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Abstract: We consider the two-dimensional (2D) Hubbard model on the honeycomb
lattice, as a model for a single layer graphene sheet in the presence of screened Coulomb
interactions. At half filling and weak enough coupling, we compute the free energy, the
ground state energy and we construct the correlation functions up to zero temperature in
terms of convergent series; analyticity is proved by making use of constructive fermionic
renormalization group methods. We show that the interaction produces a modification
of the Fermi velocity and of the wave function renormalization without changing the
asymptotic infrared properties of the model with respect to the unperturbed non-inter-
acting case; this rules out the possibility of superconducting or magnetic instabilities in
the thermal ground state.

1. Introduction

The recent experimental realization of a monocrystalline graphitic film, known as graph-
ene [19], revived the interest in the low temperature physics of two—dimensional electron
systems on the honeycomb lattice, which is the typical underlying structure displayed
by single-layer graphene sheets. Graphene is quite different from most conventional
quasi—two dimensional electron gases, because of the peculiar quasi—particles disper-
sion relation, which closely resembles the one of massless Dirac fermions in 2 + 1
dimensions. This was already pointed out in [24] and further exploited in [23], where
the analogy between graphene and 2 + 1-dimensional quantum electrodynamics (QED)
was made explicit, and used to predict a condensed-matter analogue of the axial anomaly
in QED. From this point of view, graphene can be considered as a sort of testing bench
to investigate the properties of infrared QED in 2 + 1 dimensions. Recently, the experi-
mental observation of graphene greatly enhanced the study of the anomalous effects
induced by the pseudo-relativistic dispersion relation of its quasi particles, see [6] for
an up-to-date description of the state of the art. Among the most unusual and exciting
phenomena displayed by graphene, and already experimentally observed, let us mention
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the anomalous integer quantum Hall effect and the insensitivity to localization effects
generated by disorder. It is reasonable to guess that the unique properties of graphene
will have in the next few years several important applications in condensed matter and
in nano-technologies.

The main reason behind these anomalous effects lies in the geometry of the Fermi
surface, which at half filling is not given by a curve, as in usual 2D Fermi systems, but
is completely degenerate: it consists of two isolated points, as in one dimensional Fermi
systems. From a theoretical point of view, this fact completely changes the infrared
scaling properties of the propagator. It has been pointed out, see for instance [12] and
references therein, that, in the case of short-range electron-electron interactions, all the
operators with four or more fermionic fields are irrelevant in a Renormalization Group
(RG) sense; this suggests that the interaction should not affect too much the asymptotic
behavior of the model, at least at small coupling. It should be remarked however that
such RG analyses were performed only at a perturbative level, without any control on the
convergence of the expansion, and directly in the relativistic approximation, consisting
in replacing the actual dispersion relation by its linear approximation around the sin-
gularity; such approximation implies in particular the validity of a continuous Lorentz
U (1) symmetry that is not present in the original model.

The aim of this paper is to present the first rigorous construction of the low tempera-
ture and ground state properties of the 2D Hubbard model on the honeycomb lattice with
weak local interactions; this is achieved by rewriting the correlation functions in terms of
the resummed series, convergent uniformly in the temperature up to zero temperature, as
we prove by making use of the constructive fermionic renormalization group. We show
that indeed the interaction does not change the asymptotic infrared properties of the
model with respect to the unperturbed non-interacting case, but it produces a renormali-
zation of the Fermi velocity and of the wave function. Our result rules out the presence
of superconducting or magnetic instabilities at weak coupling; this is in striking con-
trast with the behavior of the 2D Hubbard model on the square lattice, where quantum
instabilities (corresponding to the magnetic or superconducting long range order that
are presumably present in the ground state) prevent the convergence of the perturbative
expansion in U for low enough temperatures.

2. The Model and the Main Results

2.1. The model. The grandcanonical Hamiltonian of the 2D Hubbard model on the
honeycomb lattice at half filling in the second quantized form is given by:

- _ ropT . rooaZ
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where

1. A isaperiodic triangular lattice, defined as A = B/LB, where L € N and B is the
triangular lattice with basis a; = %(3, V3),dy = %(3, —J3).
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2. The vectors §l~ are defined as
- - l - 1
b =0,0, h=2(-1.V3), &= (-1.-V3) (2.2)

3. a%g are creation or annihilation fermionic operators with spin index ¢ =1 and

site index T € A, satisfying periodic boundary conditions in 7.

4. big are creation or annihilation fermionic operators with spin index o =1, and
Ir+o;,0

site index 7 +8; € A +4, satisfying periodic boundary conditions in Z.
5. U is the strength of the on—site density—density interaction; it can be either positive
or negative.

Note that the Hamiltonian (2.1) is hole particle symmetric, i.e., it is invariant under

the exchange aq «—a¥f | bE. —bT . . This invariance implies in particular
z,0 z+51,0 r+81,a

that, if we deﬁne the average density of the system to be p = QIADY(N) 8,A»> With

_ + = +
N = Z;w (ai’ga%’g + bz+81 was ) the total particle number operator and (- )/3 A=

Tr{e PHr.} /Tr{ePHAr} the average with respect to the (grandcanonical) Gibbs measure
at inverse temperature 3, one has p = 1, for any |A| and any S.

Our goal is to characterize the low and zero temperature properties of the system
described by (2.1), by computing thermodynamic functions (e.g., specific free energy
and specific ground state energy) and a complete set of correlations at low or zero
temperatures. To this purpose it is convenient to introduce the notions of specific free
energy

1 -1 BH
fplU) = _E " hm [A|7 " log Tr{e 772}, (2.3)
of specific ground state energy e(U) = limg_. o fg(U), and of Schwinger functions,
defined as follows.

Let us introduce the two component fermionic operators wE = (cﬁE bE )
x,0 2,07 T Z+8),0

and let us write \IJ%(7 | = a% and WS = b?ié’ o We shall also consider the oper-
,0, T+31,

r,0,2
ators \Ili = H“'O‘I!i _H“’ with X = (zq, Z) and 2o € [0, B], for some B > 0; we
shall call z( the time Varlable We shall write \Il ol = a - and \IljE 02 = bx+ o> With
= (0, 81). We define

A T
SEA (XY, £1, 01, P15 -+ 23 Xy s Ons pn) = (T{WE! on

x1,01,01 lIJXn,Un,Pn”/B,A’ (24)

where x; € [0, B8] x A, 0; =1, ¢ = %, pi = 1,2 and T is the operator of fermionic
time ordering, acting on a product of fermionic fields as:

e o 7\, Em (D) Ex(n)
T(\Ijm 01,01 \pxz,ﬂnspn) = (=D \Ijxn(l)san(l),/)rr(l) ""‘Ijxn(n),twn),pn(n)’ (2.5)
where 7 is a permutation of {1, ..., n}, chosenin such a way that x;(1)0 > - - - > Zz(n)0,

and (—1)7 is its sign. [If some of the time coordinates are equal to each other, the arbi-
trariness of the definition is solved by ordering each set of operators with the same time
coordinate so that creation operators precede the annihilation operators.]

Taking the limit A — oo in (2.4) we get the finite temperature n-point Schwinger
functions, denoted by S,’? (X1, €1,01, P15 - - - Xn,s En, On, Pn), Which describe the prop-
erties of the infinite volume system at finite temperature. Taking the 8 — oo limit
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of the finite temperature Schwinger functions, we get the zero temperature Schwinger
functions, simply denoted by S, (X1, €1, 01, P15 - - - ; Xn, €n, On, Pn), Which by definition
characterize the properties of the thermal ground state of (2.1) in the thermodynamic
limit.

2.2. The non interacting case. In the non—interacting case U = 0 the Schwinger func-
tions of any order n can be exactly computed as linear combinations of products of
two—point Schwinger functions, via the well-known Wick rule. The two—point Schwin-
ger function itself, also called the free propagator, for x #y and x —y # (£, 6), is
equal to (see Appendix A for details):

A A
St x =Yy =S o pivion )|

1 Z e~k (x=y) (iko —v*(l;)) 2.6)
BIA| ké+|v(/§)|2 —v(k) ko p’p,’ .

keDg 1

where

1. k= (ko, k) and Dy, = D x Dp;

2. Dg=tho=F(mo+4%) : noeZyand D = {k = by +2by : 0 <ny,ny <
L — 1}, where I;l = 27”(1, «/5),132 = 2T”(l, —«/§) are a basis of the dual lattice A*;

3. wk) =7, R Gi=01) — | 4 20=13/2k1 ¢ ¢T§k2; its modulus |v(k)] is the disper-
sion relation, given by

vzl = \/ (1 +2cos(3ky /2) cos(v/3k, /2))2 +4sin?(3k1 /2) cos2(v/3k2/2). (2.7)

Atx = yorx —y = (8, 6), the free propagator has a jump discontinuity,
see Appendix A. Note that Sg ’A(x) is antiperiodic in xq, i.e. Sg ’A(mo +B,%) =
—Sg A (0, Z), and that its Fourier transform S’g A (k) is well—defined for any k € Dg .,
even in the thermodynamic limit L — oo, since |kg| > % ‘We shall refer to this last
property by saying that the inverse temperature § acts as an infrared cutoff for our theory.

If we take B, L — oo, the limiting propagator So(k) becomes singular at

{ko = 0} x {k = p=}, where

ot 2 2

Pr (3 ’isﬁ) 29
are the Fermi points (also called Dirac points, for an analogy with massive QED>.|
that will become clearer below). Note that the asymptotic behavior of v(l;) close to the
Fermi points is given by v( 131%5 +k) ~ %(i k} & k). In particular, if & = =+, the Fourier
transform of the 2-point Schwinger function close to the Fermi point p¢. can be rewritten
in the form:

- —1
So (ko 13‘“+1}’/)=L —iko . —vf)(—ikﬁwkg)ww(/{’)
PR =g oty ’
2.9)
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where Zo = 1 is the free wave function renormalization and vg)) = 3/2 is the free

Fermi velocity. Moreover, |r,, (l:’)| <C |1? |2, for small values of k' and for some positive
constant C.

2.3. The interacting case. We are now interested in what happens by adding a local
interaction. In the case U # 0, the Schwinger functions are not exactly computable any-
more. It is well-known that they can be written as formal power series in U, constructed
in terms of Feynmann diagrams, using as the free propagator the function Sy(x) in (2.6).
Our main result consists in a proof of convergence of this formal expansion for U small
enough, after the implementation of suitable resummations of the original power series.
Our main result can be described as follows.

Theorem 1. Let us consider the 2D Hubbard model on the honeycomb lattice at half
filling, defined by (2.1). There exist a constant Uy > 0 such that, if |U| < Uy, the specific
free energy fg(U) and the finite temperature Schwinger functions are analytic functions
of U, uniformly in B as B — 00, and so are the specific ground state energy e(U) and the
zero temperature Schwinger functions. The Fourier transform of the zero temperature

d A
two point Schwinger function S(X), éf S>(x, 0, —, p; 0,0, +, p'), denoted by S(K),
is singular only at the Fermi points k = pf = (0, 13?) see (2.8), and, close to the
singularities, if w = &, it can be written as

. . -1
Stko, i +K') = % (—vp(;clgki wk) _UF(__lfiioJr wké)) (I+R(K)).
(2.10)
with k' = (ko, k'), and with Z and v two real constants such that
Z=1+0U>), vp = %+0(U2). (2.11)

Moreover the matrix R(K') satisfies ||R(K')|| < C|K'|” for some constants C,® > 0
and for |K'| small enough.

Remarks. 1) Theorem 1 says that the location of the singularity does not change in
the presence of interaction; on the contrary, the wave function renormalization and
Fermi velocity are modified by the interaction. Note also that, in the presence of
the interaction, the Fermi velocity remains the same in the two coordinate direction
even though the model does not display 90° discrete rotational symmetry, but rather
a 1207 rotational symmetry.

2) The resulting theory is not quasi-free: the Wick rule is not valid anymore in the
presence of interactions. However, the long distance asymptotics of the higher order
Schwinger functions can be estimated by the same methods used to prove Theorem 1,
and it is the same suggested by the Wick rule.

3) The fact that the interacting correlations decay as in the non-interacting case implies
in particular the absence of magnetic long range order in the thermal ground state of
the system at weak coupling (we recall that the thermal ground state is by definition
the weak limit as 8, |A| — oo of the grandcanonical Gibbs state e PHA gee the
end of Sec.2.1). In fact, as a corollary of our construction, we find:

1
C— 2.12)

lim (§; . 3'77) T

<
B.IA| =00 BA| =
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where, if Z € A, the spin operator 3‘50 is defined as: 55; = ag"a a; ., with o;,
i = 1,2, 3, the Pauli matrices; similarly, if 7 € A + 51, §; =, b%’ﬁ&bi_. Note
that it is known, at least in the microcanonical ensemble [15], that the ground state
is unique and it has zero total spin; however, so far, existence of Néel order in the
ground state was neither proven nor ruled out.

4) Similarly to what was remarked in the previous item, one can exclude the existence
of superconducting long range order in the thermal ground state: the Cooper pairs
correlations decay to zero at infinity at least as fast as the spin-spin correlations in
(2.12).

5) Our analysis can be extended in a straightforward way to the case of exponentially
decaying interactions (instead of local interactions). However, if the decay is slower,
the result may change. In particular, in the presence of 3D Coulomb interactions,
the electron-electron interaction becomes marginal (instead of irrelevant), in a ren-
ormalization group sense [13].

6) Previous analyses of the Hubbard model on the honeycomb lattice were performed
only at a perturbative level, without any control on the convergence of the weak
coupling expansion, and directly in the Quantum Field Theory approximation, con-
sisting in the replacement of So(K) by its linear approximation around the Fermi
points, see for instance [12] and references therein.

