n \/g) A Rel= Tl

x [Ten@x Y [ds, 00t T] |J(x—y)|:|. 31)

XER, quRq XER, {x,y}qu
Ty tree

Following the same steps as before, including the introduction of y € (0, 1], we arrive at
W < nly "2 ! oc| |
<nly A4 X Z ; Z 1{0€ U 4
p=>1 Ry,....Rp€eP(A) g=1
X 19 (Ri,.... RpIs(R) -+~ 5 (Ry)

with the nonnegative polymer activities

§(R)=24y.1{|R|=1}xA%(J(O)Jr\/g)
i [R|
+1{|R| > 2)27 1R (1(0) n \E)

> 7R ST [Tzt [ M-yl

T~>RXER {x,y}e¥
T tree

Their norm is similarly bounded by
el <23y -1+ J(O)\/7 + 2227‘" —5 ym=ty s (g 0) + \/I '
= y A m=>2 ? 2 .
For A large enough we will have

27 71+ 1(0)\/%)
A

=<

| =

and therefore also

2
g 2 3 , A
el <23y x (1 +J(0)\/;> +2% J¢r% <1(0)+\/;> )

The latter expression approaches 23 y as A becomes large. Therefore, choosing y = 21+/2
and applying Lemma 6 completes the proof of Theorem 3.

4 The Small Self-interaction or Near-Gaussian Regime
4.1 The Cluster and Mayer Expansions for the Truncated Correlation Functions

We will follow a line of argument similar to Sect. 3.1 in order to obtain a convergent series
representation of the truncated correlations which is adapted to the small A regime to be
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considered in the remainder of this article. Using the notation of Sects. 2.1 and 3.1 we have
Za(a) = (det J)~'Z, () where

Zp(o) = / dpc, ) e Ben VORI 4oy (x).
cA

iel

Since J is positive definite, we again have that Log Za(a) is analytic in a small polydisc
D, around e = 0 and

1]
[lic; e

The next step is to write an expansion for Z »(a) similar to (15). This step is usually called
the cluster expansion in the constructive quantum field theory literature and was introduced
by Glimm, Jaffe and Spencer [30, 31]. These expansions which have been simplified and
improved over the years by a small group of experts, are not so well known in the wider
mathematical community. In what follows we will try to explain the method in detail, on
the simple case of the lattice field theory considered in this article. We also use one of the
more recent technical implementations based on the BKAR forest interpolation formula of
Sect. 2.4. This is a kind of combinatorial Taylor expansion with integral reminder which
interpolates between a ‘complex’ fully coupled situation and a ‘simpler’ fully decoupled
one. In the present case this decoupling expansion will be applied to the Gaussian measure,
since it is the only feature preventing the random variables of different lattice sites from
being independent.

Before introducing the decoupling expansion for the Gaussian measure, we need a pre-

(W5 (X)) ier) s = Log Z (et)

a=0

liminary expansion of the self-interaction term ¢4 Xxea V™I This is a matter of conve-
nience and spares us the division by the amplitude of trivial polymers when deriving the
polymer gas representation. This is especially useful in view of the forthcoming derivatives
with respect to the coupling constant A which one would rather have act on products instead
of ratios. This preliminary expansion consists in writing

e~ i Txea WO _ ]—[[1 + (e—%wz(x)r‘ —1)]

XeA

- Z 1—[ Flveort 1).

TCAxeY

Then for each x € T we write

1
e‘%“”(x)r‘ -1 :/ dtx<—&|1//(X)|4>e_%”‘|‘/’(x)l4,
0 4
As a result, one has

. A 7] R
7 = —= d d *,
2 (@) YZA( 4> /{W P [ duetr o)
x (1‘[(1 + oyt (x,-))) (]'[ |w(x)|“>e—%2m’x"“"”4 (32)

iel xeY

where df denotes the Lebesgue measure [ [,y dt.
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We are now ready to apply Theorem 6, using E = A, as follows. For any multiplet s =
(s1);ep@ in the closed convex set KCp , we replace the covariance C by a modified covariance
C|[s] defined by

Cls](x,x) =C(x,x) foranyxe A,
and
ClsIx,y) =sxyC(x,y) forx#yinA.

Clearly this new matrix is also Hermitian. Moreover, the following key positivity property
follows from the previous definitions.

Lemma 12 [fs € K, then C[s] is positive definite.

Proof For s € K, one can find an expression s = Z_’;zl w;vy; with the w;’s nonnegative
and summing up to 1, and the ; some suitable partitions of A. Using notations similar to
Sect. 2.1, for any vector { € C* we have

(¥, Clsly) = ) " ®CIsIx VY ()

X,yEA

k
=Y P EOCENYE +Y w; Y ) )y CE YY)
XEA j=1 X, yEA
XZ£Y

=S| S wemoum

=1 XeA

~

+ > w*oo(Z 1{xe X}y X})C(x, yw(y)]

X,yEA XE?T,'
X#y
k
=Y w; > (¥x, Cyx)
j=I1 Xen;

where ¥y (x) = 1{x € X}y (x). Therefore the result is nonnegative since C is positive def-
inite. Now suppose (¥, C[s]y) vanishes. Since Z];:1 w; = 1, one can choose jj such that
wj, > 0, and then have for every block X € m;; that (¥x, Cx) =0, i.e., that Yx = 0. Thus

