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Abstract. We prove that the truncated correlation functions of the charge and gradient fields asso-
ciated with the massless sine-Gordon model on R? with 8 = 4 exist for all coupling constants and
are equal to those of the chiral densities and vector current of free massive Dirac fermions. This is
an instance of Coleman’s prediction that the massless sine-Gordon model and the massive Thirring
model are equivalent (in the above sense of correlation functions). Our main novelty is that we
prove this correspondence starting from the Euclidean path integral in the nonperturbative regime
of the infinite volume models. We use this correspondence to show that the correlation functions
of the massless sine-Gordon model with 8 = 47 decay exponentially and that the corresponding
probabilistic field is localized.
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gas

1. Introduction and main results

Statistical and quantum field theory in two (Euclidean) dimensions is rich and special
in various ways. This manifests itself, for example, through the existence of the pow-
erful theory of conformal field theory (CFT), the possibility of quasiparticles which are
neither bosons nor fermions but instead have anyonic particle statistics, or the perhaps
surprising possibility of equivalence of fermionic and bosonic field theories — known as
bosonization. The two-dimensional setting also provides one of the main test cases for the
understanding of strongly interacting field theories. The massless sine-Gordon model is a
principal example of a nonconformal perturbation of a CFT in two dimensions. Despite
the absence of conformal symmetry, there is a detailed but almost entirely conjectural
description of many of its physical features, not accessible by perturbation theory, includ-
ing the prediction of a mass gap for all coupling constants. These features pertain to
the infinite volume theory. In this paper, we study the arguably most fundamental (and
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simplest) instance of this — the Coleman correspondence at the free fermion point, which
we prove starting from the path integral formulation in the nonperturbative regime of the
infinite volume models and for all coupling constants.

1.1. Coleman correspondence

The Coleman correspondence is a prototype for bosonization [16]. It states that the mass-
less sine-Gordon model with parameters (8, z) and the massive Thirring model with
parameters (g, i) are equivalent in the sense of correlation functions when (8, z) and
(g, ) are appropriately related. This is an instance of bosonization because the sine-
Gordon model is a bosonic quantum field theory while the massive Thirring model is
a fermionic quantum field theory. The equivalence is especially striking when 8 = 4,
which corresponds to parameters of the massive Thirring model for which it becomes
noninteracting (free massive Dirac fermions), while the sine-Gordon model is interacting
(non-Gaussian).

Previous mathematical results have established variants of the Coleman correspon-
dence in the perturbative regime, i.e., for small coupling constants and with finite volume
interaction term (or with external mass term); see [7,21,33,55] and Section 1.3. In this
article, we prove that, for § = 4, the Coleman correspondence holds in the nonpertur-
bative regime of the infinite volume models (without external mass term). Unlike the
previous results, our proof has thus strong implications for the massless sine-Gordon
model with § = 47: we show exponential decay of correlations for all z # 0 and that
the field is probabilistically localized — results that are nonperturbative in the coupling
constant (and false for z = 0).

Before stating our results, we first introduce the sine-Gordon model and free Dirac
fermions (both in their Euclidean versions). The massless sine-Gordon model with
coupling constants 8 € (0, 87) and z € R is defined in terms of ¢ - 0, m — 0, L — o0
the limit of the probability measures

USG(ﬁ’le’m’L)(d(p) o exp|:22/A g Blam cos(\/ﬁ(p(x)) dx:| vGFF(E’m)(d(p), (1.1)
L

where Az = {x € R? : |x| < L} is the Euclidean disk of radius L, and v &™) is the
Gaussian free field (GFF) on R? with mass m > 0 regularized at scale &€ > 0. Here the
precise choice of the regularization of the GFF is not important, but to be concrete, we
choose vOFF(E™) a5 the Gaussian measure supported on C °°(R?2) with covariance kernel

/2 ds e_s(_A"'mz)(x, ¥). (1.2)
&

We denote the expectation with respect to the measure pSG(B.zle.m.L) by (-)sc(8,zle.m.L)-
The gradient correlation functions are the moments of d¢ and E_)fp in the limit ¢ — 0,
m — 0, L — oco. The charge correlation functions are the limits (when they exist) of
linear combinations of expectations of products of

eFIVBO®). . mBlAm VB 9(x) (1.3)
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or their smeared versions, defined for ' € L®(R?) with compact support by
e FVBY (f) =74 / , dx f(x)e*VBe(), (1.4)
R

The relevant linear combinations are the truncated correlation functions (or joint cumu-
lants). For example, for 8 > 47, the charge one-point function (:ei*/E ?:e(f))scB,zlem,L)
diverges when z # 0 and [g> f # O (see Proposition 1.4), but we will see that the trun-
cated charge two-point function, defined by

(VB (f) VB () g ctemny = (€ VPO (1) VO (£2)) 508 zlem L)
- (:eiﬁq):a(fl))SG(ﬂ,zls,m,L) (:e_iﬁw:s(f2))SG(ﬂ,z|e,m,L)v (1.5)

has a nontrivial limit for test functions f; and f, with disjoint supports. In general, the
truncated correlation function of observables Oy, ..., O, can be defined inductively by

000" =000~ L TITT0) . @7 =100 a0

PeB, j i€P;

where the sum is over proper partitions P = (P;) € B, of [n] = {1,...,n}. Note that
(01 +--0,)T does not only depend on the product of the O;, and a more precise notation
would be (Oq;...; On)T. However, the formal product notation without semicolons is
standard and more convenient for our purposes. Equivalent to (1.6), the truncated correla-
tions are Taylor coefficients of the logarithm of the joint moment generating function of
O1,..., O, if it exists; see Appendix A.

Free fermions are defined in terms of their correlation kernel. The correlation kernel
of free Dirac fermions of mass yu € R is the fundamental solution of the massive Dirac
operator on R? for which we use the representation

a+u=(2’g i?) (17)

where 0 = %(—iao +9;)and d = %(iao + 01) and we identify x = (xo, x;) € R? with
ixg + x1 € C. In terms of the modified Bessel function Ky, this fundamental solution is
explicitly given by

Sry) = - (—MK0(|M| lx —y)) 20xKo(lullx — yl))
' 2 \20x Ko(|pt| |x —y])  —pKo(ul[x = y|)
1 1/(x -y
2 \1/(x —y) 0
where ~ holds as . — 0; see Section 6. For distinct points X1, ..., Xn, V1,..., Vn € R2,
and any ay, ..., 0y, B1,-..,PBn € {1,2}, we then denote the correlation functions of free

Dirac fermions by

(I 9 e ), = det (S, (i 2N . (1.9)
i=1
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The right-hand side is regarded as the definition of the left-hand side. In Appendix A,
some standard operational tools for free fermions that we will use later are collected.
Because S is singular, the correlations of Iﬁa, (x;)¥p; (x;) are not defined, in general,
but for distinct points xy, ..., x, with n > 1, the truncated correlations of 1/}0,,. Vg, (xi)
formally make sense and are given by

n T n

<ll_[1 wai wﬂi (Xi)>FF(u,) = (_1)n+1 Xﬂ:ll_[l S“ﬂi(1)5”i+l(1)(xﬂi(l)’ xni""l(l)) (1.10)
where the sum is over cyclic permutations 7 of [n] = {1, ..., n}. For our purposes, we
again regard the right-hand side of (1.10) as the definition of the left-hand side of (1.10).
(As explained in Appendix A, if S was not singular, then (1.10) would be an identity that
follows from (1.6) and (1.9) without restriction to distinct points. Alternatively, one could
thus define the truncated correlations as limits of regularized correlations and arrive at
the same result as in our definition.) Finally, for any fi,..., f, : R2 — R such that the
following integrand is (absolutely) integrable, we will write

g (1.11)
FF(1) ’

(I T, ()= [ 1+ A+ i) ([ T, 30)
i=1 i=1

Since S(x, y) has singularity O(1/|x — y|), for n > 3 the above integrand is integrable
for all bounded f; with compact support. For n = 2, this is true for f; and f, with disjoint
compact supports.

