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We consider a many body fermionic system with an incommensurate external po-
tential and a short range interaction in one dimension. We prove that, for certain
densities and weak interactions, the zero temperature thermodynamical correlations
are exponentially decaying for large distances, a property indicating persistence of lo-
calization in the interacting ground state. The analysis is based on Renormalization
Group, and convergence of the renormalized expansion is achieved using fermionic
cancellations and controlling the small divisor problem assuming a Diophantine con-

dition for the frequency.

1. INTRODUCTION AND MAIN RESULTS

A. Introduction

The properties of a fermionic system, like the conduction electrons in a metal, are de-
termined, when the interaction between particles is not taken into account, by the eigen-
functions of the single particle hamiltonian. In presence of an external periodic potential,
the eigenfunctions are Bloch waves, and the zero temperature a.c. conductivity is vanish-
ing (insulating behavior) or not (metallic behavior) depending on whether the Fermi level
lies within a gap in the single particle spectrum or not. A different way in which an ex-
ternal potential can produce an insulating behavior is known as Anderson localization [1];
in presence of certain potentials (like random ones, physically describing the presence of
unavoidable impurities in the metal) the eigenfunctions of the single particle Hamiltonian
can be exponentially localized and this produces an insulating behavior. Localization in
the single particle Schroedinger equation with a random field has been indeed rigorously
proved in various regimes of energy and disorder, starting from [2],[3]. Note that in one
dimension any amount of disorder produces localization (the same is believed to happen in
two dimensions as well), while in three dimensions the disorder has to be sufficiently strong

and a metal to insulator transition is expected varying the strength of the random field.



Localization does not necessarily require disorder, as it has long been known [4] that also
nonrandom systems with quasi-periodic potentials (or incommensurate in the lattice case)
can present single particle localization. The one dimensional quasi-periodic Schroedinger
equation has extended Bloch-Floquet eigenfunctions in the weak coupling regime [5],[6] and
localized eigenfunctions in the strong coupling regime, see [7],[8],[9],[10], provided that some
Diophantine condition is assumed on the frequency of the potential. In the lattice case
with a cosine potential cos27(0 + zw), = integer, the weak or strong coupling regime are
connected by a duality transformation [4], and in this case it can be proved [11] that the
spectrum is a Cantor set for any irrational frequency w (not only Diophantine). The case
of 1D quasi-periodic potential resembles the 3D random situation, as there is a transition
between an extended and localized phase varying the strength of the potential.

A realistic description of metals must include the electron-electron interaction, so that
the problem of the interplay between localization and interactions naturally arises [12]. In
the physical literature the zero temperature thermodynamical properties of 1D interacting
fermions with disorder has been analyzed in [13], [14], finding localized and delocalized
regions; the quasi-periodic case has been studied in [15]. While such works concern the
computation of the zero temperature thermodynamical quantities, in more recent times
attention has been devoted also to the localization properties of excited states of interacting
disordered many body systems, starting from [16], see [17]-[20]. Evidence has been found
that in several interacting systems with disorder all the eigenfunctions are localized for weak
interactions, while stronger interactions can destroy localization, leading to a so-called many-
body localization transition; similar properties has been found also in the quasi-periodic case
[21], [22].

It should however be remarked that not only the results about the excited states of the
N-particle Hamiltonian but even the ground state properties (that is, the zero temperature
thermodynamical quantities) are based on conjectures or approximations, and more quan-
titative results based on rigorous methods seem necessary. In particular, there is still no a
rigorously established example of an interacting many body system in which localization,
which was present in the non interacting single particle state, still persists in presence of
interaction. The mathematical tools used for single particle localization in the disordered
case can actually treat the case of a finite number of interacting disordered particles, see [23].

Using a sequence of unitary transformations, localization of most eigenstates (in the sense



that the expectations of local observables are exponentially decaying) has been rigorously
proved in [24] (see also [25]) in a many body interacting disordered fermionic chain , under
a physically reasonable assumption that limits the amount of level attraction in the system.
Evidence of localization for finite times in interacting disordered bosons has been found in
26].

There exist powerful methods, based on the version of Renormalization Group (RG)
developed for constructive Quantum Field Theory, to compute the thermodynamical prop-
erties at zero temperature of interacting fermions. Such techniques encounter at the moment
some difficulty in the application to random fermions, but can be successfully applied in the
case quasi-periodic or incommensurate potentials; this is not surprising as quasi-periodic
potentials produce small divisors similar to the ones in the KAM Lindstedt series, whose
convergence was established by RG methods, see [27],[28]. We will therefore analyze the
interplay of localization and interaction in the thermodynamical functions of interacting
fermions with a quasi-periodic potential by RG methods. We consider a system of fermions

with Hamiltonian, = € Z
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where A, f(z) = f(z + 1)+ f(x — 1) — 2f(2), ¢ = d(wx) with ¢(t) = ¢(t + 1), w irrational
and v(z —y) = dy_z1 + 0z—y1. When ¢, = cos(wz2m) the above model is the interacting
version of the Aubry-André model [4]. In absence of interactions between particles A = 0 the

eigenfunctions of Hy are Slater deteminants obtained by the single particle eigenfunctions

of Schroedinger equation

—ep(x+ 1) —ep(x — 1) + up,(x) = E(x) (2)

which were extensively analyzed [5],[6], [7],[8],[9],[10]. In principle, the thermodynamical
quantities could be obtained from such studies but, as a matter of fact, even in the A = 0
case the only available results on the zero temperature properties of (1) were obtained by RG
methods for functional integrals. Indeed in [29] the Grand canonical correlations with A = 0
were written in terms of an expansion plagued by a small divisor problem, and convergence
was proved in [29], for small ¥, suitable chemical potentials and assuming a Diophantine

condition on the frequencies, that is |[2mnw||sx > Cn™7 for any n € Z/{0} where [[.|[2



is the norm on the one dimensional torus with period 27. It was found a power law or an
exponential decay of the zero temperature correlations at large distances depending if the
chemical potential is inside a gap or not; that is metallic or a band insulator behavior. In
the opposite limit when u/e is large in the non interacting case A = 0 it was proved in [30]
that the correlations decay exponentially for suitable values of the chemical potential, in
agreement with the localization properties of the single particle eigenfunction.

The only rigorous result for quasi-periodic interacting fermions is in [31], in which it
was proved that for small Z and small A there is still a power law decay of correlations
for values of the chemical potential outside the gap, but the exponent is anomalous with a
critical exponent signaling Luttinger liquid behavior. Therefore the metallic behavior, which
was present in the non interacting case as consequence of the extended nature of the single
particle eigenfunctions, persists also in presence of interaction (but one has a Luttinger liquid
instead than a Fermi liquid). In addition if the chemical potential is inside a gap one has
exponentially decay of correlation, and an anomalous exponent appears in the decay rate.

In the present paper we finally consider a system of interacting fermions with a large
incommensurate potential, and we prove that, for suitable chemical potentials, the zero
temperature thermodynamical correlations are exponentially decaying for large distances
for weak interaction, a property indicating persistence of localization in the interacting

ground state.

B. Thermodynamical quantities and solvable limits

We consider the Grand-canonical ensemble, in which one performs averages over the
particle number. If if A is a one dimensional lattice A = {x € Z,—L/2 < x < L/2}, L

even, we introduce fermionic creation and annihilation operators a}, a,, x € A on the Fock

space verifying {a5, a, ¢} = 0. .0,,. The Fock space Hamiltonian corresponding to (1) can
be written as
L/2-1 L/2
H=—¢( Z ajy1a; + Z aya;_y) + (3)
w=—L/2 ~L/2+1
L/2 L/2 L/2

u Z beata; —p Z ara; + A Z v(z —y)afa,ara,
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Using the Jordan-Wigner transformation the model can be mapped in the XXZ model with
a coordinate dependent magnetic field h, = ¢,.
Let us consider now the thermodynamical quantities in the grand-canonical ensemble.

We consider the operators af = e*Hqfe 1% with
x = (z,29), 0<xzo<f (4)

for some 8 > 0 (87! is the temperature); xy is the imaginary time and on it antiperiodic

boundary conditions are imposed, that is, if af = aF ) then at vf = —aio. The 2-point
Schwinger function is defined as
Tr [e P T (agaf)] Trle "2a_af] Trle PHatay]
= —T(wg—19>0)—— XY T(ag—1yy<0)—— Y ¥ (5
Tr[e—PH0] (0 =0 > ) =grpmy ~ o —w <O == ©)

where T is the time order product. The above quantity cannot be exactly computed, so
that one has to rely on a perturbative expansion around some solvable limit. In particular
the model is solvable in the free fermion limit (A = u = 0), which is an extended phase
and in the molecular limit A\ = ¢ = 0, which is a localized phase; in order to investigate the
interplay of localization and interaction we will perform an expansion around the molecular
limit. Before doing that, let us discuss the main properties of the solvable limits.

