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ABSTRACT. The incipient infinite cluster (IIC) measure is the percolation measure at criticality
conditioned on the cluster of the origin to be infinite. Using the lace expansion, we construct the
IIC measure for high-dimensional percolation models in three different ways, extending previous
work by the second-named author and Jarai. We show that each construction yields the same mea-
sure, indicating that the IIC is a robust object. Furthermore, our constructions apply to spread-out
versions of both finite-range and long-range percolation models. We also get estimates on struc-
tural properties of the IIC, such as the volume of the intersection between the IIC and Euclidean
balls.
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1. INTRODUCTION AND MAIN RESULTS

It is a widely believed conjecture for bond percolation on the hypercubic lattice Z¢ with d = 2
that there are no infinite clusters at the critical point. This conjecture has been verified for d = 2
[20],[30], and d = 19 [5], [18]. Verifying the conjecture for the intermediate values of d, especially
the values d = 3 to d = 6 is arguably one of the most challenging problems in probability today.

While there are no infinite clusters at the critical point, there are typically some very large clus-
ters nearby (see [I] for a more precise statement). Therefore, it is reasonable to believe that one
can construct and infinite cluster at the critical point through suitable conditioning and limiting
schemes. This cluster is known as an incipient infinite cluster (I1C). The first construction of an
IIC was carried out by Kesten [31] in two dimensions. In an effort to rigorize physicist’s studies of
random walk on random fractals (e.g. [4], [36]), Kesten proposed two different limiting schemes,
proved their existence, and showed that both limits are equal. Indeed, let [P;,Zd) be the measure
of nearest-neighbor bond percolation on 72, let Q; = {x:]x| = r}, let C(0) be the connected com-
ponent of the vertex 0 and let p. denote the critical value of the parameter p. Roughly speaking,
Kesten proved that there exists a measure [P’l(,zcd) such that, for any cylinder event F,

lim P2V (F | 0 Qf) =P (F) and Jim PED(F1C0) = 00) =PEY (F) (1.1)

and that IPl(lzcd) has the property that
PEY (1C(0)] = 00) = 1. (1.2)

We will refer to the left-hand limit in (1.1) as Kesten’s first IIC construction. Work on the two-di-
mensional IIC was later continued by Jarai [29], who proved that various other natural construc-

tions for the IIC yield the same limiting measure P,(Izcd).
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Van der Hofstad, den Hollander and Slade constructed the IIC measure for high-dimensional
oriented percolation [24]. Later, in [26], van der Hofstad and Jarai gave two different construc-
tions for the incipient infinite cluster measure for high-dimensional bond percolation. The first
of these constructions is condition critical percolation on the event that x € C(0) and then to take
the limit | x| — oo (see below). The second construction is to condition subcritical per-
colation on the same event, to average over all x € Z%, and then to take the limit p /" p. (see
below). Van der Hofstad and Jarai show that both constructions yield the same measure
by using a lace expansion. The lace expansion for percolation was developed by Hara and Slade
[18] to treat high-dimensional percolation rigorously. It should be noted that in the literature
there are no two-dimensional constructions that have been shown to yield the IIC measure for
high-dimensional models, or vice-versa.

The main aim of this paper is to expand on the results by van der Hofstad and Jérai in the
following ways:

(i) We extend all known constructions of the IIC in high dimensions to models of long-range
spread-out percolation, so they can be dealt with under the same formalism (modulo
certain assumptions).

(ii) We prove a new construction of the IIC that uses the asymptotics of the one-arm prob-
ability. Under certain assumptions we can show that this construction yields the same
limiting measure as other known constructions. This new construction is the high-di-
mensional equivalent of Kesten’s first IIC construction. It is the first construction that
has been shown to work for both two- and high-dimensional models.

(iii) We prove structural properties of the IIC, such as bounds on the volume of the inter-
section of the IIC with Euclidean balls centered at the origin, and the density of pivotal
edges for the backbone of the IIC in such balls. In a sequel to this paper, [21], we analyse
the extrinsic properties of random walk on the IIC. The structural properties we prove
here will form the cornerstone for that analysis.

(iv) We introduce several new techniques for bounding probabilities and expectations in
terms of the asymptotics of the two-point function in Fourier space.

(v) We prove a lower bound on the extrinsic one-arm probability for long-range spread-out
percolation.

We now start by formally introducing the models.

Bond percolation on Z%. We consider the graph Z¢ as a complete graph, i.e., the set of edges (or
bonds) is B = {{x, yHx,ye Zd}. We study bond percolation on this graph: we make the edges
of the graph open in a random way and study the resulting subgraph of open edges. For every
x,y € Z%, let the edge {x, y} be open independently with probability Pxy = pD(x,y), where D is
a probability distribution on Z¢. Thus p is the average number of open edges per vertex. In this
paper, the function D(-, -) is considered to be invariant under lattice symmetries and rotations
by 90°. As a result D(u, v) = D(0,v — u). We often abbreviate D(x) = D(0,x). We assume that
pelo, ||D||;ol], so that pD(x,y) <1forallx,ye 7. In our choice of D we consider the following
three important families:

The first family is the well-studied case of nearest-neighbor percolation, where an edge {x, y}
is open with probability g € [0,1] whenever |x — y| = 1, and closed otherwise. Here |x| denotes
the Euclidean norm of x € Z%. In terms of the above general setting, this corresponds to letting
D(x) = (2d) ' 1{y=1) and p = 2dgq.

The second family is finite-range spread-out percolation. Let h be a nonnegative bounded
function on R¥ that is piecewise continuous, has the symmetries described above, is supported
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in [-1,1]¢, and is normalized, Ji_1,1¢ H(x)dx = 1. For L € N we define
_ h&x/D
Y ezah(x/L)

We call L the spread-out parameter. Our proofs typically require that L is sufficiently large. We
will elaborate on this below.
The standard example of a finite-range spread-out distribution is

D(x) (1.3)

pD(x) = Tio<)ixlleo=Ls- (1.4)

_pr
@L+1)4-1

The third family is that of long-range spread-out percolation. Again we define D in terms of
a parameter L and a function & through (1.3). The function & is assumed to have all the same
properties as for finite-range spread-out percolation, except that we do not assume that h has
bounded support. Instead, we assume that there exists «, ¢1, ¢, > 0 and ¢ < oo such that

c11x17%% < h(x) < co)x| 74 forall |x| = 4. (1.5)

The exponent @ can be any positive real number, although we get the most interesting results for
a € (0,2]. In such cases, the spatial variance of D is infinite: ), |x|2D(x) = oco.
The standard example of a long-range spread-out distribution is

Ny

max{|x|/L,1}4+a’

pD(x)=p (1.6)
where N} isa normalizing constant.

Throughout the rest of this paper we consider a € (0,2) U (2,00), that is, we consider all allowed
values except @ = 2. When a = 2 we get logarithmic corrections to many of the bounds, and
although these do not complicate any of the proofs, writing them down everywhere would make
our results more cumbersome to read.

Here and throughout the rest of the paper, we write (2 A @) as a shorthand for min{2, a} when
considering long-range spread-out percolation with parameter . To simplify notation, we will
sometimes write a general result in terms of (2 A @). When the model under consideration does
not depend on a we will assume that either the parameter « is redundant (e.g. when defining a
constant K = K(d, a)), or we set a = co (e.g. when the result depends on (2 A a)).

Rather than stating our results for the three above families of distributions D, we state our
results in terms of the Fourier transform of D, i.e.,

Dy =Y Dwe**  for kel-m,m" 1.7)

xez4

Our results only depend on the choice of model through the properties of D(k) and the choice of
d and L, so to state our results with the greatest generality we work under the following assump-
tion:

Assumption D [Bounds on D]. Consider a d-dimensional percolation model. Let L = 1 for
nearest-neighbor models. Otherwise, let L be the spread-out parameter. The model satisfies the
following bounds: There exist constants ¢, and c, such that

1-D(k) = ¢, L9 || D if lkloo<L7Y; (1.8)
1-Dk)>c if lklloo=L"t. (1.9)
Furthermore, there exists a constant w with0 < w = O(L?") such that, for e > 0 sufficiently small,

1-D(k) < w|k|@®® if |kl<e. (1.10)



4 MARKUS HEYDENREICH, REMCO VAN DER HOFSTAD, AND TIM HULSHOF

It follows by direct computation that Assumption D] holds for nearest-neighbor models. The
bounds and were proved for finite-range spread-out models in [27, Appendix A]. As-
sumption|D|is proved for long-range spread-out models in [9, Proposition 1.1]. This proof can be
modified to prove for finite-range spread-out models.

In all percolation models we discuss, p is the parameter of the model, and it is well known that
percolation undergoes a phase transition at the critical threshold

pc=supip| x(p) <oo}, (1.11)
where
x(p)=> Py0—x) (1.12)
xez4

is the ‘expected cluster size’ (or ‘susceptibility’), P, is the product measure with parameter p, and
{x < y} denotes the event that the vertices x and y are connected by a path of open edges. Note
that our definition of p,. differs from the standard definition

pc=inf{p:0(p) >0} (1.13)

where 8(p) =P p(IC(O)I = o0o) and C(0) is the connected component of the origin. Nevertheless,
both definitions have been proved to be equivalent in our context, cf. [2], [37].

Mean-field behavior in high dimensions. Understanding percolation at the critical point p. is in
general a difficult (and in many cases unsolved) problem. In the high-dimensional case some
significant advances have been made. In the context of percolation, ‘high-dimensional’ has the
rather precise meaning that the triangle diagram

£p0)= ) PrO0—)Pyx—y)P,(y—0) (1.14)
x,yez4
is finite whenever p < p.. We call this the triangle condition.
Define the mean-field parameter

L4 for spread-out models,

p=pd,L) :{ (1.15)

d~! for nearest-neighbor models.
We say that a model has mean-field parameter S if the values of d and L for this model yield the
value  as defined above.

A stronger version of the triangle condition is aptly called the strong triangle condition: Let By
and K be model-dependent constants that only depend on d and « when the model is spread-
out, and that are independent of d for the nearest-neighbor model. A model with mean-field
parameter f satisfies the strong triangle condition if

Ap,(0)<1+KB. (1.16)

This bound is proved in [19] for nearest-neighbor percolation with d = 19 (but it is generally
believed that it holds for all d > 6), it is proved in [18] for finite-range spread-out models with
d>6and L= Ly, where Ly = Ly(d) is a large constant. In [23] the bound is proved for long-range
spread-out models with d >3(2 A a) and L= Lj; = L (d, a).

All of these proofs use a lace expansion: a method invented by Brydges and Spencer to study
weakly self-avoiding walk [8] that was first applied to percolation by Hara and Slade [18]. In fact,
with the exceptions of [32] and [38], for any model for which the triangle condition has been
proved, a lace expansion was used to prove the strong triangle condition.

Under the triangle condition (i.e., if A, (0) < 00), various critical exponents exist and take on
the same value as for percolation on an infinite tree, see e.g. Aizenman and Newman [3] and
Barsky and Aizenman [5]. Based on an analogy with the Ising model, these values are called
‘mean-field values’.
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In this paper we will always assume that the strong triangle condition (L.16) holds. This im-
plies that our models have a sufficiently large dimension. To save space in the statement of the
theorems below, we will state this requirement as an assumption:

Assumption C [Sufficiently large dimension]. The dimension of the model satisfies:

(i) d > 6 if the model belongs to the nearest-neighbor family;
(ii) d > 6 if the model belongs to the finite-range spread-out family;
(iii) d > 3(2 A a) if the model belongs to the long-range spread-out family.

Note that this is a necessary, but not a sufficient condition on the dimension for the results in
our paper, because § depends on d and even though we need that f is smaller than Sy (so that
the strong triangle condition holds), we also need that f is smaller than some other constant that
may be smaller than fy.

Here and throughout the paper, f = o(g) denotes that lim;,_., f(n)/g(n) = 0 (or some other
appropriate limit), f = g denotes that f = cg(1+0(1)) for some constant ¢ and f = g denotes that
both f =< Cg and f = cg hold asymptotically for some constants ¢, C > 0.

We define the fwo-point function

Ppx—=y)=1px-y). (1.17)

For nearest-neighbor percolation in dimension d = 19 and for finite-range spread-out percola-
tion in dimension d > 6, Hara [16] and Hara, van der Hofstad and Slade [17], respectively, prove
the two-point function estimate

Tpc(x—y)ZIx—ylz_d. (1.18)
The asymptotic relation (1.18) is not true for the long-range model with a < 2 as this would imply
that ¥y <, 7(x) = r?. But we prove later on that ¥ |<, 7(x) = r®"% so the two-point function
cannot possibly scale as |x[>~% when « € (0,2). More importantly, Chen and Sakai prove that
there exists a class of long-range models such that

Py, (x = y) = |x—y|@ 04, (1.19)

This asymptotic behavior is generally conjectured to hold for all models in the long-range spread-
out family when d > 3(2 A @). (In fact, Chen and Sakai prove stronger bounds, where they identify
the constants, but note that the assumptions they make on D are stronger than the assumptions
we make in this paper, see [11, Assumption 1.1].)

The incipient infinite cluster. Van der Hofstad and Jdrai [26] consider the following two construc-
tions of the IIC: Write § for the algebra of cylinder events (i.e., events that are determined by
finitely many bonds), and § for the o-algebra of events (i.e., the o-algebra generated by §y). The
first construction is

Pic(F) = lim Py(F) = lim P, (FI0—x), Fego, (1.20)
|x|—00 |x|—o00
whenever the limit exists. The second construction is

. . 1
Quc(F) = ’}%CQP(F) = ph/l;; e XEZZd Pp(FN{0 < x}), Fego, (1.21)
whenever the limit exists. Here P, and @, are understood as limits in the space of probability
measures on {0, 1}® in the weak topology. It is a priori not clear that these limits exist. This is a
topic that we will discuss in more detail later on.

We call Q,, the susceptibility measure because of the presence of the susceptibility y(p). It will
play an important role in our analysis.

In [26] it is proved that subject to , the measures P,c and Q¢ exist and that they are the
same measure. We conjecture that this is the case in all dimensions. But the proof depends cru-
cially on (1.18), so it only applies to models where such asymptotics are known. For the class of
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long-range spread-out percolation as described above, we have no useful bounds on the two-
point function P, _(x < y). This means that we cannot use such a relation to bound the IIC
measure for high-dimensional percolation. The following theorem circumvents this problem by
using the (weaker) ‘strong triangle condition’ instead of bounds on the two-point function.

Theorem 1.1 [Existence of the IIC measure under the strong triangle condition]. Consider a
model that satisfies Assumptions[( and|Djwith mean-field parameter . There exists a constant
that only depends on d and a when the model is spread-out, and that is independent of d for the
nearest-neighbor model such that, if the model satisfies the strong triangle condition with
B < B, then the limit exists for this model and for any cylinder event F. Consequently, Qc
can be extended to the o -algebra of events o (§o) = 5.

Although this is only a minor improvement on [26, Theorem 1.2], it will turn out to be a very
useful one, because this lets us deal with the three model families at once. In Section [8|we give
an outline of the changes that need to be made to the proof in [26] to prove Theorem[L.1]

The statement of the theorem in terms of the mean-field parameter § is a bit unusual. Typi-
cally, papers about high-dimensional percolation state results for sufficiently large d and L. We
have chosen to use f instead, because this allows us to only require that § is sufficiently small,
rather than give three different conditions for the three different families of models we discuss in
this paper.

We show that there exist two more constructions that both give the same IIC measure as in
Theorem[1.1] These constructions are based on assumptions that we make about the properties
of critical percolation. These properties are not proved for long-range percolation, but are in the
spirit of some results from [11] and [34]. The first assumption that we make is that the two-point
function bounds hold for the family of long-range percolation models.

To state the second assumption we need a few definitions. The vertex set Q, is defined to be
the Euclidean ball of radius r around the origin, that is,

Qr=1txez%:|x|<r}. 1.22)

It is generally conjectured that at criticality, the probability of having a path from 0 to Q¢ (the
outside of a ball of radius r) asymptotically behaves as a power of r,

Py (0~ Q) =r7te (1.23)

where g is the one-arm exponent (cf. [15, Section 9.1]). Using Smirnov’s work [40], Lawler, Schramm,
and Werner [35] proved that p = 48/5 for site percolation on the two-dimensional triangular lat-
tice. They also conjectured that this is the value of the exponent for any planar lattice.

Kozma and Nachmias [34] proved the following one-arm exponent for high-dimensional per-
colation when 7, (x) = |x|?7%:

Py (0= QY =12 (1.24)

As mentioned before, the condition on the x-space asymptotics of 7,,, has been proved for nearest-
neighbor percolation and finite-range spread-out percolation, but not for long-range spread-out
percolation. We will assume that the one-arm exponent also exists for long-range percolation,
but since we do not know its value in this case, we will write 1/p. Our conjecture is that for long-
range percolation the correct value for g is 2/(4 A a). Although Theorem below establishes
that this is a valid lower bound, we will not assume this. Instead we will use the weaker assump-
tion that p is well defined (in the sense of ) and p € [1/(2 A a),00). Furthermore, in point (ii)
of the theorem below, we also assume that the asymptotics are stronger than upper and lower
bound, that is, the relation is “~” instead of “<”. Note that we only use these assumptions in the
statement and proof of Theorem|[1.2} the statement and proof of Theorems|1.1}[1.5|and|[I.6/do not
require these assumptions.