For 8 = 4m, the Coleman correspondence is the following theorem, our first main
result.

Theorem 1.1. Let § = 47 and z € R. Then the ¢ — 0, m — 0, L — oo limits of the
truncated correlation functions of 3¢, d¢, etivBe: o=iVBo. of the sine-Gordon model
exist (under the restrictions below), and they are equal to the correlation functions of
free massive Dirac fermions with mass | = Az (the constant A is defined below): for
n+n'+q-+q >2and all test functions fi*,.... f;X, f...., f7 € L°(R?) and
gf', e, g;', 8128y € C2°(R?), all with disjoint compact supports,

n n'
Jim_tim i ([ T 702075 T2
k=1 k’'=1 ,

T

q q
x II(—i3¢(gf))I_[(_jaw(g;)»seun le.m, L)
1 ER z|le,m,

’

= 4 o+ ([T (7 T '
k —

FF(w)
1 r=1 ()

a q
Va2 (fi) l_[ Yoy (g}) l_[ ¢1W2(g;)>
j=1 ji=1

(1.12)

where A = 4me™"/2 and B = /7 (and where y is the Euler—-Mascheroni constant).
Moreover, forn +n’ +q +q' >3 andn +n' = g + q' = 1, the statement is true
without the disjoint support assumption.
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We emphasize that the right-hand side is the explicit polynomial in S,g(x, y) given
by (1.10) which is integrated over the test functions as in (1.11). To lighten notation, we
will write the limit on the left-hand side of (1.12) as

/

<1—[ eIV, (1) 1—[ eIV (£ )]‘[( idp(g;)) ]_[( zaso(g,f))>

SG(4x,
k'=1 =1 j’=1

(1.13)
By choosing n +n’ = 0and g + ¢’ = 2, respectively n +n’ = 2 and g + ¢’ = 0, the

gradient and charge two-point functions of the sine-Gordon model are in particular given,
for test functions f7 and f, with disjoint support, by

(09(f1)09( f2))s6(ar,z)
B2
=25 [ dvidna filn) fle2) O Ko(Alzl 1y = 2P (114)
(3<ﬂ(f1)é(ﬂ(f2))sa(4n,z)

B2A2z?
— =205 [ andn Ao Sl Kozl - (115)

and

(el VAo, (f)e—’f“’ N

SG(41,2)
% / dx1 dxs fi(61) fo(62)10x, Ko(AlZ] [x1 — 22D (1.16)

(et VA0 (f1) 2!V ()]
=—1:j:22/dx1 dxs f1(x1) fo(x2)(Ko(Alz] |x1 — x2])%. (1.17)

Indeed, for example, by (1.10) and (1.8),

SG(4m,z)

=5 (20xKo(Il |x = y)?,
(1.18)

(V291 () V21 (D)) gy = —S21(x, ¥)S21(y, x) = 2 )2

so that (1.12) gives (1.14), noting that for the gradient two-point function we can drop
the truncation of the expectation since (d¢( f;))sg(,z) = 0 by symmetry. The equalities
(1.15)—(1.17) are analogous.

Note that the right-hand side of (1.16) is not integrable for overlapping test functions,
explaining the restriction in the (n + n’, ¢ + ¢') = (2, 0) case in Theorem 1.1. For the
gradient two-point functions, i.e., the case (n + n’,q + ¢’) = (0, 2), the statement can
be extended to test functions with overlapping support, but the singular integrals on the
right-hand side of (1.14) and (1.15) then require a more careful interpretation, as in the
following theorem. Similarly as before, we write

(00(f1)00(f2))sG(an,z) = hm lim llm(3¢(f1)a¢(f2))sc;(4nz\smL) (1.19)

oo m—0

when the limits exist, and similarly for its complex conjugate and (ago(fl)aw(fz))sg(‘m,z).
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Theorem 1.2. Let B = 47 and z € R. Then for f1, f» € CZ(R?),

2
(301130 f))sotsm.) = — oy P / dxy dxa f1(r1) fo(x2) (9, Ko(Alz] [x1 —xa]))2,

(1.20)
_ 2422
(0p(f1)9¢(f2))scan,z) = — BZ:;ZZ fdxl dxs fi(x1) f2(x2) (Ko(A|z] |x1 — x2]))?
+%fdx F1) /o), (1.21)

where p.v. [ denotes the Cauchy principal value integral, limgs_, f|x1*X2|>5'

In particular, the limits defining the left-hand sides exist.

In particular, since the modified Bessel function K¢ and its derivative decay expo-
nentially, the massless sine-Gordon correlation functions decay exponentially whenever
z # 0, when 8 = 4x. It is conjectured (but in general open) that the massless sine-Gordon
model has exponential decay of correlations for all 8 € (0,87) and z € R \ {0}, with an
explicit conjectured relation between the rate of exponential decay (mass) and the param-
eters of the sine-Gordon model [61]. For further discussion of this problem, see also the
last paragraph of [7, p.717] and Section 1.3 below.

The exponential decay is, of course, in contrast to the well-known situation for the
GFF (i.e., the case z = 0). It is an elementary computation that GFF correlations decay
polynomially:

-1

(09(x)d9(y))crr = P p— (1.22)

(09 (x)09(¥))crr = 0, (1.23)
(:ei«/ﬁw(x): :e_imw(y):>GFF = —|x4i_;|2’ (1.24)
(:eim“’(x): :eim“a(y):)spp =0, (1.25)

and that the one-point functions exist and vanish; see, for example, the computations in
Section 2.2. The free field correlations (-)gpr are defined as in (1.13) with z = 0.

While the above results are for the charge and gradient correlation functions, as a
consequence we can also construct the (probabilistic) massless sine-Gordon field itself
when 8 = 47 and z # 0. Note that the assumption z # 0 is essential as the massless GFF
on R? only exists up to an additive constant — not in the sense of the following theorem.

Theorem 1.3. Let f = 4w and z € R, z # 0. Then there exists a probability measure
on 8'(R?) (not restricted to test functions with mean 0) whose expectation we denote by
(")sG(an,z) with the following properties. For any f,g € CX(R?*) with [ f =0= [ g,

(" scans = Llim lim lim (ei(p(f)>SG(47r,z|£,m,L)s (1.26)

—oom—>0¢e—0

(e(f)e(g))sc@n,z) = LILH;O nl,ii“o aligg)(w(f )0 (8))s6(am,zlem,L)- (1.27)
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For f,g € C2(R?), one has (¢(f))sc(an.z) = 0 and the two-point function is given by
dp » . R
(e(Ne(@)scunz = | =5 f(P)&(=p) Caz(p), (1.28)
r2 (27)

where f(p) = f]RZ dx f(x)e™'P* s the Fourier transform of f,

A _ 1 arsinh(x/2)
C = 2F , Wwhere F(x)= — —-4——-—=,
w(p) = p = F(lpl/w) ()= Vit

and arsinh(x) = log(x + +/x2% + 1) is the inverse hyperbolic sine.
In particular, the above massless sine-Gordon field on R? is localized and has expo-
nential decay of correlation: for any f € C° (R?),

(1.29)

sup ((9(fx) — @(fy))*)sc(n.z) < 00, (1.30)
x,y€R2
and
((fo)e(fy))scr,z) decays exponentially as |x — y| — oo, (1.31)

where f(¥) = f(y — x) denotes the translation of f to x € R2.

Finally, we comment on the exclusion of the one-point functions in Theorem 1.1.
While the charge one-point functions vanish in the massless free field case, the following
proposition shows that they typically diverge when z # 0.