In the free fermion limit, corresponding to u = A = 0, the Hamiltonian can be written
in diagonal form in momentum space. If we assume z = 0,1,...L and periodic boundary
conditions and we set af = L3, ¥ GE, with k = 2n and {@°,@,° } = L. then

(e =1 for definiteness)

Hy = Z(— cosk + p)a;a, (6)
k
The two points +pg are called Fermi points. The two point Schwinger function is equal to

Tr [e PHoT (agal) 1 RN
G(X_Y) - [ Tr[efﬁHo] : ] - z;e e y)G(kaxO _?JO) - (7)

~(wo—vo)e(k) ~(Bzo—o)e(k)
—ik(z—y) € . . 6— .
L Ze { T oA @0 = b0 > 0) = =g o — o < 0)}

where e(k) = p — cosk The function é(k‘,T) is defined only for —5 < 7 < 3, but we can
extend it periodically over the whole real axis. The function a(k, 7) is antiperiodic in 7 of
period f3; hence its Fourier series is of the form

@(k,f):% S Glko, K)o (8)

ko=2F (no+3)



with
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Note that the function @(k) is singular, in the limit L — oo, 8 — o0, at kg = 0,k = %pp,
with cospr = p. +pp are the Fermi momenta and close to them, that is for k&’ small it
behaves as

~ 1
K +pp, ko) ~ ————
G( Pr 0) —’Lk}g + ’UF]{?,

Another solvable limit is the Molecular limit corresponding to A = ¢ = 0. The Hamilto-

(10)

nian reduces to (u = 1 for definiteness)

Hy =3 (6, — w)ata; (11)
TEA

The 2—point function g(x,y) = <T{a;a;}>ﬁ , is equal to

e~ (@0=y0)(dz—p) e~ (B+zo—yo)(dz—n)
90%¥) = 0z {WI(% — %0 > 0) — Moo~ < 0>}

= x,yg(ma xTo — yO) (12)

The function g(z,7) is defined only for —8 < 7 < 3, but we can extend it periodically over
the whole real axis. This periodic extension is smooth in 7 for 7 # nf,n € Z, but has a
jump discontinuity at 7 = nf equal to (—1)".

The function g(x,y) is antiperiodic in xy — yo of period f; hence its Fourier series is of

the form
1 ~ i
9 y) = by D Glakg)e Mol (13)
ﬁ k _ 27 1
077("0"'5)
' —T(¢a—p) 1
e
o~ k _ d ’LT]{?O = 14
g(:l?, O) /0 TE 1 + efﬁw)z*:u') —/lk'O + ¢CE — K ( )

Let M € N and x(¢) a smooth compact support function that is 1 for ¢ < 1 and 0 for ¢ > +,
with v > 1. Let Dg = DsgN{ko : xo(y M|ko|) > 0}, where Dg = {kq = %’T(no +3),n0 € Z}.
If xg — yo # nfB, we can write

e—ko(z0—yo)

1
= lim §,,~ E M, =
g(X7 y) Ml_l;noo 72;’6 kOEDﬂ X(fy | 0|>_Zk0 + ¢x _ M

1 )
ey Y € MG @ ) = Tim g <M(x, ) (15)
B ko Ds M—o00
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Because of the jump discontinuities, g x,y) is not absolutely convergent but is point-

wise convergent and the limit is given by ¢(x,y) at the continuity points, while at the
discontinuities it is given by the mean of the right and left limits.

In particular, the above equality is not true for xqg — yo = nf, where the propagator is

9(z,07)+5(=,0")
2

equal g(z,07) while the r.h.s. is equal to . Note that limg ;0o —g(2,07) =

I(¢, — 1 < 0), which is the occupation number of the ground state.

We assume ¢, = ¢(wz) with ¢ : R — R a C™ periodic ¢(t) = ¢(t + 1) and even

¢(t) = ¢(—t), t € R; we assume moreover that there is only one Z € (0,3) such that
i

= ¢(wz); therefore, for small (W) med 1

(bzurp:f — M= pUO(wx/)mod.l + rp,x’ Vg = a&(w'f)a pP = + (16)
with 7,7 = O(((wz")moa.1)?); therefore the 2-point function can be written as, for small
(wx/)mod.l

1

g’ £ T, ko) ~ (17)

—iko £ vo(WT ) mod.1
Note the similarity of (17) with (10); this analogy suggests to call £z as Fermi coordinates,
in analogy with the Fermi momenta +pg. In the special case of ¢, = cos(2mwz) (Almost-

Mathieu operator), setting € = u

~

G(k’, kO)lk:Qﬂ'wx = /g\($a kO) (18)

which is is a manifestation of the well known Aubry-duality.

C. Grassmann Integral representation

If Bs, = {Ds® A}, we consider the Grassmann algebra generated by the Grassmannian
variables {wiko}kaOEBB,L and a Grassmann integration [ [Hx’koegm dw;kodw;ko} defined
as the linear operator on the Grassmann algebra such that, given a monomial Q(¢)—, %)
in the variables zﬁiko, its action on Q(v~,%1) is 0 except in the case Q¢ ,¢¥T) =
HMO&B&L @D;kov,b:’ko, up to a permutation of the variables. In this case the value of the
integral is determined, by using the anticommuting properties of the variables, by the con-
dition

[ H dw;kodw;ko} H w;ko ;j,ko =1 (19)

x,koEBﬁyL m,kOGB,B,L



i”koz%/}ik with z¢y = Mo L and

: + _ 1
We define also Grassmanian field as ¢y = 3 ZkOEB[},L e
mo € (0,1,...,9M —1). The ”Gaussian Grassmann measure” (also called integration) is

defined as

P(dip) = | H pd, ,d :k0A<M x, ko)] exp{— Z (2, ko)) w;ko¢;ko} (20)

z,ko€Bg, 1, x,ko

We introduce the generating functional W, (¢) defined in terms of the following Grassmann

integral
W (6) / (dip)e V™ 0)-B0(.0) (21)
where ¢ and ¢F are Grassmann variables, P(di) has propagator
1 B e—o(xo—yo)
9= (x, y) :mg > x( Mlkrol)_l.,CO Fy— (22)

ko€Dg, 1

i B .
and [ dx is a short form for Y~ _, 37 D5 MOTEOVET

V(M) = )‘/dXdyU(Xa y>wi¢;¢;’rw; +8/dx(ta§ x+e1w ++t2¢x lﬂw ) (23)
+v / dxp i + / dxdy v(x,y)ve(y)ds iy

where v(x —y) = 6(20 — Y0)(zy+1+ duy—1), L1y = 21 = 0 and t; = 17 = 1 otherwise and

vo() = gz, 0%) — gz, 07)] (24)

\)

and g(x,07) was defined in (12). Finally

mwwz/ww@+w@] (25)

Note that we expect that the chemical potential is modified by the interaction; in the analysis
it is convenient to keep fixed the value of the Fermi coordinate in the free or interacting
theory, therefore we write the chemical potential as ¢; + v, where v is a counterterm to be
fixed so that the free and interacting Fermi coordinate are the same.

Let us define

M,B,L 82
5200 Y) = g Wi (@l (26)

L

Note that limps_,o Séw AL can be written as a series in €, A coinciding order by order with

the series expansion for the Schwinger functions (5) with chemical potential u = ¢z + v.



Indeed each term of the series for (5) or limp/ o Séw Pl can be expressed as a sum of

integrals over propagators (respectively g(x,y) (12) or limy; 00 ¢"<M)(x,y) (20)) which can
be represented by Feynman graphs. The subset of graphs contributing to (5) and with
no tadpoles coincides the the graphs contributing to limp; . Sé\/[ AL and no vertices ve.
The integrands are different, as the propagators g(x,y) (12) or limy; . =M (x,y) (20)

are different at coinciding times. However the integrals are well defined and coincide, as

the integrands of the graphs coincide except in a set of zero measure. Let us consider the
M?B?‘L/

remaining graphs. In the graphs with a tadpole in the expansion for limy; . S, there
is a factor of the form
L. _ _
[ dvrutxyygtx — xrvlot - x) L vrly) = ~3la0.00) 490,00 (20

On the other hand, given a graph G of this type, there is another graph é, which differs
from it only because, in place of the term V(i) which produced the tadpole, there is a
vertex vgo. If we sum the values of G and é, we get a number which is equal to the
value of G, with —Ag(y,07) replacing vr(y) , so that the terms coincide with the analogous
term in the expansion for (5). Therefore the two perturbative expansions coincide. An
analyticity argument, analogue to the one in Proposition 2.1 of [32], would allow to conclude

éw’ﬁ % beyond perturbation theory, once that the limit

the coincidence of (5) and limy; o0 S
exists and certain analyticity properties are proved; this is quite standard and will be not

repeated here for brevity, so we state our main results directly for the Grassmann integral.

D. Main result: localization in presence of interaction

We set u = 1 and we consider ¢, A small. We define T = R/Z the one dimensional torus
and ||6]|, the distance on T, that is the absolute value of # modulo 1 so that 0 < [|f]|; < 3.

Our main result is the following.