Theorem 1.2 [Conditional IIC measure existence].
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(i) Consider a long-range spread-out model with a € (0,2) U (2,00), d > 3(2 A a) and mean-
field parameter B. Assume (1.19). There exists a model-dependent constant B, that only
depends on d and a such that, if B < B, the limit

Pyc(F) = lim P(F)= lim P, (F|0« x) (1.25)
| x]—00 |x]—00

exists for all cylinder events. Moreover, Pyc = Q.
(it) Consider a model that satisfies Assumptions|Q and D and mean-field parameter f. As-
sume that there exists p € [1/(2 A &), 00) such that

Py (0 QY =r7e, (1.26)

There exists a model-dependent constant B3 that only depends on d and « in the case of
spread-out models, and is independent of d in the case of nearest-neighbor models such
that, if B < Bs, the limit

Ruc(F) = lim R, (F) = lim Py, (F |0~ Qf) (1.27)

exists for all cylinder events F. Moreover, R,c = Qyc.
(iti) Consider a model that satisfies Assumptions|( and[D and mean-field parameter f < fs.
Assume that there exists p € [1/(2 A a),00) such that

Py (0 QY =r7e, (1.28)

Then, for this model there exists a sequence r1() < r2(B) < ... such that for all cylinder
events F one has

lim Ry, (5 (F) = lim Py, (F1 0= QF, ;) = Quc(F). (1.29)

Theorem (1.2[(ii) and (iii) yield versions of the IIC as in Kesten’s first IIC construction in (L.IJ.
By the results of [11] and [34] the assumptions (1.19) and (1.28) hold unconditionally for cer-
tain classes of models, so that we have the following corollary:

Corollary 1.3 [Unconditional IIC measure existence].

(i) The limit holds for all cylinder events F and for all models that satisfy Assumption
1.1 in [11] with mean-field parameter p < B».
(ii) For nearest-neighbor models and for finite-range spread-out models that satisfy Assump-

tion|q with mean-field parameter p < B3 there exists a sequence r1(f) < r2(f) < ... such
that holds for all cylinder events F.

Remark 1.4. Theorem[1.2{i) has already been proved for nearest-neighbor models and for finite-
range spread-out models that satisfy Assumption|[Clwith mean-field parameter 8 < 84 by van der
Hofstad and Jarai [26].

In Theorem (ii) and (iii) we assume that for long-range percolation the one-arm critical
exponent p exists and g € [1/(2 A @), 00). We prove that if p exists, then p =2/(4 A a):

Theorem 1.5 [A lower bound on the one-arm probability for long-range percolation]. When
d > 3(2 A ), there exists ¢ > 0 such that for critical long-range spread-out percolation models with
parameter a,

Pp. (0= Q;) = (1.30)

rénayz

We prove this theorem in Section|[5}

We conjecture that 2/(4 A @) is indeed the correct value for p. Supporting evidence for this
comes from Janson and Marckert’s analysis of the one-dimensional discrete snake with long-
range step distribution [28]. Indeed, their results indicate that the probability that the maximal
displacement of critical branching random walk exceeds r is proportional to r~#"®/2_ Since
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we can consider branching random walk to be a mean-field model for high-dimensional perco-
lation, we expect that the behavior of the maximal displacement of branching random walk is
similar that of the one-arm probability of high-dimensional percolation. It would be interesting
to see if p = 2/(4 A ) indeed holds for percolation in high dimensions.

Euclidean distance. Using properties of Q, allows us to estimate the expected volume of the
intersection between Euclidean balls and the cluster at the origin.

Let E,,c be the expectation with respect to Q,c, and let |IC = [IC(w) be the (infinite) connected
component of 0. Let Ng, () be the number of edges in the backbone of |1C at Euclidean distance
at most 7 from 0, that is, all ‘directed’ edges b = (1_9,5) with b € Q,; nlIC such that {0 — b} and
{E — oo} occur disjointly and b is open.

Theorem 1.6 [Cluster and backbone volume bounds]. For any percolation model that satisfies
the assumptions of Theorem|1.1]

Ep[1Q:nCOI = r@ Y (1.31)
EicllQ,nlIC|] = r2@2A®; (1.32)
Enc[Ngp(r)] = r@"®, (1.33)

Let B, (0; G) be the graph-metric ball of radius r around 0, where the graph-metric dg(x,y), for
all x,y € 74, is given by the number of edges on a shortest path between x and y in the graph
G. The graph-metric is also referred to as the intrinsic distance, because it only depends on the
intrinsic structure of the graph. Theorem[1.6|can be contrasted with [33} Theorems 1.3, 1.4] where
Ep. [I1B-(0;C(0))]] is proved to be of order r, regardless of the range of the model (i.e., the value of
a does not influence the asymptotics).

This paper is organized as follows:

(i) In Section[2lwe perform a lace expansion for the measure R;c.

(ii) In Section [3| we use this lace expansion to prove Theorem subject to Proposition
and Lemma Theorem [1.2{ii) and (iii) are proved in full detail, whereas we only
present a rough outline of the proof of Theorem [1.2fi). We also give an outline of the
proof of Theorem|[1.1]

(iii) In Section[d]we prove Theorem[1.6|using Fourier space techniques. We also prove a use-
ful lemma that establishes a way of ‘reversing the limit’ for Q,c. Both results are impor-
tant ingredients in the analyses of [21] and [22].

@iv) In Sectionwe prove Theorem

(v) In Sections[6|and[7]we prove Proposition[2.5/and Lemmal[2.7

2. THE LACE EXPANSION

Lace expansions for percolation have been presented in numerous papers, cf. [7], [18], [39]. In
particular, van der Hofstad and Jarai [26] performed it with limiting schemes for the IIC in mind.
Our approach is quite similar to theirs, and given that our three limiting schemes require only
slightly different lace expansions, we refer the reader to the expansions for P, and Q, in [26] and
focus mainly on the lace expansion of R,. This expansion is the most involved of the three, and it
actually contains almost all of the elements that are required for the expansion of the other two
measures. At the end of Section[3|we explain how the other two lace expansions are done. In the
sections that follow we show how the limiting behavior of the terms in the expansion can be used
to show that all three constructions yield the same measure.

Before we start the expansion we restate an important lemma that is at the heart of every lace
expansion, namely the Factorization Lemma (Lemma[2.2|below).
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2.1. The Factorization Lemma

Parts of this subsection are taken almost verbatim from [25| Section 2], where also the proof of
Lemma|2.2]appears. We start with a few definitions.

Definition 2.1.

(i) For any pair x,y € Z%, we write {x, y} to signify the undirected edge between x and y, and

we write (x, y) to signify the directed edge from x to y. When dealing with directed edges

= (b, b), we call b the ‘bottom’ vertex, and b the ‘top’ vertex. We define &, = {(b, b): be

Qr, b € 7%, the set of directed edges with the bottom vertex inside Q, and the top vertex in
z4,

(i) Let w be an edge configuration and b an (open or closed) edge. Let w® be the same edge
configuration with the status of the edge b changed. We say an edge b is a pivotal edge
for the configuration w and the event E, ifw € E and w® ¢ E, or ifw ¢ E and w” € E. An
edge b that is pivotal for a configuration w and a connection event{A B} will always be
assumed, to be directed, i.e., b= (b, b), in such a way thatw,w® € {A — b} n{b — B}. When
we say that an edge is pivotal for an event this should be taken to mean that it is pivotal
for that event in some fixed but unspecified configuration.

(iii) Given a set of vertices A and an edge configuration w, we define w 4, the restriction of w to
A, to be
o({x, ) ifx,yeA,

wallx, y}) = { 0 otherwise,

(2.1)

for every x, y such that {x, y} is an edge. In other words, we get w 4 from w by making every
edge that does not have both endpoints in A closed.

(iv) Given a (deterministic or random) set of vertices A and an event E, we say that E occurs
on A, and write {E on A}, ifwa € E. In other words, {E on A} means that E occurs on the
(possibly modified) configuration in which every edge that does not have both endpoints
in A is made closed. We adopt the convention that {x — x on A} occurs if and only if x € A.

Similarly, we say that E occurs off A, and write {E off A}, if {E on A€}, where A° is the
complement of A.

We say that E occurs through A, and write {E through A} for the event that E occurs,
but E doesnot occur if all the edges with at least one endpoint in A are made closed, that is,

{E through A} = E\{E off A}. For a two-point event {x — y through A} we write {x A, ¥}
(v) Given a (deterministic or random) set of vertices A, we define the restricted percolation
measure for any event E:

Po(E) =P, (E off A). (2.2)

Given two vertices, x and y, we define the restricted two-point function:
750x,y) =Pp({x — y} off A) =P (x < ). 2.3)

(vi) Given an edge configuration and a set A < 7%, we define C(A) to be the set of vertices to
which A is connected, i.e., C(A) = {y € Z% : A — y}. Given an edge configuration and an
edge b, we define the restricted cluster C?(A) to be the set of vertices y € C(A) to which A
is connected in the (possibly modified) configuration in which b is made closed. When

= {x} for some x € 2%, as will often occur, we write C({x}) = C(x).

The statement of the Factorization Lemma is in terms of fwo independent percolation con-
figurations, whose laws are indicated by subscripts 0 and 1. We use the same subscripts for ran-
dom variables, to indicate which law describes their distribution. Thus, the law of C.**”(y) is
described by P,, with corresponding expectation E,.



10 MARKUS HEYDENREICH, REMCO VAN DER HOFSTAD, AND TIM HULSHOF

Lemma 2.2 [Factorization Lemma, [25]]. Fix p € [0, ||D||;o1], adirected edge (u, v), a vertex y, and
events E, F. Assume that p is such that 6 (p) = 0. Then,
IE(]l{E on C?) (y), F off Ctwv) (y)}) = E(J(]l{E on C{"" (y)}IEl (H{F off C{"") (y)}))' (2.4)

Moreover, when E € {u € CV) v ¢ Cwv) ()}, the event on the left-hand side of | is inde-
pendent of the occupation status of (u, v).

2.2. The lace expansion of the one-arm 1IC measure

In this section we give the lace expansion for the measure R, as defined in Theorem This
lace-expansion is similar to the expansion derived in [25].

The measure R is defined for cylinder events and two-point events. The aim is to show that
for some increasing subsequence (r;), the measure

. . o PR (E0—QE)
Ry c(F) = r}gIolO[an (F) = r}l_{l()loﬂmpc(F |0 — an) =lim —= (2.5)

r=oo Py, (0 Qf)
equals Q,c(F). We assume F € § to be determined by the edges in Q,;, for some 1 < m < r;.

Repeatedly using the inclusion-exclusion principle, we will chip away at the event {F,0 — Q¢},
separating out increasingly improbable events, until we end up with a complicated but manage-
able expression for the right-hand side of (2.5). In Section [3| we show that the limit R, equals
Quc-

When the event {0 — Q¢} occurs, this implies that {Q,, — Q¢} also occurs for any m < r. Now
there are two cases: The first case is that there are no pivotal edges for {Q,, — Q¢}. This implies
that both {0 — Q¢} and {Q,, <= Q¢} occur (where, for A,B c 7% {A < B} denotes the event
that there are at least two disjoint paths of open edges between A and B). The second case is
that there is a pivotal edge for {Q,, — Qf}. In this case, we write (u, v) for the first pivotal edge for
{Qm — QF}. Since {0 — Q¢}, the edge (u, v) is also pivotal for {0 — Q¢}. We can therefore write

Pp.(F0 < Q%) =P (FN {0~ QN {Qm <> QL))

+ Y Py (Fn{0— w}n{Qn <= u}
(u,v)EE,

N {(u, v) is open and pivotal for Q,, — Qf})
=Py (F0 < Q;,Qm < Q)
+ Y Pp({Fn{0—uwn{Qn <= u}n{Qm < Q% on C™(Q,n)}

(u,v)EE,

(2.6)

N{(u, v) open} Nn{v < Q5 Offé(u’v)(Qm)})-

In the last step we used the standard partition of an event involving a fixed pivotal edge into a
part that occurs before the edge (i.e., on %" (Q,,)) and a part occurring after the edge (i.e., off
Cwv) (Qm))- The extra event {Q,, — Q¢}¢ that occurs on Cwv) (Qm) on the right-hand side of
is there to ensure that the edge (u, v) is still pivotal after the partition.

We define

O F) =Py, (FN{0 < Q5 Qm < Q) 2.7)

and

©) (. oy _ . C™ Q)
' (r’F)_( Z)g PuBolL£r0e 1,0,y = 1,001 on €, P1 (v = Q. (2.8)
u,v)e€,
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Using that for any event E, 1gc = 1 — 1, and applying this and the Factorization Lemma to the
right-hand side of yields

Py (F0— Q) =& F) =y (r; F)
Cwv) "
+ Z puv[Epc[]an{0<—>u,Qm<:>LL}H:DpC @ )(V‘_’Qﬁ)] (2.9)
(u,v)eE,

For x € 74, define
7, 1;F) =P, (FN1{0 < x,Qp <> x}). (2.10)

Although 7% (x, r; F) is independent of r, the higher order terms 7" (x, r; F) do depend on r, so
we write the redundant argument r here for compatibility later on. For v € Z¢ define

vOw,rF) =Y puwrt®wrF (2.11)
ueqQ,
and
5 (u,v)
RO = Y pukp Lrnpeuomesu®p. (v = Q) —PS." @ (v = Qo). (2.12)
(u,v)eE,
Then,
Y. PuPpFN0—u,Qn=u)Ppw-Q)= Y vOwrPP,w-Q). (13
(u,v)e&, vez4
and using the identity
P (0= Q) =Py (v = Q) — [Pp, (v = Q) — P (v — Q)] (2.14)
with A =C®Y(Q,,), we can write
Pp(F0— Q)= -y + Y. vOw,r PP, (v Q9 -RO1;F). (2.15)
vezd

Now the aim is expand R (r; F).
For Ac 74, define the events

Ev,54) = v <2 x and there is no pivotal edge (ul,f‘ V1) , 2.16)
for the connection v < x such that v — u;
and
Fora=1 " A Q¢ and there is no pivotal edge (ulf,‘ v1) . ©2.17)
for the connection v — Q¢ such that v — u;

Write AUB for the disjoint union of A and B: the union of the events A and B that have no
. . . A . . .
elements in common (i.e., AN B = &). We can partition the event {v —— Q¢} into a disjoint union
of events E' and E":

Lemma 2.3. Foranyve 7%, Ac7% andreN:

{v A, QS =E"(v,1r; AU U [E' (v, b; A) N {b is open and pivotal for v — QF}]. (2.18)
b=(b,b)e&,

A . . .
Proof. We decompose the event {v —— Qf} according to whether or not there is an open pivotal

edge b = (Q,l_o) such that (1) {v A, b} and (2) b € &, is the first such edge along the path from v
to Q¢ that has this property. When such an edge does not exist, the event E"(v,r; A) occurs. If an
edge b with these properties does exist, then since it is the first edge that is pivotal for {v — Q¢}

and {v A, b} occurs, there can be no other edge b’ € £, that is open and pivotal for {v — b} such
that {v <2 b'}. Therefore, E' (v, b; A) holds. O
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By the Factorization Lemma, forany v€ Q,, r €N, b= (b,b) € £, and A< z4,

[Epc[]l{E’(v,Q;A)n{b open & piv. for U<—>Qf}}] = pb[EPc[H{E’(V,Q;A)m{vHQf}C on Cb(v)} Pe v)(b Qr)] (2.19)
where pp = p, 3.
Using {v A Qr} ={v <~ Qi \ {v < Q¢ off A}, Deﬁnitionand Lernma and 1l we can

write

Py (v QD) =Py, (E" (0,5 A + Y pp, [Lpwpa P, " (b Q)
beé,

Ctv) (7
—ng pb[EPL[]l{E’(vbA)n {(r—Q°} oan(v)}[FD Wb~ Qr)] (2.20)
€

Given edges (ug, vo), (U1, v1),..., we denote

Co=C""(Q,) and C;=C™"(v;_) forj=1 2.21)

and write

1;= ﬂE’(vj,l,uj;C}l)’ forj=1. (2.22)

Inserting (2.20) with v =0 and A = C, into (2.12), yields
R(O)(r;F) = Z puovo[EO[]lFﬁ{O‘—’uo,Qm@uo}[El[]lE”(uo,r;Co)”

(ug,vo)€E,

c
+ ) Puwe Y PunEollEn0cus,QnesugE1 1P (01 < Q]
(1o, v0)€E; (u1,v1)€&; (2.23)
- Z Puyv, Z Puyv, [EO[I[FI'W{O‘—’M(),Qm@u()}

(ug, vp)€Er (uy,1n)€E,

x []l{E’(vo,ul iCo)N{vg—Q% on Cy} pc(Vl A Qr

We define the first term on the right-hand side as ¢ (r; F) and the last term as YV (r; F). We
define

1w =Y PuweEo | LFn0—uo,0pem ol E1 []lE’(vouCO)” (2.24)
(o vo)€&,y
and
vV w,rF =Y purPwr;F). (2.25)
ueQ,

We define RY (r; F) such that

Y Pun Y PunEollEn0eumesu EILIPS. (01 < QO]

(ug,vo)€E, (u v,

=Y yOu,rRP, (v—Q)-RYrF (2.26)
veQ,

where we used that Plc,lc(v < QP) =Py (v=Q5) - Ppc(v L, Q9).
Hence, we can write R (r; F) as

RO =P —yPrp+ Y, vV, PP, (v— Q) -RY ;). (2.27)

vezd

From here we continue to extract terms 6(2)(r;F), y(z)(r;F), ZVEQ, w(z)(v,r;F)IPpc(y — Qf) and
RO (r; F) from RW (r; F), and so forth. We end up with the following:
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Proposition 2.4 [The lace expansion]. For N=0and0<m=<r,

N N
Pp (FE0— QY=Y (-1)"¢"(r;F) =Y (-1 (r;F)

n=0 n=0

N (2.28)
+Y D" Y. v 0,1 F)Py, (v~ QY + (-DNTIRM (15 F).