Proposition 1.4. Let B = 47 and z € R. For f € L®(R?) with compact support, the
charge one-point functions satisfy

L—ocom—>0e—0

lim lim 1im|:
loge™

(re*IVP *”:s(f)>sg(4ﬂ,z|s,m,m} =2mze™ /R dxf(). (132)
while the gradient one-point functions vanish (by symmetry):

(00(f))scar.z) = (00(f))scn,z) = 0. (1.33)

The above divergence of the charge one-point functions is shown in Theorem 3.1 (iv),
in fact more generally for all 8 € [4, 677). As a consequence of this and of the existence
of the truncated charge correlation functions, none of the untruncated charge correlation
functions involving a test function with fRZ f # 0 converge as ¢ — 0. On the other
hand, since the gradient one-point functions exist, the existence of the truncated gradient
correlation functions also implies that of the untruncated gradient correlation functions

q q
(IToweH [ 06 oy (1.34)

J=1 J
with explicit expressions given by inverting (1.6).
Before discussing consequences of Theorems 1.1-1.2 and our more general analysis

in their proofs, we remark on the physical interpretation of the fermionic side of the
Coleman correspondence.
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Remark 1.5. The Coleman correspondence can be written in terms of Dirac matrices y*
satisfying y*y¥ 4+ yVy* = 2§, 1. In the representation we have chosen, these are

(10 o (0 i L (01 s (1 0
1_(0 1)’ 4 _(—i 0)’ 4 _(1 0)’ 4 _(0 —1)' (1.35)

Thus y° = —0», y! = 01, y° = 03, where the 0; are the Pauli matrices. In terms of these,
the Dirac operator can be written as
0 ido+ 0 0 29
_ 0 g _ o+01)
a_’/a°+’”al_(—iao+81 0 )_(28 o)' (1.36)

The Coleman correspondence can then be regarded as the following equivalence of the
fields:

VAT o A Y = gl/_f(l—l—)g)l//, (1.37)
TV o Ay, = ;1/_/(1—1/5)1#» (1.38)
~idp < Byayr = 20y vy (1.39)
—idp < BY1ys = %&(—w" +rHy. (1.40)

The right-hand sides of (1.37)—(1.38) have the interpretation of being the chiral densities
associated with the spinor field v, and the right-hand sides of (1.39)—(1.40) that of the
vector current 1 y*y (written in complex coordinates); see, for example, [30, Section 3].

1.2. Further results

Our estimates for the sine-Gordon model together with the correlation inequalities
from [32] also imply the following results for the infinite volume limit for g € (0, 67).

The first theorem is for the infinite volume limit of the massless sine-Gordon field
modulo constants (the “gradient field”). Let §’(R?)/constants denote the topological dual
of the (closed) subspace of integral-0 functions of the Schwartz space § (R?).

Theorem 1.6. Let f € (0,67) and z € R. Then for any f € CZ°(R?) with [ f =0, the
limit

(€ sap.z) = Jim lim lim (€Y s6(8.zleam.L) (L41)
exists, and extends to the characteristic functional of a probability measure on the space
$'(R?)/constants whose expectation we denote by (‘)sc(B,z)- This measure is invariant
under Euclidean transformations and satisfies

(€ Psap = e 2PCEVTD 0 (o(Msapn < (L AT ). (142

For m > 0 fixed and z > 0, we similarly obtain the existence of the infinite volume of
limit of the massive sine-Gordon field.
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Theorem 1.7. Let B € (0,67) and m,z > 0. For any f € CX(R?) (not assuming
[ f =0), the limit

(€"*D)sc(p.zim) = Jim_ lim (€Y s6(8,zleam, L) (1.43)
exists, and extends to the characteristic functional of a probability measure on 8'(R?)
whose expectation we denote by (-)sg(g,z|m)- This measure is invariant under Euclidean
transformations and satisfies

i _1 _ 2)—1 _
(€ Ds6(821my = e 2L AT - Ao (£)Ds6(8,21m) < (f. (A +m?) 7L f),
(1.44)

and

(")) "Ny (0 scp.zim) < (@) )scpo), (145

where the right-hand sides of the last two bounds are as in Theorem 1.6 and hold if
[f=o

For B = 47, we can then deduce using the localization bound (1.30) that the m — 0
limit can be taken after the infinite volume limit, which means that the formal ¢ +—
0+ %Z—symmetry of the massless sine-Gordon model is spontaneously broken in the
infinite volume limit.

SG(B,zlm) = {

Corollary 1.8. Let f =4x and z > 0. Then for any f € C2°(R?) (not assuming [ f =0),

dp
(2m)?

| £ (p)*Caz(p) < oo,
(1.46)

(0(f))san.zlo+y = lim_lim (9(f)*)sc(an,zlm,L) 5/
m—>0L—>o0 R2

where CA‘,L(p) is as in Theorem 1.2.

Moreover, the limit (-)sGr,zjo+) = liMm—o limL—oo(-)sG(an,zim,L) exists in the
sense of characteristic functionals and defines a probability measure on S'(R?) (not
dividing out constants).

We expect that (-)sG(az,zj0+) 1S the same as (-)sg(ar,) but our arguments do not imply
this.

1.3. Heuristics and previous results

The formal equivalence of the massless sine-Gordon model and the massive Thirring
model was observed by Coleman [16]. The massive Thirring model with parameters
(g, 1) is formally given by a fermionic path integral with “density”

exp[— /]Rz dx (VY + n@vn + v2v2) + 2gw11}21ﬁ21ﬁ1)]. (1.47)

Coleman observed that, order by order in a formal expansion, the massless sine-Gordon
model with parameters (8, z) is related to the massive Thirring model if the parameters
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of the two models are related by

g = 32(1 - %T) w=Az. (1.48)

Heuristically this prediction is not difficult to understand from the type of massless Gaus-
sian free field and massless free fermion computations we derive in Section 2; these are
versions of the identifications (1.37)—(1.40) in the elementary situation of the massless
Gaussian free field and massless free fermions. Indeed, after rescaling ¢ by /47/f, the
measure of the sine-Gordon model with parameters (83, z) has formal density

exp| -~ [ ax (0G0 — 2T ety ) |
= exp|:— /]12{2 dx 2(d¢)(0p)

—/ dx (2(1—%T)(—iatp)(—ii_)(p)—z(:eim“’:+:eim“’:))}. (1.49)
R2

Thus relative to the massless free fermion “measure” respectively the massless Gaussian
free field measure, formally, the massive Thirring model and the sine-Gorden model are
weighted by

CXP[/R2 dx (=2g¥1 ¥y + n(yn + @2%))}, (1.50)

exp[/l;z dx (—2(1 - 4Fﬂ)(—iaw)(—l'é(p) + z(;eiJH¢: + :e—i«/ﬁw:))]’ (1.51)

and one can see the order by order correspondence of the models with parameters (1.48),
using the equivalence of the correlations of (1.37)—(1.40) with respect to the noninteract-
ing measures. To directly apply these identities, note that we changed the order of the
Grassmann variables in (1.50) compared to (1.47) explaining the change of the sign of the
quadratic term.

Mathematically, this formal argument is however far from a proof. To start with, the
probabilistic or analytic existence of the massless sine-Gordon model and the massive
Thirring model is a nontrivial problem. Both the ultraviolet (short-distance) and infrared
(long-distance) behavior of both models cause significant difficulties, while both regimes
need to be handled to establish the Coleman correspondence for the infinite volume mod-
els. We summarize the most relevant previous results on these problems now.