Theorem 1.1 Let us consider the 2-point function Sy’ (x,y) (26), (20) with ¢, = ¢(wz),

with ¢ € C(T) and such that ¢(t) = ¢(—t), ¢(t) = ¢(t + 1), ¢(t) increasing for 0 < t < 3
and w verifying

llwz|ly > Clz|™", for any 0#z€Z (28)

for some constants T > 1 and Cy > 0. Assume T in (22) half integer T = n + %, n €N

and that vy = 0,p(wx) > 0. Then there exists an £y, depending on w and T, such that for
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le| < eo and |\ < e2®F2 there exists a continuous function v(e, \) such that, for any N, the

M.,B,L
o

limit limp_, 00 imy o0 limps 00 S X,y) = Ss(x,y) exists and verifies, for any N € N

e—rloglel~ta—yl

L+ ([oflzo — yol)™

1S2(x,y)| < Cn (29)

where 0 = ag®® + O(e** 1) with a # 0 k, Cx positive constants.

A typical example of function ¢, verifying the condition of Theorem 1.1 is ¢, =
cos(2mwx); the condition ¢(t) = ¢(—t) fixes naturally the origin of coordinates. As we
discussed above, in absence of many body interaction Anderson localization of the single
particle Schroedinger equation implies exponential decay of the 2-point Schwinger function,
as proven in [30]. The above Theorem says that, for suitable chemical potentials and w dio-
phantine, such exponential decay persists also in presence of interaction at least for certain
chemical potentials, provided that the hopping is smaller than O(z!~7) for some positive
v, and the interaction is much smaller than the hopping; that is, if we remain sufficiently
close to the molecular limit. Note that, even if one can guess that the condition on the
smallness of A\ can be improved, it is believed that large interactions can destroy Anderson
localization; large € destroys Anderson localization as well.

As the Grand-canonical averages reduce to the averages over the ground state, such
result indicates Anderson localization for the ground state eigenfunction of an interacting
many body system. A consequence of Theorem 1.1 combined with [31] is the existence of a
quantum phase transition between an extended and a localized phase. Indeed it was proved
in [31] in the small A, u case that even in presence of interaction the system has a metallic
or a band insulating behavior depending on the chemical potential; that is, for small u and

A(e=1)if p=1—cospp then if pp = mwr then

5:009)| < TR (30)

with A = $m|u|1*’7(1 +O())) and 7 = a)X + O()\?) with a > 0 suitable constant; the 2-point
function has a faster than any power decay with the same rate in space and time, indicating
band insulating behavior. On the other hand, if ||2pr + 27mnwl|or > C|n|™7, for any n €

Z/{0} then the 2-point function decays for large distance as

Sa(X,¥) ~pemyloee O(Ix = y[7177) (31)
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with 77 = bA%Z + O(A3), b a positive constant, denoting an anomalous metallic behavior
(Luttinger liquid behavior). Therefore, there is a localization-delocalization transition also
in presence of interaction varying the strength of the kinetic energy.

Theorem 1.1 is proven under the condition that the chemical potential has the form
i = ¢(wx) with Z half integer. Such a condition is the analogue of the filled band condition
on the Fermi momentum in the extended regime, that is it ensures faster than any power
decay in the time direction through the appearance of a gap; this fact plays an important
role in the proof, as it allows to bound certain terms (loops) in the perturbative expansion,
which are generated by the presence of the many body interaction. Note that the decay in
space is much faster than the one in time. One may expect that Anderson localization is
present also for other values of the chemical potential. Indeed in [30] in the non interacting
case A = 0, exponential coordinate decay of the two-point function in absence of interaction

was established also in correspondence of the condition
llwx £ 2wz||; > Clz|™", for any 0#z€Z (32)

and one may expect that exponential decay of the two point function persists in presence of
interaction also under such a condition; new ideas however seem necessary to consider this

case in presence of interaction.

E. Sketch of the proof

In order to prove Theorem 1.1 we expand around the molecular limit, obtaining a series
in terms of sum of product of propagators (—iky + ¢, — ¢z) ' which, for (wW(z — pZ))mod.1
small, p = £, can be bonded by C|z — pZ|™; such small divisors can accumulate so that
the size of certain terms in the expansion grows as a factorial, so destroying the possibility
of convergence. One has then to prove that there is no accumulation of small divisors. A
similar problem arises in the Linstedt series for KAM tori [27], in which one can exploit the
Diophantine condition to show the lacking of small divisors accumulation. The presence of
interaction produces however an essential difference: in KAM Lindstedt series or in the non
interacting case the series can be represented in terms of tree diagrams, while in the present
case the series are expressed in terms of diagrams with loops. This make the small divisor

problem and the structure of resonances much more involved.
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We perform the analysis of the Grassmann integral (26) in an iterative way by using
Renormalization Group methods. We start integrating the higher energy frequencies, see
§2. After the integration of the ultraviolet scales, we have to integrate the low energy modes
(infrared scales) in which one has to face a small divisor problem, as discussed in §3. The
theory is non-renormalizable according to power counting; the scaling dimension depends
on the number of vertices in any subgraph, so that one has to improve the dimensions of all
possible subgraphs with any number of external fields. In order to get such improvement,
we have to exploit the incommensurability of the potential and take advantage from the
diophantine condition on the frequency. One has to distinguish between two kind of terms
in the effective potential, depending if the coordinates (measured from the Fermi coordinate)
of the external fields are different (non-resonant terms) or equal (resonant terms). In the non
resonant terms one uses the Diophantine condition to get good bounds, exploiting, roughly
speaking, the idea that if the denominators associated to the external lines have similar
small size but different coordinates, then the difference of coordinates is necessarily large
(see §3.C). The result is somewhat similar to Bruno lemma as presented in [27], but new
difficulties arise from the fact that the resonances have any number of external fields and
not only two as in the non interacting case; in particular, one has to improve the bounds by
a quantity proportional to the external lines for combinatorial reason, see §3.E . Regarding
the resonances one uses that the local part of the terms with more than four external fields
is vanishing. Moreover the resonances with two external fields produce a renormalization
of the chemical potential or a dynamically generated a mass term implying an exponential
decay in time. An important difference with respect to the non interacting case, or the
Lindsted series for KAM is that in such cases one has only tree diagrams, and their number
is O(n!) so that a %—bound on each diagram is sufficient for convergence. In presence of
interaction, on the contrary, one has loops so that the number of diagrams O(n!?) and a
similar bound on each diagram is not sufficient; one has then to avoid graph expansion and
taking into account the fact that the fermionic expectations can be represented in terms
of determinants, exploiting the cancellations due to the fermionic nature of the problem,
see §3.G. Finally in §3.G we study the flow of the running coupling constants, proving its
boundedness as a consequence of the dynamically generated mass term, and the two point

functions is analyzed in §3.H, completing the theorem proof.
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2. THE ULTRAVIOLET INTEGRATION
A. Ultraviolet and Infrared fields

We introduce a function x;(t, ko) € C°°(T x R), such that xy(t, ko) = xn(—t, —ko) and
xn(t ko) = 1, if /K2 +02||t|]? < ay" ! and xi(t, ko) = 0 if \/kZ + v2||t||? < ay" with a
and v > 1 suitable constants. We choose a so that the supports of yo(w(z — ), ko) and
Xo(w(x + Z), ko) are disjoint; note that the C*° function on T x R

XU (wx, ko) =1 — xolw(x — Z), ko) — xo(w(x + T), ko) (33)

is equal to 0, if \/kZ + ¢, — &[> < b, with b a suitable constant. For reasons which will

appear clear below, we choose v > 27. We can write then

9(x,y) = g (x,y) + ¢" " (x,y) (34)

and

(Z T) Z g(<0) (35)

where

5 e~ ko (zo—vo)
(u.v.) x — &Y M DY (w,
g y) = = ZD O RaDX™ o ko) Z7 =
—iko(zo—¥yo)
(<0) (x 7), ko) — 36
95~ kOGZDBXO - P ) 0)—Z]€0+¢x _¢j ( )

For definiteness, we start considering the generating function (21) with ¢ = 0. We will
use the following addition formula; if g1,g, are two propagators and g := ¢; + g2, then

P,(dy) = P,,(dyn)P,,(di)s), in the sense that for every polynomial f

/ (d) () = / P,y (di) / Py (diho) f (11 + ) (37)

The properties of Grassmann integrals imply that we can write

GW(O) _ / (d¢) — V(M) (y) /P(d@/J(ZT))/ (d@b U.v. )) — VM) (g (i7) o (wv) (38)

where P(dy(®?)) and P(dw(i'r')) are gaussian Grassmann integrations with propagators re-
spectively ¢(“*)(x,y) and ¢(*")(x,y) and %) and ") are independent Grassmann vari-

ables. We can write

/p(dw(wv))eV<M>(w<i‘“>+¢(“'“')) _ o SRR, (VODin) — —BLEG-VO (i) (39)
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where €7 is the fermionic truncated expectation with respect to P(dy(®%)), that is, if
X (¢ + ¢) is a monomial

"

0
o 08 [ Plan)eX )], (10)

EN(X :n) =

By the above definition
)oY LTS vy FERE TNl | CE s S
n=1 z1

with x = x' + px, X = (0,Z) and Ej is a constant; moreover
eW(O) — e_BLEO / P(dw(zr))e_v(o)(,d}zr) (42)

Note that the kernel TW," (x1,...,X,) will contain in general Kronecker or Dirac deltas,

and we define the L; norm as they would be positive functions, e.g. if W(xy,xg,..X,) =

0> n;%; )W (X1, .., x,) then |W|r, = Jdxi.dx, (37 0% |[W (X1, .., Xp) |

Lemma 2.1 The constant Ey and the kernels Wéo) are given by power series in \, &,V
convergent for |\, |e|, |v| < o, for eg small enough and independent of B, M. They satisfy
the following bounds:

(WL, < LBC &g (43)

for some constant C' > 0 and k,, = max{1,n—1}. Moreover, limy;_,o, Ey and limy; Wéo)
do exist and are reached uniformly in M, so that, in particular, the limiting functions are

analytic in the same domain.