¥ =Eer, ¥x=0. D

As aresult of this lemma the corresponding Gaussian measures d ;) are well defined.
The last Gaussian integral in (32) therefore becomes a function

flo)= /C e, vf)(]'[(l + oy (x,-») (H |1/f(x>|4)e*% Eer sVl

iel xeY

of s € K to which one can apply Theorem 6. The well known rule for computing deriva-
tives of Gaussian integrals with respect to the covariance matrix, namely as a Laplace type
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operator acting on the integrand (see e.g. [29, Sect. 9.2]), immediately implies the following
representation:

~ )\. I - P *
Zale) = Z <_Z> /[o,mr a Z /[0,115 ah [c/\ iV ¥)

TCA § forest
on A
x (]‘[ A,) (]‘[(1 + oy (xf») (1‘[ |w<x)|4>e*?% Ter sy @I,
leg iel xeY

Here we denoted by A; the operator of Laplace type given, for any unordered pair of distinct
sites x and y by

+C(y.x) L (33)

ad
A Xy} = c s PYaaN
{x.y} (x Y)3W(X) oV *(y) Y (y) 0y*(x)

using the standard ai and ai vector fields of multivariate complex analysis. The differential
operators act on everything to their right.

Now, let 7 be the partition of A into connected components of the forest §. An important
feature of the definition of s(§, l_i) is that it vanishes between components. This implies the
componentwise factorization of the Gaussian integral. One can also factorize the different
combinatorial sums involved, i.e., those over the sets T = T N R, as well as the ones over
the trees T connecting each R € w and which together make up the forest §. In sum, one
has

Za@)= Y []e(R a (34)

wellpy Ren

where for each polymer R we defined the polymer activity

ST R -
GRa =% > <_Z> (,-1;[%> /[OJJT a“ /[0»111 "

YCRJCIR T~~R

T tree
X / d,uc[s(g,,;)](l/f*, 1[[) (l_[ AI) (1_[ wti (X,))
cx 1e¥ iel
x (1‘[ |wp(x)|4)e-%2xevfx“/f<x”4 (35)

xeY

again with I = {i € I|x; € R}. Note that the covariance C which is used here is the restric-
tion to R of the one defined on A as the inverse of J. It therefore retains a slight dependence
on the volume A which contains the polymer R. We nevertheless suppressed it in the nota-
tion for better readability.

We now introduce in (35) the decomposition

1=1{|R|=1,Y=0and J =0} + 1{|R| =2, 0r |Y| > 1, 0r |J]| > 1}
and break ¢y(R, &, A) accordingly as a sum of two contributions. It is easy to see, because all

sums and integrals become trivial and also because even for a single site the Gaussian mea-
sures are normalized, that the first contribution reduces to 1{|R| = 1}. Therefore, by only
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keeping track of polymers for which the second contribution is selected, one can rewrite (34)
as a polymer gas representation similar to (15), namely

Za(o) = Z > ifthe R; are disjoint}¢ (Ry. e, 1) -+ £ (R, e, 1) (36)

p>0 Ri,....Rp€P(A)

with the polymer activities defined as

CRo )= Y S AR =201 Y= 1or|J]|> 1}

YCRJCIR S~~R
T tree

17|
G D ) et
icl 0,117 [0,1% CR

(T ) (TTw00 ) (TTwoor e mersverts )

le¥ ie xeY

Now the same line of argument leading up to Proposition 1 shows the following.

Proposition 2 Define for any subset J of the source label set I, and any polymer R € P(A),

N 3\ T
§(R,J,)L):]l{VieJ,X,~eR}Z(—Z> L{|R|>2o0r|Y|>1, or|J| > 1}

TCR
x d?/ dﬁ/ diterses in(W* )
Z /0 1Y o,1% cr L CBEM]
S tree
(T (T 0 ) (TTweor e imermvr. gy
e iel xeY
Provided the source-free condition
sup ) L{xe R}Z(R. 0. 0)12% <1 (39)
XEA peP(A)

holds, one has the absolutely convergent series representation for all truncated correlation
functions

(5 (%)ier) ) Z > ¢"(Ri,....R)

=t Pg RyeP(A)

p
x 1:14 disjoint, |_J 1, = 1} [Ty 14, 0. (40)
g=1

Remark 5 Although this is not really necessary for the proof of Proposition 2, note that the
source-free activities Z (R, ¥, A) are real-valued. This is because of the hypothesis J(—x) =
J(x)* which implies that the differential operators Ay, preserve the real-valuedness of
functions.
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Remark 6 In the constructive quantum field theory literature, an equation such as (36) would
be called a cluster expansion for the partition function Z(ar) which is written as a sum over
collections of disjoint polymers. An equation such as (40) involving sums over collections
of polymers with the coefficient T would be called a Mayer expansion for the truncated
correlation functions.