The proof of the theorem is based on constructive fermionic Renormalization Group
(RG) methods, see [2,17,21] for extensive reviews. It is worth remarking that the result
summarized in Theorem 1 is one of the few rigorous constructions of the ground state
properties (including correlations) of a weak coupling 2D Hubbard model. The only
other example we are aware of is the Fermi liquid construction in [8], applicable to cases
of weakly interacting 2D Fermi systems with a highly asymmetric interacting Fermi
surface. Related results include the construction of the state at temperatures larger than
a BCS-like critical temperature [4,7], or the computation of the first contribution to the
ground state energy in a weak coupling limit [11,16,22].

The rest of the paper will be devoted to the proof of Theorem 1. In Sec. 3.1 we review
the Grassmann integral representation for the free energy and the Schwinger functions.
In Sec.3.2 we start to describe the integration procedure leading to the computation of
the free energy, and in particular we describe how to integrate out the ultraviolet degrees
of freedom. In Sec.3.3 we complete the proof of convergence of the series for the free
energy and the ground state energy. In Sec.3.4 we describe the proof of convergence
for the series for the Schwinger functions, with particular emphasis on the case of the
two-point Schwinger function. In the Appendices we provide further details concern-
ing the non-interacting theory, the ultraviolet integration, the thermodynamic and zero
temperature limits.

3. Renormalization Group Analysis

3.1. Grassmann integration. In this subsection, for any 8 and L finite, we rewrite the
partition function and the Schwinger functions of model (2.1) in terms of Grassmann
functional integrals, defined as follows.

Let M € N and yxo(¢) be a smooth compact support function that is 1 for t < ag
and O for ¢t > agy, with y > 1 and ap a constant to be chosen below, see the lines
preceding (3.29). Let DE.L =Dg 1 Niko : Xo(y_M|k0|) > 0}, with Dg ;, defined after
(2.6). We consider the finite Grassmann algebra generated by the Grassmannian variables
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. . p:] 2 +
and a Grassmann integration | [erDE,L [15=1,d \IJk o

o=t, p=12 -
{qjk o p}keDE d\yk o ,o:l

defined as the linear operator on the Grassmann algebra such that, given a monomial
Q(¥~, W) in the variables \IljE , its action on Q(W~, W*) is 0 except in the case

o, Ut = erD* H(;INZ \IJk_U p\l-’l’('g puptoa permutation of the variables. In

this case the value of the integral is determined, by using the anticommuting properties
of the variables, by the condition

p=1,2 p=1,2
/ IT I1 2% .,a%,, | I T] %o, %io,=1 (.13
ke’D;g.L o=1] keDE,L o="1]

Defining the free propagator matrix gi as

2\ —1
A -M —iky —v* (k)
gk = xo(y " |kol) (_v(l—{») ik ) (3.14)

and the “Gaussian integration” P (d\W) as

o=1] 2 M 2
—B2IAP [xo(y Mlko])] A .
Pav=| [] 5 AV 51 d Vo 1d W 2d Wi,
kEDE,L () + |U(k)|
o=1{ . .
cexp i —BIADTY DT Wy, G, T (3.15)
keD;;.L
it turns out that
/ PA@By 5, o U, 00 0 = BIASo 0200k [0, (3.16)

so that, if x — y & BZ x {0},

Jim BIAl e K&V g = Jim /P(d\y)xp” vo =Sox—y), (.17
keDf*,’L

where So(x — y) was defined in (2.5) and the Grassmann fields \leiﬂ are defined by

1
+ _ kX
\IJX,O",,O - A \Ijk o,p’
BIA] keD}‘} L

x € (—B/2,B/2] x A. (3.18)

Let us now consider the function on the Grassmann algebra,

Vi) =U Z/dx\lfpr Yoo Y5t ¥t
p=1,2

(,3|A|)3 Z Z 2 PTPWkTP\yk/ﬂWp\I’k’ip (3.19)
p=12 kKk.p
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where, in the first line, the symbol [ dx must be interpreted as

B2
/ dx = / dzo ., (3.20)

and, in the second line, the sums over k, kK’ run over the set DE 1» while the sums over p

run over the set 27877 x Dy (with the constraint that k — p, k' +p € Df; 1 Pisthe
transferred momentum).
We introduce the following Grassman integrals:

N :/p(d\y)e—v("l’)’ (3.21)

PdW)e VWl g
SMBA(x1, 01,81, 013 -5 Xns On» Ens ) = / fP(d\;)leU—l‘f(l% En:On:Pn

(3.22)

Note that these Grassmann integrals are well defined for any U; they are indeed poly-
nomials in U, of degree depending on M and L.

It is well known that the Grassmann integrals in (3.21) and (3.22) can be used to
compute the thermodynamic properties of the model with Hamiltonian (2.1), as ensured
by the following proposition:

Proposition 1. For any 8, L < +00, assume that there exists Ug independent of B and L

such that Fy g 1 and 5,{”""*“ are analytic in the complex domain |U| < Uy, uniformly
convergent as M — oo. Then, if |U| < Uy,

1 -
- log Tr{e PHry = -~ log (2+2czosh(,3|v(k)|) + lim Fypp,
BIA| BIA] ) Moo MP
kEDL
(3.23)

and the Schwinger functions at distinct space-time points, defined in (2.4), can be com-
puted as

A . .
SEA (X1, 01, 81, P15 -3 Xn, On, s o)
— 1 SM,/S,A . . 3.24
- 1m n (X],O'I,S],,O]’--~,Xna0na8n7;0n)~ (‘ )
M— o0

For completeness, the proof of Proposition 1 is reported in Appendix B; its result guar-
antees that the thermodynamic properties of the model with Hamiltonian (2.1) can be
inferred from the analysis of the Grassmann integrals (3.21) and (3.22), provided that the
latter satisfy the uniform analyticity properties assumed in Proposition 1. The rest of the
paper is devoted to the study of the Grassmann integrals (3.21) and (3.22); our analysis
implies, in particular, the uniform analyticity properties assumed in Proposition 1, see
Corollary 1 and Sect. 3.4 below.

It is important to note that both the Gaussian integration P(d\W) and the interaction
V(W) are invariant under the action of a number of remarkable symmetry transforma-
tions, which will be preserved by the subsequent iterative integration procedure and
will guarantee the vanishing of some running coupling constants (see below for details).
Let us collect in the following lemma all the symmetry properties we will need in the
following:
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Lemma 1. For any choice of M, B, A, both the quadratic Grassmann measure P (dW)
defined in (3.15) and the quartic Grassmann interaction V (V) defined in (3.19) are
invariant under the following transformations:

(1) spin exchange: \le op < \i/‘8 k—o.p
(2) global U(1): \Ilk op = elt% \I»'l"i o With o € R independent of k;
W \ i
(3) spin SO(2): (\i;l;’T’p) — Ry (q}k 1 P) with Ry = (_Czisneg 22;2) andf € T
k. |,p k. |.p
independent of k;
i i N = Fik@—8)(p—D\E i

(4) discrete spatial rotations: w(ko,%),a,p — e \D(ko I’ with

- d - . .
Tz = Ryz/3%; note that in real space this transformation simply reads
+ .
a and b(JL ), a2 — b(xo,T@),a’
(5) complex conjugation: \I!k op v Tkop € c*, where c is a generic constant
appearing in P(dWV) and/or in V(¥);

(20,2),0 —a (.L() T\%),0

. ey us )
(6.2) horizontal reflections: ‘I’(ko,kl,kz),a,l <—>\Il(k0’7k],k2)’052,

; onse Wt T '
(6.b) vertical reﬂecttons ‘I’(ko,k1,k2),g-,p = Yo k1. —k) 0.7
7) particle-hole: Wi & —iWE o
()Mi kobrop <ko;k>,a,p
—1)PW
(8) inversion: \I/(k Doy l( D4 (—ko,K),0,p"

Proof. A moment’s thought shows that the invariance of V(W) under the above sym-
metries is obvious, and so is the invariance of P(dW¥) under (1)-(2)-(3). Let us then
prove the invariance of P(dW¥) under (4)-(5)-(6.a)-(6.b)-(7)-(8). More precisely, let us
consider the term

Z‘I’ka gkl‘pi =

—i Z \pk,a,lkowk_,a,l - Z \Ill:a,lv*(k)qlk_,ol - Z \Ijl:o,Zv(k)q}k_,a,l
k k k

=i D> W pokodic s, (3.25)
k

in (3.15), and let us prove its invariance under the transformations (4)-(5)-(6.a)-(6.b)-
(7)-(8).

Under the transformation (4), the first and fourth term in the second line of (3.25) are
obviously invariant, while the sum of the second and third is changed into

A

_ +lk(5; 51) + R 7lk(¢33 51)
Z[ (ko, T1%),0, v (k)e q}(k \T1k),0.2 + \y(ko,le),crle v(k) (ko Tik).0, l]
__ Z [w;’mlv*(T1—1,;)e+ik(51—sz>\j,k—’m2 " @;azeﬂ'k(ﬁl782)U(T1—1];’)\i,l;0’1j| . (3.26)
k

Using that v(T_ll;) = ”2(51_52)1)(1;) as it follows by the definition U(ié) =

> —123¢€ ’k<5 ‘31) we find that the last line of (3.26) is equal to the sum of the sec-
ond and third term in (3.25), as desired.
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The 1nvanance of (3.25) under the transformation (5) is very simple, if one notes that
v(— k) = v*(k) it follows by the definition of v(k)

Under the transformation (6.a), the sum of the first and fourth term in the second line
of (3.25) is obviously invariant, while the sum of the second and third is changed into

o+ * TG — ~ 4 SoA
=2 VitV O P o1 = 2 Vi kot VOV k)00
k k

== > W v (ki k)W, — DO o (=K k). (3.27)
k k

Noting that v((—ky, k2)) = v*(Kk), one sees that this is the same as the sum of the
second and third term in (3.25), as desired.

Similarly, noting that v((k;, —k2)) = v(k), one finds that (3.25) is invariant under
the transformation (6.b).

Under the transformation (7), the sum of the first and fourth termin (3.25) is obviously
invariant, while the sum of the second and third term is changed into

- * O+ - W+
+ Zk: \Il(ko,fl}'),o,lv (k)q}(ko,—E),a,z + Zk: \Ij(ko,flg),ajv(k)\p(ko,—lz),a,1

=-> U v (0¥, — >, = . (3.28)
k k

Using, again, that v(—l?) = v*(lz), we see that the latter sum is the same as the sum
of the second and third term in (3.25), as desired.

Finally, under the transformation (8), all the terms in the right hand side of (3.25) are
separately invariant, and the proof of Lemma 1 is concluded. O

3.2. Free energy: The ultraviolet integration. We start by studying the partition function
Em.pr = e PIMNIMsL with Fyy g1 defined in (3.21). Note that our lattice model has
an intrinsic ultraviolet cut-off in the k variables, while the kg variable is not bounded
uniformly in M. A preliminary step to our infrared analysis is the integration of the
ultraviolet degrees of freedom corresponding to the large values of ky. We proceed in
the following way. We decompose the free propagator gk into a sum of two propagators
supported in the regions of ko “large” and “small”, respectively. The regions of kg large
and small are defined in terms of the smooth support function xo(#) introduced at the
beginning of Sec. 3.1; the constant q( entering its definition is chosen so that the sup-

port of xo (,/k(z) +k — Pl ) and xo (‘/k(% +k — Prl? ) are disjoint (here | - | is the

euclidean norm over R? /A*). In order for this condition to be satisfied, it is enough that
2ap0y < 4w/ (3«/5); in the following, for reasons that will become clearer later, we shall
assume the slightly more restrictive condition 2apy < 4w /3 —4m/(3 V3). We define

fuv.K) =1-xo (\/ké +1k — pr|? ) — X0 (\/ké +k— ppl? ) (3.29)

and f;, (K) =1 — f,,.(K), so that we can rewrite g as:

def

Ok = fuo. Rk + fir Kk = 3“0 (k) + ¢4 (k). (3.30)
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We now introduce two independent sets of Grassmann fields {\Ifl({'f;jgi} and {llllg';")pi},
with k € D}, 0 =t|, p = 1,2, and the Gaussian integrations P(dW¥“*”) and

P(dWw")) defined by

/ P@UU )BT BE = BIAISoy,008.k 9 (k1 o

ki,01,01 " k2,002,020 T

/ PE@WE)GEIm GO BIAIS, Sk k0 KD py e (331)

ki,01,01 * k2,02,02

Similarly to P(dW), the Gaussian integrations PdWY®v)y P(@Wwi)y also admit
an explicit representation analogous to (3.14), with gk replaced by §®J)(k) or
Q(i"‘)(k) and the sum over k restricted to the values in the support of f;,, (k) or
fir.(K), respectively. It easy to verify that the ultraviolet propagator ¢V (x —y) =
(BIADT! Dkepy, e KXV (k) satisfies

Cy

g x =) <
L+ [x —y||¥

(3.32)
uniformly in M; here ||x|| = /|x0|%3 +]Z|%, with | - | 4 the distance over the one-dimen-

sional torus of length 8 and | - | o the distance over the periodic lattice A. The definition
of Grassmann integration implies the following identity (“‘addition principle”):

/ PW)e V™ = / P(dw) / P(dW B0y VEEI+BE) 3 3y

so that we can rewrite the partition function as

i 1 .
Bupe = PN = [ P@uexp {3 Ll (V@0 i)
n:
n>1

Ee—ﬂ\A\Fo,M/P(dqj(i~r~))e—VM(‘~I’(i""))’ (3.34)

where the truncated expectation I, is defined, given any polynomial V; (¥ #-*)) with
coefficients depending on Wr) ag

n

d
T . —
Ebn(ViCim) = oo

log/ P(aI\W-UJ)er<W~”~>)’A , (3.35)
and V) is fixed by the condition V;(0) = 0. It can be shown (see Appendix C) that Vy,
can be written as

n

o0
V(W)= "(BIADT" RS [ TSP

n=1 01seees0n =14 P1sees p2n=1,2 Ky, ko | j=1

n
Wt an p (i, K1) 8O (kajo1 —Kaj)), (3.36)
j=1
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where p= (p1, ..., p2n) and we used the notation

8) = 6()3Kko).  SK) = 1Al D 815w OKk0) = BSty0. (B3T)

ni,n2€”Z

with I;l , 52 abasis of A*. The possibility of representing Vs in the form (3.36), with the
kernels Wy 2, independent of the spin indices o}, follows from the symmetries listed

in Lemma 1 and from the remark that P (dW®-)) and P (dW¥ ")) are separately invari-
ant under the same symmetries. The regularity properties of the kernels are summarized
in the following lemma, see Appendix C for a proof.