B. Proof of Lemma 2.1

We can write x (v |ko|) = 3200 fi(|kol) with, for j < M — 1, f;(|ko|) = x (v~ |ko|) —

x (Y77t kg|) a smooth compact support function non vanishing for ¥"=1 < |ko| < 4!

Therefore u
g“xy) = d"M(xy), (44)
h=1
where
e—tko(zo—vo)
9060 y) = ey Z —r oo X ) fullRo) = 6g (0 = g0) - (45)
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where we have used that x (v |ko|) = Zgil fn(lkol), according to the definition after (15).

By integration by parts, for any integer K

Ck

() <
e P

g

(7,20 — o) (46)

By using (44) we can write P(d“")) = [[\, P(dy™) and the corresponding decom-
position of the field ¥ = S v, Hence, we can integrate iteratively the fields
PO =D ) with h > 1 and, if we define (<0 = i and (M) = i 4 Y ),
if h >0, we get :

W) _ ~LBEy, /P(dw<h) oV (=) (47)

Let us consider first the effective potentials on scale h, V" (¢)(SM)). We want to show that
they can be expressed as sums of terms, each one associated to an element of a family of

labeled trees; we shall call this expansion the tree expansion.

The tree definition can be followed looking at Fig 1 (for a general introduction to tree

expansion see for instance [30]).

VAR

§I .

Iy M M+1

FIG. 1: A tree 7 € T, with its scale labels.

Let us consider the family of all trees which can be constructed by joining a point r, the
root, with an ordered set of n > 1 points, the endpoints of the unlabeled tree, so that r is not
a branching point. n will be called the order of the unlabeled tree and the branching points

will be called the non trivial vertices. The unlabeled trees are partially ordered from the
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root to the endpoints in the natural way; we shall use the symbol < to denote the partial
order. T'wo unlabeled trees are identified if they can be superposed by a suitable continuous
deformation, so that the endpoints with the same index coincide. It is then easy to see that
the number of unlabeled trees with 7 end-points is bounded by 4™. We shall also consider the
set Thnar of the labeled trees with n endpoints (to be called simply trees in the following);
they are defined by associating some labels with the unlabeled trees, as explained in the
following items.

2) We associate a label h < M with the root. Moreover, we introduce a family of vertical
lines, labeled by an integer taking values in [h, M + 1], and we represent any tree 7 € Taspn
so that, if v is an endpoint or a non trivial vertex, it is contained in a vertical line with
index h, > h, to be called the scale of v, while the root r is on the line with index h. In
general, the tree will intersect the vertical lines in set of points different from the root, the
endpoints and the branching points; these points will be called trivial vertices. The set of
the vertices will be the union of the endpoints, of the trivial vertices and of the non trivial
vertices; note that the root is not a vertex. Every vertex v of a tree will be associated to its
scale label h,, defined, as above, as the label of the vertical line whom v belongs to. Note
that, if v; and v9 are two vertices and vy < vq, then hy, < hy,.

3) There is only one vertex immediately following the root, which will be denoted wvy; its
scale is h 4+ 1. If vy is an endpoint, the tree is called the trivial tree; this can happen only if
n+m=1.

4) Given a vertex v of 7 € Ty, that is not an endpoint, we can consider the subtrees of
7 with root v, which correspond to the connected components of the restriction of 7 to the
vertices w > v; the number of endpoint of these subtrees will be called n,. If a subtree with
root v contains only v and one endpoint on scale h, + 1, it will be called a trivial subtree.

5) Given an end-point, the vertex v preceding it is surely a non trivial vertex, if n > 1.

Our expansion is built by associating a value to any tree 7 € Ty, in the following way.
First of all, given a normal endpoint v € 7 with h, = M + 1, we associate to it one of the
terms (note that to the € interaction two terms are associated) contributing to the potential
VM) (1)) while, if h, < M, we associate to it one of the terms appearing in the following

expression:
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—V(") = vN (<)) + / dxdy v (x,y)(~ve(y) + "M (y; 0))uy "Iy (1) - (48)

We associate to the label an index to specify which term is associated to the end-point.
We introduce also a field label f to distinguish the field variables appearing in the different
terms associated to the endpoints; the set of field labels associated with the endpoint v will
be called I,. Analogously, if v is not an endpoint, we shall call I, the set of field labels
associated with the endpoints following the vertex v; x(f), e(f) will denote the space-time
point, the ¢ index of the Grassmann field variable with label f.

The previous definitions imply that, if 0 < h < M, the following iterative equations are

satisfied: .
—VO@ED) = BLey =D Y VW(r ), (49)
n=17€T nn
where, if vy is the first vertex of 7 and m,..., 7, s > 1, are the subtrees with root in vy,
-1 s+1 B _
);UO(T7¢AShU ::E__;%___gg¥1[Lxh+n(71f¢(§h+lw;‘“;)ﬂh+U(7g,¢x§h+1U} ’ (50)

where VD (7, 4p(Sh+D) is equal to VD (7, 4(Sh+D) if the subtree 7; contains more than
one end-point, otherwise it is given by one of the terms contributing to the potentials in
(24), if h, = M + 1, or one of the addends in (48), if h, < M.
Note that
ve(z)], [Ag" M (2, 0)] < O (51)

We define

Nyo= )1 (52)

iwr>v

the number of end-points following v The above definitions imply, in particular, that, if
n > 1 and v is not an endpoint, then N, > 1; in fact the vertex preceding an end-point is
necessarily non trivial, if n > 1.

Using its inductive definition, the right hand side of (49) can be further expanded, and
in order to describe the resulting expansion we need some more definitions.

We associate with any vertex v of the tree a subset P, of I,, the external fields of v, and
the set x, of all space-time points associated with one of the end-points following v. The

subsets P, must satisfy various constraints. First of all, |P,| > 2, if v > vg; moreover, if
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v is not an endpoint and vy, ..., vg, are the S, > 1 vertices immediately following it, then
P, C U;P,; if v is an endpoint, P, = [,. If v is not an endpoint, we shall denote by @),,
the intersection of P, and P,;; this definition implies that P, = U;Q,,. The union Z, of
the subsets P,, \ Q., is, by definition, the set of the internal fields of v, and is non empty
it S, > 1. Given 7 € Tapn, there are many possible choices of the subsets P,, v € T,
compatible with all the constraints. We shall denote P, the family of all these choices and
P the elements of P,.
With these definitions, we can rewrite V™ (7,4(SP) in the r.h.s. of (49) as

VO (7 =) = 3" VW7 P)

PeP;

VW (7, P) = / dx,, ) (P ) KV (x4,) (53)

where K ggl)(xvo) is defined inductively by the equation, valid for any v € 7 which is not

an endpoint,

K% (x,) = D ()] EL [ (P \ Qo) 0 (P \ Qug)], (54)
Moreover, if v; is an endpoint, qu?“ﬂ)(xvi) is equal to the kernel of one of the terms con-
tributing to the potential in (24), if h,, = N +1, or one of the four terms in (48), if h,, < N;
if v; is not an endpoint, KQ(,?”H) = Kgﬁgl), where P, = {P,,w € 7;}.

In order to get the final form of our expansion, we need a convenient representation
for the truncated expectation in the r.h.s. of (54). Let us put s = S,, B := P,, \ Qu;
moreover we order in an arbitrary way the sets P;~ := {f € P;,e(f) = =}, we call f;; their
)
Note that > 7, |P7| = Y7, |P| := k, otherwise the truncated expectation vanishes. A
couple [ := (f;, f;fj,) := (f;, ;") will be called a line joining the fields with labels fiz f;,“j,.

Then, we use the Brydges-Battle-Federbush formula, if s > 1,

elements and we define x(¥ = Ufepifx(f), y® = Ufepjy(f), xi; = X(f;), yij = x(

XM (Py),. S I / 0P (t) det GMT(t) . (55)

T IeT
where T is a set of lines forming an anchored tree graph between the clusters of points
x Uy®, that is T is a set of lines, which becomes a tree graph if one identifies all the
points in the same cluster. Moreover t = {t;; € [0,1],1 <i,i' < s}, dPr(t) is a probability
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measure with support on a set of t such that t;; = u; - u; for some family of vectors u; € R*
of unit norm.
: (56)

Y - ~(h)
Giiinyr = tivrOuy ) [9 (745, T35 — yo,i'j/)}p;ﬁpt,
i’j

with (f;;, ZJLj,) not belonging to 7.