n=0 vezd

Here, é“”(r;F) is given by , Y(O)(r;F) is given by @, 7O(x, r; F) is given by , and for

n=1,

f(n)(r;F) = Z Pugvy - Z Pu, v, o ]lFﬂ{O‘—'UOYQm@uo} (2.29)
(o, v0)€E; (Un-1,Vn-1)EE;
<[y HIIEZ[]lZ"'[En—l[]ln—l[En[HEH(U”?]J;C"”?])]]"']”;
YOEE = Y Pun X PuBo|Traoeuone—u (2.30)
(uo,v0)€E, (Un,vn)EE,
Cn .
x[Ey IL1[E2[12'''[E’l—l[]l{E’(vn-l,un;én-l)ﬂ{vn-l<—>Qf} on G Pn" (Vn = Q! ]”’
n(n) (x) r;F) = Z puo,l/o e Z pun_l Up-1 [Eoli]lFﬁ{O‘—*uo,Qm@u()} (2-31)
(MOV())egr (unflvvnfl)egr
xEy ﬂl[Ez[]lz"'[En—l[]ln—l[En[IlE/(,/n_hx;@n_l)]]'-']”-
Also, forn=0,
(n) . _ (n) .
vy, F) =) pua wr;F), (2.32)
ueQ,
and

RN (r;F) = Z Pugve " Z PunvnEo | LFn{0—uo,Qume=uo}
(10, V0)EE, (un,vnIEE, (2.33)

X B[ (1o En (LN (®p, (vy — QD — B (o — QO)1-++]] |

2.3. Bounds on the expansion terms

To prove Theorem 1.2{ii) and (iii), we have to give bounds on the terms of the expansion. For
this we use the following proposition:

Proposition 2.5 [Fundamental bound on expansion terms]. Under the assumptions of both The-
orem(ii) and (iii), the following holds: For some >0, anyr € N and any F € § there is exists a
constant K = K(F, B8,d, a, 8) such that

[e.°] [e.°]
Y Y Oy Ry <K and Y. Y xPO0yM kP <K, (2.34)

xez4 n=0 xez4 n=0

We prove this proposition in Sections[6|and|[7]

Remark 2.6. The assumptions under which this result holds can be modified to apply to more
general cases. In particular, setting r = co and F = Q in (2.31), we can define
(o]
I (x) = Y (-1)"2" (x,00; Q). (2.35)
n=0
It is a well-known result (see e.g. [39, Chapter 10]) that the ‘classical’ inclusion-exclusion lace
expansion for the percolation two-point function yields the convolution equation

Tpc (x) — Hclassical (x) + (pcD % Tpc % Hclassical) (x) (2.36)
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With minor modifications to the proof of Proposition[2.5/one can show that for some &’ > 0 and
B < B4 =P4(d,a), thereisa K' = K'(8,d, a,6’) such that

3 x| rOF 7 (00, Q) < K. (2.37)
xez¢

Two other bounds that we will use in the upcoming section are stated in the following Lemma:

Lemma 2.7 [Bounds on expansion terms]. Under the assumptions of both Theorem[1.2(ii) and
(iii), the following holds:

(i) Foranyr €N and anyF € §, there is a constant K" = K" (F, 8, d, a) and an € > 0 such that

K/I 1A
Z () < Tgre  and Zoy(r P = (2.38)
(ii) ForanyreN
lim RN (r;F) =0. (2.39)
N—oo

We prove this lemma in Section|6|using Proposition[2.5/and Lemmal[6.1below.

3. EXISTENCE OF THE IIC IN VARIOUS CONSTRUCTIONS

3.1. Existence of the one-arm |IC measure
Proof of Theorem[1.2(ii) and (iii) subject to Proposition[2.5 and Lemmal[2.7 We start by defining

E(rF) = ,io(_l)nf(m(rﬂ (3.1)

I(r;F) = io(—l)"y‘”)(r;F); (3.2)

(x,r;F) = io(—l)”n(")(x,r;F); (3.3)
=

¥Y(x,r;F) = io(—l)”w(")(x,r;F). (3.4)
=

By Proposition [2.5) Lemma 2.7} and (2.32), it follows that the sums on the right-hand sides of
(3.1)-(3.4) converge. Therefore we may take the limit N — oo in (2.28) to get

Py (F0— Q) =E(r;F)-T(r;F)+ Y Y, 1r; PP, (y < Q). (3.5)
yezd

Dividing by P, (0 — QF) gives

E(r; F)-T(r; F) x<Qp)
R(F)==—"———"—+ % ¥(xr; F)—Z. (3.6)
Pp0—-Q) S Pp. (0 Qf)

Let ¥ (x; F) denote the function ¥ (x, r; F) with all the summations over edges extended to the set
7% x 7% and let I1(x; F) be defined similarly. Then ¥ (y; F) =lim,_, ¥ (y,7; F). The aim now is to

show that lim, .o, R, (F) = Zyezd Y(y; F).

By (1.28) and Proposition Lemmal[2.7(i),

E(r;F)-T(r;F) _

P, 0 QD .1

We are left to deal with the second term of (3.5). To evaluate the right-hand side, we split up the
sum over x into three parts. For a € (0,1) we evaluate separately the contributions to the sum
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from |x| < 7%, r% < |x| < r/4 and |x| > r/4. We first prove that the latter two parts make only a
small contribution to the whole, i.e.,

P, (x < QY
Y v, r;F)pC—QZ = o(1), (3.8)
|x|>re Ppc 0<-Qy)
so the dominant contributions to the sum arise from x € Q.
We start by observing that for all x with |x| < r/4,
Py (x = Q) <Py, (0 Q%) <Cr e, (3.9)
so from (1.28) it follows that
P, (x < QY
””—Qz <C. (3.10)
I]:Dpc(o A Qr
Therefore,
P, (x— QY
> \P(x,r;F)p”—QZSC Y. ¥, (3.11)
ra<ixisr/a Pp.0—=Qr)  recixara

For all x such that r¢ < |x|, we have |x|/r% > 1, so by Proposition

C
|x|(2’\“)+5|‘l’(x, rF)|<——— =0o(1). (3.12)

C )Y [IY&nFls ra(2Aa)+5)

re<|x|<rl/4

ra((Z/\a)+6) Z

re<|x|<r/4a

Hence, the contributions to (3.8) that come from r% < |x| < r/4is o(1).

To bound the contributions to (3.8) that come from |x| > r/4 we also use Proposition now
we have by l) that P, (0 — Qf) = cr~1e > ¢clax|" @7 Furthermore, (4|x])°/r° > 1 so it follows
that

DL _ 5 o erap(y, r p)
|x|=r/4 Ppc 0= Qp) |x|=r/4

4°C
< —_—
=5

(3.13)
Y 1xPr\ (x, 1 F) = O(r %) = 0(1).

xez4

This proves (3.8).

In Theorem|1.2(ii) we assumed that P, (0 < Qy) = r~1¢ which implies by monotonicity of the
one-arm probability in r that the ratio of the one-arm probabilities converges to 1 whenever | x|
is sufficiently small, i.e.,

Ppc (x < Q?) . rile
i = lim
r=coP, (0 Qf) r—oo(r— rayl/e

(I1+o0(1))=1. (3.14)

Furthermore, " (x, r; F) is monotonically increasing as r increases. Hence, taking the limit r —
oo in (3.6), it follows that

Ric(F) = im R, (F)= ) W F)=pe ). ;P (3.15)

xez4 yezd

exists by summability and dominated convergence. The last step follows from )}, D(v —u) =1
and (2.32). Note that the right-hand side of is the same expression as was obtained through
the other known limiting schemes for construction of the IIC (as given in [26]) so R, is in fact the
same measure as P and Q,c. This completes the proof of Theorem|[1.2[(ii).

To prove Theorem [1.2[(iii), we can follow the same steps as above, except that now a more
involved analysis of the limit ratio on the left-hand side of is required. The important con-
tributions still come from the vertices near the origin, i.e., | x| < 7®. We show that for such x, the
ratio of the probabilities converges to 1 along some subsequence of (r).
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Lemma 3.1 [Convergence of the ratio]. Under the assumptions of Theorem/[1.2(iii) there exists a
sequence (ry,) with r, — oo as n — oo, such that for any a € (0,1)
Pp.(x < Qf)
limsup max | ————" _ 1| =0. (3.16)
n—oo |x|=rf Ppc 0~ an
Proof. Let A be the set of accumulation points of
{r'’ep, (0 < Q9)Ir e R}. 3.17)

The set A is closed. In the finite-range setting, Kozma and Nachmias proved that .4 is bounded
and positive [34], and for long-range percolation this is our assumption. Hence, it is compact
and contains a positive minimum:

A=minA € (0,00). (3.18)
Since A is an accumulation point, there exists a subsequence (7,) en such that
lim 7,/ ,, (0~ Q5,) = A (3.19)

Choose the sequence (r,,) such that r,, — rj) = 7.
Take N € N such that |x| < r{ for all n = N. By translation invariance of the measure P p. and
monotonicity of the event {0 — Qf} as r increases, we have for x € Q,« the bounds

Ppe(0 = Q% ) <Py (x = Q) <P (0= Q°_,). (3.20)
This implies
Py (x = QF) Pp.0=Q7 o) Pp,(0=0Q7 )
max |2 T 1‘ < max|1- AL LRI | (3.21)
xl=ri | Pp, (0 < Q) Pp.0=Qr) = Pp(0-Qp)
so that it suffices to show that there exists a subsequence (r,) ,en S0 that both
Pp. (0 QF . ) Py (0= Q;)
Pc ¢
lim ——— " — 1 and  lim ———"" =1, (3.22)
n—oo [FDPC 0« an n—oo Ppc 0~ an_rr‘:)

Since Pp,, (0 < Qy) is monotonically decreasing in r, both ratios are at most equal to 1. Mono-
tonicity also implies that P, (0 — Q7 | ) <Pp (0~ Q] _ ), so (3.22) follows once we show that

Pp. (0= Q¢ , )
Pc
liminf—rCH = 1. (3.23)
oo [FDPc 0~ an—r,?
It is obvious that the left-hand side is at most 1, so we will focus on proving that it also is at least
1.
We give a proof by contradiction. Suppose that there exists an 0 < € < 1 such that, for the
sequence () neN,

Pp©0—Qf al0-Q J<l-=c. (3.24)
Then also
(= r Ve (1 + TE)VORY 0 QF )
7o 7o <l-e. (3.25)
(rn+r)te (ry—rter, (0 - Q n—r,‘f)
There exists an N’ € N, such that for n = N/,
a— 1/0
("n = 7n) >V1-¢, (3.26)

(rp+rhlle
so it follows that

VI-ern+r)VePp 0= Q¢ )<= n—1)"0Pp 0= Qf o). (3.27)

Tn—Th
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Recall that 7, = r, — rj}. Taking liminf on both sides of (3.27) and using the fact that A is the
minimum of 4, we get
V1i-eA<V1- Eliniiinf(rn + r,‘f)”QP,,C(O -

rora)
Tn+ry
U (3.28)
< (1-&)liminf7, “Py, (0~ QF ) = (1-€) 4,

which yields a contradiction. This proves (3.22) and hence the claim of the lemma follows. [
Applying Lemma 3.1} it follows that

lijn Pp.(F|0< Qfﬂ) = Z Y(x; F) = pc Z II(y; F), (3.29)
oo xez4 yezd
along a subsequence (r,). Observe that this limit is the same as the one we got in (3.15), and
furthermore, following the proofs that are outlined in the next subsection, we can easily check
that this is also equal to lim,, -, @, (F), proving Theorem (iii). ]

3.2. Existence of the IIC susceptibility and two-point constructions

The IIC susceptibility construction is similar to the one given in [26] and the proof of Theo-
rem can be given along the same lines as that of the original construction (i.e., [26, Theorem
1.2]). The single modification of the argument is that the x-space bounds on the two-point func-
tion used to bound the lace expansion diagrams in [26] are replaced by bounds on the triangle
diagram in Fourier space to achieve the same effect. The main reasoning remains unchanged.
Hence, we will not give the proof.

The proof of Theorem [I.2(i), in turn, is very similar to [26, Theorem 1.1]. The only modifica-
tion that we need to make here is that we must replace every instance of the nearest-neighbor
and finite-range two-point function by the long-range two-point function, and subsequently, we
must apply our assumed bound to every instance 7, (x) instead of the bound that is
used in [26].

Going through the steps of the proof with this replacement, it is not hard to see that the only
thing we need to show to complete the proof is that for d > 3(2A @) and L > L;, there exists a
constant C' = C'(d, a, L, F) such that

!

C
ITI(x; F)| < (x| + 1)2(d—(2Atx)) (3.30)

where I1(x; F) is now defined as in [26]. That this bound indeed holds follows immediately from
and [17, Proposition 1.8(c)].

4. VOLUME ESTIMATES OF THE IIC: PROOF OF THEOREM([L.6

In this section we calculate upper and lower bounds for the expectations of the volume of
critical percolation clusters and IICs inside Euclidean balls. We also calculate bounds on the
expected volume of the IIC backbone.

4.1. Review of important results
Before we start with the proof of Theorem|1.6we discuss a few useful results.

4.1.1. The BK-inequality. An important tool in the coming analysis is the van den Berg-Kesten
inequality (BK for short) [6],[15]. We call an event A increasing if for any two configurations
w and ' such that w < ' (that is, any edge that is open in w is also open in '), w € A implies
o' € A. Hence, by a standard coupling argument, if Ais increasing, then P, (A) < P, (A) whenever
p < p'. For two increasing events A and B we write Ao B to indicate the disjoint occurrence of A
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and B. This is the event that the set of edges can be split in two parts, say K and K, such that A
occurs on K (i.e., wg € A) and B occurs on K¢ (i.e., wke € B). The BK-inequality states

Pp(AoB) <P,(A)P,(B). 4.1)

We use the BK-inequality to bound the probability of complicated events, such as those in the
various lace expansion terms, by a product of the probabilities of the disjointly occurring events
that make up its parts.

4.1.2. Bounds on two triangle diagrams. It is often useful to reduce events to triplets of disjointly
occurring path event. Taking the probability of these triplets results in the so-called triangle dia-
grams:

Dpx)=(Tp*Tp*Tp)(X), A,,: sup Ap(x), (4.2)
xezd
Ty(x)=(tp*xTp*D*1p)(x), Ty = sup Tp(x). 4.3)
xez4

We can give bounds on the two triangle diagrams for the percolation models that we study in
terms of the parameter f (as defined in (1.15)):

Lemma 4.1 [An upper bound on the open triangle]. Consider a percolation model that satis-
fies Assumptions@ and @ with mean-field parameter . We have A, <1+ O(B) and T, < O()
whenever < Bo and p < p..

Variants of this lemma have been proved numerous times in the lace expansion literature. The
bound on A p was proved in [18] for finite-range models, and in [23] for long-range models. The
bound on T}, follows from a similar argument.

4.2. Bounds on the expected volume of critical clusters in a ball: proof of ((1.31))

The aim of this section is to bound the volume of a critical percolation configuration inside a
Euclidean ball, that is, we prove bounds on

Ep [1Q-nCO= ) 7p(0)= Y 75 (0)1g, (—x)=(Tp, * 1g,)(0). (4.4)
x€Qr xez4
We start with the upper bound. The proof makes use Fourier-space bounds on 7, . The Fourier
transform of the indicator function may be negative, making it difficult to use. To get around this
issue, we introduce the function gr(x): let A, ={x € 74 I x|loo < r} and define
Ta, (x)
@Lri+nd’
Note that p, is in fact a probability distribution. The precise definition of g, is not very important.
What is important is that g, satisfies the following criteria:
(i) gr(x) =1, (x) forall xe 2%
(ii) &-(k)=0forall ke [-m,7]%
(il) X yezd Tp, (X)gr(—x) < Cr@ra),
When all three criteria are satisfied the result is the desired upper bound E,, [|Q,nC(0)[] = Cr®"®.
It is easy to check criterion (i), and (ii) follows from the fact that g, (k) = (2r + D%, (k)%. All
that is left is to check criterion (iii): We start by mentioning the bounds for p < p,
1+ 0(B)
1-D(k)’
The lower bound was established in [3] for all percolation two-point functions. In [18], the upper

bound is proved for finite-range percolation in dimension d > 6 and for nearest-neighbor per-
colation in dimension d = 19 and in [23] the same bound is proved for long-range spread-out

gW=Cr+1)%p, *p)x)  with  p.(x)= (4.5)

0=ty,(k) < (4.6)
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models in dimensions d > 3(2 A ). Note that it is not a-priori clear that 7_(k) is well-defined,
since 7, (0) = x(p.) = oo. Hara, in [16, Appendix A] proves that 7, (k) is well-defined nonetheless.
The Fourier transform of (p; * p;)(x) is

- Ta (k)2 1 d (sin([2]r] +11k;/2)\?
k) = L = , 4.7
(pr * pr)(k) (2[rJ+1)2d (2|_T‘J+1)2d L sin(k; /2) 4.7)

thatis, itis the square of the d-dimensional Dirichlet kernel. Since p; is a probability distribution,
its Fourier transform has a maximum value of 1. Using the above bounds and Assumption D}

d%
0) = @r+1)* f tp, (k) pr (k)
(Tp. *&)0)=2r+1) s . (k) pr (K) o
—7,T
’ (4.8)
1 d% d%
SC d f - +C d+Q2na) f A kZ .
AT k|era) omyd BT Prif) o
|kl<l/r |k|=1/r

Here, C4 and Cp are both positive constants that depend only on «, L and d. We bound the two
terms separately. For the first term on the right-hand side we have

1/r

Card ;ij — 'yl | gd-1-2re g < o2 4.9)
! [kj@ra) 2myd ~ A = ' '
[kI<1/r 0

To bound the second term on the right-hand side we extend the integration over k to [—7,7m]%
and get

d% d%%

C rd+(2/\a) / N k 2 < C rd+(2/\ll) f N k 2
B pr(k) o B pr(k) ond
lkl=1/r [—7,7]4 (4.10)

C rd+(2/\cr) C rd+(2/\a)
- Gt 0=

< Cr2re

@Llrj+nd

Combining the bounds for and gives the desired upper bound.
In much the same way we can determine alower bound for E,_[|Q NC(0)|]. Define the function

d

r r
hy(x) = W(pq * Pg)(X) where q= {EJ . (4.11)

Again, the precise choice of &, is not very important. It is important that h, satisfies the fol-
lowing three criteria:

(i) hr(x) < 1g,(x) forall x € 2%
(i) h,(k)=0forall ke [—7,7]%;
(i) X yezd Tp, (X)hr(—x) = cr®r®,

When these criteria are satisfied, the result is a lower bound E,, [|Q; N C(0)]] = cr@ra,

That criterion (i) holds follows since (1) h,(x) is maximized at x = 0 and by our choice of g

h(O)—i&<l (4.12)
Py = A4dr? (2q+1)2d = :
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and (2) h,(x) = 0 for all x such that |x| > r. Just as in the case of the upper bound, criterion (ii) is
easily checked. All that is left is to check the last criterion. Write

d“k
(T p. * h)(0) = f )2
o (4.13)
_ rd f . %”ﬁ(gmmq+nkﬂm2 d% '
di22q+1)2d P LT sin(k, /2) emd’
[—m,m14
Since x%/2 < sin(x)? < x? for | x| < 1, we bound, for 2g + 1)|k;| <1,
d 26]+1 2 2
I](mn“2q+l]h/m) S, | fm i (4.14
2q+ 1)2d sin(k;/2) (2q+1)2d 3 k2/8

Using this bound and (1.10), we get

2ra)
K@D omd = gdizpdrd-@ra) = cldr (4.15)

. A d% crd 1 d% crd
j‘rWWMAQOddeQd [

[—n,n]d |kl<elr

for € > 0 sufficiently small and c(d) a constant depending on d. This completes the proof of
(1.31). ]

4.3. Bounds on the expectation of the backbone volume: proof of ([1.33))

Backbone edges are those edges that have a path from 0 to one end of the edge, disjointly from
a path from the other end of the edge to infinity. Therefore

Eic[Nep(1)] = Z [Enc[]l{blsabackbone edge} 1= Z Eic(1 {0—blo {bopen}O{bHoo}] (4.16)

be&, be&,
Backbone events are by definition not cylinder events, and hence it is a priori not clear whether
the limiting scheme that gives Q,c can be reversed. The aim of this section is to show that we can.