Concerning the ultraviolet stability of the sine-Gordon model, we note that various
constructions of the finite volume sine-Gordon model exist under different assumptions
(see in particular [4,8,13,22,23,27,33,44,47,52]), but none of these covers all 8 € (0, 8x)
and all z € R. For the ultraviolet construction of the Thirring model, for |g| small, we
refer in particular to [6] which considers the massive case using previous results on the
massless case including [9, 10]; see also the further references therein. In preparation for
later discussion, we stress that it is a technically important ingredient of these analyses
that the finite volume regularizations of these models are defined on a torus with spatially
constant mass term.
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Concerning the infrared behavior of the massless sine-Gordon and the massive
Thirring models, the following previous results are particularly relevant. For the sine-
Gordon model with 8 > 0 small, exponential decay of the charge correlation functions was
proved for the model constructed with Dirichlet boundary conditions [60]; see also the
discussion on Debye screening further below. For the massive Thirring model, stretched
exponential correlation decay was proved for |g| small (corresponding to |8 — 47| small
on the sine-Gordon side), with antiperiodic boundary conditions [6]. For a potential appli-
cation of these results to a proof of the Coleman correspondence in the regimes they apply
to (and thus to transfer the results from one side to the other as we do for 8 = 47 in this
article), we emphasize the boundary conditions the former results are proved for. Indeed,
the generalization of the argument we use for § = 47 (which is in line with Coleman’s
original proposal) would require “free” boundary versions of the former results, by which
we mean that the sine-Gordon model is defined in terms of the infinite volume free field
but with finite volume interaction, and that the massive Thirring model is defined with
infinite volume quartic interaction term but with finite volume mass term, all with uni-
form dependence on the volume. We expect such estimates are true, but due to lack of
translation invariance, they are significantly more difficult to obtain and pose interesting
problems for future work.

Concerning the Coleman correpondence, i.e., the equivalence of both models, we
mention that in view of the restrictions in the domains of construction of the two mod-
els, previous results are restricted to models with finite volume sine-Gordon interaction
or with fixed external “bare” mass m > 0. In particular, to avoid any doubt, we stress
that the Coleman correspondence for the massless sine-Gordon model in infinite volume
remains open for B # 4. In the presence of a bare mass or finite volume interaction,
the relevant previous results are as follows. For 8 < 4, a variant of the Coleman corre-
spondence between the massive sine-Gordon model (i.e., m > 0 fixed) and the massive
Thirring—Schwinger model (QED,) was proved in [33] for z/m? sufficiently small; see
also [29] for a review. Also for § < 47, but now with finite volume interaction instead of
with an external mass term, a version of the Coleman correspondence was shown in [55].
In the same regime, 8 < 47 and finite volume sine-Gordon interaction, a construction of
Haag—Kastler nets of the sine-Gordon model with finite volume interaction in Lorentzian
signature was carried out in [2], and a version of the Coleman correspondence was verified
in this setting of algebraic QFT. For § = 4 but with finite volume interaction, a version
of the Coleman correspondence applying to the sine-Gordon model with small coupling
constant z (depending on the volume) was proved in [21]. Finally, for 8 in a neighborhood
of 4, but again in finite volume and with all coupling constants small depending on the
volume, the Coleman correspondence was proved in [7].

The integrability of two-dimensional conformal field theories is celebrated and well
known. That nonconformal perturbations of conformal field theories are in some cases
expected to remain integrable is perhaps more surprising. The sine-Gordon and massive
Thirring models are such examples, and our result confirms the most fundamental (and
arguably simplest) instance of this integrability. In the physics literature, many other exact
results have been predicted by employing various techniques. For example, at the free
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fermion point 8 = 47, exact expressions for the fractional charge two-point functions,
ie., (:ei*/‘ﬁ“’(xl): :eiﬁ“’(”):)scm,,,z) with aq, ap € (0, 47), were derived in [11], the
mass was determined for general 8 by using a mapping to the continuum limit of an inho-
mogeneous six-vertex model and the Bethe ansatz in [20, 61], and exact expressions for
the fractional charge one-point function (:e’ */a“’(x):)sc(ﬁ,z) for o € (0, 4x) and general
were derived in [48] by extrapolation of exact results for 8 = 47 and in the asymptotics
B — 0. Further references are [19,25,49], and for a review, see also [59]. All of these inte-
grability results in infinite volume remain conjectural (except for our results at § = 4r).
In finite volume, we mention the rigorous connection to the XOR Ising model at § = 27
proved in [43].

It is also well known that the sine-Gordon model is exactly related to the classical two-
dimensional (two-component) Coulomb gas. For this, we refer in particular to [28] and
also [32] where, using this relation, many fundamental properties of the Coulomb gas have
been derived when 8 < 47 including existence of the pressure and correlation functions,
the exact equation of state for the pressure, and the exact scaling behaviour in z of the rate
of exponential decay of correlations assuming its existence in a suitable sense. The latter
exponential decay of correlations is in general open. For the related three-dimensional
Coulomb gas, exponential decay (Debye screening) was proved for 8 > 0 and z both small
in [12]. The methods have also been partially extended to the two-dimensional Coulomb
gas in [60]. This last result is incomplete in the sense that it requires small coupling
constants and more significantly that it relies on Dirichlet boundary conditions. On the
other hand, the relation between the sine-Gordon model and the Thirring model only holds
for “free” boundary conditions in finite volume in the previously discussed sense. Thus
the proof of Debye screening of the two-dimensional Coulomb gas with free boundary
condition (and its equivalence with Dirichlet boundary conditions) remains an interesting
problem. For related results in the three-dimensional setting, see also [26]. Correlation
inequalities for the Coulomb gas and the sine-Gordon model as well as their applications
are discussed in [31, 32, 53]; we make some use of these in Section 3. Assuming the
validity of the Coleman correspondence at the free fermion point (which we prove here),
its implications for the Coulomb gas at § = 4 are discussed in [17]; see also [34].

Next, we mention a few related bosonization results. The concept of bosonization
goes at least back to [50]; see also [58] for a review. In the free field case, the boson—
fermion correspondence has been extended by disorder operators [30]. Second, while the
bosonization relations in this paper rely essentially on the precise asymptotics of the corre-
lations in the continuum limit, in the massless free field case, exact discrete versions have
been found as well; see in particular [24]. Some bosonization results are also expected to
extend to Riemann surfaces [30]. For applications of bosonization of free fermions, see,
for example, [42, Chapter 10.5].

Finally, let us emphasize that the massless sine-Gordon model is an essential example
of a two-dimensional nonconformal perturbation of a CFT. For conformal field theories,
a lot of recent progress has been made, in particular for the Ising model (see [14, 15,41]
and references therein) and for the Liouville CFT (see [39,45] and references therein).
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Moreover, we mention that models related to the massless Thirring model have also been
studied in detail, in particular recently in the form of interacting dimers [36,37].

1.4. Outline of the paper

The paper is structured as follows.

In Section 2, we derive the Coleman correspondence in the (noninteracting) massless
case z = i = 0. This analysis is elementary and the result is well known, but lacking
a reference providing exactly what we need later we include the short and instructive
proofs. This is also an opportunity for us to introduce notation as well as to collect various
estimates for Gaussian free fields and massless fermions for later use.

In Section 3, we state our estimates for the sine-Gordon model and free fermions, and
then prove our main theorems assuming these estimates. As discussed already briefly in
Section 1.3, it is important that these estimates apply to “free” boundary versions of both
models. The remainder of the paper is mainly devoted to proving these estimates.