FIG. 2: A pictorial representation of one of the terms summed in the r.h.s. of (55); in the figure
s =4 and each of the monomial {/;(h)(P) is represented as a set of half-lines external to a blob (not
from a single point to take into account that they can have different coordinates). Some of the
half-lines are contracted in propagators and their union represent the spanning tree 7' € T; the

others are uncontracted and represent the fields in the determinant.
By inserting (55) in the r.h.s. of (54) we get

v Py =Y / dxo,Wrp r(x0) [ w5577 (57)

TeT FEPy,

where

1
Weer(xw) =[] o / dPr, (t,)detG"™ ™ (t,) [ | 000 8™ (26 200 — voul)  (58)

v1Ot e.p. leT,

T is the set of the tree graphs on x,, (which is a collection of several coordinates, defined
after (52) ), obtained by putting together an anchored tree graph T, for each non trivial
vertex v; v, ..., v} are the endpoints of 7, f;” and f;" are the labels of the two fields forming

the line [, “e.p.” is an abbreviation of “endpoint”.
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Note that we can eliminate the Kronecker deltas in the propagators in the spanning tree
T, so that only a single sum over the coordinate remain and the coordinate of the external
fields and of the fields in the determinants are assigned once that z, T" and 7 are given, as

the interaction is quasi local; we can then write

v Py =% / dzo o Hep (2, 2000) [ w557 (59)

TET = fEPy,

where

Hopr(®,20.,) = H S%!/dPTv (t,)detG™ T (t,) H ") (Ze; 200 — you)] (60)
v1ot e.p. €T,

where X(f) = (Z(f),zo(f)) and there is a field f such that Z(f) = z and all the other
coordinates Z(f) are assigned once that x, T and 7 are given. We will call resonances the
terms such that Z(f) is the same for all f € P, . Similarly 7; is assigned, once that that z,

T and 7 are given.
In order to bound the above expression we introduce an Hilbert space H = (*QR*® L*(R!)

so that

Gty = (Vo © W ® Al =, i),V @ & Blyory— i) ) (61)

ij,i' 5’
where v € R” are unit vectors such that (v;, v;) = d;;, u € R® are unit vectors (u;, u;) = t,

and A, B are vectors in the Hilbert space with scalar product

(A,B) = / d20 A, 30 — 20) B (2, 70 — o) (62)
given by
Az, wg — 20) = %kz e~ kolro=20) y [y (wv) f (1ko|) (kG + (¢ — 02)°) "
Blr.ap = 20) = 5 D06 0 i+ 62 = ). (63)
Moreover

A7 = / dolAn@)P < Oy, |IBallP < O | (64)

for a suitable constant C'.
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If g = max{|A|, |v|}, by using (54) and (55), we get the bound

ﬂLL Z Z Z Z/d$0,vo|HT,P,T(x7x0,vo>| < (65)

T€TMhn TETPEP, =z

-

T€TMhn TET PEP, Lv not e.p.

H H /d(fco,l —yo.) [ sup [§%) (15 w0, — you) ]

IET, IET, *
where, given the tree 7, T is the family of all tree graphs joining the space-time points
associated to the endpoints, which are obtained by taking, for each non trivial vertex v, one
of the anchored tree graph T, appearing in (55), and by adding the lines connecting the
two vertices associated to non local endpoints. Gram—Hadamard inequality (see for instance

[28]), combined with (64), implies the dimensional bound:
|det Gl T (£,)] < CZZ1Pul-IPul=2(5,-1) (66)
By the decay properties of g (x) given by (46), it also follows that

1 —~ n+m 1 — —
Il 51l / (o, = you) sup |5 (s wos —yo,)|| < ™ [ g5y (67)

v

v not e.p. " leT, v not e.p.
We can now perform the sum ) ,._p., which erases the 1/S,! up to a C™ factor. Then, by
using the identity -, (Sy—1) = n,—1 and the bound 3 ., [S°5", | P, |— | Po|—2(S,—1)] <

4dn — 2(n — 1), we easily get the final bound

icngg Z Z ,y—h(n—l)[ H ,y—(hv—hv/)(NU—l) (68)
n=1

T€TM,hn PEPT v not trivial
‘Pﬂo |=0

where v is the non trivial vertex immediately preceding v or vy. This bound is suitable to
control the expansion, if n > 1, since N, > 1 (N, is defined in (52)) for any non trivial
vertex, as discussed below (51). If n = 1 the allowed trees have only one endpoint of scale
h+1.

Note that ) ;. can be bounded by [], S I CE 1Py =Pl =2(50=1) < (n IL, S,!. In order
to bound the sum over 7, note that the number of unlabeled trees is < 4™; moreover, as

N, > 1 and, if v > vy, 2 < |P,| < 4N, — 2(N, — 1), so that N, — 1 > |P,|/6,

[ I vf(hrhmwwn}g[ I1 vf%wwhv/)][ I1 7,%} (69)

v not trivial v not trivial v not e.p.
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The factor v_g(h“_hv’) can be used to bound the sum over the scale labels of the tree;

moreover

Yo < (70)

PeP-

Since the constant C' is independent of M, 3, the bounds above imply analyticity of the
kernels in A and v, if g is small enough. It is an immediate consequence of the above
bounds the proof of uniform convergence of the M — oo limit; the proof of this is essentially

identical to the one in [32] after (2.8) and it will not repeated here. n

3. THE INFRARED INTEGRATION AND THE SMALL DIVISOR PROBLEM
A. DMultiscale analysis

In order to integrate the infrared scales we will use, in addition to (37), also the following

property: if Py(dy) is a Grassmann integration with propagator g then

[ P @) = [ potansw) ()

with ¢! = ¢!+ v and N = 1 + gv ; the general strategy will be to insert part of the
quadratic terms of the effective potential in the fermionic integration at each iteration, so
dynamically varying the propagator. We describe such a procedure inductively. Assume

that we have integrated the fields (?)...4"+1) obtaining
o BLEo / P(dpE0)e VO WED) — o—BLE / P(dip(SM)e VW @ED) (72)

where P(di(=")) is the gaussian grassman integration with propagator, p = +

<h —(<h
gﬁ,—p/)(x’, y') = 5x/’y,g£;,,)(x/, o — Yo) (73)

with
9= (@ xo — yh) = /dkoeiRO(xoyO)Xh(wxla ko) x

_ZkO + UO(wxl)mod.l + T+,m’ Op

(74)
Op, —iko - UO(wxl)mod.l + r— g
psp

/ dhige ™00, (wa ko) Ay, o (2, Ko) (75)
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where V" can be written as sum over trees (similar to the ones for V(*) and defined precisely
below), and each tree with n end points contribute to V") with a term of the form, after

integrating the Koenecker deltas in the spanning tree as discussed before (59)

Z/dl’o}l..../dxonﬂéhgl pn(l’ Xo,1, - ,.Z‘On HQ/J z’pZ (76)

where the coordinates of the external fields z/ are assigned once that a2’ and the labels of
the tree are assigned. As in the previous section we call resonant the terms such that all the
spatial components of coordinates of the external points are equal, that is 2}, = | = 2’. We
can split V® in two parts

v =y pt) (77)

where in V}(zh) are the resonant terms while in V](Vhl)% are the non resonant terms. We define a

localization operation £ as a linear operation acting on V" in the following way:
1. On the non resonant part of the effective potential is defined as EV](\Z)% =0.

2. On the resonant part of the effective potential its action consists in setting the time

coordinate of the external fields equal

£5 [t f e s T 500 -
Z/d$01 /denHy(thl pn(l' Zo,1, -5 Lon H’(/)m $01,p1 (78)

From the above definitions it turns out that LV is given by the following expression
LVW = Aty W+ B0 4 5, FW + FW 4 M = 5, FM 4 Ly (79)

where, if X' = (x + pz, x¢)

=L 8 [ R =L [t
p
XX [ ot a5 T (50)
F® = ZZ / Ao (W Ymod1 2, (2 WWH VDY

ZZ/dﬂco)\h(:ﬂ/ <h)w (<hw <h)w;€h)
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—~ oM oz 5 Q) 0.0,
where @Hglp),_p(a:’,xo,yo) = H2pp(@ (Zj;))mojlp —p(0zow0) 1
1 1
Sy = E/dxoalyoHg;),—p(0,x07yo) vy = E/dwod?/ngg,p(OJo,yo) (81)

Ch,p( B/dﬂﬁodyoa ng p(l" 0, Yo) Zh,p( 6/d$0dyoa HQpp(x 0, Yo)
)\h(ﬂfl) = B/dm0,1~--dx0,4H4 ($/;370,17130,2,SU0,37I0,4)

Note that in £V® there are no terms with 6 or more fields, as consequence of anticommu-
tativity. Moreover the sy, vy, coefficients are independent from p and real. Note indeed that
(21) is invariant under parity r — —x (in the limit L — o0), and this implies invariance

— wi(h_)x,,_p; therefore, if e = &

under the transformation w o

:c:cp

<h <h <h <h
Z/dmonpgp x’ xU’O)w;)(z ) gp Z/dmOHQ 2, ap — x0,0)¢;)(’;,7;¢;(7;/72p

pyz’ p,z’

(82)
so that from (81) the independence from p of oy, vy, follows. Moreover g*(ko, x) = g(—ko, x)

so that (H 2 ko))t = (}AI(h)

x',—kp)), and this implies reality.
2,p,ep 2,p,ep

We also define a renormalization operation as R = 1 — £ and using (71) we can rewrite

(83) as

/ P(dg(S)em VPO TRV ED - / Pd(SM)) o ()~ 2V (D) RV (M) _
st [ By e .

with ¢, coming from the normalization in (71)and P(dy(S") with a propagator §(=" co-
inciding with ¢=" with o}, replaced by o), with oj,_1(wa’, ko) = o + Xgl(wx’, ko)sp and
on = o,(0,0); moreover og = 0.