We now go back to the setting of Theorem 4 and also restore the A dependence in the
notation for correlation functions. In order to extract the factor AV in the clustering estimate,
we will perform an additional Taylor expansion of the connected correlation function. We
write

)uk
(W), Y () ZF<—) S CY N O PN
k=0
Poa—wN Tt rd\Y
+/0 "”W(E) (W), U X))

However, by Lemma 1 and the hypothesis n > 2(N + 1), the Taylor polynomial vanishes
and the right-hand side reduces to the integral remainder, i.e.,

1 =M1/ a\V
(wﬁ] x1),..., wn” (Xn))zT\)L :/0 du% <E) <wﬁ| (x1), ..., wﬁn (X’l»};,ul'

So far we only used the fact that correlations as C* functions of A on [0, +00). However,
the next step is to use the representation (40), and also to differentiate it, term by term, N
times. This will require some estimates, in order to justify the convergence criterion (39) as
well as the following outcome of term by term differentiation

(WX, (X)) )

(]—M)Nl .
:/0 (N=1)! Z Z ¢ (Ri,...,R))

,,,,, ,RpeP(A)
11 lpc[nl
- N! Prd\" .
]].{Iq dlSJOlnt, UI :[n]} Z WH(E) é‘(Rq,[q,M}\,)
Nyt Np=N L P

(41)

for n > 2(N + 1). Finally we will use this last representation as input for the /!-clustering
property.

4.2 The Estimates

This section will provide the necessary estimates for the proof of Theorem 4. Many of the
ideas used in these estimates originated in the work Glimm-Jaffe-Spencer (see e.g. [29,
Chap. 18], [55, Sect. III.1], and [3]). We will first suppose that the J function governing the
Gaussian measure is so chosen that the constant K, appearing in Lemma 3 is equal to 1.
Later in Sect. 4.2.4 we will get rid of this restriction by a simple scaling transformation on
the field variable .
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4.2.1 The Bound on a Single Polymer Activity and Its Derivatives
The basic quantity we need to bound is ( )M;’ (R, I, ud), for any integer M > 0, polymer R,
index set I € [n], and u € [0, 1]. From (38) one easily gets

d\".
<E> C(R,I,ul)

=1{Viel.x; e R} Y 1{|R|=2o0r|Y|>1 or|l]|>1}
YTCR

M IT]! A\ T
rar (M k) (Y] =M +k)! 4

k
D /Ol]Ydt/[O,l]zdh<l_[zyj)I 42)

Ts RV YKET j=1
T tree

where 7 refers to the remaining Gaussian integral, namely,

= fck ditcrg i (W lﬁ)(l—[ Al) (1_[ Y (Xi)> <1_[ |1//(x)|4>

le¥ iel xeY
k . )
X (l_[ |1ﬁ(yj)|4>ei4 Yxer &l I )
=1
When one performs the derivatives coming from the A; operators, this further splits into
1= ZIP
P

where, avoiding excessive formalization, we denoted by p any derivation procedure includ-
ing the detailed information as to which specific ¥ or ¥* factor has been destroyed, and by
which - or operator. We will use a bound of the form

7] < (rn:lx |zp|) 3ot
p

Bz//*

Note that a term Z,, has the form

Ty = Cp.Ly. /C ditcpscein W w)(1_[{1//<x)m<‘>w*(x>m*<x>}> Foaernv ol

XER

where the m(x) and m*(x) are some local multiplicities and Ly, is a product of factors — MfT”‘

produced by the derivatives which acted on the exponential. Finally, C, is a product of
propagators corresponding to the edges in the tree T. It depends on whether, for each A;, one
choses the C(x,y) or the C(y, x) term. In any case, Lemma 3 together with the assumption
Ky =1 implies

ICp| < 10 Xixyjes Xy
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We will use the notation |m| =), _, m(x) for the total multiplicity of a multiindex such as
(m(x))xer- Using the positivity of the interaction, and in particular the positivity of A, one
has

0< e*)ZTuerthWf(x)\“ < 1.

Therefore, by the Cauchy-Schwarz inequality

’/ dptepye i) [T )" Oy (xy" W e ¥ Dxer vl
CR

XeR

1

< [ /C s i@ ¥) H{wur“”w*uﬁ%] 2

XeR

where m(x) = m(X) + m*(x).

From now on we also impose the hypothesis 0 < A <4, which implies |L,| < 1. We now
invoke the following classical lemma of constructive field theory [24, 30] also called the
principle of local factorials, in order to bound the last Gaussian integral.

Lemma 13 For any q, and collection of sites z,, ..., 2, and Wy, ..., W, in R, one has
’/R diciseinW WV (@) -z (W) - ¥ (wy) | < KT Hn*(x)!
C XER

where n*(x) denotes the number of indices i, 1 <i < g, such that w; = x and K; =
K1 (d, po) of (8).

Proof By the Isserlis-Wick Theorem we have

‘/((;R du—c[s(‘f’];)](l/f*v VY (Z1) - Y (2) Y™ (Wr) - Y™ (W)

q
- q W
< Y [lIC@. wol < Y erozimtimvon]

0e6, i=1 0e6y

because the decoupling parameters in s(%, 71) are between 0 and 1, and also because of
Lemma 3. Now

q - . _ q T .
Y emXilvinl = 3 e monl 3N (i w, ) = w)

066,] up,..,.ug€R aeGq

and the last sum over o is either equal to [, . n*(x)! or vanishes, depending on whether or
not the u sequence is a permutation of the w sequence. Now the claim follows using (8). [J

We now apply Lemma 13 to get the following bound

1Ty < e 0Xmes YK T om0 + m* ()12

XER
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|

where we used the easily verifiable fact [m| = [m*| = 5, i.e., in any Z, one always has an
equal number of ¥ and {* factors remaining. Let us define the following initial multiplici-
ties, i.e., before applying the derivatives, for the 1 and * fields respectively:

mo(X)=|{i e I |x; =xand f; =0} + 2L xer) +2[{j, 1 < j <k |y; =x}|
and
mo(x) =|{i e I |x; =xand fi = *}| + 2L xery +21{j, 1 < j <k|y; =x}|.