Lemma 2. The constant Fy pr in (3.34) and the kernels WM,Zn,p in (3.36) are given by
power series in U, convergent in the complex disc |U| < Uy, for Uy small enough and
independent of B, L, M ; after Fourier transform, the X-space counterparts of the kernels
WM,ZH’ o satisfy the following bounds:

/dxl cedson | [T e = X119 | [War2n,p (31 Xa0)

1<i<j<2n
< glajcnjymaxtta=t) (3.38)

for some constant C,;, > 0, where m = Zl§i<j§2n m; j. Moreover, the limits Fy =
limy 00 Fo,m and W, (X1, ..., X0,) = limy 00 Wag,2n,p(X1, ..., X2,) exist and
are reached uniformly in M, so that, in particular, the limiting}unctions are analytic in
the same domain |U| < U.

Remarks. 1) Tt is well known that the ultraviolet problem for lattice fermions can be
solved in any dimension by a multiscale expansion, see [3,5,4]; for completeness, it
will be presented in a self-contained form in Appendix C. Recently, a different proof
based on a single scale integration step and using improved bounds on determinants
associated to “chronological products” was proposed [20].

2) Once the ultraviolet degrees of freedom have been integrated out, the remaining
infrared problem (i.e., the computation of the Grassmann integral in the second line
of (3.34)) is essentially independent of M, given the fact that the limit W, , of
the kernels Wy 2, is reached uniformly and that the limiting kernels are analytic
and satisfy the same bounds as (3.38). For this reason, in the infrared integration
described in the next two sections, M will not play any essential role and, for this
reason, from now on we shall not stress anymore the dependence on M, for notational
simplicity.

It is important for the incoming discussion to note that the symmetries listed in
Lemma 1 also imply some non-trivial invariance properties of the kernels. We will be
particularly interested in the invariance properties of the quadratic part WM,Z,(pl,pz) k),
which will be used below to show that the structure of the quadratic part of the new effec-
tive interaction has the same symmetries as the free integration. The crucial properties
that we will need are the following:

Iiemma 3. Let Wag(k) = ‘:VM,z,(l,l)(k), Wop(k) = Wio.02k), Wik =
W 2,1,2)(K) and Wpa(K) = Wy 2,2,1)(K). Then the following properties are valid:
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(1) Waa (k) = Wpp(K) and W, (k) = Wy, (k);
(i) as B — oo, for w = £, Waqe(0, p§) = Wap(0, p§) = 0;
(iii) as B, |A| — oo, for w = =,

G Waa 0, ) =0, Re {0k Waa0. 5} =0, 06 Wan(0, ) =0, (3.39)

Re {0, Was 0, )} = 1m {00, W (0, 5} =0,
10k, Wap (0, BR) = @dk, Wap(0, p ).

Remarks. 1) For simplicity, the properties (ii) and (iii) are spelled out only in the zero
temperature limit and in the thermodynamic limit; however, as it will be clear from
the proof, those properties all have a finite temperature/volume counterpart.

2) Lemma 3 implies that in the vicinity of the Fermi points the kernel Wz 2 (5, o) (K)
can be rewritten in the form

I —izoko  So(ik] — wk))
WM,Z,(p,p’)(kOa PFr +k ) — (80(—lki _ a)ké) _iZOkO o ) (340)

for some real constants zq, 89, modulo higher order terms in (ko, K ). Therefore, it
is apparent that its structure is the same as the one of Sy(k), modulo higher order
terms in (kg, k').

Proof. As remarked after (3.37), P(dW®“)) and P(dW@")) are separately invariant
under the symmetry properties listed in Lemma 1. Therefore V(W) is also invariant under
the same symmetries, and so is the quadratic part of V(W), that is

BIADT D80 [ B G Waa () + BT W (o)

o k,p
ARG Er— (k)+®(i‘r.)+¢l(i.r.)— Wiy (K) (3.41)
k,0,2 *k+p,o,1" ba k,0,2 *k+p,o,2" bb : :

Recall that, as assumed in the lines preceding (3.29), the support of W) consists of
two disjoint regions around p}. and p, respectively; in particular, we assumed that
2apy < 4m/3 — 47 /(3+/3). Under this condition, it is easy to realize that if both k and
p + k belong to the support of W) then |p| < 47/3. As a consequence, in (3.38), the
only non-zero contributions correspond to the terms with p = 0 (in fact, if p is # 0 and
belongs to the support of §(p), then |p| > 4m /3, which means that either k or k + p is
outside the support of W) and the corresponding term in the sum is identically zero).
This means that the sum

5 )+, (r)— 5 )+, (r) —
> [‘l’k,a,l Vi1 Waa (@) + W o W o7 Wan (k)
o,k

UL Waa ) + BB W | (3.42)

is invariant under the symmetries (1)—(7) listed in Lemma 1.
Invariance under symmetry (4) implies that:

Waa (ko, K) = Waa(ko, TTK),  Wip(ko, k) = Wi (ko, Ty 1K), (3.43)
Wap(ko, k) = =D Wy ko, TT'K),  Wialko, k) = e * @192 W, ko, T 1K)
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invariance under (5) implies that:

Waa(K) = Waa (=K)*,  Wpp(k) = Wiy (~k)™, (3.44)
Wap (k) = Wap(=K)*,  Wpa(k) = Wpa(—k)™;

invariance under (6.a) implies that:

Waa ko, k1, k2) = Wpp(ko, —k1, k2), Wap (ko, k1, ko) = Wpa(ko, —k1, k2) ;
(3.45)

invariance under (6.b) implies that:

Waa ko, k1, k2) = Waq(ko, k1, —k2), Wi (ko, k1, k2) = Wpp(ko, k1, —k2),
(3.46)
Wap(ko, k1, ko) = Wap (ko, k1, —k2), Wia(ko, k1, ko) = Wpa(ko, k1, —k2) ;

invariance under (7) implies that:

Waa (ko, K) = Waa(ko, —k), Wi (ko, k) = Wi (ko, —K), (3.47)
Wab (ko, k) = Wy (ko, —k).

Finally, invariance under (8) implies that:

Waa(ko, k) = —Waa(—=ko, k), Wp(ko, k) = —Wpp(—ko, k), (3.48)
Wab (ko, k) = Wap(—=ko, k), Whpa(ko, k) = Wpa(—=ko, k).

Now, combining the first of (3.45), the second of (3.46) and the second of (3.47), we
find that W,, (k) = Wy, (k). Combining the third of (3.44), the third of (3.47) and the
last of (3.48), we find that W, (k) = Wy, (K)*. This concludes the proof of item (i).

The first of (3.48) implies that, as B — oo, W,, (0, 1_5) = 0, and this proves, in
particular, that Wy, (0, p%) = 0 and that, in the limit [A| — oo, 3 Wa4 (0, pR) = 0.

Using that p¢ is invariant under the action of 7', we see that the third of (3.43) implies
that (1 — e!PFC1=92) )W, (ko, p) = 0. Since e/ PF®1702) = _¢i@7/3 oL | this identity
proves, in particular, that W, (0, ﬁ?) =0, and 9, W (0, ﬁ%) = (. This concludes the
proof of item (ii).

Now, combining the first of (3.44) with the first of (3.47), we find that W, (ko, k) =
Waa (—ko, l_é)*, which implies, in particular, that Re {8k0 Woaa (0, Py )} =0.

Finally, let W, (0, p% + K ) =~ o'k} + af k), modulo higher order terms in K. Using
—1/2 /3/2

-1 _
that 7| _(—«/5/2 _1)2

) in the third of (3.43), we find that

@k, + Pk = emiom/3 [a?(k; /2 = N3k}/2) +af (V3K J2 + K /2)] . (3.49)

which implies o} = —iwa5’. Moreover, using the third of (3.44) we find that o =
—(a; “)*, and using the third of (3.46) we find that o = —oa, . Therefore, af =
—ay = —(ay “)*, and we see that of’ is real and odd in w, that is « = wa, for some
real constant a. Therefore, oei“ = —i a)ag’ = —ia, and this concludes the proof of item
(iii). O
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3.3. Free energy: The infrared integration. Multiscale analysis. In order to compute
(3.34) we proceed in an iterative fashion, using standard functional Renormalization
Group methods [2,10,17]. As a starting point, it is convenient to decompose the infrared
propagator as:

gy = Y e PRGN (), (3.50)
w==+
where, if k' = (ko, k),
_ -]
> xo(K e K ( AT pﬁ)))

(=0) —
9o (X, ¥) = T 2w .
Wiy, v(k'+ pp iko

BIAI

(3.51)

and D%’L = D;g x D7, with D;; =DgNiko : xo(y Mlko|) > 0} and Dy = {%51 +
Mpy— P, 0<ni,ny<L—1}.

Correspondingly, we rewrite W #") as a sum of two independent Grassmann fields:

Vst =2 TP (3.52)
=+
and we rewrite (3.34) in the form:
B pL = e PIAIToM / P, 4 (AW E0)e VI WED, (3.53)

where VO (w(=0) jg equal to Vy, (W), once W) is rewritten as in (3.52), i.e.,
y©® (\y(fo)) (3.54)

00 —

— —2n 7 (=0)+ 3 (=0—

_Z;(MAD Z z z H‘.Ilk/zjil,(fj,pzj_l.wzj_|\Ilk/zj,dj,pzj,a)zj
n=

Ol on=t Pl pn=12 ki,.. Ky, [ j=1

2n
Wy oo Ky ) 8| D=1 (07 +K))
j=1

n

oo
_ . (<0)+ (<0)— (0)
= Z /dX] dxon H \IJXZ_/'—]»quPZj—Iawzj—l \lezjwo'jnOZj»CUZj WZILQ,Q(XI’ -2 Xn),

n=10.p.0 j=1
with:
) o= (o1, ....,00),0 =(01,...,0,) and p% = (0, p2);
2) Wy LKLk, ) = Waran (K] + D K, + PP, see (3.36);
3) the k;rnels WZ(S) p’Q(Xl, ..., Xpy,) are defined as:
Wz(g?p,g(xls ces in;
- o _ 2n o
= (B|A]) 2" Z o 2 (= DK;x; Wég?p,g(k/ Ky D8 (z(_l)J(p? +k/j)>'
K|,...Kkb, j=1

(3.55)
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Moreover, Py, 4,(d¥ =) is defined as

Pxo,Ao(dll"(éO))
xo(IK'])>0

e | B L o

k' ,o,p,0 K',o,p,0
KeDy, 0.w.p

xo([K'D>0 0 0

- < < —

cexp 1 —BIADTY DT DT xR DT Ao (RO
w==+,0=1] k/eD“’_

(3.56)

where:

Ao,w(k’)z( —iko —”*("/+PF))

—v(k/+ﬁlff)) —iko
. —iZoko + so(K) Co(ik/l — a)ké) + to,w(k/)
- Co(—iki — a)ké) + l&w(k/) —iZoko + so(K') ’

N is chosen in such a way that [ Py, 4,(dW=0) = 1,40 = 1, co = 3/2, so = 0 and
10,0 (k)| < CIK'|.

It is apparent that the W(=9 field has zero mass (i.e., its propagator decays poly-
nomially at large distances in x-space). Therefore, its integration requires an infrared
multiscale analysis. We consider the scaling parameter y > 1 introduced above, see the
lines preceding (3.29), and we define a sequence of geometrically decreasing momentum
scales yh, h=0,—1,-2,....Correspondingly we introduce compact support functions
fu®) = xo(y "K]) = xo(y 7" K'|) and we rewrite

0
XKD = D" k). (3.57)

h=—o00

The purpose is to perform the integration of (3.53) in an iterative way. We step by step
decompose the propagator into a sum of two propagators, the first supported on momenta

¥, h < 0, the second supported on momenta smaller than y”. Correspondingly we
rewrite the Grassmann field as a sum of two independent fields: W (=" = w® 4@ (=h—D
and we integrate the field W . In this way we inductively prove that, for any & < 0,
(3.53) can be rewritten as

Bt = €PN [ By @OV, (3.58)

where Fj,, Ay, V® will be defined recursively, x,(k'|) = ZZZ_OO fr(K') and
Py, 4, (dV =) is defined in the same way as Py, 4,(d¥=0) with WE=0 | xo Ag ,,, o,
€0, S0, 10,0 Teplaced by p=h Xh> Ah.ws Chy Chy Shy th,w, Tespectively. Moreover
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Y™ (0) = 0 and

(h) —2n 1 (<h)+ g, (Zh)—
VW) = Z(ﬁ|A|) Z Z H 2] laj,pzj,l,a)Zj,l\Dk’zj,aj,pzj,wzj

a,p,@ k’ k2n j=1

W2(2>p oKl Ky D) 5(2(_1)1'(1)(;1 +K)

j=1
o0 n
- . (<h)+ (<h)—
n=10,p,® j=1
xWh (x Xon) (3.59)
2n,p.0 15 ---52A2n). .