We write then

] P [P < B [ pag @ ey

where P(di=h~1) have propagator g(="~!) coinciding with (75) with h — 1 replacing h, and
P(dy™ has propagator ¢ coinciding with ¢S~ with y,_; replaced by f,, with f, a

smooth compact support function vanishing for c;v"~1 < \/kZ + 02||wa’[|? < cy"*?, for a
suitable constants ¢;, co. From the r.h.s. of (84), the procedure can be iterated. The above

procedure allows to write the W (0) (38) in terms of an expansion in the running coupling
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constants Uy, = (Vn, Chp, 2n,) With b < 0; as it is clear from the above construction, they

verify a recursive equation of the form
The1 = U + BP (T, .. 10) (85)

The single scale propagator ¢ verify the following bound, for any integer N and a

suitable constant C'y

< e
L+ (v"|zo — yol)
which can be easily obtained integrating by parts; the propagator in the infrared region then

‘g(h) (2,20 — yo) (86)

verifies the same bound than in the ultraviolet region (45). The bound (86) can however be
improved at low scales. Note indeed that, in the above integration procedure, the propagator
g™ is "massive” due to the presence of oy, in (75). We can then naturally define a scale h*
as

A" =inf{h:h <0,7" > || for any k< h} (87)
and the following bound is valid

Cn
1+ (v"|zo — vol)
saying that the propagator of all the scales < h* verifies the same bound of the single

195" (, 20 — wo) (88)

scale propagator corresponding to a scale h > h*; this fact, saying essentially that oy, is an
dynamically generated infrared cut-off, will be used to integrate all scale < h* in a single

step.

B. Tree expansion

Also in the infrared region V) can be written as sum over trees, up to the following

modifications to take into account the different multiscale integration procedure.

1. The scale index now is an integer taking values in [h, 2], h being the scale of the root.

2. With each vertex v of scale h, = +1, which is not an endpoint, we associate one of
the terms contributing to —V(@ (¢)(9) in the limit M = co. With each endpoint v of
scale h, < 1 we associate one of local terms that contribute to LV"*~1 and there is
the constrain that h, = h, + 1, if v’ is the non trivial vertex immediately preceding
it or vg; to the end-points of scale h, = 2 are associated one of the terms contributing

to —V and there is not such a constrain.
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3. With each trivial or non trivial vertex v > vy, which is not an endpoint, we associate

the R = 1 — L operator, acting on the corresponding kernel.

<l
\

h hy ey 0 1 2

FIG. 3: A tree 7 € T}, with its scale labels.

A vertex v which is not an end-point such that the spatial coordinates 2’ in P, are all
equal is called resonant vertex, while if the coordinates are different is called non resonant
vertex; the set of resonant vertices is denoted by H and the set of non-resonant vertices is

denoted by L. If vq,...,vg, are the S, > 1 vertices following the vertex v, we define
S, =8k 54 g2 (89)

where S is the number of non resonant vertices following v, S is the number of resonant
vertices following v, while S? is the number of trivial trees with root v associated to end-
points.

If h < —1, the effective potential can be written in the following way:
VOWED) 4 Lo =3 30 VIO (r ) (90)
n=17€Ty ,
where, if vy is the first vertex of 7 and 74, .., 75 (s = s,,) are the subtrees of 7 with root vy,
V) (7, 4(=M) is defined inductively by the relation, if s > 1

(_1)s+1

VI (r, =) = Enia [V (7, D) s VD (7 plSHD)] (91)

where V(D (7, qh(Sh+1));
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1. it is equal to RV (1, 4p(ShH1)) with R given by (105), if the subtree 7; is non trivial;

2. if 7; is trivial and h < —1, it is equal to one of the terms of LV"*! or, if h = 0, to one

of the terms in the V.

By using (91) and the representation of the truncated expectations we get

EEDID I 3) 3 3 LARUETERIND | R

n=1 7T}, , PEP, TET =z fEPy,
where one of the spatial coordinates X'(f) of the external fields [[,.p, ¢)(A<,<(}}) 5 ) is equal to
x’ and the others are determined once that 7, T, P are given.

Given a tree 7 and P € P, | we shall define

1. The x-vertices are the vertices v of 7, such that Z, (the union of of the subsets P,, \ Q.,

defined before (53), that is the set of lines contracted in v) is non empty.

2. V, the family of all x-vertices, whose number is of order n; moreover we call H, the

resonant vertices belonging to V) and L, the non-resonant vertices belonging to V,.

3. ¥ the first vertex belonging to V, following v in 7.

In order to bound (92) we could proceed exactly as in §2. We define v}, = £v;, where vy,
are the running coupling constants. Therefore, each contribution from the tree 7 € T, is
proportional to a factor €. If we neglect the R operation (that is, if we bound the modulus
of the differences produced by R simply by the sum of the modulus) we get, assuming vy,
smaller than a constant

BL Z / dxove| Hrp (2, T0,4,)] < C"e" vgx oy~ (Se=1) (93)
This bound is indeed very similar to (67) for the integration of the ultraviolet scales, the
reason being being that that the bound for the single scale propagator (86) is the same both
in the ultraviolet (positive scales h) or in the infrared (negative scales h) regime. However
the bound (93) is unsuitable to get convergence of the sum over 7, P, the reason simply being
that the scales h, are negative and the factor [, v~"**»=1 forbids the summations over the
scales (in §2 the scales were instead positive). In the Renormalization Group terminology,
the infrared region correspond to a non-renormalizable theory which the ultraviolet region

is superrenormalizable.
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By using (113) we can write the r.h.s. of (93) as

(S _ (eH.aL. a2
H v (Sv—1)hy — H y (S +Sy+S;—1)hy (94)

veVy veVy

In §3.C we will see that the contribution of the non resonant vertices L, can be improved
taking into account certain constraint for the size of the small divisors due to the Diophantine
condition. There is not such improvement for the resonant vertices, and this is why we have

introduced the renormalized expansion defining the R operation acting on them, see §3.D.

C. Non resonant terms and the Diophantine condition

It is convenient to write in a more explicit way the relations between the coordinates
=/

Z'(f) of the external fields produced by the tree expansion. In order to do that we give the

following definitions.

1. We define a tree T, = Uwz” T, starting from 7T, and attaching to it the trees T, .., Ty
associated to the vertices vy,..,vg, following v, and repeating this operation until
the end-points are reached. The tree T, is composed by a set of lines, representing
propagators with scale > h,, connecting end-points w of the tree 7. Note that, contrary
to T, the vertices of T, are connected with at most four lines. To each vertex w of T,

is associated a coordinate z,,.

2. To each line ¢ of T, we associate a label a;, = 0, 27 respectively if the corresponding

(he)

oy hasp=p,p=—p =lorp=—p =-L

propagator g

3. To each line coming in or out w is associated a factor 4%, where i,, is a label identifying
the lines connected to w. The vertices w (which corresponds to the end-points of 7)
can be of type \, v or A\, 24, (i, and a) 8% = 0 if w if it corresponds to a v or vy, 25, end-
point; b) §? = £27 if w if it correspond to a (j, end-point; ¢) § = +1 it corresponds
to an ¢ end-point; d) 6, = (0, £1) is a A end-point f) 67 = (0, +£27) if is a \;, end-point

Note that the value of such indices (and correspondingly the value of Z(f) is determined
by the choice of 7, P, T.
According to the above definitions, consider two vertices wy,wy such that ), and 7,

are coordinates of the external fields, and let be c,, .., the path (vertices and lines) in T,
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We ~Wy

w2

FIG. 4: A tree T, with attached wiggly lines representing the external lines P,; the lines represent
propagators with scale > h, connecting wi, wq, wy, we, wa, representing the end-points following v

in 7.

connecting w; with we (in the example in Fig. 4 the path is composed by w1, wg, Wy, W, Wwe
and the corresponding lines) ; as the path is a linear tree there is a natural orientation in
the vertices, and we we call i,, the label of the line exiting fom w in ¢y, u,. We call ¢y w, |
the number of vertices in ¢y, 4,. The following relation holds

Topy = Ty = (Pruy =P )T+ Y S+ D @ (95)

wECwl,wZ Kecwl,wQ

The Diophantine condition implies a relation between the scale h, and the number of

vertices between wy and w;.