We call an open edge b = {x, y} € Z% backbone-pivotal when every infinite self-avoiding walk
in the IIC starting at the origin uses this edge.

It is not difficult to show that there is an infinite number of backbone-pivotal edges Q;c-a.s.
Indeed, having a finite number of backbone-pivotal edges implies that there exist at least two
disjoint infinite paths from the top of the last backbone pivotal. In Theorem 1.4(ii) of [26] it is
proved that in the finite-range setting this does not happen Q,c-a.s. Their proofis easily modified
to our setting.

The backbone-pivotal edges can be ordered as (b;)32,. We can order them so that every infinite
self-avoiding walk starting at 0 passes through b; before passing through b; ;. Also, we can think
of the backbone-pivotal edges as being directed edges b = (x, y), where the direction is such that
{0 < x} uses different edges than {y < oo}. For a directed edge b = (x, y), we let b = x denote its
bottom, and b = y its top. Writing b, for the mth backbone-pivotal edge, we define

S =CPm(0)\CP1(0) 4.17)

to be the subgraph of the mth “backbone sausage” (where, by convention C?(0) = ).

If 0 is connected to Q¢ and there are precisely n open pivotal edges for this connection, we can
again impose an ordering on the open pivotal edges (b;)_, in such a way that any self-avoiding
path from 0 to Q¢ passes through b; before passing through b;.;. If n = m, we let S}, = Cbm(0)\
Cb»-1(0) and we let S%, = @ whenever 0 <+ Q¢ or n < m.

In the same way, we let S}, = CPm(0) \ CP»-1(0) where b,, now is the mth open pivotal edge for
{0 < x}, and S7, = @ if no mth pivotal bond exists for the connection {0 — x}.
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We are interested in events that take place on the first m backbone sausages. To this end,
define
m
~ = US 70 = US” and Zy,=JS}. (4.18)
i=1 i=1
Note that Z{, and Z}, may contain fewer than m backbone sausages. Even though events occur-
ring on Z$, are not necessarily cylinder events, it is still possible to reverse the IIC-limit for such
events, as the following lemma demonstrates.

Lemma 4.2 [Backbone limit reversal lemma]. Consider a model such that for all cylinder events
F, Quc(F) =limy, -, Qp(F). Then, for any event E and any m € N,

Quc(EonZyy,) = %cmﬁzﬂpp ({Eon Z3,}n{0 < x}). (4.19)

Proof. Fix m throughout the proof. We prove the lemma via comparison of Z$,, Z{, and Z%,.
this end, we define the events

A = o 25 =75} (4.20)
A = {w: 2§ =27 and Z%) contains at least m pivotals}; (4.21)
AY = {w:Z}) =27}, and Z}, contains at least m pivotals}. (4.22)

We show that it is improbable that these sets are different when we compare them on the same
configuration and near the origin. Therefore, we may replace one with the other once we take a
suitable limit.

We start by observing that for any R, A, € A%, and that for all 7 < R and x € Q%, Aj) € A,
and AV < AU,

For any R we can write

{EonZ3} = ({EonZe}nA%) U({E on Z3} N (AS)C) = F, (R)UFZ(R). (4.23)

At the end of the proof we take the limit R — oco. In this limit, the event (A(R))C has probability
0 under @, for the following reasons: The occurrence of (A% )C implies that there exists a path
from one of the first m sausages to Qf, that is disjoint of the backbone In the limit R — oo this
implies that there exist fwo disjoint connections to co and this event does not occur Q;,c-almost

surely. Indeed, since Ay < A%, ), we have by monotone convergence that

hm @nc ((A(R) ) Quc ( lim (A(R)) ) 0. (4.24)

For F,, 1 (R) the occurrence of A%, implies {E on Z3%}={Eon Z%. Furthermore, for any r such
that 0 < r < R we can write

FhL,(R=({EonZ®}n A% nAD)U({EonZ8}n A% N (AD)) = Ghy(R, UGE(R, 1), (4.25)

(R)

In the double limit where first R — oo and then r — oo, the probability of G2, (R, r) vanishes as

lim hm @”C(G (R, 1) < hm hm @”C((A‘”)C) = rlLr&@|lc((Af;)C) =0. (4.26)

=00 R R

Here we again used the argument that in the limit there must exist two disjoint paths to oco.
We can rewrite G, (R, r) as follows:

GhLR, 1) =({EonZ®n AD)\({Eon Z®Yn A% N (A%)C) = Hy, (R, 1)\ Ho (R, 1). 4.27)

(R)

Since H2 (R,1r) < (A(R))C we again have that @“c(Hm(R, r)) — 0as R — oo.
Now, Hm (R, 1) is a cylinder event, so that (1.21) applies,

Quc(HY (R, 1) = lim L P,(Hp, (R, 1) N{0 < x}), (4.28)
p/pe X(P) xeqe
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(where the sum over x € Qg vanishes in the p / p. limit).
The crucial observation is that for r < R and x € Qf, we have Aj) N {0 — x} = AV N {0 < x}, so
that

{EonZPtnAj) n{0 — x}={EonZ;}nAl) Nn{0— x}. (4.29)
It follows that
Hy, (R N{0—xt={EonZP}nAD N{0—x}={EonZ} A} N{0 < x}
=({EonZ;}n{0—x})\({EonZi}n(A)N{0 < x}) (4.30)

= M} (x)\ M2, (R, 1, x).
For M% (R, r, x) we note that (AEQ))C is a cylinder event, so that (1.21I) implies

1 1
lim lim lim — Y P,(M%(R,r,x) < lim lim lim — Y P,((A})%0< x)

(R)

rooR=op/pe X(P) xeqy rmeoR=eop /b X(P) xeq (4.31)
< lim lim Que((A)9) = lim Que((A7)) =0.
Combining (4.23)—(4.30),
Quc(EonZy) = QueclFZ4R) +Quc(GE (R, 1)~ Quc(H2, (R, 1))

1
+ lim — Py (M}, () =P, (M5 (R, 1, X)) (4.32)
P De X(p) ng{( p\rm p\rm )
Now we add 0 =lim, ~,, ¥ (p) "' ¥ veq, Pp(M},(x)) to the right-hand side, so that the term involv-
ing M} (x) is independent of r and R. Then we let R — oo, so that Q,c(F2,(R)) and Q,c(H?,(R, 1))
vanish. After this we let r — oo, so that the terms involving G2,(R, r) and M2 (R, r, x) also disap-

pear, by (4.26) and (4.31). The result is

1 1
EonZ®)=lim — Y P,(ML(x)=lim — Y P,({EonZ¥}n{0—x}), (4.33)
@“C( m) P pe X(p) xeX‘Z’d p m P/ pe X(p) xéd p ({ m} )
completing the proof. O

Let Bb(w) denote the backbone edge set of a configuration w, and let S[A, B](w) denote the
set of open edges between the sets A and B, that is, {u, v} € S[A, B](w) whenever {u, v} is open
and {a < u}o{v < b} for some a € A,b € B. Similarly, write Bb;, (w) for the set of backbone
pivotal edges, and S, [A, Bl (w) for the set of open pivotal edges for the event that there exists a
connection between the sets A and B.

In this paper we use two specific cases of the above lemma.

Corollary 4.3 [Backbone limit reversal lemma for sets of edges]. Consider a model such that
Quc(F) =limy, -, Qp(F) for all cylinder events F. Lez‘{bi};’:1 be a fixed and finite set of edges. Then,

@)

n . 1
Qe (bi)}L, =Bb) = lim ﬁxédu»p (thi}, <S[0,x1); (4.34)

(ii)
. 1
@IIC ({b}lnzl = Bl:)piv) = pl%c m xgz'd Pp ({bi}?:l < Spiv[oy X]) . (435)

Proof. The proof for both cases follows by the same argument, so we only prove it for (i). Define

An={b3l €75}, As={{bi}],=Bb}= L_Jl Am, (4.36)

Bn()={{bi}, cZ}n{0—x},  Boo(®)={{bi}}.,=SI0,x]}n{0—x}=|J Bn. (4.37)
m=1
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Since Ay, € A1 for m = 1, we may partition A as Aco = A1 U Upm=1(Am+1 \ An). Note that this
is a union over disjoint subsets. We can write a similar partition for B (x), for every x € Z%. Next
we apply Lemmalf4.2|to each term,

Quc(Aco) =Quc (A1) + Z (Quc(Am+1) — Quc(Am))

= lim P,(B
] /rux(p) XEZZd p(B1(x)) (4.38)

53

m=1

lim — P,(Bm - lim — P,(Bm
p%cx(p)xezzd pBm 1 () mrix(p) xezzd pl (x)))

Observe that for all m = 1, P, (B, (x)) <Py, (Bm(x)) and 3. Pp (B, (X)) < 0o, so we may use dom-
inated convergence to deduce

1 (0]
Qucldos) = lim — z (Pp(& (20) + mZ:l (P (Bim+1()) =Py (B (x)))) : (4.39)

(Note that the dominating function P, (B, (x)) can also be used in the proof of (ii).) Since clearly
Py (Bm(x)) — P, (Bs(x)) as m — oo, the telescoping sum on the right-hand side is equal to P, (B (X))
— Pp(B1(x)), so
QueAeo) = lim s Y. Pp(Buo(x)), (4.40)
xXtp ) xezd
as we set out to prove. ([l

4.3.1. Upper bound on the expectation of the backbone volume. Applying Corollary[4.3(i) to (4.16),
we get

Enc[Nes(M] = ). Quc(beBb) = hm —— Y ) P,(bopen and pivotal for 0 — x)
beé, /Pe X(P) beé, xezd
(4.41)
ph/rgc x(p) bEX:S" xéd Ep (Lo byoib opentorbu
Applying the BK-inequality to (4.41] gives
Eyc[Nes(r)] < hm — Y Y 1,(pDB)Ty(x- D). (4.42)

/"Pe )((P) bel, xezd

Summing over x and then b and bounding the sum over b € &, by the sum over beQ;, wegeta
factor y(p) and a factor p, respectively. After this we take the limit p / p.:

Enc[New(M1<pe Y Tp, (D). (4.43)
beQ,

The upper bound in (1.31) that we proved in the previous section completes the proof of upper
bound in (1.33). O

4.3.2. Lower bound on the expectation of the backbone volume. To get alower bound on E, [ Ng, (7)]
we count only the backbone-pivotal edges. Recall the definition of &, given in (4.11). We bound

Eic[Neo(r)] = Z Quc(be Bb) = Z Quc(b € Bbpiy) = Z hy (B)Qyc(b € Bbpiy). (4.44)
beé, beé&, bezdxz4

That the second inequality is necessary is not immediately obvious, but it will turn out to be cru-
cial for getting a good bound in the case of nearest-neighbor percolation. Now we apply Corollary
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[4.3(ii) to get

1
Z hy (D)Quc(b € Bbyiy) = hm — Z hr ()P (b e Spiv [0, x]). (4.45)
bezdx 74 /pe X(P) x,b,bez

By the definition of Sy, [0, x] we have
{b € Spiv[0, X1} = {0~ b on CP(0)} o {b open} o {b — x off C*(0)}, (4.46)

so we can apply the Factorization Lemma to the right-hand side of (4.45) to get

1
Enc [Nen(r)] = hng 0l 2 PP BEIL g on ooy E1 L oy ot oo

x,b,bez
1 - (4.47)
= lim — D) h,(D)Eo[LigepyEr (17 1].
p/pe X(P) b%Zd P O OB b oft Ch(O)
In the second line we left out the condition “on C?(0)” because
{0 = bon C?(0)} = {0 — b} \ {0 — b through Z¢\ C?(0)}, (4.48)

but {0 — b through Z%\ C?(0)} implies that b is pivotal for the connection {0 — b}, which means

that the event {0 — b} has to occur. But the indicator 1 is always 0 for such events, so

{b—x off CP(0)}
the change from {0 < bon C 7b (0)} to {0 < b} has no effect on the expectation.

We write ég (0) to remind ourselves that the cluster is random with respect to Eg, but fixed with
respect to E;. We bound the expectations in (4.47) from the inside out:

Ch o)
[EHC[NBb(r)]_hm— Y DB B)(TpB)Tp(x~B) ~Eo| Loy Py (b )
), ez (4.49)

ENl—Ng.

For the inequality we used the identity {E off A} = E\ {E through A}. We give separate bounds for
Nj and N».
Consider NV first:

1 _
N; = lim —— h:(b)T,(b)pD(b)T,(x—b)
Y (p)xbgezd sl il

J (4.50)

A d“k
=pe ¥ hn®rp=pe [ ®h &
pgezza ST Pe ) T 2

[—7,m]4

To get the second equality we summed over x and then b, as we did for the upper bound.
The bound on N is harder:

1 CLo
Ny = lim —— pD(b)h;(D)Eo | LigeyPp|b 2o x (4.51)
p/pe X(P) bézd [ b ’7( )]

and note that here we need an upper bound. The dependence in the second two-point function
implies that there is a path from some vertex along the path b — x to another vertex on the path
0 < b, and that this path does not use the edge b. Consider a fixed set of vertices A 7%, Then,

{b— x through A} c | J (b — @} o {a— x}. (4.52)

acA
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Therefore,

P,(bx <P, ( Uth—ajola— x}) < Y ligeaP,({b— ajola< x})
acd 3 acz? (4.53)
< Z Ligentpla—b)tp(x—a).
acz4
Since the set Cé’ (0) is fixed with respect to the expectation E; we may apply to the expec-
tation on the right-hand side of with A =Cy(0) > C}ﬁ’ (0):

1 _
N<lim — ¥ pDB)hBE | Loy lo-aTp@-D1,x-a)

P/ pe X(P) e
L B (4.54)
=lim — Y  pDWhDP,0«— b0 a)T,la-bTyx—a).
P/ Pe X(P) x,Q,E,aEZd
We use the tree-graph bound [3]:
Pp(0—b0—a)< Y 1,(&)Tpb-2)Tpla-2) (4.55)
zez4
and insert the above inequality into to get
1 —
N> < lim —— Z h:(D)Tp(2)Tp(b—2)pD(b)Tp(a—b)Tp(a—2)Ty(x—a)
p/pe X(P) x,b,b,a,ze74
>0 B (4.56)
=pc Y. h(B)1y DTy, (b—2)DB)T, (a—Db)Tp, (a—2).
b,b,a,zeZ%
Define
T, (%) = Tp (X) (D * T, * Tp,)(X). (4.57)
An upper bound on its Fourier transform is
1T, (0l =| Y. e**T), (x)| <|T}, (0)]
xezd (4.58)
< Z D)ty (w—0)Tp (y—w)Tp (y) = T, (0) = CB,
v,w,yez4
with T, (x) as given by . The bound on T}, (0) follows from Lemma
With this definition we can write
No<pe ) h(DT, (b=2)7p,(2) = pc(tp, * Ty, * hy)(0). (4.59)
b,zez4
We can bound N, by expressing the right-hand side in terms of its Fourier transform:
, . oo d%
No =pc(Tp, * Tpc * hy)(0) = pe ) Tp ()T pC(k)hr(k)W
o (4.60)
<C ) ()R ()
<CPpe f 2 DA (B,
(~m,m14
where the second inequality follows from (4.58).
With bounds on both N; and N, we can conclude that, when S is small enough,
~ 7 ddk / 2Aa)
EilNes) =N~ No 2 pe1=CP) [ 3, (0 oo =d@r® . s

[-m,m]4
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for some constant ¢’(d) that only depends on d. The final inequality follows from (4.15). This
concludes the proof of the lower bound. Combining the upper and lower bound completes the

proof of (1.33). O

4.4. Bounds on the expected I1C volume in a ball: proof of (1.32)
Define the IIC two-point function
0N =Quc(0—y) = hm — ) P,0~y0-x). (4.62)
X(p) xezd

Since the event {0 — y} is not a cylinder event, it is not immediately obvious that we can write it
as a limit. Nevertheless, in [26] it is proved that this is allowed.

Using the techniques of the previous paragraphs, we can easily find an upper bound. The
lower bound requires more work.