In Sections 4 and 5, we consider the sine-Gordon side. In particular, we construct
the renormalized potential for the regularized sine-Gordon model in Section 4, and then
use it, in Section 5, to prove the analyticity of the partition function of the sine-Gordon
model and the convergence of the correlations functions, for any finite volume interaction.
The analysis in Section 4 extends the continuous renormalization group approach of [13]
by allowing space dependent coupling constants and extraction of the precise estimates
needed subsequently; similar results could presumably be obtained using the related meth-
ods of [5,7]. The analyticity and convergence results of Section 5 rely on the combination
of the expansions for the renormalized potential up a finite scale at which they converge
with qualitative bounds and concentration estimates for Gaussian measures, which pro-
vide sufficient control in the regime where the expansions fail to converge.

In Section 6, we prove the corresponding results on the free fermion side. Our main
work here goes into the analysis of the Green’s function of the Dirac operator with finite
volume mass term. Due to lack of the maximum principle or a random walk representa-
tion for the Dirac operator as well as lack of translation invariance, we rely on a series
construction by expansion in a carefully chosen basis. This basis is related to eigenfunc-
tions of the Laplacian on the disk and the spherical geometry is convenient here, but we
expect that analogous results hold in more general geometry.

In Appendix A, we collect a few (well-known) operational tools for cumulants and
free fermions that we use in various places throughout the paper.

1.5. Notation

We will write f € LS"(RZ) if f is compactly supported and essentially bounded. We
write similarly f € L2 (R? x {£1}) if f(x, 1) is compactly supported and essentially
bounded. We often write £ = (x,0) € R? x {£1} and

[asro=[,  dro= ¥ [ arfeo s

oe{—1,1}

>
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Throughout the paper, | - | denotes the Euclidean norm, and we will often make use of
the identification of R? and C. More precisely, we will denote the components of a point
x € R? by x = (x¢, x1) and its identification with an element in C by x; + ixo. We will
also repeatedly write [n] := {1, ...,n}. We write A C B to indicate that A is any subset
of B (no need to be proper).

2. Free field estimates and bosonization of massless fermions

A well-understood (but essential) step in the proof of Theorem 1.1 is to verify (1.12)
when z = pu = 0. Results of this flavor exist in the literature — see [30, Section 3] or
[21, Section 2.2], for example, but since neither of these references provides the exact
statements that we need, we will give a derivation in our set-up in this section. Along the
way we will also collect estimates for the correlations of the free field that we require for
the proof of the Coleman correspondence with z # 0.

2.1. Fermionic side: massless free fermion correlations

We start with computation of the correlation functions of free massless Dirac fermions
whose correlation kernel S is given by (1.8) with u = 0, i.e.,

(0 @
500 =3 (e 0 ) e

In this section, the fermionic correlation functions are then defined by

n
(T de Cerve 00) ) = et (S, i3y 2)
i=1
whenever the determinant on the right-hand side is well defined, i.e., for all i, j € [n],
either x; # y; or a; = ;. The Coleman correspondence is in terms of truncated cor-
relation functions, and importantly, we shall require the setting where x; = y;. These
truncated correlation functions are defined by

n B T n
<l_[ Vai Vi (xi)>FF(0) = Z l_[ Saﬂi(l)ﬂni+l(l)(x”i(l)’ Xaiti)s  (23)

i=1 =1

where the sum is over cyclic permutations 7, whenever the right-hand side is well defined,
ie., foralli, j € [n], either x; # x; or o; = B; and o;j = B;. These definitions are con-
sistent with (1.9) and (1.10) but slightly more general. (This generality is required for the
proof of Theorem 1.1.)

We will need various identities for these determinants defining our correlation func-
tions. These identities are conveniently seen in the representation of these determinants in
terms of Grassmann integrals. We discuss the details of this representation and prove the
required (well-known) properties in Appendix A. The connection between our discussion
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there and that here is that to study the correlation functions ([, <; <, Y, (x:) ¥, (Vi) FE(0)
the matrix (K;;) in Lemma A.2 can be defined to be Sy, g; (xi, )7 j)_off the diagonal and on
the diagonal to be a constant real number chosen so large that K is invertible — the exact
value of this constant is irrelevant (see also Remark A.3). This definition and Lemma A.2
then allow us to deduce that the properties of Lemma A.4 hold also for the correla-
tion functions we are considering here. Based on this representation, we can also use
Lemma A.5 to see that (2.3) is also consistent with (1.6), i.e.,

(l/_fai 1///3, (xl))l’fF(o) = (&01,‘ I/Iﬂ, (xi))FF(O) =0 (assuming o = ﬂi)’ (24)

and, forn > 2,

(T e v, 0 D= (]‘[wa,wﬂ, Do 2 THTT Gavs ), @9

i=1 i= PeR, j i€P;

when the right-hand sides exist. Thus when the untruncated correlation functions exist,
they determine the truncated ones by (2.5). In view of this fact, the next lemma determines
the truncated correlation functions

(]‘[ 1y () 1'[ W2¢2(Yk’)> o 2.6)
when x; # yys forall k and k’.
Lemma 2.1. For any Xy, ..., Xp, Y1, ..., Y in R? with x; # yi for all k € [n] and
k' € n’],

2

<]—[ V11 (k) ]_[ Voo (i )) 2.7)

1 n
et( )
Xk = Vk' ) kk'=1

Proof. First consider n # n’. Then every term in the expansion of the determinant (2.2)
that defines the left-hand side must contain a factor S;; or S, and hence vanish. Let us
assume now that n = n’. Then, by anticommutativity (see (A.22)),

1
’ d
F() Ln=n (2m)2n

(TT 1w TT d200v200),
k=1 k=1

FF(0)

= (—1)"<]_[ 1 (Y2 () H VOO E) @8

k=1

Since S11 = S22 = 0 the right-hand side factorizes (see (A.23)), and by (2.2) it is hence
equal to

(—1)"(16131 Y1 (xev2 () <°><k1:[1 o)

(_l)n 1 n 1 n
= o det | — — det| —— , (29
(2m) Xk = Vi )k pr=1 Yk — Xk J i pr=1

which gives the right-hand side of the claim. ]
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The next two lemmas then allow computing all truncated correlation functions involv-
ing also the factors ¥, Y1 and Y1 ¥».

Lemma 2.2. Forn+n'+q+q' >2andanydistinct x1,...,Xn, Y1...., Y/, Z1,- - .. Zq,
Wi, ..., Wy, Z, W iN R2, the following identities hold:

<1/f21ﬂ1 (2) H Y2v1(2)) l_[ Y1v2(wjr) l_[ Y1 (k) l_[ Va2 (Vi )>

j=1 j’=1 k=1 FF(0)
Li—w — 1 1
- 2 ;(xi—z_yi—z)
(1_[ ot () H 12 (wy) H T [ Favate )} RECA
j=1 j’=1 k=1

and

<W11ﬁ2(w) H Va1(2)) 1_[ Y192 (w;r) l_[ Y1y (xx) l_[ Va2 (Ve )>

j=1 j’=1 k'=1 FF(0)
Lyi—y — 1 1
T oo ;(xi—w_y‘i—w)
q /
<([Tv wl(z»]'[wlwz(w])]"[wlwl(xk) me(yk )) RNCRTY
j=1 j'=1 k’'=1

The right-hand sides are interpreted as 0 whenn = n’ = 0.