Note that the field \I/l((,sg) »» Whose propagator is given by x5 (|k’ |)[Aff )(k’)]_l, has

the same support as y, that is on a neighborood of size y” around the singularity k' = 0
(that, in the original variables, corresponds to the Dirac point k = p%). It is important

for the following to think Wz(h)p o

The iterative construction below will inductively imply that the dependence on these
variables is well defined.
The iteration will continue up to the scale hg, where hg is the largest scale such that

h < 0, as functions of the variables {{x, ck}n<k<o-

_ g
agy" ' < =gy, (3.60)
B
where qy is the constant appearing in the definition of xo(|k’|). By the properties of ¢,
that will be described and proved below, it will turn out that /g is finite and larger than
log,, 5205 The result of the last iteration will be By g, = e PIMFMpL,

Localization and renormalization. In order to inductively prove (3.58) we write
v = cy® L gy®, (3.61)

where

xn(K')>0
) _ (<h)+ (<h)— ) ,
Ly )= |A| Z Z Z \Ijk/tfpl w\yk’tfpz wW2,0(w w)(k ), 3.62)

o=1] ri ng 1,2
and RV is given by (3.59) with >"°° | replaced by > ° ,, that is it contains only the
monomials with more than four fields.

Note that in (3.62) the w-index of the W fields is the same; this follows from the fact
that in terms with different ’s the momenta verify k| —K},+p% —p,” = n1bi+naby, for
some choice of n1, ny, and such a condition cannot be verified if k/l , k’2 are in the support
of the (=M fields, because p% —p,” & A* and 2agy is smaller than 477 /3 —47/(34/3),
see the lines preceding (3.29) and the discussion after (3.41).

Remark. The fact that the quadratic terms with different ’s, i.e., the one particle umk-
lapp processes, does not contribute to the infrared effective potential is a crucial fact,
which reduces the number of relevant running coupling constants and, in particular,
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tells us that the interaction does not generate mass terms. Note, in fact, that the presence
of one particle umklapp terms with a non zero contribution at the Fermi points could
produce an exponential decay of the interacting correlations.

The symmetries of the action, listed in Lemma 1, which are preserved by the iterative
integration procedure, imply that, in the zero temperature and thermodynamic limit,

h
Wy ) () ® = 0 and

, —izgko  Su(ik| — wkb)
KO W3y . (0,00 @) = (5;1(—ik’1—a)k§) ~iaky ), o OO

for suitable real constants zj, ;. The proof of (3.63) is completely analogous to the
proof of Lemma 2 and will not be repeated here.

Once the above definitions are given, we can describe our iterative integration pro-
cedure for & < 0. We start from (3.58) and we rewrite it as

/ Py, 0, (dWED) e LV WEN RV (WED A, (3.64)
with
xn(K')>0 \
<
LYyMpEy = BIAD™ 1 Z z ‘"yli’ a)+w
—lzhko +op, (k/) Sn(iky — wk) + th, 0 (K') G-
(Sh(—iki — wky) + ‘E}T’w(k/) —izpko + o (K) K.o 0
(3.65)

Then we include £V in the fermionic integration, so obtaining
/ P, % (dwED) e RVW WED)—BIAI(Fiver) (3.66)
where

ep =

— h n
Tr {[Xh )45 6OWS (k/)] } (3.67)
BIAI IAI TR ’
is a constant taking into account the change in the normalization factor of the measure
and

Ttk = ( —ily_tko+5h1(K) Ty (k) — wk)) +ih_1,w(k’>)
T Cho1(—ik] — wkh) + T,y oK) =il 1ko+5p—1(K)
(3.68)
with:
Chor (&) = &+ 2 xn (), en1(K') = cp + 8nxn(K),

Sh—1(K) =sp(K) + oK) xn(K),  Th-1,0K) = 15,0 K) + 75,0 K) xn (K).
(3.69)
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Now we can perform the integration of the W) field. We rewrite the Grassmann
field W= as a sum of two independent Grassmann fields W ="=1 4+ W and corre-
spondingly we rewrite (3.66) as

_ —_ _ () (g (=h=1) fy (h)
. ﬂ\A\(Fh+€h)/thil’Ahil(d\y(Sh D) /Pfh’xhil(d\y(h))e RV (@D 4p )

(3.70)
where
A &) = —i¢p—1ko +sp—1(k') ch—1(ik} — wk}) +th_1,,(K)
h=LefB = \enm1 (—ik] — okh) + 17y (K)  —iZp1ko+sp—1(K')
3.71)
with:

Ch—1=&Cn + 2n, Ch—1 = Cp + 6,
sh—1(K) = s, K) + 05 (K),  th-1,0K) =1,K) +1,,K).  (3.72)

The single scale propagator is

h h)— h h
/Pfh»zh—l(d\lj( ))\%1?01,/01,&)1 qj)ﬁz,);z,/)z,wz = 80,0001, [gc(o)(xls XZ)] )

P1,P2

(3.73)

where

1 - _ _
gﬂ”(xmz)zm S MmN b ) Ao ®)] T (374

k,GD,HS), L

After the integration of the field on scale 4 we are left with an integral involving the
fields W(="—1) and the new effective interaction V(h_l), defined as

o VD@ ERD) g gIAl _ / Pfh’thl(d‘I’(h)) einv(h)(ll,(gh—l)_'_\p(h)), (3.75)

with VA=D@©) = 0. It is easy to see that Y*h=1 s of the form (3.59) and that
Fj_1 = Fj, + ep, + ¢, It is sufficient to use the well known identity

1
e+ VIO WED) = 37yl RV (WED L w®) 1), (376)
n.
n>1

where EhT (X (\IJ(h)); n) is the truncated expectation of order n w.r.t. the propagator gg' ),

which is the analogue of (3.35) with W®-?") replaced by WM and with P(dW®-?))
replaced by P, 7. (dW™).

Note that the above procedure allows us to write the effective renormalizations
Up = (&pyep), h < 0, in terms of Uy, h < k < 0, namely vy = BV, ..., Vo),
where B, is the so—called Beta function.
Tree expansion for the effective potentials. An iterative implementation of (3.76) leads
to a representation of V) (W(=1)) in terms of a tree expansion, defined as follows:
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1y

2)
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4)

5)
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<

h h+l hy -1 0 +1

Fig. 1. A tree 7 € 7j, ,, with its scale labels

Let us consider the family of all trees which can be constructed by joining a point r,
the root, with an ordered set of n > 1 points, the endpoints of the unlabeled tree, so
that  is not a branching point. n will be called the order of the unlabeled tree and
the branching points will be called the non-trivial vertices. The unlabeled trees are
partially ordered from the root to the endpoints in the natural way; we shall use the
symbol < to denote the partial order. Two unlabeled trees are identified if they can
be superposed by a suitable continuous deformation, so that the endpoints with the
same index coincide. It is then easy to see that the number of unlabeled trees with n
end-points is bounded by 4”. We shall also consider the labelled trees (to be called
simply trees in the following); they are defined by associating some labels with the
unlabelled trees, as explained in the following items.

We associate a label 1 < —1 with the root and we denote 7}, ,, the corresponding set
of labeled trees with n endpoints. Moreover, we introduce a family of vertical lines,
labeled by an integer taking values in [/, 1], and we represent any tree T € 7p, , SO
that, if v is an endpoint or a non trivial vertex, it is contained in a vertical line with
index h, > h, to be called the scale of v, while the root r is on the line with index 4.
In general, the tree will intersect the vertical lines in a set of points different from
the root, the endpoints and the branching points; these points will be called trivial
vertices. The set of the vertices will be the union of the endpoints, of the trivial ver-
tices and of the non-trivial vertices; note that the root is not a vertex. Every vertex
v of a tree will be associated to its scale label &,, defined, as above, as the label
of the vertical line to whom v belongs. Note that, if v and v, are two vertices and
v < vy, then hy, < hy,.

There is only one vertex immediately following the root, which will be denoted vg
and cannot be an endpoint; its scale is /& + 1.

Given a vertex v of T € 7}, , that is not an endpoint, we can consider the subtrees
of t with root v, which correspond to the connected components of the restriction
of t to the vertices w > v. If a subtree with root v contains only v and an endpoint
on scale i, + 1, it will be called a trivial subtree.

With each endpoint v we associate one of the monomials with four or more Grass-
mann fields contributing to RV (W ("= corresponding to the terms withn > 2
in the r.h.s. of (3.54) (with W (=9 replaced by W(="»=D) and a set x, of space-time
points (the corresponding integration variables in the x-space representation).
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6) We introduce a field label f to distinguish the field variables appearing in the terms
associated with the endpoints described in item 5); the set of field labels associated
with the endpoint v will be called I,; note that |/,| is the order of the monomial
contributing to V(@ (W=7~ and associated to v. Analogously, if v is not an end-
point, we shall call I, the set of field labels associated with the endpoints following
the vertex v; x(f), e(f),a(f), p(f) and w(f) will denote the space-time point, the
¢ index, the o index, the p index and the w index, respectively, of the Grassmann
field variable with label f.

In terms of these trees, the effective potential VM B < —1, can be written as

o0
VO WED) & BIA ey =D D VP (r, wE), (3.77)
n=1teT, ,
where, if v is the first vertex of 7 and 71, ..., 7y (s = sy,) are the subtrees of v with

root vg, VW (7, W(=M) is defined inductively as follows:
i) ifs > 1, then

(_ 1)S+1

V(h)(‘l,' \p(ih)) —
’ s!

ghTH [f}(h”)(rl, Wiy, I}(h”)(rs, \Ij(ghm)] 7
(3.78)

where VD (¢;, w(=r+D) s equal to RVHD (1;, W(ED) if the subtree 7; con-
tains more than one end-point, or if it contains one end-point but it is not a trivial
subtree; it is equal to RV(O)(‘L’,', \Il(fh“)) if 7; is a trivial subtree;

ii) if s = 1, then VW (r, W(=M) is equal to &L, [RVHHD (z;, wERD)] if 14 is not
a trivial subtree; it is equal to ShT+1 [RV(O)(‘I'(S}’“)) - RV(O)(\IJ(Sh))] if iy isa
trivial subtree.

Using its inductive definition, the right hand side of (3.77) can be further expanded,
and in order to describe the resulting expansion we need some more definitions.

We associate with any vertex v of the tree a subset P, of I,, the external fields of v.
These subsets must satisfy various constraints. First of all, if v is not an endpoint and
V1, ..., Vs, are the s, > 1 vertices immediately following it, then P, € U; P,,;;if vis an
endpoint, P, = I,.. If v is not an endpoint, we shall denote by Q,, the intersection of P,
and P,,; this definition implies that P, = U; Q,,. The union Z,, of the subsets P,,\ Q,
is, by definition, the set of the internal fields of v, and is non empty if 5, > 1. Given
7 € Tj 5, there are many possible choices of the subsets Py, v € 7, compatible with all
the constraints. We shall denote P; the family of all these choices and P the elements
of P;.

With these definitions, we can rewrite V(h)(r, \Il(fh)) in the r.h.s. of (3.77) as:

V(h)(l', \I;(fh)) — Z V(h)(‘(, P),

PeP;
VW (r,P) = / %oy U= (P KOV (x4, (3.79)
where
VEP) = [T G alhopan: (3.80)

fepy
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and K fh; D (Xy,) is defined inductively by the equation, valid for any v € T which is not
an endpoint,

1 . .
K x) = = [IK& D x)] &L T8 (PN, ... B (P \Qy, )],
Sor i

(3.81)

where W) (P, \Q,,) has a definition similar to (3.80). Moreover, if v; is an end-

point K,sz"“)(xvi) is equal to one of the kernels of the monomials contributing to
RYO (w(=m)) - corresponding to the terms with n > 2 in the rh.s. of (3.54) (with
W (=0 replaced by W(=m)): if v; is not an endpoint, K,Sfl”“) = K;h’i:l), where P; =
{Py,w € 1;}. o

Equations (3.77)—(3.81) are not the final form of our expansion; we further decom-
pose V) (¢, P), by using the following representation of the truncated expectation in
the r.h.s. of (3.81). Let us put s = sy, P; = Py, \Qy,; moreover we order in an arbi-

trary way the sets PijE = {f € Pi,e(f) = £}, we call flji their elements and we
define x) = Usep-X(f), y@ = UrepsX(f), Xij = X(f;;), ¥ij = x(f;}). Note that
> [P | = > |P| = n, otherwise the truncated expectation vanishes. A couple
[ = (fl]_ f D=, fl+) will be called a line joining the fields with labels fl , l,j,,
sector indices o, =o(f]), of =w(f}"), p-indices o, = p(f;), pj = p(f;"), and
spin indices ;" = o (f; "), 0;" = o (f;"), connecting the points x; = x;; and y; = y;/’,
the endpoints of I. Moreover, if w,” = ], we shall put w; = w; = w]. Then, we use the
Brydges-Battle-Federbush formula (e.g., see [10,17]) saying that, up to a sign, if s > 1,

ELA@M(py), ..., 9P (py))

=D 150 wrboror [gwl)(xl yl)] . /dPT(t) det GMT (1), (3.82)
Py P,

T leT "

where T is a set of lines forming an anchored tree graph between the clusters of points
x® Uy® thatis T is a set of lines, which becomes a tree graph if one identifies all
the points in the same cluster. Moreover t = {f;; € [0, 1],1 < i,i’ < s}, dPr(t)is a
probability measure with support on a set of t such that #;;; = u; - u;s for some family
of vectors u; € R* of unit norm. Finally G®T(t)isa (n — s + 1) x (n — s + 1) matrix,
whose elements are given by

Glitoy = by apborar |99 07 —ve)] . (3.83)

o

with ( f f ,) not belonging to 7. In the following we shall use (3.80) even for s = 1,

when T is empty, by interpreting the r.h.s. as equal to 1, if | P;| = 0, otherwise as equal
todet G" = £ (WM (Py)).