Once again we have |mg| = |mg|. When expanding the sums (33), each site will receive a
number 6(x) of % derivatives, as well as a number 6*(x) of ﬁ derivatives. Besides,
one trivially has

S(X) + 8*(x) = d(x)

where d(x) denotes the degree of the vertex X € R in the tree ¥.
Now it is easy to see that the maximal number of field factors occurs when all the deriv-
atives pull new |y|* vertices from the exponential. Namely, for any x € R,

m(x) < mo(x) +28"(x) +8(x),
m*(x) < mg(x) + 8" (x) +25(x),
m(xX) +m*(x) < mo(X) + mg(x) + 3d (X).

We will also need the identities

Y mo(x) +my(x)) = [+ 47| + 4k (44)
XER
and
> dx) =2(RI-1) (45)
XER
which imply
Imol + |lmgl +3ld| = |I| +4|Y| + 4k +6|R| — 6 (46)
and

I
Im| < %+2|T|+2k+3|R| -3,

We are now ready to bound the number of derivation procedures p.

Lemma 14 The number of derivation procedures is bounded by

Z 1 < 2IRI=1 II+41T [ +4k-+6|R -3 Hd(x)!.
p

XeR

Proof One pays a factor 2/~ for the sums (33). For x € R\ Y the derivatives can only act
on the fields already present, and we therefore have a number of choices limited by

mo(X)!m(x)!
(mo(x) — 8(%))!(m(x) — 8*(x))!”

Limg 2500 Lim 025 ()}
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For x € T, the number of terms produced by applying the derivatives is bounded by
. 3
d(x)! x expqmo(X) + my(x) + Ed(x) + 3. 47

Indeed, this is the number of terms produced when computing

a §(x) 8 §*(x) ) 2 2
<3W(X)> (aw*(x)> w(X)mo(x)w (X)’”O(") — Ay (x) 2y ®?

Let us first perform the wi(x) derivatives and then the 55— w ) derivatives. When evaluating

the very last derivative -—°— one has to choose between deriving a new vertex from the ex-

CW( X)
ponential which gives a factor 2 for the choice of ¥ in the ¥ (x)2¢/*(x)? vertex, or deriving
a field factor which was already there which at most gives mo(x) + 25*(x) + §(x) — 1 pos-
sibilities. Indeed, either the factor was present initially which corresponds to mg(x) choices,
or it was in a vertex first derived from the exponential by a 5-<— 1//*( ) derivative, in which case
one has to pay a factor 6*(x) to identify that derivative and a factor 2 for the choice of field
Y within the vertex — %w(x)Zw*(x)z. The last possibility is when the derived factor was
in a vertex first produced by one of the previous §(x) — 1 derivatives of type W Such
a derivative already consumes one of the two v’s in the vertex, so we only have to pay a

factor of §(x) — 1. In sum, the last 5" l/, ) derlvatlve at most gives (mg(x) +25*(x) +5(x) + 1)
possibilities. Likewise the before last - w ) derivatives has at most (mo(x) + 26*(x) + 8(x))

options, etc. Therefore, the number of possibilities for the

(mo(x)+28* (x)+8(x)+ D!
(mo(x)+25% (x)+1)!

3 7 (x) derivatives is bounded by
. By a similar reasoning, that of the derivatives, which are per-

(m{(x)+8* (x)+1)!
(mg(x)+l)!

31//*(X)

formed first, is bounded by . As aresult, the total number of possibilities is at

most
(mo(x) +28"(x) +6(x) + D! (m(x) +8*(x) + !
(mo(x) +26*(x) + D! (mj(x) + D!

8(x) * 8*(x)
[nm(x)+—zv< >+-l—3+-2} [n%<x>+-géx)+-%} (48)

where we used the arithmetic versus geometric mean inequality

s!
(s —q)!
<P+m—n+m+o—q+or

q
_1\¢
fs_a=1)
- 2

Finally using the inequality x" < nle* for each of the two factors on the right-hand side of
(48), as well as the trivial inequality §(x)!6*(x)! < d(x)!, we find that the number of terms
produced by the derivatives at the site x is bounded by

=s(s—1)---(s—g+1

d(x)! x exp{mo(x) +mi(x) + ga*(x) + %S(X) —|—3}.
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3 f(x) and then the %
derivatives. One will get the same bound but with §(x) and §*(x) exchanged. Taking the
geometric mean of the two bounds gives the desired estimate (47). Using the same inequal-
ities, the bound for x € R\ Y is easily seen to be no greater than the one for the x € Y case.

The lemma now follows from (44) and (45). O

Now redo the same reasoning, but this time first applying the

Putting the previous considerations together we now have a bound on Z from (43):

1
- —3 2 HIH21T1+2k+3|R| =3
17| < IRI=1 Gl |+4] | +4k+6|R|-3 K12

x 70 Do MY TTa @t [ Jmo ) + my(x) +3d(x))!2.