Proof. Since the proofs of (2.10) and (2.11) are analogous, we only consider (2.10).
By (2.3), whenn +n’ + g + ¢’ > 2, we have

/

q
<H V2y1(z;) l_[ Y12(w)r) 1_[ Y1y (xx) l_[ W21ﬂ2(yk')> FEO)
j=1 i'=1 k'=1
n+n’'+q+q’
= (—1)n+n +q+q"+1 Z l_[ Sanf(l)ﬂni+1(l)(uni(l)7 uni-l—l(l)) (212)
ﬂGCn+n/+q+q/ i=1
where C,, is the set of cyclic permutations of {1,..., p} and we have defined
(1, 1, x;) (1<i<n)),
(2,2, yi—n) (n<i<n+n’,
(o, B ui) = Yizn (2.13)

(2,1, zi—n—n’) (n+n <i<n+n"+gq),
(1,2, Wi—p-n'—q) (+n"+qg<i<n+n"+qg+q).
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By (2.1), all terms that contain a factor S7; or S, vanish. Therefore it is necessary that the
number of factors of 1; equals that of v/, which implies that n = n’ if (2.12) is nonzero,
which we thus assume from now on. The truncated correlation function

/

(wzvfl (2) H Vav () H V12 (w)) H Y1y (k) H 1/f21/f2()’k')> (2.14)

i FF(0)
is given by replacing one of the factors Sgg/(u, 1) in (2.12) by

—Se1 (U, 2)S2p/(z,u") (2.15)

and then summing over the choice of which factor gets replaced. Using again S1; =
S>> = 0, the last term vanishes unless (o, 8’) = (2, 1), and in this case,

o 1 1 1 1
—S21(.2)8$21(z.0) = Qm)2u—z)( —z) (2n)2(u —z u’—z)u’—u
:L( 1 )Szl(u,u’). (2.16)
2n\u' —z u-—z

Thus the replacement of the factor So; (1, u’) is equivalent to multiplying it by

1 1 1
_ — . 2.17)
2n\u' —z u-—z

The possibilities for (1, u’) that are compatible with the constraint (¢, 8') = (2, 1) are

(M,M/):(yi,Xj), (u’u/):(yi’zk)7 (M,u/)Z(Zk,Xj), (u,u/)Z(Zk,Zl), (2.18)

for some i, j € [n] and k,[ € [¢q] with k # [. In these cases we obtain factors of, respec-

tively,
1 1 1 1 1 1
2n\xj—z yi—z) 2n\z;—z zx—z)

1 1 1 1 1 1
2n\zx—2z yi—z) 2n\xj—z zx—z)

In the sum over cycles in (2.12), we may restrict to cycles which give a nonvanishing
contribution, and we will do this in the following. Then by symmetry, given any pair
(i, j) € [n]?, the proportion r of such cycles giving the factor S»1(y;, x;) is independent
of (i, j); given any pair (i, k) € [n] X [¢], the proportion s of such cycles giving the factor
S21(i, zx) is independent of (i, k) and the same as the proportion of cycles giving the
factor Sp(zx, x;); and given any pair (k, ) € [¢]* with k # [ the proportion ¢ of cycles
giving the factor S»1(zg, z;) is independent of (k, /). Therefore (2.14) is obtained from
(2.12) by multiplication by 1/2x and

1 1 1 1
r;(xj—z —Z)—le(k—z i_Z)—i_S;(xi_Z_Zk_Z)
1 1 1
+th1:(21_2 - _Z) = (rn +sq)Zi:(xi_Z —— ) (2.20)

(2.19)

Zk Yi—2z
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Since for any cycle = with nonvanishing contribution, each of the points y; must appear
once as the first argument of S,g (and then necessarily o = 2) and each x; once as the
second argument of S,g (and then necessarily 8 = 1) in the product in (2.12), we also see
that rn + sq = 1. Thus we have recovered (2.10) in the case n + n’ # 0.

For the case n = n’ = 0, the same argument shows that the only possibility for u, u’
is now (u,u’) = (zx, z;), and as before, this gives a zero contribution since the sum

Zk,l((zk —z)7! —(z; — z)71) vanishes. This concludes the proof. |
Lemma 2.3. For q + ¢’ > 2 and any distinct z1, . . ., Zg, Wi, ..., Wy in R2,
1 _ _
a ¢ T e W=24=0
. ., - 1 — ’—
([T92v1G) [T Invawi), ) = | Gy @=0.4'=2. @21
=1 Jr=1 0 else.

Proof. Lemma 2.2 implies that the left-hand side is 0 when ¢ + ¢’ > 2. In the case
(¢.q") = (1, 1), any of the products in (2.3) must contain factors S1; or S5, and thus
vanish as well. In the case (¢, ¢") = (2,0), by (2.3), we get

1 1 1 1 1
-S ,22)8 ,Z1) = — = .22
21(21, 22)821(22, 21) O ri—maza—n - CRR Gri =22 (2.22)
The case (¢, q") = (0, 2) is analogous. ]

2.2. Bosonic side: free field correlations

For the computation of the free field correlations, we first recall that, for ¢ > 0 and m > 0,
our regularized GFF is the centered Gaussian field with covariance

_lx—yl?

o Atm?2 * e 4s 2
ds e ST (x 3y = ds ————e™5, (2.23)
&2 &2 4ms

We write vOFFEM) for the (centered) Gaussian measure with this covariance. It is a
basic fact that this measure is supported on smooth functions and that the covariance
of the derivatives of the field is given by the derivatives of the covariance; see e.g. [46,
Appendix B]. We also recall the definition

e FIVBOW), . mBlAT EIVB O (2.24)

Our goal is to compute the truncated correlation functions

q q’ n n'
<1_[ 8<p(zj) l_[ 5<p(wj/) n:e+iﬂ¢(xk): H :e—i\/ﬁw(yk/):)T
=1 j’=1 k=1 k=1 GFF
q q n VB n’ 7B T
‘= lim i . 3 , o Hi/Bolxk). oo ﬂw(yk/).>
: n!lli)n() 3%(1_[1 dp(z;) 1_[1 dp(w; )kl_[l.e e knl.e ') rem)
j= J= = 1=

(2.25)

as well as smeared versions of them.
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The following estimates for the covariance of ¢ and its derivatives will be useful. (As
before, y is the Euler—Mascheroni constant.)

Lemma 2.4. Uniformly on compact subsets of x # y € R?, as & — 0,

1 1 y
(0(x)?)GFr(e,m) + o loge — - logm — e (2.26)
1 1 X —
@9 arriem — 5= logm — 5 1og =XV omiy ). @27
T 27 2 2

Moreover, uniformly on compact sets of x # y, as € — 0 and then m — 0,

1 1
(8(p(x)§0(y)>GFF(s m) — (‘p(x)a(p(y»GFF(s m) —> 4 s (228)
TX—Yy
and
1 1 -
(09 (x)¢(¥))GFE(e.m) — — ol e~ (0¢(x)39(¥))GER(esm) — 0. (2.29)

Moreover, for any g € L (R?), uniformly on compact subsets of u € R?,

(wdp@larrem — = [ dr et —. 230)
and for all f,g € L (R?) with disjoint supports,
1 1
(00(f)09(8))GFr(e,m) — ——/ dxdy f(x)g(y) ——- (2.31)
4 Jr2 (x—=»)

Finally, for any f € L (R?) with [ f =0, uniformly on compact subsets of x € R2,

1
{e(x)o(f))Grre,m) — _/Rz dy 7 log|[x —y| f(). (2.32)

The limits above also exist when ¢ — 0 with m > 0 fixed and have the same local unifor-
mity.
Proof. The estimates here are largely routine, so we sketch the main ideas and leave

the full details to the reader. Let us consider separately pointwise estimates and smeared
estimates.

((p(x)z)GFF(s,m) = / d[

Pointwise estimates: For (2.26), we note that by definition,
—F (0, m?e?)

—t
/ dt e_
m2g2 4wt
arx

1
— —— log(me) — X~ + O(2m?), (2.33)
21 4
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where I' is the incomplete Gamma function and we have used its well-known asymptotics.
Similarly, for (2.27), we note that as ¢ — 0,

0 o-lx—yPP/ar 2,
00 Narsem = [ di e
0 Tt
ood e~ mlx=y1/2)(t+1/1) 1
/(.) 4t 2w olmlx = 1)
1o mlx—y|l y
=—5—log————— — + O(m|x = y), 2.34
7 log—— 5. T Omlx—yD (2.34)

where K| is the modified Bessel function of the second kind and we have used its well-
known asymptotics. The proofs of (2.28) and (2.29) are similar, and make use of standard
asymptotics of Bessel functions — we omit further details.