4.4.1. IIC volume expectation upper bound. We start by bounding (4.62) using the tree-graph

bound [@.55):

1
- - 2). 4.63
e(y) = / 0 )XZEZdTp(z)Tp(x 2Tp(y—2) (4.63)

Keeping z fixed and summing over x we get a factor y(p). Then, with the divergence of the sus-
ceptibility canceled, we can take the limit p /" p,:

0= Y. 15 (DTp, (¥ —2) = (Tp, *Tp,) (). (4.64)

zez4
The expected volume of the IIC in a Euclidean ball is given by
EicllQ nlIC = Y o). (4.65)
yeQr

Using the same techniques as in Section[4.2} we get

EncllQ-nlIClI< ) o X Tp, (y—2)8r (=)
X,y€Z

<oyt [ R &%
- [1-D(k)? 2m)?

[—m,7]
< J 1 d% (4.66)
=AT ] TkEER (2
|kl<1/r
d
+ CBrd+2(2/\ai) f r(k) k < Cr2(2Aa)
2m)d

[kI=1/r
O

4.4.2. IIC volume expectation lower bound. This bound is the most involved, because we need to
use the Factorization Lemma twice. We bound (4.62) from below by

1 0 < 3,0 < x,b = (b, b) is the first edge that is
o) = hrn x(p) . bXb:eZd P ( open and pivotal for 0 — x but not for 0 — y (4.67)
Observe that
{0 < 3,0 < x, b is the first edge that is open and pivotal for 0 — x but not for 0 — y}
(4.68)

= {bopen} o {0 — b}o{b— y} on C’(0)} o {b — x on Z4\ C(0)}.
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Indeed, if there exist connections from 0 to x and y, and if there exists an open edge b = (b, b)
that is pivotal for 0 — x but not for 0 — y, then the connection b — x occurs off C?(0). If this was
not the case, then b would not be pivotal for 0 < x. Similarly, the event 0 — y occurs on C?(0),
since otherwise b would be pivotal for 0 — y. By requiring that b is the first edge that has these
properties we also get disjoint occurrence of the events, i.e. {0 < b} o {b— y} on CPb (0).

Applying the Factorization Lemma gives

Q(y)> lim ﬁ Z dpD(b)IEO[]]‘{OHQ}O{QHJ’}[EI[I]'{Eﬁxofféé’(O)}”’ (4.69)
x,b,beZ

where we left out the condition “on C~é’(0) ” again, for the same reason that we were allowed to
leave it out in (4.47). For a fixed set of vertices A,

Pp(x—yoff A)=1,(y—x) - [Ep[]l{xHythrough Al (4.70)

Since ég (0) is fixed with respect to E; we may apply this identity to and sum over y € Q; to
get

o(y) = lim — pD(D)Eo | Lo pjoipey; (Tp(x— b)
y§2r ”/”67((’9) y;erbXb:ezd | r
- [El []l{ﬁ—»x through éb(O)}])] 4.71)
lim — D(b)hy(Y)Eo| Lo blofpoyy (Tp(x — b)
p/pcx(p)z Z p y o[ {0=bloib—y(Tp

y€Z4 x,p, ez
- [El Ul{ﬁ—»x through 56’(0)}])] = Sl - SZ'

In the second inequality we have again replaced the sum over y € Q, by the sum over y € Z¢ and
inserted a factor k. (y). This is a necessary step for getting a good bound on ;.

We first give an upper bound on Sy, and then establish a lower bound on S;. As mentioned,
the set (fé’ (0) is fixed with respect to E;. We start by applying the BK-inequality to E;,

L] L through 63(0)}] = sz ﬂ{aeﬁg(O)}TP(b —a)Tp(x—a). (4.72)
ae

To bound Eg, we observe that

({OHQ}°{QHy})ﬂ{a€C€(O)}§( U {oﬁz}o{z«—»g}o{gﬁy}o{zﬁa})

zeZ4

u( U {0<—>l_7}0{l_9<—>z}0{z<—>y}0{z<—>a}). (4.73)

zezZ4

Applying (4.72) and (4.73) to S, and applying the BK-inequality again, we get the upper bound

Sy < lim — D) h,(Y)|tp(D)T(b—2)T,(y—b)Tpla—2)T (b-—a)T,(x—a)
? p/pcx(p) yédxbézdp Nep@y pPY=2Te g P

+Tp(D)Tp(z—D)Tp(y—2)Tp(a— z)rp(E— a)Tp(x— a)l. (4.74)
Summing over x, taking the limit p / p. and applying the definition of Tr',c, 1! , we get

Sa<2pe Y, (N (@p, * Ty %7 ) () =2pc(Tp, * Ty *Tp, * hy)(0) (4.75)
yezd
We end up with a bound that is very similar to N, in the previous section. Hence, modifying
(4.60) to include an extra factor T pe» We get

S, < CAr2?ha, (4.76)
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We now establish a lower bound on S;. Immediately we can sum over x and b to get factors
1 (p) and p and take the limit p / p,:

Si= Y pchr ()P (10— blo{b— y}. 4.77)
y,b,bezd
Observe that
{0~ Dblo{b—y}= | {eisopenand pivotal for 0 < y}. (4.78)
e:e=b
and
{e is open and pivotal for 0 < y} = {0 — e on C¢(0)} N {e open} N {€ < y off C¢(0)}. (4.79)

Making this replacement, applying the Factorization Lemma again, and applying we get
the lower bound

S1= Y Y pih(yD@Ey[Ljgeg (T (y—72) ~Eill ey through ceop)1 = S11=S12 (4.80)
y,bezd e:e=b

where we again left out the condition “on 63(0)” for the same reason that we were allowed to
leave it out in (4.47).
Writing Sy, in terms of its Fourier transform, we get

Sii= Y, Y. PeD@h (DT (@)Tp,(y—2) = pi(Tp, ¥ D*Tp, * h;)(0)

y,bezd e:e=b
. s d% (4.81)
_ 2 . 2
=p. / Tp. (k) D(k)hr(k)@-
[-m,m]4
Rewriting the right-hand side gives
) A 2 A o d’k
S1,1=p; fd Tp. (k) (1—[1—D(k)])hr(k)w
(=7l . ; (4.82)
=p? “szzkdk 2 Akzlf)kﬁkdk
=p; Tp, (k) h( )(Zn)d—/vC Tp (L) [1=D(k)]h; ( )W'
[—m,m]¢ [—m,m]¢

For the second integral we get an upper bound:

dk f hy(k)1-D(k)] d%

2 £, (k)?[1-D(k flr k =C ) ’
Pe f Tp(K)° (%)) ()(2n)d [1-Dk)1z  @em!

[—7,m]4 [—7,7]4

(4.83)

We split up the integral and bound:

hy(k)  d% f 1 d% @era)—d f - d’k
_ <C ————+C hr k
f 1-Di)) emd 4 [k|Cra) (2m)d B ( )(Zﬂ)d (4.84)

[-m,m]¢4 lkl=1/r [-m,m]¢

< Car® @ + Cpri®"o,

Here the first integral has been bounded in the same way as (4.9) and the second one in the same
way as (4.10). Combining both bounds, we can conclude that

d%

o -Créne, (4.85)
T

81_1 = pg f fpc(k)zljlr(k)

[—m,m]4
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For S;» we need an upper bound. Using (4.53) and the tree-graph bound (4.55), we get

Si2= Y. 2 Pehr(D@Eo[Lo—aEill G, trougn ceon)]
y,bezd e:e=b

- (4.86)
< > > p%h,(y)D(e)Tpc(v)Tpc(g—U)Tpc(v’—e)rpv(v’—v)rpc(y—v').
ybv,v'ezd e;e=b
Observe that
Tp ' =v) | Y Y tple-v)DE-0T, (V-8 | <T, (V' -v). (4.87)
bezd e:e=b
This implies
Si2=p; Y. heTp T, (W =0Ty (y— ) = piap, * T) % Tp, * h)(0). (4.88)
yvv'ezd
We rewrite the right-hand side in terms of its Fourier transform and apply (4.58):
A L~ d% L~ d%
2 . 2 2 . 2
S12<p? f 1 (02T, (k) Ty (K) o = p2C'p f £, (k)2 (k) o (4.89)
[—7,7m]4 [~m,m]4
Finally, combining the bounds (4.82), (4.89) and (4.76), we get, for § small enough,
EicllQrnCO)12= 811 —S12—S2
2 ! - 27 d’k @ra) o M 2Q2na) (4.90)
=pia-cp [ 0% G = @ :

[-m,m]4

for some constant ¢”(d). The last inequality follows from a similar bound as (4.15). This com-
pletes the proof of Theorem|1.6 O

5. A LOWER BOUND ON THE LONG-RANGE ONE-ARM PROBABILITY: PROOF OF THEOREM[L.5]

In this section we restrict ourselves to models of long-range spread-out percolation only.

The heuristics of the proof of Theorem [1.5|are simple: if the cluster reaches distance r, then
either the cluster contains many vertices, or the cluster contains an edge that is very long (of order
r). To bound the probability that the cluster is large, we use a simple second moment estimate.
This contributes the dominant term to the lower bound when a = 4, as the probability of finding
a long edge is negligible in this regime. But when a < 4 this is not the case anymore, and the
dominant contribution will be due to the existence of long edges. To establish this, we show that
the existence of long edges is only weakly dependent on the size of the cluster, and vice versa.

Proof of Theorem[1.5, We start by proving P, (0 < Qf) = c/r%2. Let C,(0) be the r-truncated
cluster of 0, that is, the percolation cluster of 0 generated by using the edge probability

PcDr(x) = peD(X) L <r)

instead of D(x). Note that by the definition of the long-range family (in particular, by (1.5)) there
exist {,¢ > 0 such that

<1-(r ¢
D, (x) = D(x) (6.1
xeXZ:d petr XEZQr Pe {2 1-¢r
when r is sufficiently large.
One way for a path from 0 to reach Q¢ is if C(0) is at least of size k (we will fix the value of k
later), and at least one of the vertices, say v, of C,(0) is an endpoint of an open edge e that has
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length at least 2r. Then either v € Q¢ and so there exists a path, or, perhaps more likely, v € Q,,
but then the other endpoint of e is in Q¢. Hence, we have

Pp. (0 Q) = Py, (ICr(0)] = k,3e = (e, e) such that e € C,(0), |e] > 2r). (5.2)

Edge probabilities are translation invariant and independent, and there are at least k vertices in
C;(0), so we have a lower bound on the right-hand side,

PpC(ICr(O)I >k) (1 —Pp, (Aee Qgr such that {0, e} is open)k) . (5.3)

Observe that

Pp. (A€ € Q3. such that {0, ¢} is open) =P, ( (1 {0, x}is closed})

xeQ, (5.4)
= H (l—pcD(x)).
x€Qs,
Now, since 1 — z < e™%, we have
1-Pp, (Ae€ Q3, such that {0,e} is open)¥ > 1 -exp (—kpc > D(x))
xeQ, (5.5)
o1 _ekpeli@n® kpc¢
22r)e’
forall k<22r)%/p.C.
Thus,
(k 2(2r)®
Py (0~ > 2—P C(IC 0] =k) forall k< . (5.6)
P Q)= gpabrdlr pel

All we need now is a lower bound on P, (1C-(0)| = k).
Combining results of [5] and [23], it follows that there exists a constants C; = ¢; > 0 so that

C
L <P, (CO)=s) <L (5.7)
Vs Vs
holds for long-range percolation when d > d.. Furthermore, we have
Pp(Cr (0] = k) =P, (ICO)] = k) =Py (CO) = k,IC,(0)] < k). (5.8)

To bound the first term on the right-hand side we use (5.7). For the second term we need an
upper bound. Given that |C,(0)| < k, for |C(0)|= k to hold as well, it is necessary that there exist at
least one open edge that is longer than r with at least one endpoint in C,(0). Thus,

Py (IC0)| 2 k,ICr(0)| < k) =P, (IC/(0)| < k,Te = {e, e} with e€ C,(0) s.t. |e| > ,e open).  (5.9)

The probability of having such an edge only depends on |C,(0)|, the number of possible end-
points for this edge. Hence, we can condition on the size of C,(0) and use translation invariance
and independence of edges for an upper bound:

Pp.(3e = {e, e} with e€ C,(0) s.t. |e| > r,e open||C, (0)| < k)P, (IC,(0)| < k)
k-1
< Z sPp.Jve Qf s.t. {0, v} open)[PpC(ICr(O)I =s). (5.10)
s=1

Similar to we have that
Py, AveQist {0,vlopen)=1— [[ A-p:D(x) = ) p.Dx)<ér™?, (5.11)

%€, %< @5,
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where the first bound follows by a simple induction argument and the second bound follows by
(5.1). We apply the lower bound in to (5.10) to get the upper bound

k-1 k-1 k-1
Er Y Pp(C (028 <Er™® Y P, (CO)zs)<ér™® ). % <CVkr™® (5.12)
s=1 s=1 s=1 S

where we used (5.7) in the second-to-last step. Applying the above bound to (5.6) with k = £2r®
and some suitably small constant € thus gives

2..a 2
Py 0= Q) = p, (1C,0]2e2r = (

2na 2a (5.13)

a Coe ) fod

eral2 N ral2 ra/2’

completing the proof for a € (0,4].
To prove the theorem for a > 4, that is, to establish P, (0 < Qf) = ¢/ r?, we use the second
moment method. Fix n large, and define

Nypr=#x:x€Qpnr\Qr and 0 — x}. (5.14)
Then,
Py (0= Q) =Py (Nypr = 1). (5.15)
By the second moment method, we have
Py Ny 21) 2 %. (5.16)
We can write
Nynr =1Qnr nCO) - 1Q, N C(0)]. (5.17)
By Theorem[1.6] when 7 is large enough,
Ep [Ny nr] = Ep, [1Qur NCO = Ep, [1Q- NCO)]] = c3(nr) ™Y = Cyr " > ¢5r @M (5.18)
We can write N% nr s
N%nr =#{pairs x,y: X,y € Qpr \Qr and 0 — x,0 < y}. (5.19)
Obviously,
N%nr < #{triplets x,,z2: X,y € Qunr \Q;,Z € 7% and {0 = zlo{z <= x}o{z— y}}. (5.20)

Using the BK-inequality and techniques similar to those used in the proof of Theorem we
can show
EpNZ, 1< Y Y 15 (@7 (x—2)Tp, (y—2) < Cer*®™Y, (5.21)
X,y€Qnr ze74
(In particular, first bound the sum over y for fixed x, z and then bound the remaining sum in the
same way as was done in Section[4.4.1]

Hence, it follows that
22AQ)

P ey GsT - c”
p0= Q0= o= (5.22)
Finally, we combine the bounds (5.13) and (5.22). This yields
P, (0—Q)zmax{- Slo_¢ 5.23
p.(0— Q) = max ral2’ 12 (= pénarz’ (5.23)

completing the proof. O
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6. BOUNDS ON LACE EXPANSION COEFFICIENTS: PROOF OF PROPOSITION[Z.5]AND LEMMA [2.7]

In this section and the next we prove Proposition |2.5| and Lemma We start by showing
that the functions ¢ and y™ can both be bounded in terms of one-arm probabilities, 7?, and
another function, ¢". Then we bound the complex expressions 7Y and ¢ in terms of simpler
two-point functions. These bounds are known as diagrammatic estimates.

Using the diagrammatic estimates we are able to get the bounds needed to prove Proposition
and Lemma[2.7} but it involves a lot of machinery to do so.

In the case of Lemma (i), this is mainly due to the fact that the function ¢ has not ap-
peared in any other lace expansion (though a similar function is considered for oriented perco-
lation in [25]), so there is little to fall back on.

In the case of Proposition 2.5} the reason for the difficulties is more fundamental. The bound
that we require is quite strong while our knowledge of the two-point functions is limited and
mainly consists of its properties in Fourier space. Significant effort is needed to evaluate these
functions in Fourier space without sacrificing too much accuracy in the bounds.

In the course of the proof of Proposition[2.5|we introduce a method for getting lace expansion
diagrams in Fourier space. This construction uses ideas from graph theory, and in principle ap-
plies to any lace expansion whose terms can be bounded by ‘planar’ diagrams (e.g. self-avoiding
walk, lattice animals and lattice trees). Moreover, the Fourier space diagrams have a simple com-
binatorial structure and are fairly easy to bound.

6.1. Proof of Lemma [2.7](i)

In this section we prove Lemma [2.7(i) subject to Proposition which we prove in the next
section, and subject to Lemma [6.1} which is stated further along in the section and proved in
the final subsection. The techniques that we use are similar to those used in [25], but much less
refined, as we only need an upper bound.

Proof of Lemmal2.7(i) subject to Proposition|2.5 and Lemmal6.1] Recall definitions (2.28) - (2.32).
We start by showing that ¢ M (r: F) and y(”) (r; F) can be bounded as follows:
1

&) < 5 Y 0 x, 1 F)Pp, (x = Q5 + 0™ (r; F); 6.1)
x€Qr
YPrFP) = Y 0" PP, (x < QD, 6.2)
x€Q,

for the function 6" defined below in and and o™ defined below in and (6.14).
Then we show that p"” can be bounded by

o)< Y, 71 (x, 1 F) 6.3)
x€Qy
and that 6™ can be bounded further by

0 x,r;F) < Y. ¢ (z,x, 1 F)Ppy (2 QF) (6.4)
zeQy
for the function ¢ defined below in (6.21) and (6.22).
After showing that such bounds exist, we get diagrammatic bounds on 8 and ¢ that suffice
to prove Lemma|[2.7|i) (subject to Proposition[2.5).
Define

0
6 )(x, rF)= §Q py,x[EpC[an{{oHnym(:,y,QmHQg} on C'(y,x)(o)}]» (6.5)
Yer

then for n = 0 follows immediately from and the simple fact that
P5 (x = Q) <Py, (x — Q). 6.6)
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For n =1, define,

6(”) (xr r;F) = Z py,x Z puo,l/().“ Z pun_]l/n_1[E0 HFQ{OHUO,Qm@Q,—}

yEQr (UOyVO)Egr (un—lvvn—l)(’:gr

X[El

]ll[Ez[ﬂz..-[En_l[l{E’(Un—lry;én—l)ﬂ{yn—l‘_’Q;C—}Oné(y'x)(un—l)}]”']]]' 6.7)

Combined with (2.30), and give forn=1.