XeR XeR

Note that we used K; > 1 which is clear from (8) since ZzeZd e~ > 1. We now use the
estimate
(1m0 (%) + M (%) + 3d (X))! = (g () + 1 (X))l (0 P40 =5 00+300)

and identity (46) in order to write

[Tmo( +myx) + 3d(x))12 < 2/HHTHRIZ6 TT 4313 T (mo (%) + m(x))!2.

XeR XeR XER

We also need the following important remark: if |R| > 2, then the integral Z of (43) is
zero unless |R| < |Y| + |I| + k. Indeed, if |R| > 2 then the connecting tree T is nonempty
and therefore each site x € R receives at least one field derivative. If such a site x contains
no source, i.e., X # x;, for any i € I, and if the site is not in Y, and if x # y; for any j,
1 < j <k, then the derivative has nothing to act on and the integral Z is zero. Note that if
|R| =1, then we already have a characteristic function in (42) enforcing |Y| > 1 or |I| > 1.
As aresult, we always have |R| < |Y'| 4+ || + k, which can be exploited by introducing the
corresponding characteristic function. This condition, together with |Y| > M — k and the
assumption 0 < A <4 implies

)\' |T|+k )\. max{|R|—|I|,M}
- <[- . 4
(4) = (4) )

The previous considerations allow us to write

d\".
‘(E) {(R,I,uk)‘

<1{Vielx; €R} Y L{|R[=2o0r|Y|>1,0r|l|>1}

TCR

M M) A max{|R|—|I|,M}
<oz m - 2w (%) LRI < X1+ 111 4K}

4
k=0

) 33 2RI Qe R Y HHOIRIS i Diyje o

TR Y1 Yk €T

T tree
x [Td13 TTumo +mjeo)t: (50)
X€ER XeR
where we used K| > 1 as well as the inequality (M_k)!("?"!_MJrk)! <2,
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We now need a lemma which bounds local factorials of the degrees in the tree by a
portion of the tree decay. This is a volume effect due to the finite dimensionality of the host
lattice Z¢.

Lemma 15 For any o > 0 we have

[ [dte* Zumes ¥ < g7

XeR

where Ky = max{K, |, Ky} with

= (25 )
o\rd+nl)

ol (4 + 1) d
Ky, =exp|l sup {xlogx— (217))61-'—% + afx .
22+3ﬁ

and

xell oo 4

Proof We write the quantity to be estimated as the product over x € R of
d(X)!ef%zny,y)efzIX*yl 1)

and we will bound the last expression using the fact that the d(x) sites y which are neighbors
of x in the tree ¥ are distinct, and the more they are the further away from x they have to be.
Indeed, for any r > 0, the number B, of lattice points at distance at most r from x satisfies

B, <2'|{ze N’ |z| <r}|

< Vol( U z+0o. 1[d>

2eNd | |z|<r

<2/Vol({z e RY, |z| <r +/d})
r+vd
< Vol($*7h f dpp?™!
0

w .,
Sir(%_‘_l)(r—i-\/g) .

Now if d(x) > 2B,, at least half of the d(x) neighbors of x are at a distance greater than r
from x. This would imply

e I LylxyeT Y < =TI

Let us first suppose that

Letting
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we see that rp,x > 0 and r = ry, satisfies the hypothesis d(x) > 2B,. Consequently, it

follows that
d
e~ § DvineT XY < exp _ad(x) (F( —i; l)d( )> —Vd|.
4 2m2

Using the trivial inequality d(x)! < d(x)¢® and the definition of K, which clearly is finite
when o > 0, we have

d(X)!e*%Zny,y)e‘Ib‘*ﬂ <Ki».
In the second case where
2mids
FrE+1
then (51) is trivially bounded by K> ;. O

dx) <

Since the d(x)! to be bounded in (50) appear at the power % and we want to use only
a fraction, say half, of the tree decay; we will use the previous lemma with o = % so that
5 o

2=

‘We now turn our attention to the (m(x) + m(’g(x))!% in (50). Let
cr(x) = [{i e Ix; =x}|,
b(x) = 41 (xevy,

w(x) =[{j, 1 <j <kly;=x]|.

Then
[T +myet? = [Jer® +bx) + vy ()12
XeR XeR
< [Tter bty (x1* - o1 +bm+4vy 3
XER
That is

[Tmo) + my)1z < 621H+2R2 243K T ¢ ()12 [ vy (012 (52)
XeR XER XER
where we used |T| < |R|.
We now simplify the bound (50) by using Lemma 15 with @ = &, as well as (52). We
also bound the sum over the no longer needed Y by 2'%, and we bound k by M in the
various exponents where it appears. After some cleaning up, we therefore get

d\".
‘(E) C(R,I,ul)

A max{|R|—|I|,M}
=(5) KKK € 1x € R)

XZ Xl l_[c1(x)lz[ Z nvy(x)!ZiH:Ze“;)z(xiy,d|xyi|

XER ¥Y1i,...Yk €ER XER TR
T tree
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where
5
K3 =2"3%""V6K K.

K4 = 26\/ 6K1 .
Ks =203%¢*K?.