Remark. Tt is crucial to note that G™T is a Gram matrix, i.e., defining ey = e4 = (1, 0)

and e_ = e, = (0, 1), the matrix elements in (3.83) can be written in terms of scalar
products:
irS ey ot Oor o [gwﬂ(xu yir j’):l . (3.84)
%1 o0}

= (“i ®e, ®e,-® AXij =), U @ eyt ® eqr @ B(xyrjr — ')) = (fy, g8),
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where

AX) = Z e—zkx /f k)1,

'B| k’eD‘”

B = Y e NG [An-1.00)] " (3.85)

k’eD‘”
The symbol (-, -) denotes the inner product, i.e.,
(W ®e, ®e ® AKX —),ur @ ey Qe ® BX —))

= (u; - uy) (€, - &) (€5 - €57) - /dzA*(X - 2)B(x — 1), (3.86)

and the vectors fy, gg with o, 8 = 1,...,n — s + 1 are implicitly defined by (3.84).
The usefulness of the representation (3.84) is that, by the Gram-Hadamard inequal-
ity (see, e.g., [10]), |det(fy, go)| < [, |1/l llgell. In our case, [[fy]| < Cy>"/* and
llge|l < Cy"/?. Therefore, || full llgal] < Cyzh uniformly in «, so that the Gram
determinant can be bounded by C"~5*! yzh(” s+l

If we apply the expansion (3.82) in each vertex of t different from the endpoints, we
get an expression of the form

V0 (z,P) = Z/dx TE (P YW p(x) = D VP (. P.T),  (3.87)

TeT TeT

where T is a special family of graphs on the set of points x,,, obtained by putting
together an anchored tree graph 7, for each non-trivial vertex v. Note that any graph
T e T becomes a tree graph on xy, if one identifies all the points in the sets x,,, with v
an endpoint. Given 7 € 7j , and the labels P, T', calling v}, ..., v the endpoints of 7

and putting h; = hv,-*’ the explicit representation of W(h) T(XUO) in (3.87) is

n
Wopr () = [H Ky:»(xvf)}

i=1

H /dPTU(tU) det G Tv(t,) Haw w0 ot [gw,”(x; yz)] .

P Py
not e.p. IeT,

(3.88)

Analyticity of the effective potentials. The tree expansion described above allows us to
express the effective potential V) in terms of the running coupling constants ¢j,, cj, and
of the renormalization functions oy (K), tx o, (K).

The next goal is the proof of the following result.

Theorem 2. There exists a constant Uy > 0, independent of M, B and L, such that the
kernels Wz(l )p X1, .., X)) in(3.59), h < —1, are analytic functions of U in the com-

plex domain |U| < Uy, satisfying, for any 0 < 6 < 1 and a suitable constant Cy > 0
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(independent of M, B, L), the following estimates:

1 h _ _
Al / dxi - dxa| Wy, (X1, xa)] < yMOTO (¢ qupymard D,
(3.89)

Moreover, the constants ey and ey, defined by (3.67) and (3.76) are analytic functions
of U in the same domain |U| < Uy, and there they satisfy the estimate |ey| + |ej| <
C9|U|7/h(3+9).

Proof of Theorem 2. Let us preliminarily assume that, for 2’ < h < —1, and for suitable
constants c, ¢, the corrections zj, 8, o, (K) and 1, (k") defined in (3.63) and (3.65),
satisfy the following estimates:

max {|z;|, 18n]} < c|U|y?",
sup {1188 on )], 1108 T K]} < ¢ |U |y 2H =1y 140=mh
yh’flﬁlk/lgyh“rl

(3.90)

Using (3.90) we inductively see that the running coupling functions ¢, ¢y, s, (k") and
15, (K') satisfy similar estimates:

max {|Z, — 1], lcn — 3/21} < e|U],
sup {113 sH D, 100 (th.eo (K) — 10,0y D[} < ¢ |U |y 2 =y (0=
Vh’—15|k/|syh’+l

(3.91)

Now, using the definition of gc(,)h) ,see (3.74) and (3.68), we get, after integration by parts,
forany N > 0,
2h
14
<Cy ,
L+ (yM1x1 — x| )N

(3.92)

/

H [gé,h) (x1, Xz)]

N

where C)y is a suitable constant and ||x; — x»|| is the distance on the torus, defined after
(3.32)

Using the tree expansion described above and, in particular, Eqs.(3.77), (3.79), (3.87)
and (3.88), we find that the L.h.s. of (3.89) can be bounded from above by

> > Z/Hd(x;—yn L]jmi?")(xv;n}

n>1te7y, PePr TeT” leT*

[Pyg |=21
1
[[ —max ]det G| [T1ee =yl [, (3.93)
v not e.p. Svr b leT,
where || - || is the spectral norm and where T* is a tree graph obtained from 7' = U, T},
by adding in a suitable (obvious) way, for each endpoint v;", i =1,...,n,oneor more

lines connecting the space-time points belonging to Xy
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A standard application of the Gram—Hadamard inequality, combined with the dimen-
sional bound on gg’ ) (x) given by (3.92), see the remark after (3.83), implies that

|detG T (t,)] < 2 P =1P1=200=D g I (02 1Py IR I=200=0) (3,94

By the decay properties of gg’ ) (x) given by (3.92), it also follows that

1 |
1 = / [Tdx—yollgg o —yoll =" [T —p™70 (395)

Sy! !
v not e.p. leT, v not e.p.

The bound (3.38) on the kernels produced by the ultraviolet integration implies that

n n
. . Pi
/ [T dw—-w]]ik i <]]erior= (3.96)
i=1 i=1

1eT*\Uy T,

where p; = | Pyl Combining the previous bounds, we find that (3.93) can be bounded
above by

22 2 2 I %Vh”(zfi"P“f"'Pl"*3<*‘v*1>) [ﬁcmmi’—l}_
i=1

n>1teTy,, PePc TeT vnotep.
| Py =21

(3.97)

Let us define n(v) = 2 ;. 5=,

the vertex immediately preceding v on t. Recalling that |/, | is the number of field labels
associated to the endpoints following v on 7 (note that |/,,| > 4n(v)) and using that

Sv
> [( |Pvi|)— |Pu|] = Lyl = | Pyl
v not e.p. i=1

D, Gy=D=n—1

1 as the number of endpoints following v on 7 and v’ as

v not e.p.

> (hy—h) [(Z |Pv,.|) — |Pv|} = > (hy—h)(L| =Py,
v not e.p. i=1 v not e.p.

D =)y == D (hy—hy)(n@) - 1), (3.98)
v not e.p. v not e.p.

we find that (3.97) can be bounded above by

z Z Z ZCnyh(3—\Pv0\+|1u0|—3")

n>1t€7,, PesPr TeT
|Pug|=21

n

1 Pi
(hy—hy) 3= Py |+ 1] =3n(v)) piypr B
[1 -y [| [criv > } (3.99)

Sy
v not e.p. "V i=1
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Using the identities

1_[ y(h,)—hvr)n(v) — 1_[ yhv’,

v not e.p. v e.p.
h|1v0 H (hv_h Dy H h /‘11
y yh (3.100)
v not e. p- v €.p.

we obtain

ﬁIAI/dX‘ dxal Wy, xS 30 >0 >0 >y

n>1te7,, PePr TeT
[Pyg =21

1 " pi
oy~ (hy=hy)(|Py|=3) By (1| =3) pi 7 -1
II s!y ||y |:||C |U| 2 :| (3.101)
v not e.p. v e.p. i=1

Note that, if v is not an endpoint, | P,| — 3 > 1 by the definition of R. Moreover, if v is
an endpoint, |[,| — 3 > 1; in particular, we get

H yhv/(llvl_g) S yh*_l’ (3102)

v e.p.

with £, the highest scale label of the tree. Now, note that the number of terms in ZT T
can be bounded by C" [ ], .ot c.p. Sv!- Using also that | P,|—3 > Ll and | P,|—3 > | Py|/4,
we find that the 1.h.s. of (3.101) can be bounded as

1 h _ _
m/dxl"'dlele(l)pw(Xl,..-,Xzz)l <MD R em Syt

n>1 €T

—O0(hy—h,) ., —(1—0)(hy—h,1)/2
H y ( L)]/( ) ( Y

v not e.p.
n i
% Z H y~A=OIPI/8 HC”"|U|71_1. (3.103)
PePr v not e.p. i=1
[Pygl=21

Now, the sum over P can be bounded using the following combinatorial inequality (see
for instance Sect. A6.1 of [10]): let {p,, v € T}, with T € T} 5, a set of integers such
that p, < Z?"Zl Dy, for all v € T which are not endpoints; then, if & > 0,

[ Xro=c

v note.p. Py
This implies that

n

Z H y_(1_9)|PU\/8 HCP"IUI%_ISCgWI"'

PePr v not e.p. i=1
[Py =21
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Finally, using that "+ ]| —0tho=hy) < 30" and that, for0 < 6 < 1,

v not e.p. 4

Z H y—(l—e)(h,,—hvr)/Z < Cn’

€7}, v NOt €.p.

as it follows by the fact that the number of non-trivial vertices in t is smaller than n — 1
and that the number of trees in 7, is bounded by const”, and collecting all the previous
bounds, we obtain

1 h _
T [xr xSl = OO S CrO, Gl

n>1

which is the desired result.

‘We now need to prove the assumption (3.90). We proceed by induction. The assump-
tion is valid for & = 0, as it follows by (3.38) and by the discussion in Appendix C.
Now, assume that (3.90) is valid for all # > k + 1, and let us prove it for k — 1. The
functions —iziko + oy (k') and & (ik} — wk}) + 7x (k') admit a representation in terms

of wk

2.5 (0.0) (X, y). In particular,

1
mac{jzel. 3¢l} < g / dxidx||x = y|l W30 (o, oW, (3.105)

and

sup {119 o K1, 1195 T, (KD 1}
yh’—l Slk’lfyh’”

2n

=< Cy

BIA|
The same proof leading to (3.104) shows that the r.h.s. of (3.105) can be bounded by the
r.h.s. of (3.104) times y ¥ (that is the dimensional estimate for ||x —y/||), and that the r.h.s.
of (3.105) can be bounded by the r.h.s. of (3.104) times y 2"’y ~+Dk (where 3~k (1+2)

is the dimensional estimate for ||x — y||"*?). This concludes the proof of Theorem 2.

It remains to prove the estimates on ey, ;. The bound on e}, is an immediate corollary
of the discussion above, simply because e, can be bounded by (3.93) with ! = 0. Finally,

remember that ey, is given by (3.67): an explicit computation of A,Zl)(k’)Wz(’hp)’( 0.) (K"
and the use of (3.90)—(3.91) imply that ||A;’L)(k’)W2(’}2’(w,w) &) < C|U|y9h, from

which: |ep] < C'y3" >, (C|U|y?")", as desired. O

dxidxa|[x = yI["F W) () ) % Y- (3.106)

The existence and analyticity of the specific free energy is a corollary of Theorem 2, see
Appendix D for the proof.

Corollary 1. The limit fﬁ(U) = limyz o0 im0 FM,/S,L, with FM,/S,L deﬁned in
(3.21), exists and is reached uniformly in U in particular, fg(U) is analyticin|U| < Uy,
with Uy the same constant of Theorem 2. Moreover, the limit e(U) = limg_, o fg(U)
exists and is reached uniformly in U in particular, e(U) is analytic in |U| < U.

Corollary 1 implies the part of the statement of Theorem 1 concerning the free energy
and the ground state energy. For the proof of analyticity of the Schwinger functions, see
the next section.
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3.4. The two point Schwinger function. In this section we describe how to modify the
expansion for the free energy described in previous sections in order to compute the
Schwinger functions at distinct space-time points. For simplicity, we shall restrict our
attention to the case of the two point Schwinger function. The general case can be worked
out along the same lines.

The Schwinger functions can be derived from the generating function defined as

W) = log / pawye VW SN[ # ¥ V9500 | (3.107)

where summation over repeated indices is understood and the variables ¢y , , are Grass-
mann variables, anticommuting among themselves and with the variables W¢ The

X,0,p0°
. . . d . .
two—point Schwinger function S(x — Yoo éf Séw’ﬂ’A(x, o, —, p;y,0,+, p') is given

by

2

9
SEX—=Y)ppy =——"—W([¥®) .
P 085 5,500y 5 $=0

We start by studying the generating function and, in analogy with the procedure described
before, we begin by decomposing the field W in an ultraviolet and an infrared compo-

nent: W = Wv) 4 W) with wirE =5 PR QOE  After the integration
of the W@V variables, and after rewriting ¢,f op = >

(3.108)

i ot .
ot €'PF Px.5,p0 WE get:

NG _ ~BIAIFSEO (@) / Py py (W=D .

.e_y(o)(1/,(50))_3(0)(\.1/(50)’ o)+ dx[qs;;_g_p_ww§i?},fw+\v,‘(i‘.’§;w¢;g,p,w]  (3.109)
where §0) (¢) (chosen in such a way that SE9(0) = 0) collects the terms depending
on ¢ but not on W'=Y and BO(w(=0 ) the terms depending both on ¢ and W(=0
generated by the ultraviolet integration.