Although the purpose of the functions "% is to bound the probability of events E’ that are
restricted to be connected to Qf, it will come in handy later on to use that the bound

0" (x,r; F) <n™ (x,1; F) 6.8)
also holds, since } }
E'(0n-1,y;Cn-1) N{vn-1 < QS} € E'(vp-1,¥;Cn-1)- (6.9)
We need to do a bit more work to show (6.1). In a similar fashion as in [25], we define the set
P4 = {edges bl the event E'(1, b; A) n {b open} n {b — QC off C¥(v)} occurs}. (6.10)

In words, Py, is the (unordered) set of cutting edges, i.e., edges in ‘P4 have the property that they
are open and they are the first edge after A that is pivotal for at least one connection from v to
Qf. (This means that these edges are not necessarily pivotal for all connections from v to Qf.)

Using that } jyee, Lipep,) = |Pal, we can decompose the event E” (v, r; A) according to the size
of Py:

Py (FNE"(v,1;4) =P (FNE"(v,1; ) N {Pa =2}

1
+3 =Y P, (FnE"(wr; An{bePatn{|Pal=1})
21 peg, 6.11)

1
==Y P, (FnE"(v,r; An{be P+ (v, 1; A F)
2 beé,
where

0w, r; AF) =P, (FNE"(v,1; )N {Pa=2))
© (1 1
+Z(7—5) Y P (FNE"(v,r; Anibe Paln{Pal=1). (6.12)
=1 be&,
Define o9 (r; F) = 9@ (0, r; Qp, F), then it follows that
1
O R = 5 Y Py (FNE"(0,1;Qm)n{bePg,}) +0 (r; F). (6.13)
be&,

Similarly, by replacing the final expectation in (2.29) by (6.11), we can isolate a term o from
{0 s B

Q(n)(r;F): Z puo,l}o." Z punvn[EO

(g, vo)€E, (Un,Vp)EE,

L[+ Ep-1 (8 (01,1, C ™) (0, 1] ||, 6.14)

Ian{OHu,Qm@uo}

X|E1

where Q denotes the full state space.
From [25] Proposition 4.3] we have the following useful identity: for A < 7% vez?% r=1and
beé&,,

E"(v,r; AN {be Pyl
={E'(,b; A n{v < Q% on CP (1)} {b open n {b — QF off CP(v)}.  (6.15)
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This equality is proved in [25] for oriented percolation, but the proof is easily adapted to the
unoriented case.

Applying with A=Q,,and v=0to and using
Qe x QY (6.16)

and the Factorization Lemma yields 1| for n = 0. Applying with A =C?(v,_,) and v =
vp-1 to (6.13) and again using and the Factorization Lemma yields forn=>1.

Now we show (6.3). Observe that the sum in (6.12) only has positive contributions when I =
0,1, so we do not have to consider the terms [ = 2 for an upper bound. Therefore,

0V (v, 1r;A,Q) <P, (E"(v,r; A n{Pal < 1)). (6.17)
From [25} Proposition 4.6] we have
E'v,r; An{Palslic | E'(v,x;A). (6.18)
xeQs

Again, is proved in [25] for oriented percolation, and again the proof is straightforwardly
adapted to the unoriented case. ~

Applying with A= Q;, and v =0 to and applying with A = CP(v,-1) and
V="Up_1to yields forn=0.

Next is the bound (6.4). From the definition of E’ it follows that
U U U{vetloft—ylofy—xioft— zlofz— x}o{y— Qf})
YVEQr tezd zEA

U({v = ylof{y — folt— x}o{t — z}o{z — x}o{y — Q})

U Hwx,y A. (6.19)
yeQ,

E'(v,5 A n{v— Qf}

N

Hence, by the union bound and the BK-inequality,

Py (E' (0,5 An{v—=QH < )Y P, (HWxyA)P,y(y— QL. (6.20)
y€Q,
Define
POy, F) =P, (FnH'(0,%,y;Qm)) (6.21)

(as with 79 (x, r; F), this function is independent of r, but we write r anyway for consistency).
Also define, forn>1,

(p(”)(x,y,r;F)= Z Puy,v """ Z Punrvn1Eo| LEA0—up,Que=Q,}

(uoﬂ/o)egr (un—lvyn—l)egr
x[El[]ll[Ez[Ilz---[En_1[H{H,(U,H,xyy;ém)}]---]”. 6.22)
Now it follows from (6.5), (6.7), (6.20) and (6.19) that (6.4) holds.

For future use we define

o0

N(x,r;F) = 7 (x,r; F),
n=0

- o0

O, nrF) = Y 0" (xr;F), (6.23)
n=0

- o0

D(x,y,1F) = Y ¢,y F).
n=0

Before we proceed we state the following lemma:
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Lemma 6.1. Fora model that satisfies the assumptions of Proposition|2.5 and for the same choice
of 6 > 0 as in Proposition|2.5, for all r € N, there exists constants C; = C;(F, L,d,a,0) fori=1,2,3,
such that

Y ®xynF) = G (6.24)
x,yez¢
Y x-ylP®x,y,rF) < Cy (6.25)
x,yez4
Y x| O(x, 1 F) < Ca. (6.26)
xez4

We do not prove Lemmal6.1]since it can be proved in a similar way as Proposition[2.5] At the
end of Section[7]we do briefly discuss this proof for Lemmal6.1

From (6.1) - (6.4), and (6.23) it follows that

1 ~ ~
Er P s ) 0, PP, (x— Q9+ Y H(x,r;F) (6.27)
x€Q; xeQ¥
and
I'(r;F) < Z (:)(x,r;F)[FDpC(xH Qf). (6.28)
x€Q;
Hence, Lemma[2.7](i) is proved once we show that
Y O, r; F)Pp,, (x = QF) < _G (6.29)
x€Q, Y Pe T plipts
for a constant C, that may depend on F, L, d, a and 6, and that
o rF) s —23
2, NP s —oms. (6.30)
xeQr
That (6.30) holds follows immediately from (6.26): x € Q¢ implies |x|/r > 1, so
. |x|(2/\a)+5 B Cs
Y Hx,rFs ), s M F) = —ns. (6.31)
xeQr xeQr
To bound (6.29) we introduce the following notation: for a,b €N and a > b,
Qa,b = Qa\ Qp- (6.32)

The sum on the left-hand side of (6.29) can be split into the contributions of x € Q,,4 and those
of x € Qrr/a:

Y O, PP, (x—=Q)= Y O P, x—Q)+ Y Or;FPy(x—Q. (6.33)

X€Q, X€Qr/a err,rM

The second term can be bounded using and (6.26):

0 ;)P 9H< I ‘F) < G 6.34
Z (x,r;F) pc(xHQr)_ Z (x,1; )_m. (6.34)
err,rM JCEQf/4
To bound the first term we use (6.4):
Y O PPx—=Q)=s Y Y &y PPy (x— Q)Pp, (y — Q). (6.35)
xEQr/4 xEQr/4 yEQr

For convenience, write

S%(x, 3,1, F) = ®(x, y,1; )P, (x = QOPp, (y = Q). (6.36)
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The right-hand side of (6.35) can again be split into the contribution of y € Q;/2 and of y € Qy.;/2:
Y Y sSPxynR= Y Y SPayrnB+ Y Y SPy . (6.37)
errl4 J’€Qr err/4 yEQrIZ xEQr/4 yEQr,r/Z

To bound the first term on the right-hand side, we note for a,b € N, a > b and x € Qy, by (1.28) we
have

c c
Ppc(xHQa)SPpC(OHQu_b)Sm (638)
so that, by Lemmal6.1}
) C ~ C5
> ) SyrPs—5 ) ) O,y 13 F) < 7 (6.39)
X€Qr/4 YEQr)2 X€Qr/4 YEQyr /2

for some constant Cs that may depend on m, L, d, @ and 6.
Finally, the second term in (6.37) can also be bounded using (6.38) and Lemma [6.1} since
X € Qg and |x—y| > r/4, we have

C ~
Y 2 SPtnns—p XY ®wynh)

X€Qr/4 YEQrr/2 X€Qr/4 YEQrr12
C lx—yl® C (6.40)
- ~ 6
<— Ox,y,rF)s——
1/ Z Z I
ri'e X€Qr/4 YEQr,r/2 r§ r1/9+6

for some constant Cg that may depend on m, L,d, @ and §. Combining (6.34), (6.39) and (6.40)
gives the desired bound (6.29) and completes the proof. g

6.2. The proof of Lemma [2.7]ii)
From the definition of R™ (r; F) in li and of 1 (x, r; F) in li itis easy to see that

RV spe Y aN Vi, rF). (6.41)
xezd
It is a simple consequence of (6.23) and (6.26) that limy_.o >, 7V "V (x,7; F) = 0. Furthermore,
forall N=1, RN (r; F)=0and 7N~V (x,r; F) 2 0,
lim RN (r;F) = lim p, Y 7V VY, rF) =0. (6.42)
N—o0 N

— 00
xezd

0

6.3. Diagrammatic estimates

In this subsection we derive diagrammatic estimates on the functions n%) and (,b(,;l”. We need
them to prove Proposition[2.5land Lemmal6.1} Our derivation is based on the derivation given in
[7]. The derivation below is in broad strokes identical to what is already in the literature. There-
fore, a reader already familiar with this procedure could skip to the conclusion at the end of this
section.

We start with 7 and ¢©. From the definition of E’ in it is easy to see that

E0,5Qmes U (0= xjofwx}). (6.43)
weQm

Hence, by the BK-inequality,

70 (x,r; F) <P, (E'(0,%,Qm) <P, | U ({0 x}ofw—x})
weQm (6.44)

< % Tpc(x)rpc(x—w).
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Similarly, from the definition of H’ in (6.19) it follows that

H©O,xy0m<s U (0=xjo{w—ylo{y—x}). (6.45)

weQ,,

Therefore, by (6.21) and the BK-inequality,

PO,y F) <Py | U (10— xto{w < ylofy —x})
WeQm (6.46)
< Y 1 0Tp (=0T (y— w).

weQ,

Furthermore, since on both right-hand sides of (6.44) and (6.46) we sum w over the finite ball
Qm, we can bound both by Q,,-independent functions:

79, F) = Cpa® (x) = Cl1p, (0)? (6.47)
and
¢y, F) = CLd®(x,y) = Clutp (0T, (x = YT, () (6.48)
where C), is a constant given by

> Tp.(x—w)
C! =max =29 P < oo. (6.49)
xez4 Tpc (x)

Let IP;,’? denote the product measure of n + 1 copies of critical percolation on Z%. We write A;
to signify that the event A occurs on the ith copy. By Fubini’s theorem and (2.31) and (6.22), for
n=1,

7" (x, r; F) = > Puwy > Pun_lvn-lpga?({Fﬂ{O‘—’ up, Qm < uotlo
(uo,Uo)Eg,— (u,l,l,vn,l)e&
n—1 _ 5
N () E' i—1, ui;Ci—1)i [N E' (Vp—1,%Cp1)n|  (6.50)
i=1
and
Sy = Y buw Y pun_lvn_lu»;,’?({Fm{oH Uo, Q< tio}o
(UOrVO)egr (un—lrvn—l)egr

N

n—1 _ _
ﬂE’(vz--l,ui;Ci-l)i)ﬂH’(vn-l,x,y;Cn-l)n . (6.51)
i=1
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Go(uo, 50, 215 Qm)

21

wE Qm wE Qm

Zit1

1"
G (Vn—1,tn; 2n, ¥, )

Un—1 tn T Un—1

Zn

Zi+1

Y

n

!
G'(vie1,ti, 2is Wiy i, Zit1)

"
G" (Vi1 tis 2iy Uiy Sis Zig1)

Figure 1. Depictions of the events Go, G', G”, G}, and G.,.

To estimate these functions, we define the events

Go(uo, S0, 21; Qm)

!
G (Ui—lr tirzi’ uj, sirzi+l)
1!
G (Ui—lr tirzi’ Ui, sirzi+l)
G(Ui—l) Uiy zi, Ui, Si, zi+1)

/
Gn(Vn—l» In, Zn, x)

GZ(UI’Z—I) In)Zn, N2 x)

WEQm

U( J {0 so}o{so < uglo{w — ug}o{sy— zi}

WEQm

{vi—1 < titolt; < zi}o{t; < si}o{z; < u;}

o{Sj < u;jto{si < zit1};

{vi-1 < sitols; — titol{t; < zito{t; < uy}

o{zj < uijto{si < zj11};

( U {0 < uplo{w « sp} o {sg < Up} o {Sp < 21}

|

! 1
G (Ui—l’ li)Zi, ui’si’zi+l) uG (Ui—l’ li,Zi, ui’si’zi+l);

{vp—1 < tplo{ty < zpto{ty, < xto{z, < x};

(6.52)

(6.53)

(6.54)
(6.55)
(6.56)

({Vn—l < tptolty < zptolzy < xtol{ty < yloly < X}) (6.57)
U({Vn—l < yroly « tpto{ty — zpto{zy — xpol{ty < X})

See Figure 1] for depictions of these events. The events G’ and G” are new in the context of dia-
grammatic expansions, all other events have appeared before, e.g. in [39]. All the events above
are constructed of disjointly occurring, increasing events, and hence the BK-inequality can be

used to factorize their probabilities.

The events inside 7" and ¢™ can be contained in constructions of the events (6.52) — (6.57):

by definitions (2.16) and (6.19),
E’(Vn—l,X;én—l)n < U

and

’
U G, (Vn-1,tn,2n, X)n
2,€Cp_y th€Z

HWp-1,%%C-ne U U Grwn-1, 0,20, 3, 0.

Observe that

F{0 < up,Qm <> ug}nizieColc |J Goluo, s0,21;Qm),

and note that the right-hand side is independent of F (but still depends on Q).

2,€Cyo1 tn ezd

so€Z4

(6.58)

(6.59)

(6.60)
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Similarly, forn=2andie{l,...,n—1},

E'(vi-1,u;;Ci1) nizir1 €Cil e U U Gwi-1 ti,zi, ui, i, zis1)i- (6.61)

Zi€(/;i,1 t;,s;€24
The relations (6.58) and (6.61) lead to

n-1 _ _
{FN{0 < up,Qm < uoto N ﬂ E'(vi-1, ui;ci—l)i) NE (Vp-1,%Cn-1)n

i=1

n-1

< U (GO(uO» SO;ZI;Qm)O n ﬂ G(Vi—l) li, Zi, ui’si’zi+l)i) n G;l(Vn—l» In,Zn, x)n , (6.62)

5,2 i=1

where 7 = (#1,...,t,), $= (So,...,5n—1) and Z = (z1,...,2,), and all elements are allowed to take

values in Z4. The relations lb and 1| lead to

n-1 _ ~
M E'wi1, Mi;Ci—l)i) NH (Vp-1,%,¥;,Ch-1)n

{FN{0 <~ Uo, Qm <~ u()}}() N
i=1

N Gl,;(Vn—ly tn,Zn, Y, X)n).  (6.63)

n-1
< (GO(MOYSOI 215 Qm)() N m G(Ul'—l) tl')zir uj, Si)zi+l)i
i=1

35,2

Therefore, we can get an upper bound on n%’) and ¢ ﬁﬁ):

Pp. (Go(uo, S0, 21; Qm))

n-1
xR s Y [Hpuiyi

i=0

n—1

x [T Pp. (Gwi-1, tis iy St 2i+ )P p (Gly(Vn-1, by 20y X)), (6.64)
i=1

where 7 = (uy, ..., U_1) and 7 = (v, ..., v,—1) with all elements are restricted to Z%, and

n—-1
&P,y < Y T puv

Pp. (Go(uo, S0, 21; Qm))

n—-1
x [ Pp.(Gi, tis i $is 2ix1))Pp (G (Vn=1, tny Zn, , X)).  (6.65)
i=1

The probabilities in (6.64) and (6.65) factorize because Gy, ..., G}, and Gy, ..., G}, are events on dif-
ferent percolation models. The separate probabilities can all be estimated using the BK-inequality.
To organize the resulting sum, define

?pc (x) = pc(D = Tpc) (x) (6.66)
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b t t l l l=
h —_ s s
A(a, b, s,t) = Bi(s,t,z,1) = Ba(z,1,s,t) = —I—
a s S z z t z t
Y
l t l t l
# Y 4
Cla2,1) = o Distzlay) = -+ z
z S z r S z

Figure 2. Diagrammatic representations of A, By, Bz, C and D. Unbroken lines represent
T's, lines that start with a gap represent 7's.

and
Ala,b,s, 1) = 1p(a—8)Tp (s—OTp (t—Db); (6.67)
Bi(s,t,z,1) = Tp (I-071p (2-5); (6.68)
BP(z,1,5,0) = 1,(l-2)7p,(t=2)Tp,(s=DTp,(t=3) (6.69)
B (z,1,5,0) = Y 815Tpla-9)Tp (2= @)Tp,(t— AT (- 2); (6.70)
acz4

By(z,l,s,t) = BP(z1,5,0+By"(z1s0); 6.71)
Cla,z,l) = Ala,a,z,)=1p(a-2)Tp (I-a)Tp (z2-1); (6.72)
DY, t,2,1,x,y) = Bi(st,zD7p,(z—- DAz 1,x,Y); (6.73)
DW(s,t,z,L,x,y) = Tp(y—0Tp.(I-PTp,(2=9C(x,21); (6.74)
D(s,t,z,1,x,y) = D9(s,t,z1x,y)+DV(s,tz1xy). (6.75)

See Figure[2|for diagrammatic representations of these functions.
Application of the BK-inequality yields