Smeared estimates: Consider next (2.30). For g € L%°(R?) and u € R?, we have

_lx—u?

(00 V() Grrem) = /R drg() / s (_x—“)&e-mzs

2s 4rs
2

_ o0 e—m N
- _/Rz dy ye PP/4 /2 ds 8ﬂﬁg(u +5y). (235

Thus if ¥ € R? is in some fixed compact set, say a disk of radius r;, and we choose
r, > 0 such that supp(g) C B(0, rp) (where both ry, r, are independent of &, m),
then one readily checks via the triangle inequality that we have |g(u + /s y)| <
lgllzoo®2y1{s < (r1 + r2)?/|y|*}. Applying this type of bound in the above integral
representation, it follows that as &, m — 0, {(@(1) V@ (g))GFr(e,m) converges uniformly in
u in a fixed compact set. On the other hand, this type of estimate can be readily used to
justify the use of the dominated convergence theorem, so using (2.28), we see that in fact
ase,m — 0,

X —U

1
(0() V(&) rream) — / dxg() 5 (2.36)
R2 T

lx —ul?’
and that this is a locally bounded function of u.

The bound (2.31) follows directly from (2.29), while (2.32) follows from (2.27)
through similar estimates as above (and making use of our assumption that [ f = 0).
This concludes our proof. ]

Next, we record a basic estimate for the charge correlation functions.

Lemma 2.5. For any B > 0 and any distinct X1, ..., Xn, V1, ..., yu in R2, where
n +n' > 1, the limits

GFE(m)

n n’
(H etiVBee: T ;e—iﬁw(ykf):>
k=1 k'=1

. (2.37)
GFF(g,m)

n n’
— lim <1—[ etiVBeen. T ;e—iﬂw<yk/):8>
k=1

e—>0
k’'=1
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(1—[ o HiVB o). 1—[ o sz(yk/)>
P GFF

= lim 1im<1_[ e tiVB oGk, ]_[ e IVBeOI), E>GFF(M) (2.38)

m—0¢e—>0
k’=1

exist, and
+i/Bo(xi). —i/Bo(yr). >
(H ¢ kl’_—ll ¢ GFF
=1 ,(46—)’)ﬂn/4n l_[i<j |xi — Xj |ﬂ/2n|yi - yjlﬂ/zn (2.39)
. [T |xi —yjlB/2= .
where the empty product [, _ ; is interpreted as 1 ifn = n’ = 1.

Proof. Since g is Gaussian under vCFF(E™ with covariance ¢(x, y) = (0 (X)@(¥))GEre.m)»

<l—[ e-Hf(p(xk) l_[ e—lf‘ﬂ(yk/)>
P’ GFF(g,m)

— 8—(n+n’)(ﬁ/4ﬂ)e—7[zi,j=1 c(x; ,xj)+zzr'l,/j'=1 c(iy)—227—4 Z;';l c(x;i,y;)]

— (5—1/2ﬂe—0(0,0))ﬁ(n+n’)/2e—3[Zi<j @i X))+ i< j iy )=, j €xisyj)l (2.40)
By Lemma 2.4, the ¢ — 0 and m — 0 limits both exist, and the ¢, m — 0 limit is given
by

= x; P2xy, — g1

lim 7 B/47) (n— —n')? (ﬂy/4n)(n+n’)/2(2ﬂ/2n —)’ﬂ/2ﬂ)" H’<J| er
m{0 1_[1 J |xi _yj|

— x|y, — y; P12
[T 1xi = yj|B/2=

as claimed. [

nen (4e77)Bn/4m [ b (2.41)

By definition, the truncated correlation functions of :e*VBe: are determined by
(2.39) and (1.6). The next two lemmas give the general truncated correlations also involv-
ing factors d¢ or dg.

Lemma 2.6. Let B > 0. Forn > 1,q,q' > 0, X1,...,Xp, 21, ..., Zg, W1, ..., Wy € R?
distinct, and 04, ..., 0, € {—1, 1}, the limits

({1 o [Tawtn],,,

j=1 j'=

- lim<H el VB oo, H&(p(zj) ]‘[ do(w;r > oy 24

e—>0
J’=1
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’

n q 7
(H:ei\/ﬁakw(mc); 1_[ dp(z) 1_[ 5¢(wj’)>r

k=1 j=1 J'=1
ZM,;E})(H oI VE o001, Hago(zj) ]‘[ Jo( ,)> oy @4

Jj’=1

exist uniformly on compact subsets of u; # uj fori # j (where the u; are an enumeration
of the points Xy, zj, w;’), and we have

/

<l_[ o VB oke(xp). 1_[ d¢(zj) H 8<p(wj/)>

k=1 j=1 j'=

<1—[ i VB oo xi). >GFF ﬁ(ll/_fi U"Z-') ﬁ(i4—f ; in—kwl)

k=1 Jj= k=1

(2.44)

Proof. By Lemma A.1, when &, m > 0, the truncated correlation functions are given by

/

<1—[ ezfd/dp(xk) Ha(p(zj) 1_[ aw( ]/)>GFF( m)

k=1 j=1 j’=1

B 1_[ q i q 3
8,uk ;Lk—O =1 81)1 v,—O]/ 1 87]] n;r=0
log(exp[z et VB RO, +Zv,8so(z,)+ meaw(w, MNloreeny @49
k=1 j’=1 ’

We would like to use the Girsanov—Cameron—Martin theorem to get rid of the d¢ and
2_3(/) terms at the expense of replacing i by something which depends on v;, 7,7, z;, and
wj- as well. We need to be slightly careful here as d¢ and d¢ are complex-valued, and
Girsanov’s theorem holds a priori only for real-valued Gaussian random variables.

To justify the use of Girsanov’s theorem in our setting, assume we have some
real-valued Gaussian random variables X, ..., Xn and (possibly complex) constants
Y1, ..., YN. Then by a routine combination of the dominated convergence theorem (to
justify continuity), Fubini’s theorem, and Morera’s theorem, one finds that

(A1 dy) o> (eX0=17¢™ X0 21X (2.46)

is an entire function. Then by an elementary version of Girsanov’s theorem for finite-
dimensional Gaussian vectors (which is just completion of the square and change of
variables), we find for real A; that

< Z/ ly]e Xj Zj 1A X) ( Zj e iX; +’Zk | Ak (X Xk)) %((Z;V=1)ijj)2). (247)
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Using a similar argument as before, one checks that this also defines an entire function of
the A;, so since as these entire functions agree on real values, they must be the same:

< Z] (e IX/ Zj LA X) < Z] lyelXJ+IZk l)mk(XJXk)) %((ijzlxjxj)Z)’ (248)

also for complex A;.