Proceeding as in Sec. 3.3, we inductively show (see below for details) that, if 7 < 0O,
V@ can be rewritten as:

VO = e_ﬂlAlFHS(zh)((P)/PXh,Ah (dWw=N)

.e,V(ll)(\y(fh)),B(h)(\y(Sh)’¢)+fdk/|:d3l:/ HUrD ‘i’,(fh)_/ FGEDT D b

0,00 <K w,p,0 /0.0 @ K ,0,0,0 <K 0,0,p ,a,p’.a}]

’

(3.110)
where fdk/ must be interpreted as equal to BIAD~! ZkeD;;L; BM(WED | ¢) can be

written as B;)h)(\ll(ﬁh)) + Wl(eh), with WI(Qh) containing the terms of third or higher order
in ¢ and B;h)(\ll(fh)) of the form

(h) (g (Zh) (h) (\y (=h)

wospre * Yo prp * e PEDE w.o1.00 ¥ P00
0,02, NN

82
qwshy v

502,03,02

+¢+ (h+1)

»01,01,01 * Gwl,pl,pz 2,03, P4

Rv(h)(\p(fh)) « GBFD ¢:62,p4,a)2:| ,

(3.111)
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with
1
G A (k) n AWK
Gyl 6y = D" a0 O, (3.112)
k=h+1
and Q]((}f)w o defined inductively by the relations
A () A(h+1) ) NAGED )
Qk’wp,p Qk’w,op’ - 2,p»P”,(w,w)(k )Gw,o ,o’(k)’ Qk’wpp’ =8p.0'
(3.113)

where W2( ) 1s the kernel of LV, as defined in (3.62). In (3.112), § A( ) is defined as
V) = A(“”)(k/+pF)[ (Il < [IK"+p% —pz“lI)
11K = | +p% —PF‘”II)] ;

where p% = (0, p%). Note that, by the compact support properties of P, if
éc(uh)(k’) #0,h < 0, then @(j)(k) = 0for|j — h| > 1, so that

A (h+1)

N h) Na+l) s
0 l_W p.P1, (ww)(k)gwm Pz(k)Qk/lezp”

k', w,p,p’
and, therefore, proceeding by induction, we see that on the support of gé)h)(k’ ) we have
10, — U= CIUl™, 11901l < ClUly ™" (3114

In order to derive (3.114), we used Theorem 2 and the decay bounds (3.92).
Using (3.114), the definition (3.112) and the decay bounds (3.92), we find that

/ dx x|/ |IGP (x)|| < Cjy~I+N, (3.115)

Let us now prove (3.110). We proceed by induction. For 2 = 0 (3.110) is clearly true (it
coincides with (3.109)). Assuming inductively that the representation (3.110) is valid up
to a certain value of i < 0, we can show that the same representation is valid for 2 — 1.
In fact, we can rewrite the term V' in the exponent of (3.110) as VW = Ly® L Ry
as in (3.61), and we can “absorb” £V™ in the fermionic integration, as explained in
Sec. 3.3, see (3.64)—(3.66). Similarly we rewrite

3

) gy (<h)y _ ( (<h)F

PREDE: V(Y )—/dywz 0.0 @,0) X DYy o7
X,0,0,w

+ RYM (p =)y, (3.116)

(=h)*
X,0,0,0

This rewriting induces a decomposition of the first line of (3.111) into two pieces, the
first proportional to Wz(h), the second identical to the first line of (3.111) itself, with yn
replaced by RV, that we will call RBéh)(\I/(fh)). We choose to “absorb” the term
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proportional to Wz(h) into the definition of Q™. and this gives the recursion relation
(3.113). Moreover, note that combinin RB(h)(\IJ(Sh)) with RV (W= we find:
&by

RYD (wER) + RSV (WED) = RYD (WED + GO ) + W (3.117)

with Wl(e | containing terms of third or higher order in ¢. We define W R = Wl(eh) + ng)l .
After these splittings and redefinitions, we can rewrite (3.110) as

— (=h) —
V@) _ - BINI(Fiter)+S (¢)/PXh71,Ah71(d‘I’(5h 1))/Pﬁl,2h71(d‘l’(h))

7y (g (<h) , D) () g, ()=, g (h)+ g5 5
o RV WEAGID )~ wh +fdk[¢k,Q g6 Qk,¢k,]' (3.118)

Integrating the field ¥V, we get the analogue of (3.75):
<h w7 (h <h)— < h) ~—
/Pf/ Ay 1(d\1/(h)) “RVO @G 5) Wi+ | ak ["’+ O B hHQ:(I/)‘?k’]

_ _ _ C e i A ) 2~ h—1
_ e*‘fh/s\AFV(h D (g (=h 1)+G(h)*¢)+] dK' ;’Q:d)g(h)(k/ Q( )¢ W( )

<h—1)—

/| 2+ AL G, (Sh— 2 (<h—D+ A(h)
R e S T Y ¢>k,] (3.119)

with G defined by the recursion relation (3.112) and Wl(ehz_ "a term of third or higher
order in ¢. Equation (3.119) can be proved by making use of a formal change of Grass-
mann variables \illi, = U — MK Ql((},’)qgk/, as described in Ch.4 of [2]. At this point
it is straightforward to check that the final expression for ¢”V® that we end up with is
given by the r.h.s. of (3.110), with & replaced by & — 1, and the inductive assumption is
proved.

From the definitions and the construction above, we get

Sp,p/(x —y) = z e—ipp(w—y)gw’p’p,(x —y) = E e IPEE=Y) |
w==+ w==
1

(h) (h) (h)
' Z [(prﬂl >l<gw,Ol ,02 przp)(x_y)

h=—00
) (h-1) )
(G0, W e ¥ G ) (x—y)]. (3.120)

Analyticity of S,, ,»(x—y) follows from this representation and the results of Theorem 2.
Concerning the representation (2.10), let us take the Fourier transform of S, ,, (X —y).

If we define A = min{A : fuh)(k’ ) # 0}, we get, for k’ inside the support of g =0

k',o0,p,0’
hg+1
A N ) ) NG HU)
Sa.p.p (K) = Z O 0.0 90.01.00 & Ck 4y 1
J=hx
hg+1
_ ) 0 (=1 N ) ’
Z Go, psp1 &) W2 (o1,02), (o, w)(k )G, J02, p’(k ). (B.12D)
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which readily implies (2.10): in fact, using the explicit expression of ggl) and the induc-
tive bounds on Q™ see (3.114), it is easy to see that the term in the first line of (3.121)
can be written as in (2.10) and that their only singularity is located at k' = 0.

The contributions from the second line can be bounded using the bounds on Wz(h)
proved in Theorem 2, and we find that they can be bounded by C|U |y"« (=1#9) which
means that they only contribute to the error term appearing in (2.10). This also implies
that no other singularity, besides the one at the Fermi points, can be produced by such
terms.

Finally, if k does not belong to the support of W= we can write

Sy 0) = S0 00) = g (x = y) = (gl 5 Wa, (o1, + 900 (X = ),
(3.122)
with W; ,, defined by (3.36). The bounds discussed in Sec. 3.2 and Appendix C imply

that Sf)”;i') (x —y) decays faster than any power, so that no singularity can appear in its
Fourier transform.

Note that all the bounds discussed in this section are uniform in M, 8, L and this
fact, in analogy with the results and proofs of Lemma 2 and Corollary 1, implies the

existence of the two-point Schwinger function 85 and of its zero temperature limit Sy,
see Appendix D for details. A similar expansion can be obtained for higher order Schw-
inger functions, but we will not belabor the details here. This concludes the proof of the
uniform analyticity properties of 3.22 assumed in Proposition 1 and of Theorem 1. O

Appendix A. The Non-interacting Theory

In this Appendix we give some details about the computation of the Schwinger func-
tions of the non-interacting theory, i.e., of model (2.1) with U = 0. In this case the
Hamiltonian of interest reduces to

+ _
HO’A - Z Z ( z.0 z+8 R +b5+§i,aai‘,0) ’ (A.)
TeN o= ’T\L
i=1,2,3
with A, a5, b« defined as in items (1)~(4) after (2.1).
First of all, let lllS recall that, being Hy, A quadratic, the 2n-point Schwinger functions
satisfy the Wick rule, i.e.,

- + + _
(T, 01,01 Yxa0m.0 \yy1 o1,p] “.qjynﬂ/’vﬂrﬂ}>ﬁ7[\ = —detG,
G ij = 800‘ (T{"le, 0i,Pi y o‘ p’}>’3 A. (AZ)
Moreover, every n—point Schwinger function S,f ’A(x1, £1,01, P15 ++.3 Xn, Ens On, Pn)

with D7, & # 0 is identically zero. Therefore, in order to construct the whole set of

Schwinger functions of Hy, A, itis enough to compute the 2—point function Sg A (x—y) =
(T{V5 o, o y o p,}) , and in order to do this, it is convenient to first diagonalize Hp 4.

Let us proceed as follows:
We identify A with the set of vectors in a fundamental cell, and we write

={nmidy+naaz : 0 <ny,np <L —1}, (A.3)
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witha; = %(3, \/5) andar = %(3, —\/3). The reciprocal lattice A* is the set of vectors
such that e'X% = 1,if # € A. A basis by, by for A* can be obtained by the inversion

formula:
-1
b1 b1 ar] azi
=2 , A4
(bzl bzz) d (012 azz) A4
which gives
- 2 - 2
b=, V3), b= Ry —V3). (A.5)
We call Dy, the set of quasi-momenta k of the form
]_é = %El + %52, mi,my € Z, (A.6)

identified modulo A*; this means that D; can be identified with the vectors k of the
form (2.2) and restricted to the first Brillouin zone:

- m] - m2 -
DLz{kz—b1+—b2:O§m1,m2§L—1}. (A7)
L L
Given a periodic function f : A — R, its Fourier transform is defined as
> 1 N
f(@) = Al e £ k), (A.8)
]}‘E’DL
which can be inverted into
fy=>"e™f@), keDp (A9)
ZeA
where we used the identity
> e = Al 5. (A.10)
TeA

and § is the periodic Kronecker delta function over A*.
We now associate to the set of creation/annihilation operators afg, b;g_ Y the cor-

responding set of operators in momentum space:

1 1 .
F= Hiki g £ _ +ik f+

Yo = A & ¢ %o b b0 IA| Z em by . (AlD

kEDL kGDL

Note that, using (A.8)—(A.10), we find that

i = Fiki & pt Fikip 4

a;,a - Z ¢ G0 b,'("a = e b:—lr+g1,a (A.12)
iEA .%GA

are fermionic creation/annihilation operators satisfying

@f .af ) =IAI6g pde oo, (B b )= IAI8g 0B,
(A.13)
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and {ai . bg .1 = 0. With these definitions, we can rewrite

= — T pT. M T )=
Hon== 3 X @y, ) =y 3 S

trl€12\3a T¢ 171€/2\3J T\L
+lk7‘ —ik' (x+8 —81)A+ r— —ik7 +1k (T+§ —81) + A=
X _ Z ( k,abE’,o te bk/ Uak U')
k.k'eDy
1 * At p— oA
DI (viar b7 +uibt a7 ). (A.14)
keDy o=1{
with
V3
v = el Gi=80k 1 403k oo Y2 A.15
Z 5 k. (A.15)

The Hamiltonian Hp A can be diagonalized by introducing the fermionic operators

A * ~ *
A~ alza UE r 5 algo UE T
q; =24 by . B =22 _ by . (A.16)
O V2 V2l M YOV V2l M
in terms of which we can rewrite
Ho, ——| > > (—luglay ag, + vglBE i) (A.17)
keDp o=t
with
2
o] = \/ (1 +2cos(3k1/2) cos(v/3ka /2)) + 45in2(3k1/2) cos2(v/3k2/2),
(A.18)
which is vanishing iff k = p%, © = +, with
2 2
- w
= (5 0—F). (A.19)
Pr 37733
Now, for 7 € A, we define oz~ = |A|7! Zke jE’kla 7o and ,3~ = |A|7!