Py (Go(So, o, 21;Qm)) = Y (A0, w, so, to) + A0, w, to, $0)) T p, (S0, 21), (6.76)

weQ,,

B1(Sn-1, tn-1,2n, tn)
Y Piivni P (Gr(Un-1, tn, 2n, X)) < — "2 C(x, 2y, L), (6.77)
v, €24 Tp.(2n = Sp-1)

(note that we have switched from writing u; — 1 to writing #;_,: this is for consistency in what
follows) and

D(Sp-1,tn-1,2n, tn, X, ¥)
Z ptn,lvn,lppc(GZ(Vn—lytn;zn,_)/yx))5 n-bln-bzm I 4, Y . (6.78)
Up_1€2 Tp, (zn —Sp-1)

For G’ and G” we get

Z pl’i,lvi,lppc(G/(Ui—lrlirzi,si,ti,zi+l))

l/i,1€Zd
< Bl (sl'—l) li-1,%i, ll)

T i —si1) Béo)(ziyli,si,ti)Tpc(ZHl_Si); (6.79)
pc\%i — 9i-1
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and

Z pl’i,lvi,lppc(c/,(yi—lyli:Ziysiytirzi+1))

Ui_1€Zd
< Bl (si—lr ti-1,%i, ll)

P — B (zi, 1, i, 1)T p, (2i41 = 51). (6.80)
pe\“i T -1

The Kronecker delta in Bé” guarantees that it can only be nonzero when its second and third
argument are equal, so we can replace the third argument of Bé” by s; and combine 1| and

(6.80) to get
g

Z Pti_lvi_IPpC(G(Vi—l»liyzir Siy tirzi+1))

U,‘,1€Zd
- Bi(si-1, ti-1,2i, 1)
- Tp(zi—sio)

Substituting (6.76), (6.77) and (6.81) into (6.64), and (6.76), (6.78) and (6.81) into (6.65), respec-
tively, we get, forn =1

Ba(zi, 1, $iy t)Tp, (2zi+1 — 81).  (6.81)

n-1
PR Y, Y AO,w,s0,t0) [ [Bi(siz1, ti-1, 2, 1) B2 (2i, 1i, 5i, )]
E,f,ZJWEQm i=1
x B1(Sp-1, tn-1,2n, In) C(x, 2p, 1) (6.82)
and
n-1
(rb(n) (x, » rF) < Z Z A0, w, S0, tO) l_[ [Bl (si—l! li-1,Zi, li)BZ(Zi) li’ Siy tl)]
§,_f,2,7W€Qm i=1

X D($p-1,tn-1,2n, In, %, y).  (6.83)

The summation over the vectors § = (sg, ..., Sp—1), £ = (o, ... th-1), 2 = (21,...,2,) and I= (lh,..., 1)
on the right-hand sides of and is over all of Z¢ for each element, so in both cases the
dependence of r has been removed. Also observe that the sum over w is again restricted to Q,,
so that once again we may replace A(0, w, sy, fo) by C(0, sy, Zp) in both instances, to bound, for
nx=1,

n—1
7" (x,r;F) = Ci#™® ()= C), Y. C0,50,20) [ [Bi(si-1, ti—1,2i, 1) B2 (21, Li, i, 13)]
ARA i=1
x By (Sp=1,tn-1,2n,1n)C(x, 25, 1;) (6.84)
and
) n-1
(,b(n) (x, ¥ r;F) < C;’n(pb(n) (x, J/) = C;,n Z C(0, S0, tO) l_[ [Bl (si—l’ li-1,%i, li)BZ(Zi) li) Si» tl)]
3120 i=1

XD(Sn—lrtn—banlnyny/)- (685)

The two bounds above are commonly referred to as diagrammatic estimates. In Figure[3|we show
two examples of diagrams.
Finally, for ease of notation in the coming sections, we define

(0]

=Y 7@ and dx,py=) ¢" . (6.86)
n=0

n=0
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Y

b) 0 xz + 04 *‘ x

Figure 3. Diagrams bounding a) ¢V (x,y) and b) #? (x)

7. FINITE MOMENTS OF I1(x): PROOF OF PROPOSITION[2.5|

In this section we prove Proposition which states that the ((2 A @) +6)’th moment of |TI(x, r; F)|
and of |¥ (x, r; F)| are finite for some § > 0. Both claims follow once we show

Y x| ®r O (x) < K (7.1)

xez4

for T(x) as defined in (6.86). In the course of the proof we derive certain quantities that are
similar to quantities bounded by Chen and Sakai [10], and the proof of this bound is based in
part on their proofs.

We assume p = p, throughout and suppress all subscripts p.. We also omit the area of inte-
gration [-7,m)? below the integral signs, whenever it occurs.

Proof of Proposition|2.5, The proof is split up into three sections. In the first section we describe
a way of distributing the weight |x|?"®*9 over the path elements of the diagrams. The second
section deals with taking the Fourier transform of lace expansion diagrams. In the third section
we bound the elements of these Fourier space diagrams.

7.1. Distributing the weight
For a >0 and d > 3(2 A a) we choose € and 6 such that

O<e<d/22na)-3/2 and 0< 6 <minf{a,l,d/22Aa)—3/2—¢}. (7.2)

Observe for any D that satisfies Assumption[D|this choice of § implies that

Y 1212 9*0D(x) < € < 00, (7.3)
X
so that by (2.32),
S 2 6 o 2 1) 2 1)
Yo Y k@ yenE) = Y Y Y k=P pDx - Iyl * P (x, 1 F)
xezd n=0 xez4 yeQ, n=0
o0
< C Y Y |y ®rardgin () (7.4)
yeQ, n=0

so the finiteness of the ((2 A @) + §)-th moment of ), nl//(") (x, r; F) follows once we show that it
holds for the ((2 A @) + §)-th moment of ¥°,, 7 (x).
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By the definition of I1(x),
xez4 xez4 n=0

For x € Z% we write x = (x1,%2,...,%4). Because the functions 7"V (x) are invariant under the
symmetries of Z¢, we can bound (7.5) as follows:

[e.e] [e.@]

xez4 n=0 xez4 n=0

We can deal with this sum by distributing the weight |x;|?"®*9 along the top and bottom paths

of the diagram. The first step is to rewrite using the following identity: for t > 0 and ¢ € (0,2),
let

o0
1—cos(x)
! __
K(szdxe(0,0o). (7.7)
0
This gives the identity
o0
1 1- t
£=— f 1ocostst) 4, (7.8)
K Sl+(
<o

For u, v € (0,00), define the d-dimensional vectors ii = (1,0,...,0) and U = (9,0,...,0). Applying
(7.8) twice to (7.6) with{ = (2 A @) —€,0 + €, we get

xez4 n=0
[e.o]

oo d oo
f Tora gfv“gﬂ’ Y Y [1-cos(ii- 0] -cos(T- 07" (x). (7.9)

0 xez4 n=0

The double integral can be split into four parts: I) + I» + I3 + I, where

1
du dv o ~ N0
I =0(1) l+(2/\a)—£[ 7 2 2 [1—cos(@i-x)][1-cos(T-0]7" (x) (7.10)
0 u 0 v xez4 n=0

and I», I3 and I, are similarly defined but with different areas of integration A;, i =2, 3,4, where
Ay =10,1] x (1,00], Az=(1,00] x[0,1], and As=(1,00] x (1,00]. (7.11)

It remains to show that I,..., I are finite. To prove that this is so, we need an upper bound on

Y f[1—cos(a-x)][l—cos(ﬁ-x)]fz("’(x). (7.12)

xezd n=0

Indeed, Proposition|[2.5|follows once we show that there exists 6 > § + € such that

o0
Y > (1 -cos(ii- 0] (1= cos(@- )7 (1) = O wA DV w A1)’ (7.13)
xez4 n=0
The bounds are easy for u or v in (1,00]. In particular, I; < co follows from the fact that
Yorezd L2 (x) < C <ooand 1-cos(1) < 2.
The remainder of this section is devoted to proving when both u, v € [0,1], that is, the
bound needed for the finiteness of I;. The bounds on I» and I3 can be obtained in a similar, but
much easier, way.
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1 Y1 Y2 Y3

LU yp=0 ys
Yo Ya Yo Y4
wo Wy wo Wy
) I W Wa & w3

w1 Wa ! w3

Figure 4. The path-elements of 7 (x) labeled according to the proposed scheme.

We start by only considering n = 1. The case n = 0 is much simpler, and we will comment on
the bound for n = 0 when it is appropriate (around equation (7.50)). Using (6.82) we can rewrite
the right-hand side of (with the term for n = 0 omitted) as

1

1
Cf du fdv S Y [1—cos(ii- M1 —cos(T-x)] Y. C(0, 50, to)
0

1+2Aa)— 1+6+
ult@na) 80 v gerdnzl ey
n-1
x l_[ [B1(Sm=1, tm=1>Zm> lm) B2(Zm) Ly Sms )1 B1(Sn-1, tn-1, 2n, In) C(X, Z, 1) (7.14)
m=1

Define fori=0,1,...,n:

" £i=0: - _J -ty ifi<nisodd;
0 P Y2+1=\ o s ifi<niseven;
y2i =1 ti—z; ifiisodd; — 2z ifnisodd: (7.15)
. .. n ]
si—li ifiis even; Yon = { x—1, ifniseven;
n )
e ti—z;j—1 ifi<nisodd;
S ifi =0; Wojr1 = e .
0 s 2i+1 { si—1;_1 ifi<niseven;
wy; =< s;i—1; ifiisodd; (7.16)

{ x—1, ifnisodd;
Won =

ti—z; ifiiseven; e
x—z, ifniseven.

The y’s and w’s can be viewed as the path elements along the top and bottom of the diagram 7,
respectively. An example is given in Figure[4]
The result is that we get two telescoping sums:

2n 2n
Y Vi=) wi=X (7.17)
i=0 i=0
By [7, (4.51)], for a = le a;,
J
1—cosas(2]+1)2[1—cosaj]. (7.18)

j=1
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Applying this with a; = ii- y; and ¥ - w; gives that (7.14) is bounded from above by

1

1
d dv
Cf u1+(21/fa)—ef — ) Z(4n+3) Z Y [1—cos(i@i- y)][1l - cos(T- w;)]
0

0 xezd n= Lj=0512,1
n-1
X C(O) 50, tO) H [Bl(sm—l» tm—l» valm)BZ(Zm; lmysm» tm)]
m=1

x Bl (Sn—lr In-1,2n, ln)C(x) Zn) ln)
1

dv 2n L
= f oS E[ s Z(4n+3) Y R, D). (7.19)
i,j=0

0

Each of the REZ?H (ii, U) is the sum of 2"~ ! terms: one for each sequence of Béo) and B;U diagrams
possible. The possible sequences of Béo) and Bél) diagrams from left to right (say), corresponds
one-to-one to the binary expansion of an integer between 0 and 2"~! — 1, so we can write

21

(ﬂ) ﬁ l_/’) Z R(" »m) u U) (720)

(l 7 ()]

where each of the R{}"}" (ii, ¥) corresponds to exactly one realization of a diagram. Furthermore,
the diagrams are products of functions of two variables, the (possibly weighted) two-point func-
tions. Hence, we can associate a graph to each of the R{"” (i, ¥) in such a way that the edges of
the graph correspond to the two-variable functions of R(” " (i1, 7) and the vertices of the graph
correspond to the variables in Z¢ that are being summed over. This graph structure implies cer-
tain properties of the Fourier transform of the diagrams that are useful in getting upper bounds.

We use these properties to bound the diagrams in Fourier space. Our strategy is as follows:
The first step is to use graph properties to write R""(ii, ¥) as the integral over a function of
2n+1 Fourier variables, rather than the 671+ 2 Varlables that we would get from taking the Fourier
transform for each of the 67 + 2 two-point functions that are contained in R "} (ii, ¥) separately.
Then, using a duality argument on the graph structure, we determine the order in which to inte-
grate over these 2n+1 variables (similar approaches exist for bounding Feynman diagrams in the
quantum field theory literature, cf. [13], [14]). We show that when we choose the correct order
of integration, we can integrate over the product of at most three functions of the same variable.
Roughly speaking, this corresponds to integration over the triangle diagram in Fourier space. We
assumed that this integral is bounded by a small constant in the statement of Proposition
This way we are able to show that R{"" (i, 1) has an upper bound of the order of g3y ¥

for some 6 > 6 + ¢, and this is enough {0 show (7.13) and hence Proposition[2.5holds.

7.2. Fourier space diagrams

We start by carrying out the above program with some general considerations. Let ) be a
finite set of vertices with |V| = V and let £ €V x V with |£| = E be a set of unoriented edges (i.e.,
{i, j} = {j,i}). Below, we will assume that there is a fixed (but arbitrary) order to the elements
of V and £. The graph G = (V, £) plays the role of an index set for a diagram. We call a function
F:(z%V — R* an edge diagram if it can be written as a product of functions on ‘edges’ as indexed
by &, i.e.,

F(x1,...,xv)= [] fi,j(xi—xp), (7.21)
i, jye€
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where f; ; : 7% — R*. We call the edge diagram simple and connected, respectively, if the associ-
ated graph G is simple and connected. Define the anchored sum of F as

Ip=) - Y F0,xz,...,xv). (7.22)
xeZd  xyezd

The upcoming lemma and its proof use certain elementary graph theoretic notions that we
will briefly review here. It is a basic fact from graph theory that associated to every graph G there
is a vector space C(G) whose elements represent formal combinations of cycles in G. This vector
space is known as the cycle space of G. Given a spanning tree 7 = (V,&’) of G, a fundamental
cycle of T is defined as the single cycle in the graph S = (V,£’ Ue) for the edge e £\ E'. Ttis
a well known result that a graph with V vertices and E edges has E -V + 1 cycles. For further
definitions and a proof of the above statement we refer the reader to the literature of this field

(e.g. [12).

Lemma 7.1 [An integral representation for edge diagrams]. Let F(xi,...,xy) be a translation
invariant simple and connected edge diagram indexed by a graph G = (V,E) with V vertices and
E edges and let F € LY Z4V-D)y, Then there exists an E x (E — V + 1) matrix M with rows indexed
by the edges {i, j} € € such that,

d“p dpp_va A
I = f f & Pr-v+1 (Mg, (7.23)
° n)d 2n) {,-,lj_[}egﬁf( Phic)

[—m,m)4 [—m,m)4

where p = (pl,...,pE_V+1)T and p; € [—n,n)dfor alli=1,...,E—V + 1. Furthermore, the matrix
M can be chosen in such a way that its columns correspond to a basis of the cycle space C(G) of G.

Proof. Define g; j(x;,x;) = f j(x; — x;). We start by examining the part of the Fourier transform
of F that corresponds to the factor g; ;(x;, x;). When we express g; ;(x;, x;) in terms of its Fourier
transform we get

d%; d%; . :
i f J elki.xielkj-xjgiyj(ki’ k].)_ (7.24)

8.y (XinXj) = f emd J @em?

[r,m)4 [7r,m)

When we shift x; and x; by a vector a € 7% we get

d%; d?k; .. "
. .(x.+a’x-+a): f f el i-(x,~+a)el i (Xj+a) 5. (k,k)
8i,j\Xi j emd 2md 8i,j Ki, Kj
[,m)4 [m,m)4
dk; d’k;
@2m)4 @em
[m,m)4 [m,m)¢

By the definition of g; ; the left-hand sides of and are equal, and so the right-hand
sides must also be equal. This is only the case for every a € Z¢ when

(7.25)

etkiigikixj gilkivkp ag, . (j; k).

kitkp-a — q or, equivalently, k;+k;=0 for ki kj€ [—n,n)d. (7.26)

ei(
It follows that when we take the Fourier transform of F we get such a constraint for every pair k;,
k;j for which {i, j} € £.

Let A denote the incidence matrixof G, i.e., the V x E matrix with entries (A) ,,; jy = 1if v € {i, j}
and 0 otherwise. Then we can write the constraints on the variables of the Fourier transform of F
as a system of linear equations in terms of A, so that in matrix notation we have A’ - k =0, where k
is a vector of length V with entries k; € [-7,m)¢, i € V. It is an elemental result from graph theory
([12} Proposition 1.9.7]), that the rank of A is equal to the dimension of C(G), the cycle space of
G. Another elemental result is that the dimension of C(G) is E— V +1 ([12, Theorem 1.9.6]), so the
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b1 D2 b3 b7 P4

Figure 5. On the left the diagram R©% and its spanning tree, with associated loop
momenta. The solid and the dashed line in the upper diagram represent the weighted
paths. On the right a portion of the diagram with loop momenta associated to the lines.

rank of Ais E—V + 1. This implies that there are E — V + 1 linearly independent Fourier variables
associated to the Fourier transform of F.

Furthermore, the kernel of A is C(G) ([12}, Proposition 1.9.7]), so we can express these linearly
independent Fourier variables in terms of a basis of C(G). Therefore, there exists a matrix M such
that holds.

There are of course many realisations of the matrix M that satisfy (7.23). Since we can associate
a basis of the cycle space with a spanning tree, the following procedure can be used to give a
realisation for M:

Given a spanning tree 7 we can get a pointed spanning tree T; by choosing an orientation for
one of the edges of the tree. It is then a simple exercise to show that this can be used to give a
unique orientation to all edges of 7; (e.g. edges are pointing away from the pointed edge), and
moreover, we can do the same thing for all edges in £. We write &; for this set of oriented edges.

Furthermore, we can independently of this give the set of fundamental cycles its own orienta-
tion by giving an orientation to each element of (7)) independently. We call this oriented fun-
damental cycle set F| (7). We assume below that F | (7) has some fixed (but arbitrary) ordering.
We can use these definitions to give a construction for the matrix M in terms of 51 and F .
Given a pointed spanning tree 71, define the cycle-adjacency matrix My | as the Ex E—V +1 ma-
trix whose rows are indexed by elements in £; and whose columns are indexed by the elements
of F|(T), such that, for any edge (i, j) € £} and any oriented cycle in c € F|(7),

1 if(,)ec
(M) jye=1-1 ifGec (7.27)
0 otherwise.