Lemma 3.1 Giwen 7,P, T, let us consider v € L, and wy,ws two vertices in T, with
T, # Ty, then

—hyy
T

|Cw1,w2| > Ajj_l’Yi (96)

with a suitable constant A.
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Proof. Note that ||wz), |1 < cvy Lyhor=1 i = 1,2 by the compact support properties of
the propagator; therefore by using (95) and the Diophantine condition

2cvg 9" > || (wan,) Il + [(wal,)lh > llw(zy, — a0,)llh =

(P, = Pru,)T + Z Oy + Z ae)|lr =

WECw ,wy LECwy ,wy
Col(pewy = Pra )T+ D Gt D a2 Co(dZcusu )7 (97)
wecwl,wg €€cw17w2
from which (96) follows. "

Lemma 3.1 says that there is a relation between the number of end-points following

v € L, and the scales of the external lines coming out from v.

Lemma 3.2 Ifv eV, and N, =)

o> 1 is the number of end-points following v in T then

en<et [T M (98)

veVy

Proof We can write

€2 = H e (99)

h=—00
Given a tree 7 € Tj,,, we consider an end-point v* and the path in 7 from v* to the root
vp; to each vertex v € V) in such path with scale h, we associate a factor 52}“’72; repeating
such operation for any end-point, the vertices v followed by N, end-points are in N, paths,

2hv -2 2h5l -2

<e€ n

therefore we can associate to them a factor e¥2"*; finally we use that &

It is an immediate consequence of Lemma 3.1 and Lemma 3.2 the following result, en-
suring that we can extract from the €™ factor a small factor to be associated to the non

resonant vertices.

Lemma 3.3 Given 7,P, T the following inequality holds

—h_

SRS | EL (100)
vELy

Proof. Note that if v is non resonant, there exists surely two external fields with coordinates
x7, x5 such that | # x%; note that

—h_,

Ny > [ewywp| > ATy 7 (101)
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therefore, by (98), (100) follows, m

By combing the above results we get the following final lemma which will play a crucial

role in the following.

Lemma 3.4 If 7%/2 =" > 1, given 7,P, T the following inequality holds

[H ,y—hvSvLHH gAizfly#th']

veVy vELy

IN

cr (102)

with C' = [—2—%e77].

|loge|Az—1

Proof As we assumed ’y% /2 =~" > 1 than, for any N

A:T:_lfy%h2h o f\logs|A5ﬁ_1'y_"h < Nnh N 1
€ =e 03
- [\ loge|Az—1|NeN (103)
as e N < [%]NeN. Therefore, by choosing N = 3 we get
Az—T EQ}”’ ~ 3sLp,
[ 2" <cm [ %™ (104)
vELy vEVy
|

D. Renormalization of the resonant terms

By lemma 3.4 we see that the contribution from the non resonant vertices v € V), can
be bounded by exploiting the Diophantine condition. On the other hand, the R =1 — L-
operation, with £ defined in (78), is defined exactly to deal with the resonant vertices. The

R acts on the resonant terms and its action is

RZ/de,luu/denHy(thl, ’pn(l’ Xo,1, - ,.Z'()n Hl/);l;off:h Z/deI /deO’n

i)(Zh i)(<h
{Hr(szle,..,pn(x/;xo,la ”71'0,71)[H g(ca zg“p)l Hw; a)cg 1,p)Z (]‘05>
i=1
We can write the difference [[];_, wg(f’xo i | wg(f’xo - ] as a sum of products of fields in
which one Q/) ") field is replaced by a D-field defined as
e(<h) (e)(<h)
z/,20,1,20,i,Pi ¢r xo 1,pz ¢$027 z',p; (106>
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This means that the effect of the R operation on a resonant vertex v can be expressed
replacing on of the (") fields in P, with D(S") (see for instance §3.1 of [33] for more

details in a similar case). The corresponding propagator can be written as

1
g(h“/)(ﬂfo,l - 20,37/) - g(h“')(ﬂfo,z’ — 20, 53'/) = (33'0,1 - xO,i)/ dtag(h”')(fﬁ\o,u(t) - 20737/) (107)
0

where 2 1;(t) = xo1 +t(z0; — Z01) is an interpolated point between xo; and xg 2. Note that,

for any integer «, 3

(20 — yo)aaﬂg(h”)(iﬁo —Y0)|Lo < Ca,Bth“”Yﬁh”

(20 — 10)*0°g") (20 — yo) |1, < Capy ooy (108)

Therefore the effect of a non trivial R operation on a vertex v is twofold. From one side an
extra factor (xg; — xo,) is produced, which can be written can as (zo1 — zo;) = >, (2o, —
To,_1) where zg, are points in the spanning tree T, defined above; then the factor (zq, —
Zo,—1) in the integration over the coordinates (similar to (67)) produces an extra factor
v~ for any resonant v € L,. One the other hand one of the propagators associated to

ho' is obtained:;

the external line in P, carry an extra derivative, so that an extra factor ~
therefore , with respect to the bounds in which there are no D fields, one has an extra factor

in the bound (see §3.2-§3.9 for more details in a similar case)

I (109)

veVy

As we will see, the extra factors 4" produced by the R operation can be used to compensate

the factors v~ 5" in (94).

E. Bounds for vertices with a large number of external fields

In order to sum over P (92) we have to show that there is some gain factor also on
the vertices with a large number of external fields. Let us consider the vertices v € V,
with |P,| > 6 we call p,& the labels of the external fields whose number is maximal; we
define this set m, and |m,| > |P,|/4. We consider a tree T, and we define a pruning
operation associating to it another tree ﬁ eliminating from T, all the trivial vertices w in

T, not associated to any external line with label p, &, and all the subtrees not containing



33

FIG. 5: In the picture the lines represent the propagators with scale < h, in fv and the wiggly
lines represent the external lines P, with label p; note that, by definition of the pruning operation,

all the end-points have associated wiggly lines, contrary to what happens in T}, see Fig. 4.

any external line with label p, & (see Fig. 5 for an example), so that there is an external line
associated to all end-points.

The vertices w of ﬁ are then only non trivial vertices or trivial vertices with external
lines p, €; all the end-points have associated an external line. We define a procedure to group
in two sets the fields in m,. We start considering the end-points w, immediately followed

by vertices wy, with external lines (in the figure wy, wo), and we say that the couple of fields

/
wy?

replace the v field in w, with a D field

in w,, wy is of type 1 if a3, = 7, , while it is of type 2 if 2|, # x, . If x}, = 27, we can

ho— hy— ho— ho— o=
PE(Sho ) ye(Shol) _ ppe(Sh=l) e(Sho=l) _pe(<ho=l)y (110)

’ / / !
wazp we, P wazp Xwq P waﬁ

We now prune tree T\v canceling the end-points w already considered and the resulting
subtrees with no external lines; in the resulting tree we select an end-point w, immediately
followed by vertices wp, and again such a couple can be of type 1 or 2. We again prune
the tree and we continue unless there are no end-points w followed by vertices with wiggly
line. Then in the resulting tree we consider (if they are present, otherwise the tree is trivial
and the procedure ends) a couple of endpoints followed by the same non trivial vertex (in
the picture wy,ws); we call them w,,w, and we proceed exactly as above distinguishing

the two kind of couples. We then cancel such end-points and the subtrees not containing
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external lines, so that the end-points are associated to external lines; we consider end-points
followed by non trivial vertices with no external lines, and we proceed in the same way. If
the resulting tree has again end-points with external lines followed by vertices with external
lines (in the picture ws), we prune such vertices as described above and we continue in this
way so that at the end all except at most one vertex with external lines are considered. Note
that by construction the paths c,, ., in T, do not overlap; for instance in Fig.5 the paths
can be, if the corresponding coordinates are different, cuyg.wiy, Cwswss Cwrwss Cwsavgs Cwe.wrs
Cuwrwra s Cuwg iy -

Therefore, given a vertex v in the tree 7, we have paired all the external fields with index
p, €, whose number m,, is m, > | P,|/4, in couples both with the same 2’ or with different a’;
we write m, = mq(jl) + mq(,z), where mq(jl) are the fields in couples with the same 2’ and mq(?)
are the fields in couples with different 2’. In the couple of fields w,w’ with =/, = 2/, one of
the fields is a D field and, by (108), this produces in the bound an extra 4"~ for each

(1) .
couple, so that we get an extra factor v~ 1™ 1(h =) For each couple w, w’ with xl #

we have |c, | > By~ "/7 by lemma 3.1 so that

gleww 2™ < EBW‘%’/TQ%'

(111)

Moreover by Lemma 3.2 we can associate to each v € V, a factor eN2" "1 with N, the
vertices in T,; as the paths ¢, are non overlapping, we get one of the factors (111) for

each of the couples in m?2 so that

el H 7A|m},|(hi/7hu) < H 57—h5//72h5/‘mg| H ,.)/|m})\(hi/fhv) < H ,Yf|Pv|/8 (112)

veVy veVy veEVy veVy

Remark. It can happen that a D field emerging from a vertex v; is not contracted
in ve, with vy = o], but in a vertex vz < vq; then the corresponding gain is fyh”j/th“l =

hyy —hosy

vy

the absolute value of the difference of terms due to the action of R in vy by the sum of the

hvy=hv1 s therefore if in v, the R operation acts non trivially, one can simply bound

absolute values. Similarly if such field is in a couple w, w’ belonging to mllj27 there is no need
to use (110) as one of the two fields is already a D-field. It is useful to avoid unnecessary
renormalization as they could produce too many derivatives on a single propagators, see

§3.1-§3.10 of [33] for more details in a similar case.
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F. Bounds

In this section we get a bound for the kernels of the effective potential defined in (92).