ZkeD ei’kxcxk ; moreover, if x = (xo, Z) we define ax,g = eHOvAIOa;EGe_HO»AIO and
,BX , = eflo.ato ,3 e~ Ho.ao - A straightforward computation, see, e.g., Appendix 1 of
[2], shows that, 1f ﬂ <x0—1Yo <P,

T{axo y.o })ﬂA

RG—i) e@0—yo)|vg] e@o—yo+B)lvgl

DA (e — >07 T(xo—yo <0) ——— |,

IAI (xo —yo > 0) A (o —yo = 0) T Pl
kEDL

(A.20)
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(TlBoBioh) s

3,

|A|
kGDL

RG—) e~ (@o—yo)lvgl e~ @o=yo+B)lvg
A (o —yo > 0) ——————— — L (vo—yo <0) —— |,
(o —yo > 0) T (o —yo = 0) [+ o Pl

(A21)

and (T{a;Uﬁ;a/})ﬁ,A = (T{ﬁ):,o'a;,a'/})ﬂ)/\ = 0. A priori Eq. (A.21) and (A.22) are
defined only for —8 < xop—yo < B, but we can extend them periodically over the whole
real axis; the periodic extension of the propagator is continuous in the time variable for
o — yo & BZ, and it has jump discontinuities at the points g — yo € BZ. Note that at
xo — Yo = Pn, the difference between the right and left limits is equal to (—1)"63 3, so

that the propagator is discontinuous only at x —y = BZ x 0. For x — y & BZ x 0, we
can write

8o o’ ik 1
(T{ag i 1) ' D (A.22)
X,0 yo B, A 5|A|k%L —iko — |vg]
_ 855’ —ik(x— l
(T{B B, = o L (A.23)
%oyt p A ﬂlAlk%L —iko + |vg|

Note indeed that for z9 — y9 &€ BZ the sums over kg in (A.22) are convergent,
uniformly in M; if zg — yo = Bn and T # 4, the r.h.s. of (A.22) is equal to

1
- lim Tl ot +  lim T ot
2(éﬁo—yo—>(ﬁn)+< (xoy.ollp o :Iro—yo—>(ﬂn)‘< oy ”ﬂ”‘)
T ) A24
= (T{oy , y(,})/M I ( )

A similar remark is valid for (T{B , ,B; U/})/3 K If we now re-express aXiJ and ,BXi’g

.07 using (A.16), we get (2.6) and (3.17). Note that if, on the

contrary, X = y, then (3.17) is not valid. In fact

in terms of a » and bE

. 1 . 1 0 —u*(ié))
lim —— = - > ) A25
M—o0 B|A] o Z k2 + v (k)2 (—v(k) 0 (A.25)
Sl L B.L

In particular, the diagonal part of (A.25) is vanishing, while, using (A.16) and the
ct+ QL _ (Rt A _
fact that (a];’gﬁk,,a,)ﬁ’l\ = <'3/E,aak’,0’>/3,,\ = 0, we have that

-2 _ = 1
S0(0™ 011 = So(0™ 02 = = (@ potao)y , + (BEoBrc)y )

1 'Blvkl ﬁ|vk| 1
B + =—-. A26
2(A] A= \ 1+ Pl 7 14 e Pl 2 (A.26)
kEDL
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Appendix B. Proof of Proposition 1
Let us start by proving (3.23), which is equivalent to

Tr{e PHr)
Tr{eAHox)

The first key remark is that, if 8, L are finite, the left hand side of (B.1) is a priori well
defined and analytic on the whole complex plane. In fact, by the Pauli principle, the

Fock space generated by the fermion operators agiﬂta, b;g = with Z € A, 0 =11, is
g T+51,

finite dimensional. Therefore, writing Hy = HR + U Vy, with Hg and V5 two bounded
operators, we see that Tr{e ##4} is an entire function of U, simply because e~/
converges in norm over the whole complex plane:

X gn gk k k n—k 0 n—k
o B (1m0 " BV VAl S B M IHR
leii=32 0 (H#8 11+ 101 1val) X2

rers (n —k)!

=CXP[—I3|A|A}i_T)HOO FupLi- (B.1)

— PIHRIHBIUTIIVAIL (B.2)

where the norm || - || is, e.g., the Hilbert-Schmidt norm ||A|| = /Tr(ATA).

On the other hand, by assumption, Fy g 1 is analytic in |U| < Uy, with Up inde-
pendent of B, L, M, and uniformly convergent as M — oco. Hence, by the Weierstrass
theorem, the limit Fg ; = limy o Fy g, is analytic in [U| < Up and its Taylor
coefficients coincide with the limits as M — oo of the Taylor coefficients of Fy g, .
Moreover, limpy_ oo ¢ PI1AFMBL = o=BIAFpL again by the Weierstrass theorem.

It is well known that the Taylor coefficients of e~ #1A1¥5.L coincide with the Taylor
coefficients of Tr{e #Ha}/Tr{e~#Ho.a}: this can be shown by developing the trace in
power series by using Trotter’s product formula; the coefficients of the resulting expan-
sion are expressed in terms of Feynman graphs, which are order by order finite for any
fixed B and L (in fact at any fixed order they can be written as a finite combination of
integrals over imaginary time and spatial momenta of products of propagators, which
are bounded and integrable). Note that, in order to guarantee that the two formal power
series are the same, the correct choice of the interaction (3.19) expressed in Grassmann
variables does not include terms bilinear in the fields, contrary to the interaction in sec-
ond quantized form, see (2.1): in fact, with this choice, in both perturbative expansions
the "tadpoles" are exactly vanishing, as required by the condition that the system is at
half filling, even though the Grassmann propagator at the origin does not coincide with
So(0~, 0), see (A.25) and (A.26).

In conclusion, Tr{e #Hr}/Tr{e AHor} = ¢=BIAIFB.L in the complex region |U| <
Uy, simply because the 1.h.s. is entire in U, the r.h.s. is analytic in |U| < Up and the
Taylor coefficients at the origin of the two sides are the same. Taking logarithms at both
sides proves (3.23).

Regarding (3.24), we note that, by analyticity, Tr{e ##}/Tr{e~#H0.A} never van-
ishes on |U| < Uy; therefore, the same argument used above for the pressure can be
now repeated for the Schwinger functions. O

Appendix C. The Ultraviolet Integration

In this Appendix we prove Lemma 2, that is we prove Eq.(3.38) and the existence (and
uniformity) of the M — oo limit. Note that in order to get (3.38), a simple application of
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(3.82) and determinant bounds is not enough, because g(“'”‘) (x) does not admit a Gram
representation, which is a key property needed for the implementation of standard fer-
mionic cluster expansion methods. As mentioned in Sect. 3.2, a way out of this problem
is to decompose the ultraviolet propagator into a sum of propagators, each admitting
a Gram representation, and performing a simple multiscale analysis of the ultraviolet
problem, in analogy with the standard strategy for ultraviolet problems in fermionic
Quantum Field Theories [9, 14]. This multiscale analysis is very similar to (but much
simpler than) the one described in Sect. 3.3; it has been performed in several previous
papers [3,5,4] and it is reported here for completeness.

Appendix C.1. Proof of (3.38). Let M be the integer introduced at the beginning of
Sect. 3.1, let B, L be fixed throughout this Appendix and let us rewrite the Fourier
transform of §*¥") (k) as

M
9" x => g" ), (C.1)
where
L p— > fuw ) Hyko)e ™y, (C2)
BN S

with H (ko) = xo(y ~'lkol) and, if b > 2, Hy (ko) = xo(y ~"lkol) — xo(y ~"*'Ikol).
Note that [g(h)(O)]pp =0, p = 1,2, and, for any integer K > 0, g(h)(x) satisfies the
bound

Ck
g™ x)|| <
L+ (yh|xolp + 120K

where | - |g is the distance on the one dimensional torus of size 8 and | - |5 is the

distance on the periodic lattice A. Moreover, ¢/ (x) admits a Gram representation:
gM(x—y) = [dz A} (x —2) - By(y — z), with

An(x) = Va0 Hy ko) s (1 0) ,

(C.3)

ﬂIAlkep 12+ )2
5 VT W Goe k( ko, —?*@)), ca
n(x) = ﬂleeDﬂ Juv.(K) Hp (ko) o) ik (C4
and
| Apll* = /dz|Ah<z>|2 <Cyh ) 1Byl* < ey, (C.5)

for a suitable constant C.
Our goal is to compute

e PINF VD) fim [ p(@wlh M)V v+l
M—00

- [zv}iinoolog / P@WI MV @It L )
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where P (dW!-M1) is the fermionic “Gaussian integration” associated with the propaga-
tor Z}lyzl G (K) (i.e., it is the same as P (dW ®V"))); the fact that the limit M — 0o can
be exchanged with the logarithm in (C.6) follows from the analysis below. We perform
the integration of (C.6) in an iterative fashion, analogous to the procedure described in
Sec. 3.3 for the infrared integration. We can inductively prove the analogue of (3.58),
ie.,

e BIAFo =V (W) Ze—mA\Fh/P(dq,[l,h])ev;f’<w<"*~>+wﬂv“), (C.7)

where P (dW!!-"1) is the fermionic “Gaussian integration” associated with the propagator
St M (k) and

(h) 1,h 1,h]—
W =35 [ waz,w, o W

n=1 p,o

X Wit p (K15 Xan). (C.8)

In order to inductively prove (C.7)—(C.8) we simply use the addition principle to rewrite
/ P(d\IJ“'h])evf\g)(\p(i’r')w[l'h]) _ / P(dw! 11y

(h) ir. Jh—
x / P(dW MV (WO ew @) (C.9)

where P(dW™) is the fermionic Gaussian integration with propagator §™ (k). After
the integration of W®) we define

ev}(‘/iltfl)(\l,(i.r.)+\l,[l.h—1])7ﬁ|A|Eh _ / P(d\p(h))evﬁ)(\p(i.r.)+q,[1,h—l]+\y(h))7 (C.10)
which proves (C.7). In analogy with (3.76) we have

_ 1
vy W) => ;(—1)’”15[ (VI (W +w?); ). (C.11)

n>1

As described in Sect. 3.3, the iterative action of &, T" can be conveniently represented in
terms of trees T € Tyy.j.n, Where Tpy.p, ,, is a set of labelled trees, completely analogous
to the set 7, described before Eq.(3.77), unless for the following modifications:

1. atree T € Ty has vertices v associated with scale labels 2 +1 < h, < M +1,
while the root r has scale #;
2. with each end-point v we associate V (W!1-M1) with V(W) defined in (3.19).

In terms of these trees, the effective potential Vﬁ), 0 < h < M (with Vl(lfl))(\ll(” )Y
identified with V(¥ @7))), can be written as

o0
h _
Vi @) kgl A =D > v, wli), (C.12)
n=1 TETM;h,n
where, if v is the first vertex of 7 and 71, ..., 7y (s = sy,) are the subtrees of v with

root v, VW (z, WL is defined inductively as follows:
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]
/< ]

r Yo
]
] \.

h  h+l h, M4 M M+l

Fig. 2. A tree T € T)y.j , With its scale labels

i) if s > 1, then
(=D

(h) [LAly _
VWi(r, ¥ )= p

s+l
er, [V(h+1)(n’ Wlbhly, D) ‘_I,[l,h+1])] ’
(C.13)

where VD (g; WA+l ig equal to VD (¢;, WA+l if the subtree 7; contains
more than one end-point, or if it contains one end-point but it is not a trivial subtree;
it is equal to V (WIL+11y §f 7, is a trivial subtree;
i) if s = 1, then V) (7, WEN) s equal to £, | [V (zy, WL+ if 7 is not a
trivial subtree; it is equal to 5hT+1 [V(\Il[l*h“]) — V(\D[l’h])] if 7y is a trivial subtree.
Note that, with V (V) defined as in (3.19) and with the present choice of the ultravio-
let cutoff (such that [¢™ (0)1,, = 0), we get ET,, [V (wI+1]) — v (wllA)] = 0. This
implies that, if v is not an endpoint and n(v) is the number of endpoints following v on
7, and if T has a vertex v with n(v) = 1, then its value vanishes: therefore, in the sum
over the trees, we can freely impose the constraint that n(v) > 1 for all vertices v € t.
From now on we shall assume that the trees in 7.5, , satisfy this constraint.
Repeating step by step the discussion leading to (3.79), (3.87) and (3.88), and using
analogous definitions, we find that

V@ e =" / dx, WP YW L (x) = D VP (@ P T),  (C14)
TeT TeT

where

Gl py — (1A ()
NP = T] Wiotno (C.15)

fep,

and

1
Werru) =0 [] = [ dpr) dec™ T
v v-

not e.p.

[T [g‘h“’(Xz —yz)] - (C.16)

leT, PrPi
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Moreover, G Tv (t,) is a matrix, analogous to (3.83), with Swf’w]— replaced by 1 and

gg;) replaced by g(h). Note that W, p 7 and, therefore, Yy (r, P) do not depend on M:

VI(J}) (W) depends on M only through the choice of the scale labels (i.e., the dependence
on M is all encoded in Tys.5 ).
As in the proof of Theorem 2, we get the bound

T R ASCISESIED TS YR W 3 ) § (A

n>1 t€Typn PePr TeT leT
1Pog 1=21

[ [T - max faer ™ Toae| TT 19" 0 —YI)II} (C17)

v not e.p. v leTy,

and, using the analogues of the estimates (3.94), (3.95) and (3.96), taking into account
the new scaling of the propagator, we find that (C.17) can be bounded above by

> > > >cwr| I1 %y*’“(‘“*” . (C.18)

n=1t€Typp ;’Epr[ TeT vnotep. U
o |=

|Pyg |=2

Using (3.98) we find that the latter expression can be rewritten as

>SS Scnwpyten| [ Symtehoee-n | o)

ATH
n>1teTy.p, PPr TeT vnot e.p. U
|Pug =21

where we remind the reader that n(v) > 1 for any t € 7j.p . Performing the sums
over T, P and t as in the proof of Theorem 2, we finally find

1
ﬂ_|A| /dX] .. .dX21|WIE/IIl,)2[‘p(X1, e X2[)| < C|U|max{1,n—l}’ (C20)

which (3.38) with m = 0. The proof of the general case, m > 0, is completely analogous.
By the uniformity of the constant C with respect to M, 8, L, the bounds above imply
analyticity of the kernels in |U| < U), for a suitable Uy independent of M, g, L.