The columns of M;,| correspond to a (signed) basis of C(G) and the row (i, j) corresponds to a
solution of ky; j; in terms of py,...,pg-v+1 € [-7,7)%. Thus, M; | is a matrix that satisfies 1)
and this completes the proof. ]

Recall definition li Every R{"™ (i, D) is an edge diagram with one variable fixed at 0 and

i,j)
all other variables summed over, so we can write it as the anchored integral of an edge diagram,
R @, 0)=), Y F(0,%71,5,1,x) (7.28)
X zisl
where ¢ is a shorthand for the four indices n, m, i, j and the dependence of F* on i and 7 is im-

plicit. Since R{"” (ii, ) < oo, it follows that F' € L!(z4“"*D) so F" satisfies the assumptions of
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po =0

Figure 6. On the left the diagram R$?% and its dual. On the right an isomorphism of the dual.

@,))

it follows that all G* are planar graphs. Furthermojre, G' has 6n+2 edges and 4n + 2 vertices, so by
Lemma(7.1} the Fourier transform of F* has 2n + 1 independent variables. We choose a spanning
tree that separates all the internal faces of G', so that the Fourier variables can be associated to
loops along the 2n + 1 internal faces of the graph G' (cf. Figure[5). Since there are 2n + 2 faces
(also counting the external face) and 2n + 1 linearly independent variables, the Fourier variable
associated to the external face can be set to zero. Furthermore, since we are free to choose the
direction of the variables, we will always take the variables to run clockwise along a face. In the
physics literature, such variables are commonly known as loop momenta and hence we use the
same term.

A property of planar graphs is that each edge lies between exactly two faces (where the area
on the ‘outside’ of the graph is also considered a face). Furthermore, it is a well-known fact from
graph theory that each planar graph G has a unique dual (multi-)graph G* (up to isomorphisms)
such that each vertex of G* can be associated to a face of G, and each edge of G is crossed by
exactly one dual edge of G* and vice versa. It follows that the degree of vertices in G* corresponds
to the number of sides of the associated face in G, and therefore, it corresponds to the number
of separate occurrences of the associated loop momentum in the Fourier transform of the edge
diagram that G indexes.

Hence, the dual graph (GY)* indexes F*, the Fourier transform of F*. The dual graph (G")* again
has a very simple structure that allows us to write F' as the product of 25 + 2 simple elements. In
Figure[6|we show an example of a diagram and its dual diagram.

The construction for Fourier-space diagrams that follows does not work for one particular
subset of R )" (i, ¥), namely those where a weight is associated to a path element that is forced
to be zero by the Kronecker delta in the definition of BS), l) These weights are an artifact
of our notation: they are trivially zero. From here on, we assume that the weights lie on path
elements that have a non-zero displacement.

Lemma Let G' be the graph associated to R\ (i, 7). From the construction of the diagrams

Define
Bwapy) = t(pdipa—pn)ips), (7.29)
Bpapy = Dpditpadtmpa—ppioy, (7.30)
Cpaprpe) = T(pa—pr)T(pp)t(py—pe). (7.31)
Also define the functions
Tq(x) = [1-cos(g-x)]T(x), (7.32)
Tq(x) = [1-cos(q-x)](D *71)(x), (7.33)



HIGH-DIMENSIONAL INCIPIENT INFINITE CLUSTERS REVISITED 49

= | T4pd/T(p) ifi/2is an odd integer;
Palpo = { t4(pi)/T(p;) otherwise (7.34)
and
.| T4pd/T(py) ifi/2is an even integer;
Bytpo) = { t4(pi)/T(pi;) otherwise. (7.35)

Write m as abinary expansion, i.e., m = m,_; - -- mpm, . Taking the Fourier transform of R{fj’)”’ u, v),

using the definitions (6.68) — (6.72), and rewriting the Fourier variables in terms of the loop mo-
menta as described above, we get

- d? a4 R
R (i, D) = f PL... f P2l 2 o)) B(pi, p2)

@2m)d @2m)d
n-1 - ~
< | T1 80,m, Bp2e, P20+1)BP20+1, P20+2) + 61,m,B(P20, P20+2)C(P2s, P2e+1, P2e+2)
7=1

x B(pan, pans )T (p2ns1)Da(p) Dy (p))  (7.36)

where 6¢,,,, and 1,,, are Kronecker deltas.

nm) (s

7.3. A recursive scheme for bounding R/ (ii, V)

The simple structure that REZ‘].’)”’(ﬁ, D) has in Fourier space allows us to recursively integrate
over all the variables in such a way that all integrals converge. This is not necessarily obvious if
we perform the integrals in some arbitrary order. Indeed, there may be as many as six functions
of the same loop momentum, while we know that the integrals do not converge when there are
more than three two-point functions present. Furthermore, the weights on p; and p; will make
the integrals even more divergent (although the weight on p; has a greater effect than the one on
pj). We can show that R (i, 7) is small despite these concerns by performing the integrals in
the correct order.

One of the main tools we need for bounding R
Hoélders inequality:

n,m)

i1 (@, 0) is the following iterative version of

Lemma 7.2 [An application of Hélder’s inequality]. Forany n =2, letay,...,a, € R". Let S, =
Yiyai Letfi,..., fn be LS»-integrable functions. Then

n n a;lS,
[1fi0%de<]] Uf,-(x)sn dx) : (7.37)
i=1 i=1

Proof. The proof is by induction over n. The case n = 2 follows directly from Hélder’s inequality
with conjugates S»/ @) and S/ a». The inductive step is performed by applying Hélder’s inequal-
ity with conjugates S, /a, and S, /S;—; to establish that the hypothesis holds for n if it holds for
n-1. U

Note that for any function f: Z% — R, its Fourier transform f (k) will be periodic with period
27 in all dimensions, and therefore, we have for any vector § and any s € R,

f d% f(k+§)* = f d' f (k') = f dk' f(k')*. (7.38)

[-m,m)4 [-m,m4+4 [-m,m)4
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One of the bounds that the recursion is based on is

dd
f(z )dr(pa)B(pa,pb) T(pb)f
2/3 1/3
R dPa . 3 / d’pa . 3
< 4 - (7.39)
<r(pb)( (Zﬂ)dT(p ) ) ( (27T)dT(p Pb)

= #(p )f e #(pa)® < At(py)
b (zn)d a - b

St (pa)*t(pa—pp)

where A is given in . Note that the factor 7(pj) is unaffected in this bound and will carry
through to the next bound. The first inequality follows from Lemma [7.2} the second equality
follows from (7.38), and the second inequality is a consequence of the triangle condition. In a
similar vein, but with a slightly longer calculation, it can be shown that

d

= )dr(pa)B(pa,pb) < T (pp) (7.40)

where T is given in (@.3). Furthermore, it also follows from Lemmal7.2]and (7.38) that

d’py A
ar y ¥ C —A 74].
f(zn)dC(p PPl = 74l

From the bounds (7.39), (7.40) and (7.41) it is easy to see that we can perform the integrals over
the Fourier variables that are not associated with a term Dy or D;in in such a way that we
can bound every integral by either a factor T or a factor A.

We associate the terms D i(pi)and D, 5(pj) with the first term 7, B, B or C of the same variable,
as seen when viewed from left to right in the Fourier diagram’s construction in (7.36).

We assume for the moment that i # j. We sequentially integrate over all other Fourier variables
from the left until we come to the ith or jth variable using the bounds (7.39), (7.40) and (7.41).
Then we integrate from the right until we come to the other weighted variable, using the same
bounds. Once all these variables are integrated over, the resulting expression either contains an
integral of the form

) dp;

xo = | o );r(p,) s(pBpj,pa), (7.42)
dd

X)) = f - )dr(p,)D SpHBP;pa) (7.43)

(where the value of the second index depends on the structure of the diagram) or an integral of
the form

dd
X’(ﬁ)zf(z )dC(pl 1 Pi, Pi+1) Dy (pi). (7.44)

It can be shown that there exists 6 > 6 + € such that
X@) =000, X@®=00"%(py) and  X'(@)=00Y). (7.45)

Assume that these bounds hold (we will discuss this assumption below). We continue integrating
over the Fourier variables that lie between p; and p; until, for i # j, we end up with either of the
following integrals:

ddpi a4 Pa .

Y= | ond | amd

(pz)D (Pz)B(Pz,Pa)T(Pa), (7.46)
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the integral (i), which we define to be the same integral but with 7 (p;) replaced by T(p;), or

, d%;_1 [ d%; [ d%; _
y(ii)Ef (22)011[(27501[ (ZZ)J;f(pi—1)B(Pi—1,Pi+1)C(Pi—1,Pi»Pi+1)f(Pi+1)Du*(Pi)- (7.47)

Indeed,
Vi) =o0w® ),  Y@m=0w®) and Y'(@) = TAOW®"?), (7.48)

as we discuss below.
When i = j we integrate over variables from the left and the right until we get
d

o (4 = dpi . .
Z (4, V) = (Zn)dT(pi) Dﬁ(Pi)Q,j(Pi):[WTH(Pi)Tﬁ(Pi)y (7.49)

the integral Z (i, #), or the integral Z (i, 7), depending on the value of i, where Z and Z follow
the same definition as Z, but with 73 and 7 j; replaced by 7 7 and ?,—2, respectively. (Note that we do
not treat the case i = j = 2¢ +1 when the ¢-th factor contains g(pgg, P2o+2) X C(Pag, P2e+1, P2o+2),
since these cases do not occur in nonzero diagrams R} (ii, ). This is the artifact of our notation
that we mentioned earlier.)

This is the right time to mention the case n = 0, because then, by and the Fourier tech-
niques described above we can write

Y [1-cos(ii- 0)1[1 - cos(¥- )17 (x) = Z(i, D). (7.50)
xez¢
We will show below that there exists ad + & <0 < d/(2 A @) — 3 such that
Z(@1,7) = O 9. (7.51)
Very similar proofs can be given for the following bounds:
Z@,0)=0w®9%  and  Z@,0) = 0w ¥u9. (7.52)
When the bounds (7.45), (7.48), (7.51) and (7.52) hold, it follows that
R (@, 9) = T" 3 A" 0@ f), (7.53)
and therefore
zn—l
R (@,0)= Y. R (@, 0) < @ + DT 3A"™ o) (7.54)
m=0

and finally, by and Lemma

(&) [e.°]
> Y 1 -cos(@i- 0L -cos(T- 07" (x) = Y @4n+3)*RY, (&, 9) = 0w v (7.55)
xez4 n=0 n=0
when S is sufficiently small, as we set out to prove.
We complete the proof by establishing and the third bound in (7.48). The two other
bounds in and those in can be obtained similarly.
Before we start with the proof of l) , we briefly explain how to deal with factors 7, (k) when
they appear. Define
Dq(x) =[1-cos(gq-x)1D(x). (7.56)
Recall the definition of 7, (7.33). We begin by distributing the weight once more, now over D and
T
[1-cos(g-)](D*1)(x) = ) [1-cos(g-0)]D(y)T(x—y)
yezd
<5 Z ([1=cos(g-YI+[1-cos(g-(x—y)DDT(x—) (7.57)
yezd
= 5(Dg * T)(X) +5(D * T4)(x)
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where we used for the inequality. The Fourier transform of (D * 7)(x) can be bounded as
follows:

(Dg * 1) (k) = Dy (k) (k) = ( )" cos(k-x)[1 - cos(q-x)]D(x) | (k)

xez?

(7.58)
< ( Y [1-cos(q- x)]D(x)) t(k) = [1-D(q)15 (k) = O(g*" )% (k).

xezd

For the second term of l) we observe that D(k) < 1 and 74(k) = 0, both uniformly in k, so

(D* 1) (k) = D)t 4(k) < T 4(k). (7.59)
Hence, we can bound
7,00 = 0(g#" )3 (k) + 5% 4 (k). (7.60)

Applying this bound whenever a weighted factor T occurs, we can use the bounds on weighted
and unweighted factors 7 for an upper bound.

Now we give the full proof of (7.51). Recall definition (7.32). From symmetry of the cosine it
follows that that

tqk) =1 -1t (k—q) - 11k + q) = -3, (K), (7.61)
where A is the discrete Laplacian operator with shift g. Therefore, using we get
Z(i,7) = ﬂf~(k)f~(k)< |1A~f(k)||lA~f(k)|i (7.62)
T @ema T ) e R R oy '
Define
1
k) = . (7.63)
1-D(k)
By it follows that
(k) = 0()C(k). (7.64)
Hence,
|2A4%(0)| = 0()(C(k— )+ Ck) + Clk+q)). (7.65)
Define )
Ug, k)= c@ {Ck—q)Ck)+Ch)Ck+q) +Clk—q)Clk+q)}. (7.66)
From [23} (2.19) and Proposition 2.6] we also have the following bound:
|1a4t0)]| =0 U(q, k). (7.67)
We can interpolate the bounds and for@ € (0,1):
|1A,()| = 0WU(q, b 1Ck - q)+ Ck) + Clk + g)1' . (7.68)

Now we apply to I%A,ﬁ(k)l and withd+e<0<d/(2na)-3to |%A§f’(k)| in .
This gives

Z (i, D)

IA

oM)[1-D@]n - f)(ﬁ)]"fddk[é(k— DCk)+Ch)Ck+i)+Clk—w)C(k+ )]
x[C(k- D)+ C(k) + C(k + 1)) ™0
x[C(k-D)C(k)+Ck)Ck+ D)+ Clk— 1) Ck + 1)]°

OM)[1- D@1 —f)(i))]"fddk[é(k— W)Ck)+Ch)Ck+i)+ Ck—)C(k+ i)

IA

x[Ck—-) 0+ )0+ Clk+ )19
x[Ck-0)0CH)? + C k) Ck+ 1)+ Clk— 1) Clk + )] (7.69)
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where we used for the second inequality that (x + 3)? < x? + 9 for x,y = 0 and 6 € (0,1). The
integral contains 27 distinct product-terms of the function C with different shifts and different
powers. One term, for instance, is C(k — i) C(k)>~0 C(k — 1)? C(k + 1)?. To generalize the structure
of these terms, we write

fé(k— DUCk+)2Clk-0)"Clhk+ D)2 C k)2 %%, (7.70)

Here, c; is the exponent due to the bound on 73, whereas ¢, is due to the bound on 7. Note that
for every term the following relation holds for the exponents:

ar+ar+by+by+cy+c=3+0. (7.71)

Applying Lemma/7.2|to (7.70) we get the upper bound

a1 ay
( f Clk— 30 ddlc) e ( f Ol + )30 ddk) e
c1+cp

( f Clk— 3+9ddk) ( f C(k+v)3+9ddk) ( f C(k)3+9ddk) B

Using and (7.71) we get the following bound on
f Ck)**¥d% < C < oo, (7.73)

where the boundedness of the integral follows from Assumption[D]and the choice 6 < d/(2 A a) -
3. Plugging this bound into (7.69) and using Assumption [D]again, we get

Z(i1,7) = 0()[1 - D@1 - D@ = o(u(““) uf’), (7.74)

establishing (7.51).
The Fourier space diagram corresponding to the integrated function in )’ (ii) has two vertices

of degree four and only one vertex of degree three, which, unfortunately, is the weighted vertex.
As we saw while bounding Z, the integral associated to the weighted vertex is only just conver-
gent for d near the critical dimension when it is of degree two. The other two vertices correspond
to integrals that are divergent near the critical dimension.

But the diagram has three integrated variables and eight functions, so we should be able to
bound it by two triangles and a weighted bubble. To see this, we need to bound the integral by
something simpler before we evaluate it. We use the Cauchy-Schwarz inequality for this. Roughly
speaking, using the Cauchy-Schwarz inequality and the symmetry of the integral under relabel-
ing allows us to bound the diagram by the same diagram with one factor 7(p;_1) replaced by a
factor 7(p;+1). See Figurefor an illustration of this.

Applying the bound described above, and by positivity of the 7-functions, we get

d%;_y  d%p; [d?
f Pi lf p'f Pl Bpiot, pist)C(Pi-, Pir Pis)E(pie)?Dalps)

I\

V')

emd J emd) @md
dd i d i A~
| o | g faPO i~ P (i)’
a
| o Dt (i = pOT (i1 = pis) (7.75)
d¢ Pi+1 . 3 dd
= @ )d ( i+1) f(Z )d u(Pz)T(Pz pi+1)
=

TO(u(Z"“))f (2p1+1f(l91+1) < TAO(u(ZAa))S TAO(u(ZAa)).
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VALY

Figure 7. A graphic representation of the bound on Y'(éi). The red (vertical) line
corresponds to the weighted edge.

The second, third, and fourth inequality follow from a calculation similar to (7.39) and Z (i, 7).
The final bound is just there to fit the statement of (7.13). This completes the proof of Proposition
O

7.4. About the proof of Lemma[6.1

The equality in Lemmal6.1|follows immediately from (6.44), (6.84), (6.86) and the proof
of Proposition[2.5

The equality in Lemma 6.1 can be proved in the same way as Proposition 2.5} but with
much less bookkeeping, so we do not give it. Heuristically, we can understand that the claim is
true by noting that the diagrams ¢""” (x, y) are like 7" (x) diagrams with an extra point y placed
on either the last or second-to-last upper path element (cf. Figure[3). From it can be seen
that in Fourier space, adding a point to a path element has roughly the same effect as having a
‘heavy’ weight on that path element (i.e. the factor 1 — cos(ii - x) in the above analysis). Indeed,
using twice, we can bound

T *1)(k) < 0(1)C(k)?, (7.76)

which is similar to the right-hand side of . Therefore, the diagrams ¢ (x, y) with the small
weight |x— y|° can be bounded in a similar way as the diagrams 7 (x) with the weight |x|?"®+9,
and hence the bounds should also be similar. Following the proof of Proposition[2.5confirms that
this is the case. In the course of this proof, in Lemma also follows naturally.
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