Note that K, in Lemma 15 is such that K, > K, | > 1 and therefore K3, K4, K5 all are > 1.

The sums over the positions yy, ...,y of the vertices created by the additional Taylor
expansion, as well as over the positions X, ..., X, in the / ! -clustering bound will be done
thanks to Lemma 11.

Remark 7 We will use this lemma with both § =2 and 8 = % in order to sum over the y;
and x; respectively. However the 8 versus 1 dichotomy prevents us from compensating the
factorials at the power 2 by the ones at the power % This is the main bottleneck we found
on the way to Conjecture 1.

Thanks to Lemma 11, the sum over the y’s is bounded by 2!1+%~1%12. We then use the
coarse bounds

M
D k! MRS < g2 REM (a1 < pP2 RN
k=0

As aresult we have the desired bound which is summarized in the following proposition.
Proposition 3 Suppose the function J : Z¢ — C satisfies Ko = 1, where K is the quantity

defined in Lemma 3. Suppose M is a nonnegative integer, R is a polymer in A, u belongs to
[0, 1] and O < A < 4. Then, we have the estimate

d\".
’(E) Z(R, 1,ul)

max{|R|—|I|,M}
< (Z) QKM K} @Ks)M M1

x 1{Vi € I, x; € R} x ]_[c,(x)!% X [Z e“;z(x,y,egxw]

XeR T~>R
T tree

(53)
where right derivatives are meant when u = 0, and left derivatives when u = 1.
4.2.2 The Convergence Criterion

We now need to address the convergence criterion (39) of Proposition 2. Take any fixed site
z € A, we then need to bound the quantity

Q= ) 1{zeR}I(R,0,2)2".

ReP(A)

The simple case I =@, u =1, M =0, of the basic raw estimate (53) gives

0= Z 1{z € R}(AK3)'®! Z ef’%"z(x,y)gg\xfy\.

ReP(A) TR
% tree
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We now proceed as in Sect. 3.3 and condition the sum on m = |R| and also introduce the
identity (22), in order to eliminate R. The sum over the locations of the labeled sites gives a
factor K¢'~ ! using (8) and letting K¢ = K (d, X2). The sum over trees t on the set [m], this
time w1thout the d;(i)!’s is simply bounded by m™~2 < (m — 2)!e™ by the coarser version of
Cayley’s Theorem [65, Proposition 5.3.2]. Note that one has to treat separately m > 2 and
m = 1. The result is easily seen to again be a geometric series bound, namely

Q<) (heKsKo)".

m>1

Therefore if A <

< sxr K T < 4, which we assume from now on, then we have

N =

G, B, M) <

and the criterion is satisfied.
4.2.3 Justification of the Term by Term Differentiation

We now address the issue of term by term differentiation leading to the series expres-
sion (41). Recall that as a corollary of the mean value theorem and Lebesgue dominated
convergence, the equation

d

N
(d—u> W XD X)) f

= Z ) (,,T(Rl,...,R,,)n{L, disjoint, | J 7, = [n]]

p>1 Ry,...RpeP(A)
11 ..... IpCln]
N! p ( d )Nm
x ) —— T[] TRy Iy un) (54)
!
wos oy Nt Nyt L S\ du

will be established for u € [0, 1] provided we can find majorants G(R, I, A, k) which are
uniform in u such that

d\*-.
‘(—) C(R,I,u)»)’fG(R,I,)»,k)
du

for any u € [0, 1], and such that for any integer M, 1 < M < N, one has

Z Y R, R,,)I]l{lq disjoint, | J 1, = [n]}

p>l " Ry RpeP(A)
I1,...IpCln]

M! P
x Z WHG(R‘I’I‘I’)‘!Mq)<+OO.
Mi+-A4Mp=M Pt =1
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We will take the majorants G(R, I, A, k) provided by the right-hand side of (53). We there-
fore have to show the finiteness of

Q=Z_| Z |¢T(R1,...,Rp)|]1{lq disjoint, Ulq=[n]’
p>1 p: Ry....RpeP(A)
II,AA.,IPC[’!]

% Z M! _ 1_[ & max(‘R‘”*l[‘il'MlI}(ZK )\Rq\KUq\(4K )MqM 12
M. M, 4 A

My +tMp=M

g=1
Viel, R, 13 — B oyt XVl
X]].{ L€l X € q}X Clq(x)- e 7 )
XeRq Tyg~Ry
‘Iq tree

Since the only issue is finiteness, we will use very coarse bounds for Q. We write

A maX“Rq‘*‘Iq‘»Mq] A ‘Rq|*|lq|
_ < | =
4 =\2

p

1 1
1_[ l_[ c,q(x)!i <n!2.

q=1X€eRy

as well as

We also bound the characteristic functions by

p
1{1q disjoint, | J 1, = [n]} []1tviel,. xi e Ry}

q=1

p
< 11{1q disjoint, | J 1, = [n]}]l{xl € URq}.
g=1
We finally use

Yo Myl M < MM (55)

M+-+Mp=M

and

and therefore get

3 (4K \" 1
Q<n!? <T4> MPEKs)M > o

p=1

P
x> n[xl € URq}|¢T(R1,...,Rp)|p(R1>--~p(R,,)

Ry,...RpeP(A) g=1
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with

IR|
P(R) = 29(%) Z e_Mz_UZ(x,y)e‘ﬂX—Y\'

T~R
T tree

Now using the same argument as in Sect. 4.2.2 we see that

ol <2e) (heKsKe)".
m>1

As aresult, we will have ||p|| < 1 provided

1 1
A< <
(1+2€)€K3K6 36K3K6

which we now assume. Finally, Lemma 6 shows that Q is finite, and therefore (54) as well
as (41) are justified.