Appendix C.2. The M — oo limit. In this subsection we prove that, if M' > M,

1 0 0
m/dxl .. ~dX2] ‘W/E/[/),Zl,p(xl’ ey X2]) — W]El,)Zl,p(Xl’ ey X2[)

<y |Umax{ln=1},, —M/2, (c21)
which readily implies the last statement of Lemma 2. In fact, (C.21) implies that
{Wk(’oz)l’ p}keN is a Cauchy sequence, uniformly in U for |U| < Up. Since the kernels
are ana]ytic in U in the same domain, by the Weierstrass theorem the kernels Wﬁ??zz’ 0
admit a limit Wé% as M — oo; the limit is analytic in |U| < Up and its Taylo;

coefficients are the limits of the coefficients of W]E,([))ZI o
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Using the same representation leading to (C.17) and following the steps leading to
(C.18) and (C.19), we see that the 1.h.s. of (C.21) can be bounded as

1 ) WO
BIA] dxy -+ -dxy |W ,’2l’p(X1 Yo, X27) WM,2l,p(X1 sy X27)
z Z z Z L o _n, _
n=l veTyr. o \Th: 00 l;’e?‘?zﬂ TeT vnotep. U
T UO =

(C22)

Note that the set of trees over which we are summing is Zy.j , \Zps: 10> 1.€., the trees
contributing to the difference W;,(I)/)’yw — Wz&??zz, o must have at least one endpoint on

scale M < h* < M’ + 1. By using the fact that n(v) > 2, we can bound the r.h.s. of
(C.22) from above by

_u L —t—hmw=-3/2)
y3 Z Z Z ZC"|U|" H Sv!y n(v

n=1 t€Typ. o \Tm:on ‘;67"121 TeT v not e.p.
:0, o0 l=

S C1|U|max{1,n—1}y—M/2’ (C23)
which proves (C.21).

Appendix D. The Thermodynamic and Zero Temperature Limits

In this Appendix we first prove Corollary 1, discussing the existence (and uniformity)
of the thermodynamic limit and of the zero temperature limit of the free energy. Finally,
we discuss the existence of the thermodynamic and zero temperature limits for the
Schwinger functions.

Let us start by studying the thermodynamic limit of the free energy. The discussion in
Appendix Cimplies thatlimy o0 Fp,1 = Fo+22:h 5 (ep+ep), where Fq was defined in

Lemma 2 and ej, and e, were defined in (3.67) and (3.76), respectively I Note that both
Fy and ey, ej, depend on L and 8, through the propagators (which depend on 8, L) and
through the definition of the integration interval and of the sum over the scale labels. In
order to make this dependence apparent, let us rename them as Fo g ., e; g, and ey g .
Similarly, when needed, we shall attach extra labels 8, L to the kernels of the effective
potentials, to the propagators and to the Gram determinants, to make their dependence
on B, L apparent. We already know that Fo g1, en 1 and ey g are analytic in the
uniform domain |U| < Uy, where they satisfy bounds of the form: |Fy g 1| < C|U],
len| + |en] < C|U|y"3+) 0 < 6 < 1. Our first goal is to prove that, for any 8 < +00
and forany 0 < K < 4,

0
_ _ Ck|U|
|Fo.p.. — Fo,pl + E (len,p.. — enpl+1enpL —enpl) < 7K (D.1)
h:hlg

1 With some abuse of notation, we are denoting by the same symbols both the functions ej and e;, com-
puted at finite M, and their limits as M — oo (which exist, by Lemma 2, Theorem 2 and an application of
the Weierstrass theorem: note in fact that e;, and ey, in (3.67) and (3.76) have a very weak dependence on M,

induced by the kernels of V(O) , that is essentially irrelevant, as proved in Appendix C).
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for suitable functions Fy g, e, g, en, g, analytic in [U| < Uy, and a suitable constant Cg .
Let us start by considering

Fopr= g ZZ > ZZ/dxvo Wb pr(y).  (D2)

n>l M=>1 teT* (M) P€7’r TeT

where 7", (M) is the set of trees with root on scale 0, n endpoints and the highest scale
label equal to M + 1. We observe that, by using translation invariance, we can fix one
variable at the origin: remember that x,, = {X, : visane.p. of 7}, so that, if v* is one
arbitrarily chosen endpoint of 7,

Fopr=>.> >, ZZ/ AR W 751 Fay).  (D3)

nzl M=1ve7y, (M) ‘PEPT TeT
IYO =

where X, = {X, — Xy« : visane.p.of 7} and

B/2
/(,3 dxy, = [] / dzoy D | (D.4)
) -

v e.p. ,3/2 T
ot TyeEA

‘We want to estimate

Fo.p.L — Fo.p

=MD WD 3D M [ IR PPN I e

n=l M=1teTy, (M) \PETIO TeT
Pug 1=

(D.5)
where B is the infinite triangular lattlce and WT P .8 the kernel obtained from WT P T.8.L
by replacmg all the propagators g (x) by their infinite volume limits g(h)(x)
limy s 9,3 L(x). Letus fix0 < § < 1/4 and let us define
As = {miay +nady @ |nyl, [na| < 8L} (D.6)
We rewrite (D.5) as

Fo,ﬂ,L—FO,ﬂZZZ Z Z Z(R(lPTﬁL+R(2)TﬂL+R£31)’TﬂL)

n=l M=1<ely (M) ‘PE7"rO TeT
U

(D.7)

(e9) < (O] - < ) <
RiprpL =/ dXUOWr,P,T,/S,L(XUO) _/ dXUOWr,P,T,ﬁ,L(XUO)’
(B,M) (B,As)

2 - 0 - - 0 _
RE,I)J,T,;B,L = / dxy, Wr(,})’,T,ﬂ(XUO) —/ dxy, Wf(,l)),T,ﬂ(XUO)’ (D.8)
(B,As) (8.1B)

3) -
RiprpL = / dXuy, (Wr A P T ﬁ(xvo))
(B,As)
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The contributions to F g, ;. — Fo, g associated to Rilg, T.AL and Rizl), T.B.L* in analogy

with (C.17), can be bounded from above by

Sory ¥ X 3 [ aw-w

n>1 M>11eT, (M) PEPr TeT” leT

1
[T —maxjeercyi | [Tuggie-wi].  ©9

vnotep. U leTy

where L, and L; can only assume the values L or +oo, and f * means that the integra-

tion region satisfies the following constraint: there exists a subtree 7 C 7T such that
| Zz <7 (y1 —x;)| = L. Using this constraint and (C.3), we get the following improved
version of the analogue of (3.95):

k L —h6-D
I /Hd(xl v llgy'y (z—yz)usm [T = :

v not e.p. So! leT, v not e.p. Sv:
(D.10)
This implies that the contributions to Fp g1 — Fp g associated to Ri’ll),j, L and
R 1)3 7.6, € bounded by Cx|U|L™X, as desired.

Let us now look at the contributions to Fy g 1 — Fo,g associated to RE i, T.B.L" Using

(C.16) we can bound it from above by R(4) Rl(gs)L, with
4 1
R=wry ¥ > 3 [ [las-wi (T 5
n>1 M>1teT} (M) Pe?’r Ter” B8 jer vnotep. U’

- max 'det Gl (t,)

h h h
> llgg oa =y — g5 s —yoll [T 11952, e =y I
leT 1[’/;{

and

/(35)L_Z|U|"Z > > Z/ [Tdx =y HHQ,(ghlL),(Xl—yl)H

n=1 M=1ceT; (M) PePr TET (B.25) jeT leT
1/0_

! I, T hu T ! ho. Ty
> —‘m:x|detG (tw) —det Gg” ™ )| - [ ] ;ngxmetG V()]

Sw
w not e.p. v not e.p.

vEW
where, again, L; and L, can only assume the values L or +oc. By Poisson’s summation
h h n . - oy o
formula, gé‘)L(x) ( )(x) = 257&6 g/(g )(xo, T +an L + aynyL), with a; 5 the two
basis’ vectors of the trlangular lattice B; therefore,

Cxy ™M

~Tg—  (OID

h h
/ dxi = ynllgy? x =y — gy i =yl <
(B.As)
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which, combined with the same bounds leading from (C.17) to (C.20), implies that

R/§4)L < Cgl|U |L_K. Now, in order to get a bound on R/(gs)L, if G Tw is an s x s matrix,

we rewrite

det Gy (1) — det G ™ (t) (D.12)

h h h h
= Z(—l)p I:(.g;;’}‘)l,p(l) e (gé,)L)s,p(s) - (9;(3 ))l,p(l) e (9,(3 ))s,p(s)]
P

S
h h
=D (=DP> ~~((gé,l)l,pm---(gé,i)jfl,pufl))
P j=I

(h) (h) (h) (h)
((Qﬁ,L)j,p(j) — (95 )j,p(j)) ((gﬁ )j+LpGi+D - (g )S,p(s)) ;

where p = (p(1),..., p(s)) is a permutation of the indices in the (unordered) set
J ={1,...,s}. We rewrite the two sums over p and j in the following way:

>>- zziz .13)

p j=1 j=lk=1J1,1»

where the * on the second sum means that the (unordered) sets J; and J, are s.t. (J1, J)
is a partition of J \ {k}; the ** on the third sum means that p(1), ..., p(j — 1) belong
to J1, p(j) =kand p(j +1),..., p(s) belong to J,. Using (D.13), we rewrite (D.12)
as

N N
huh w h’lU’ w h h
det Gy ™ () = det Gy T 6) = > > () ik = (9™ )

j=1k=1

S EDT o (T ey Dima | | TT6S D man |- @14

Ji, > P1,pP2 el i'el

where: (—1)" is the sign of the permutation leading from the ordering (1,...,s) to
the ordering (f, J], J>), with J; a fixed (arbitrary) reordering of J;; pi, i = 1 2isa
permutation of J; and (—1)P is its sign. In conclusion, using the obvious notation,

det Gy ™" (1) — det G ™ (t)

:ZZ((Q )Jk_(g )]k)Z( 1)”detGh"L(ll) det G" B (J2),

j=1k=1 Ji,J2
(D.15)

where GZ“’L(J 1) and Gng (J1) are two Gram matrices. Note that the number of terms

in the sum Z’;l J, is equal to 2°. By the Gram-Hadamard inequality and Poisson’s
summation formula, we get

CS

L_K ’
which, combined with the same bounds leading from (C.17) to (C.20), implies the desired
bound, RS) < Cx|UIL™K.

max [det Gig"; ™ (t,) — det G ™" (t)] < (D.16)
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We now need to prove that Zgzhﬂ (Ien.p,. —en.pl+lenpL —enpl) < CIUILTEK.
The quantity |e; g1 — ep,g| can be bounded by following a strategy completely analo-
gous to the one used to bound |Fp g1 — Fo gl, the only difference being that now the
trees involved in the expansions are the infrared ones (with root on scale /# and highest
scale < 1); therefore, the analogue of (D.10) is changed into

: (hy)
[1 Q/Hd(xl—yz)llgw,,ﬁ,L,(xl—yl)”

v not e.p. 1eT,

k U -1
- o) D.17
=1+ (LK I1 st? D.17)

v not e.p.

the analogue of (D.11) is changed into

—h
hy) (h1) Cky

dex —yollg™, i —y) — g —ypll < —=L—  (D.18)

/(ﬂ,As) wy,B,L wp,B (yh,L)K

the analogue of (D.16) is changed into

max ’det thsTu) (t ) _ det th,Tw(t )| < C‘}(yzhws
ty B,.L w 8 )| < o

w—L)K' (D.19)

These estimates imply that, for any 0 < 6 < 1 and any K > 0, |ey g1 — epg| <
Ci.o|U|y By L)=K; therefore, for any K < 3 + 6, we get the desired bound,
2 h=hg [€n.B.L — €npl = Ck|U|L™X. A similar estimate is valid for 2 h=hy l€n.p.L —
ep, g, but we will not belabor the details here. This concludes the proof of the first claim
of Corollary 1, concerning the thermodynamic limit of the free energy.

We are now left with discussing the zero temperature limit limg_, o, f5(U). More
precisely, we need to prove that, forany 8/ > Band 0 < K < 4,

0 0
_ _ Ck|U|
|Fo.p — Fop| + E (enp +enp) — E (en,pr +epnp)| < pE (D.20)
h:hﬁ h:hﬂ/

If we follow step by step the discussion above, leading to the estimate | Fo g, — Fo g| <
Ck|UIL™X, we find that, similarly, | Fo g — Fo p/| < Cx|U|B~X, K > 0; the proof of
this bound is based on a decomposition of the difference Fy, g — Fp g into a sum of terms
involving either integrals over constrained regions (such that >, [x; —y;| > 8p) or dif-
ferences of propagators g5 (x) — g™ x)| = 3, 2o l9® (z0 +np. )| = Cx (" B) K
the technical details are similar to those discussed above for the thermodynamic limit
and will not be repeated here.

Let us now consider the difference Zgzh 5 €hp — Zgzhﬂ, ey, p': its absolute value
can be bounded from above by Zhﬁ,ihd,ﬁ en,p'l + 2 <n<o [€h.p — €n,p|. The terms
in the latter sum admit bounds similar to those obtained above for |e; g1 — en gl,
leading to ey g — ep g < CK,9|U|y(3+9)h(yh,B)_K; therefore, for any K < 3 + 0,
we get thhﬁ lenp —enpl < Cx|U|B~K, as desired. Finally, Zhﬂ/§h<h/3 len prl <
Z,Khﬁ clUy B < clu)y B < C'|U |37, as desired. A similar discussion
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implies the same bound for e;, g but we will not belabor the details here. This concludes
the proof of Corollary 1. O

Finally, let us consider the two-point Schwinger function S(x) = Séw Ao x,0,—;0,
o, +). We recall that S(x) can be expressed in terms of the kernels Wz(j ) of the effective
potential and of the propagators gf,)j ), see (3.120)—(3.121) and (3.112)—(3.113). There-

fore, for any fixed k, convergence of S(k) follows from the uniform convergence of
Wz(j )(X) and of gfoj )(x). Note that the uniform convergence of gc(uj ) was already proven
above, in the discussion on the convergence of the free energy. Moreover, the conver-
gence of the kernels of the effective potential can be proven by expressing W2(j )ina
way analogous to the r.h.s. of (D.5), then by decomposing the integral of WT(’JB’Tv B.L in

a way analogous to (D.9), and finally by bounding the analogues of RV, R®® R® in
the same way explained above for the free energy. The n-point Schwinger functions can
be treated in a similar way, but we will not belabour the details here.
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