Lemma 3.5 If 0}, = (Xh,ﬁh,gh,zh) = (Xh,b?h) then

7 X XSS [ dnnlHoerte.o)] < Ol G s Rl G )

T€TMhn TET PEP: =z

(113)
where C' is a suitable constant and ny,n, is the number of end-points of type A, c.
Proof The matrix G v can be written as
GZ?] = <Vmij X u; X A(Io,ij—,xij) s Vy;/7j/ &® u;r (24 B(yo,ilj/—, S(,’w)> s (114)

where v € R” are unit vectors such that (v;, v;) = d;;, u € R® are unit vectors (u;, u;) = t,

and A, B are vectors in the Hilbert space with scalar product
(A,B) = /dzoA(xo — 20,2 )B*(20 — 0, 7) (115)

given by
A(xg — 20,2") = %ZeikO(’COZO) fn(ko,2') 1,
ko
B(yo — 20,2") = %Ze_ikO(yO_ZO) fn(ko, y') [Ah(k’o,if/)] o (116)
ko
with Ay, defined in (67). Therefore
|detG™ T (t,)] < C" (117)

By using Lemma 3.3, (109), (112) we get

L/BZ/dQJO’UO‘HTPT T, 0| HS' H Aty 2h””][H yha/*hv][H elPl)

vELy vEH, veVy
H L
([ ol 5 ][Suplakl]”“[suplv Xl el 2 (118)
veVy
Note that

T e I o) < (T SO T+ (119)

veVy vEHy veVy vEHy
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and

L] 21 =1 (120

veEVy vEHy

so that

(T =S s T At < (T v (121)

veVy veEH,y veVy

—h., 3
By using Lemma 3.4 [[],, ghe v 2" [Tocv, y~heSi < C™ so that

1 1 >~ n
. —a|Py| ~ na —k No| |5
3 % /dwvolHT,P,T(w,Xuo)l <(]] S g HglglakH [?215 Iy ARl el (122)

v U weVy

—oz|PU\]

The sum over P is done as in (70) using the factor [J | , and the sum ) . can

onote.p. |
be bounded by ¢" [, S,!. The sum over the trees 7 is done performing the sum of unlabelled
trees and the sum over scales. The unlabeled trees can be bounded by 4™ by Caley formula.
The sum over the scales is bounded by |h|"xI and |V,| < 2n; indeed given the unlabeled
tree, the scales of the trivial vertices and of the end-points are determined once that the

scales of the non trivial vertices are given, and their number is smaller than the number of

x-vertices; then (113) follows. "

G. The flow of the effective couplings

In order to sum over n in (113) we need that the running coupling constants vy are small
uniformy in h. In order to prove this we exploit the recursive equation (85). Note that the
r.h.s. of (85) is expressed by a sum over trees with the constraint that over vy, the first
vertex in 7, the L-operation acts. This immediately implies that each term verifies the same

bound as the r.h.s. of (113) with an extra 4". The reason is that (119) is replaced by

[H ,y—hv(Sv—l)][ H 7hﬁ,—hv] < 7h[l—[ v—hvsv][ H 7iw] (123)

veVy veEHy veVy veEHy

as vo ¢ Hy so that [,y Ao < Al | v and h,, = h as vy € V;, because LR = 0.

Lemma 3.6 If " > |e|** then there exists an ey and a choice v such that for e < &y and

|\ < £22+2 then there exists a suitable constant Cy such that, for any k > h

Mal < INCy (an] < Gy (124)
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Proof We proceed by induction. The flow equation for v is
Voot = 0n+7 " [ daoH) 12
Vg—1 = YWh + 7 Lo 2,pp(07x070) ( 5)
with 75 = v. By iteration we get

=7 T+ / dzo HYy) (0, 70,0)) (126)
k'>k
and by properly choosing v so that v, = 0 we get
= 3 [l 0.0,0) a2)
h<k/'<k

and one can show by a fixed point argument, the existence of a bounded sequence of vy
verifying (127) (the proof is identical to the one §A2.6 of [30]). Regarding the flow of n
assume that (124) is true for k > h. The flow equation for ¢,

Cp = / dro0HY") (128)

k>h
where 27 , = 0 and 0 is defined after (80). Using lemma 3.4 and the fact that the derivative

cancels a factor 4" we get for e small enough

Gl < 305 Crepet P < RGO R < Cy (129)

n=2 k>h
where we use that |h|2c2 < et and 7y *|)| < e.

Similarly

Ml < ol + 303 ST enepat e P ()™ <

n=2nyx=1k>h

Dol + D IhPrrteEenor Y AT AID™ T < AIG (130)
n=2 TL)\ZI

The above lemma says the the flow is bounded up to a scale ¥* > 22, In order to
integrate the smaller scales one has to use the mass term. Note indeed that if there exists
two constants such that

12 < gy < g™ (131)
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then there the scale h* defined in (87) is ¢,6%® < 4" < 2%, By (88) we can integrate the
scale < h* in a single step, so that, by lemma 3.4 and 3.5 (for h > h* = loge?®), convergence
follows. It remains then to prove (131); indeed the upper bound is trivial and actually

on, ¢ = O(e*®). In order to prove the lower bound we can write

o = Z/donQP ,(0,70,0) (132)

k>h

and

HY =m0 4 go®) (133)

2,p,—p

b)(h)

pmp is the sum over trees with

where Hg(p)( ,)) is the sum over trees with n < 8% and H2

n > 8% + 1. By Lemma 3.5 H ™

5.p—p 18 bounded by < Ce?®+i, Regarding Hz(flp),(f,); we again

distinguish between trees with at least a A, A, end-point and the rest; the former is bounded
by thh*h;ﬂ < Ce?®!, Regarding the latter, it can be represented in terms of chain graphs,
and there is only one possible contribution O(£??), namely the graph with only e-vertices
and diagonal propagators; note indeed that z; = O(£??) and there are at least two vertices
in each chain. In order to bound the chain graphs O(g*) with k& > 27 + 1 we note that, if 2
is the coordinate of any internal propagator with scale h and 2’ is the external coordinate,

xy # 2’ , ¢ is a constant
oy 2 [lwa'||y + lwaylly 2 |lwr’ — wap]] = Cola’ — a7 = Co| (82)%| (134)

Such graphs have have at most 8% propagators bounded by (134) so that they are
O(e**t1z!%). Let us then consider the chain graph with 2% e-vertices; it has only diago-

nal propagator and, up to higher order terms, is given by £22a with

ap = —X2h o — Azh (135)

G-z41 = Pz P—z42 — Pz Pz-1— Oz

where x>, is the cut-off function xu.,+3,_4 S, f®(w(z—pZ)). The terms proportional
to ¥, with 27 + 1 < k < 87 have at most 8% propagators bounded by (134); therefore

o = 7 (ay, + O(Z!®) 4+ O(274)) (136)

Therefore, for e < O(z!™*) then (131) follows, with a_, = a # 0.
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H. The 2-point function

We have finally to get a bound for the two-point function. First of all, we note that Lemma
3.4 and Lemma 3.5 immediately imply a bound for the kernel of the effective potential with
two external lines, with coordinate z and y. Indeed in the trees 7 € 7Ty, ,, with n end-points
contributing to WQ(h) there is necessarily a path ¢, 4, in T » connecting the points wy, with
Xy, = X and wy with x,, = y such that by (95) |z — y| < 8|y, w,|T; moreover |Cy, w,| < n
so that n > g=|z —y|. Therefore no tree 7 with n < g=|z — y| contribute to a kernel of the
effective potential with external lines with coordinate x and y; therefore by Lemma 3.5 and

Lemma 3.6 we get, for h > h*

%/ doo W (x,y)| < DT €t |logel"e? |h]" < Cytele (137)
n>gk|z—yl
with suitable a and C.

In order to bound the 2-point function we have to consider the multiscale integration

with ¢ # 0, see (26); we get 1
S(%,y) = Y San(x,y) (138)

h=h*

and Sy ,(x,y) are expressed in terms of a tree expansion similar to the one for WZ(h), where
the only difference is that two external fields are replaced by propagators ¢ (a'; o — 2o)
and g (y'; 2o — 29); therefore Sy, (x,y) (at x,y fixed) verifies a bound similar to (137) with

—h .
an extra extra factor CNHWN’?ITyolN for any N, that is

|San(x,y)| < e®lev o 'VNhié\([) T (139)
In conclusion, by (136), for any N
0 - Cn ~ e—%llogellz—y]
|S2(x,y)| < Z cole—yl QT — < CNl T Ton o = ol (140)

h=h*

so that (29) is proved.
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