4.2.4 The Clustering Estimate

We now, under the hypotheses n > 2(N + 1), Kp=1and 0 < A < m, come to the
clustering estimate proper, i.e., the bound on )

= Y =0 ), YT

Using (41), we can write

(1—u) T
¢=< 1{x = 0}/ T Zp S 16TR Ry
X1, x,,eA RpeP(A)
11 lpC[n]
N! P/ d \M -
”{’q disjoin, Ulﬁ“”} Y mrowl (d—) “R"”"’””"
Ni+-+Np=N q=1

Inserting the bound (53), performing the u integral, and tidying the resulting inequality, one
obtains

C<(K)VK] Y n{xl—O}Z > 1¢T(Ry, .. Ry

X[,. Xp €A p>1 Ry,....RpeP(A)
1,. IPC[n]
P N max{|Rg|—[14|—Ng4,0}
11{@ disjoint, _J 1, =[n]] > Nl!...Np!H[(Z)
Nyt t+Np=N g=1

x(2K3>Rq'n{Viqu,xieRq}l_[cmx)!i{ > e-‘%“z{x,y,equx—y”

Ty~ Ry
Ty tree

XER,

‘We now proceed as in Sect. 3.3 and push 1{x; = 0} through the sums over p, the R,’s and the
I,’s, before bounding it by the coarser condition 1{0 € |_J 5:1 R,}. We likewise push the sums
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over the x;’s inside the appropriate bracket factor. The sums over the source localizations X;
are then performed using Lemma 11 and yield the same bound as (26). Hence,

1 p
N n
¢ < (AKs)V (2K)" ) o » 1[0€URq}
p=1 Ry,...RpeP(A) g=1
It,...lpClnl

< |67 (Ry, ...,R,,)l]l{lq disjoint, | J 1, = [n]}|11|!...|1,,|z

p 5\ maxll Ry = 11g|=Ng 0}
< Y mLN] (Z) (KR
qg=1

Ni+-+Np=N

X{ Z eJTOZ(x,y;e:v,,x—yl}:|_

Tg~~Ry
Ty tree

We now introduce a constant y, 0 < y <1, to be fine-tuned shortly; and we suppose that A
satisfies the extra hypothesis 0 < % < y. We can now use the estimate

5\ max(lRg = 11g|=Ng.0)
A < ymax(IRgI=lgl=Ng 0 < 3, IRq|=llgl =Ny
2 = =

We also use the previously derived inequalities (28) and (55) which yield

WK\ N (4K, \"
< — ) Nn!
1 Y

1 p p
Xy = ) ]l{OeURq}|¢T(R|,...,Rp)ll_[w(Rq)
p=1 p: Ry,....RpeP(A) g=1 q=1
Iy, IpClnl

with

@ (R) = 4.(4y K3)' K Y o= F Tixyex vl

T~»R
T tree

Now, again as in Sect. 4.2.2, we have

o]l <4) (Bey K3Ke)".

m=>1
Thus we will have || || <1 as soon as

1
<—
r= 40€K3K6

1

We therefore choose y = 00K Re

. Since we have by hypothesis that

1 1

< < <4
10e K5 K¢ (14+2e)eK3Kg 3eK3Kg

O<A<4dy =
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we checked the validity of every condition we needed to check and we can use Lemma 6

and conclude
<2u(5 )N (4K4>"
< — ) Nnl.
14 14

In other words we have the desired clustering bound

S MO R ). U )N <Y il NT(80eK3KsKe)™ (160eK3KaKe)".

X2,....Xp €A

We will now get rid of the restriction to Ko = 1 by a simple scaling transformation
on the field variables . Indeed if one does the change of variable ¥ = ny’, for some
n > 0, in the original model, one easily sees that the n-point truncated correlations of the v
fields becomes n" times the analogous correlation for the ¥’ fields. The latter are sampled
according to the measure corresponding to the input parameters n>J, n*A instead of the
original function J and coupling X respectively. Now one can go back through the definitions
of the various constants (g, @, K, K>, K3, K4, K5 and K, and easily check that they are
invariant if one multiplies the J function by a nonzero scalar n%. On the other hand Ky =

W‘;iw gets multiplied by 7~2. Therefore one can make the new K, = 1 by choosing

— J(0) :
n=.,/ T OETAL Thus we have proved that if

JZU0) — Jp)?
< 7 7 7T .
- 10€K3K6](0)2 ’

then, uniformly in A C 74, and n even satisfying n > 2(N + 1), we have

D O, YR, Y )R] < (N, Dea(D)" AN x n!

where

80e K5 K K6J(0)2>N
J2(J(0) — J2)?

3 0)
C2(]) = 160€K3K4K6 —J#(J(O) — J;é) .

This completes the proof of Theorem 4, i.e., the clustering estimate for n-point functions
with n > 4.

The proof of Theorem 5 is exactly the same as the one given above for Theorem 4 with
the choices n =2 and N = 1. The only difference is that the right-hand side of the starting
point equation (41) now expresses the Taylor remainder

ci(N, J)=N!(

and

(PF(x1), YR (X)) 5, — (I (x1), ¥R (x)) L

instead of the full 2-point function.
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5 Additional Remarks

As mentioned in the introduction our main motivation for this work is to provide a proof
for some key assumptions needed in [45], namely (2.18) and (2.19) therein. We therefore
limited our analysis to the precise model studied in the latter reference. It should be clear,
however, that our methods are quite robust and apply in much more general situations. Since
this article is technical enough as it is, we refrained from stating our results and proofs with
maximal generality, which would most likely be at the expense of better readability. In the
following we will briefly indicate how one can generalize our results.

In Theorem 3, the hypothesis J(0) > J. can be relaxed. Indeed, in (21) one could have
borrowed a portion %|z|4 of the quartic term in order to control a quadratic part with the
wrong sign. This would then bring an extra O (1) factor per site in the polymers, which is
easily taken care of.

For the near-Gaussian regime, all that is required from the Gaussian measure is the ex-
ponential decay of C(x,y). For the sake of completeness we provided a proof in Lemma 3
when J is of compact support. One can easily obtain the exponential decay of C when J
is of infinite range but itself is exponentially decaying with large enough diagonal part. In
fact, one can relax the hypothesis of exponential decay of C to simply a power law decay
(1 + |x —y|)~® with « large enough. The main lower bound on this exponent comes from
the needs of Lemma 15. See e.g. [3, Lemma 22] for how to accommodate the power law
case.

Translation invariance is not needed. For instance Theorems 1, 2, 3 and their proofs
remain valid if the Hermitian matrix J (x,y) is not of the form J(x —y). One simply needs
to replace throughout J (0) by miny J(x, x) and J+ by maxy Zy |J (x, ¥)|. One can also adapt
our methods to the situation where the coupling A is site dependent.

Note that our methods do not require a ferromagnetic type hypothesis J(x —y) <0
for x # y, nor the convexity of the interaction potential. One can easily treat more general
potentials AP (|y/|?) where P is a polynomial with strictly positive leading coefficient.

Our results and in particular Theorem 4 can be transposed to the case of a real valued
massive scalar field with ¢* interaction. One could then apply Theorem 2.1 in [69] to re-
duce the proof of a log-Sobolev inequality to that of the exponential decay of the two-point
function. Note that in Sect. 4.2.4 we consumed all the remaining tree decay

p
"
1_[ E e—TO Yixylezy XVl

4=1%,~Ry
Ty tree

for the clustering estimate. However one could have only used a fraction %. The remaining
decay could then be used in order to obtain clustering estimates where the absolute value of
the truncated function gets multiplied by a penalizing factor

exp(%D(xl,...,xNO

where D(Xy,...,Xy) is the infimum over trees connecting the sources (possibly through
additional internal vertices) of the sum of edge lengths. In particular for the two-point func-
tion one easily gets exponential decay. The remaining technicality towards the log-Sobolev
inequality is to adapt our estimates to make them uniform in the boundary conditions (see
e.g. [53]).
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The most interesting extension of our results would be to the case of a near-Gaussian
regime in the presence of nonlocal non-Gaussian interactions, namely where instead of
Y |* one would have more general terms of the form

D WL B X )Y () Y (x)

for some nonlocal kernels W. We expect that one would need a sufficiently strong tree decay
hypothesis for these kernels, for instance an exponential one. We believe our methods, with
much more work, can be used to prove such results. Let us briefly outline a strategy for
instance in the case of an interaction of the form

Y WEPWE -y

X, yeA

where W is real and nonnegative, obeying the symmetry W (—x) = W (x), and satisfying an
exponential decay hypothesis. One first needs to separate the diagonal terms form the off-
diagonal terms in the latter sum. One then performs the preliminary ¢-expansion for the diag-
onal terms as in Sect. 4.1. Then one needs to expand the off-diagonal terms using the BKAR
formula, with parameters s yy multiplying the corresponding 2 X)W (x — Y| ()
term. This will produce a sum over forests with W edges. Only then, one uses the BKAR for-
mula again in order to decouple the Gaussian measure, however the underlying set E should
not be A but rather the set of connected components created by the W forest. Namely, the
definition of the interpolated matrix C[s] is done blockwise, with blocks corresponding to
these connected components. The outcome will be a jungle formula in the sense of [2], i.e.,
the activity of a polymer R will involve a sum over spanning trees made of two types of
edges: the W edges produced by the first expansion and propagator edges produced by the
second one. The main technical difficulty is that a derivative % or W can produce
fields at a far away location y. These fields produced by derivatives at various locations in
the polymer can conspire to fetch the same y. This could cause a problem when trying to use
Lemma 15 because the local factorials due to the Gaussian bound would not be immediately
related to the degrees in the spanning tree. Fortunately, one can move these local factorials
by Lemma 17 in [3] and control them using the local multiplicities of the x derivatives which
created the y fields, thanks to the decay of the involved W (x — y) kernels. In the situation
of general multi-body kernels W with p > 2, one would presumably need a hypergraph
expansion as in [3, Sect. 2].
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