Applying this to our setting (taking X} to consist of ¢(xx) and the real and imaginary
parts of dp(z;) and 5<p(wjr) — the values of y; and A; are chosen accordingly), we see that
the expectation on the right-hand side of (2.45) equals (when the expectation is nonzero
— this is true at least for small enough parameter values, and in the end, we evaluate
derivatives at zero)

n
<exp[ 3 el VBoron),

k=1 ’ -
% ei«/EUk[Z;{zl v {@(xx)0¢(z;))Grre. m>+Z‘f,_1 nj/(‘P(xk)afp(wj’))GFF(s‘m)]:I>
GFF(g,m)

xexp|: <(Z v;0¢(z;) + Z njratp(w, ) >GFF(€’m)i|. (2.49)

The last term does not contribute when we take derivatives with respect to wx so we
can ignore it. Therefore, using the last identity and rewriting the result in terms of the
truncated charge correlations given by (2.45) with ¢ = ¢’ = 0 yields

.-

k=1 al’Lk Wi =0
n . q q/ —_
tog (exp| Y puese! VPR, 43T vs0(zp) + Y mpdpp|)
k=1 j=1 =1 ’
<l_[ VB oke(xk). >
GFF(e,m)
k=1

« 1_[ ei Bok [Z?=1 v; (‘ﬂ(xk)aw(zj))GFF(s,m)+Z?:=1 77,'/(w(xk)?_)w(wj/))cme,m)]_ (2.50)
k=1

Thus, carrying out the v; and 7, differentiations, we obtain

<l—[ e,f01c¢(xk) 1_[ 8(,0(21) l_[ 8('0( wi )>GFF(

j’=1
(1‘[ i VB o), )GFW) x H( VB Yo (01039 (z)crrcem )
k=1 k=1
x l_[ (l\/g ZOk(‘P(xk)é(p(wj’))GFF(s,m))' (2.51)
j'=1 k=1

Using the covariance estimate (2.28) (and its complex conjugate version), we obtain (2.44)
by taking ¢ — 0 and m — 0. ]
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Lemma 2.7. Forq +q' > landzi,...,zq,w1,..., Wy € R2 distinct, the limits

(ITowt:» H o), = (]_[ sote [ o Meeny @5

Jj=1 Jj’=1 =1
q q B T
<,-1:[1 a<p(z,-)j];[1 dp(wy)) = lim hm<1—[ 2o (z)) ]_[ B ,)) SCE

exist, and

bl G=24=0),
(1’[ 90(2)) H Bpup)) =1kl g=0.q4=2. @5

J'=1 0 else.

Proof. Since d¢(z;) and E_)go(w i) are Gaussian variables, only the second order cumulants
(truncated correlation functions) are nonzero and given by the covariance

(00(21)09¢(22))Gre(e,m)y (@ =2.q" =0),

/

(0p(w1)dp(W2))Grr@esm) (¢ =0, q" = 2),
ad 0 , = _
(Hl #e) ]1:[1 o ’)>GFF<sm> (Do) crrem (@ =1, = 1),

0 else.
(2.55)

Their limits as ¢ — 0 and m — 0 are given by (2.29) (and its complex conjugate version).
|

We are ultimately interested in smeared correlation functions, and there is some care
to be taken on the diagonal of the pointwise correlation functions. The following result
describes what happens with the truncated charge correlation functions.

Lemma 2.8. For € (0,6m) and n # 2, the truncated charge correlations are locally

integrable: for any o1, . ..,0, € {—1, 1} and any compact set K C (R?)",
noo T
/ dx;---dx, <H:e’ B“k"’(xk):> ‘ < 00. (2.56)
X Fallt GFF

Moreover, if f1,..., fn € L (R? x {—1,1}), then for n # 2,

lim lim dey--dEn f1(E1) - fu(En) <1‘[ eI VB KoK, >

m—0£=>0 J(R2x{—1,1})" GFF(e,m)

= B ore(xy).
- /(sz{ L dErdn e fn@,,)(}:[l.e wel o)

If K and the set {x; = xj for some k # k'} are disjoint and if the fi have disjoint sup-
ports, the statements also hold for n = 2.
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The proof of this lemma is not completely straightforward from the direct definition
of the truncated charge correlation functions. For example, in [21, Lemma 3], the analo-
gous statement is only shown for B < 47 (and the need for the statement at § = 47 is
circumvented there by defining the sine-Gordon model with 8 = 47 in terms of the limit
as B 1 4m). For us, Lemma 2.8 follows immediately as a by-product of our later analysis,
and we thus postpone its proof to Section 5.4.

For the gradient fields, we have the following smeared analogue of Lemma 2.7.

Lemma 2.9. Forq,q' > O0withq+q > land g1,...,84.h1,.... hy € CC"O(RZ), the
limits

/ /

(H Ip(g)) ]_[890(11 Moo’ hm(]‘[ Ip(g)) Haw(n)m( IRECE D

j=1 j'= =1 j'=1
(H 90(g) 1‘[ gy = lim ;g(]‘[ Ie(g)) 1‘[ o), 259)
j’=1 j'=1 &
exist, and
q q T
(IToeten TT denn) .
j=1 j’=1

Sk fr2xre dx dy 9g1(x)dg2(y) logx — y|™' (g =2.4¢ =0),
_ ) 3% Jrexge dx dy Oh1(x)3h2(y) loglx — y[71 (¢ = 0. 4" =2). 2.60)
1 Jr2 dx g1(0)h1 (x) (g=4q =1),

0 else.

For (q,¢") = (2,0), (0, 2), the right-hand sides are also equal to the Cauchy principal
value integrals

_pV /d dy gl(X)gz(y), - /d dy 1(X)hf(y)' 2.61)
—-»)? (x—y)?
Proof. The fact that the truncated correlation function vanishes if ¢ + ¢’ = 1 or g + ¢’
> 3 follows from the fact that we are dealing with centered Gaussian random variables.
We thus need to only focus on the ¢ + ¢’ =2 case. Theq =2,¢' =0andg¢’ =2, =0
cases follow readily from (2.32) (note that [ dg; = [ dh j =0).Forthe ¢ = ¢’ = 1 case,
we find again from (2.32) and integrating by parts that

_ 1 _ B
(03 larrem — 5= [ dvdy o1 () oglx — vl
1 1
= 4—/ dxdydgi(x)hi1(y) ——, (2.62)
7 JRr2 y—X

from which the claim follows after noting that axn(i;_ﬂ = §(x — y). For smooth test
functions, it is well known that (2.61) follows by integration by parts. |
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With Lemmas 2.8 and 2.9 in hand, we can describe the smeared free field correlation
functions in the generality we need.

Lemma 2.10. Let 8 € (0,67), n =1 orn >3, and q,q" > 0. Suppose fi,..., fn €
LPR2x{—1,1}) and g1,...,84.h1,...,hgy € CX(R?). Then

I o 7 ey /
(El E Zla szq,wls wq)

= f160) - fun)gi(z1) - gg(Zg)h1(wr) -+~ hyr (wy)
noo g a T
« <1—[:elﬁokrp(xk): l—[ dp(z;) l_[ 3(p(wj/)>GFF
k=1 j=1 Jj’=1

e L'(R? x {—1,1})" x (R?)7+7),  (2.63)

and
7

n q q
tim 1im (T’ VEee:( fi) [T dg(g) [ Bty
k=1

m—0e—>0 .
j=1 j’=1

T

GFF(g,m)

i=1

n q q
— [ T1ds 6 [Tdz 856 [T dwy g
j=1 j'=1

n q q
X <H:ei Boke(xe), l_[ dp(z;) l_[ 5(p(wj/)>;F. (2.64)
k=1 j=1 j’=1

Moreover, if the f; have disjoint supports or if ¢ + q' > 1, then the claims hold also
forn = 2.

Proof. If n # 2 or the f; have disjoint supports, the claim follows immediately from
Lemmas 2.6 and 2.8. Thus the only slightly delicate case is the claim that the supports
of f1 and f> need not be disjoint for n = 2 if ¢ + ¢’ > 1. For this, note first that if
01 = 03, then the charge correlation function vanishes and there is nothing to prove. For
01 # 02, let us only prove that the limiting quantity is integrable — justifying convergence
can be readily deduced with a similar argument. By (2.39), the truncated charge two-point

function is proportional to
1

- 265
|x1 — x| B/27 (2:69)

and, by Lemma 2.6, the correlation function in the claim is thus proportional to

1 (VB 1 1
|x1 —x2|/3/2n H(lﬂ(xl —zj a xz—zj))
| 0 JB( 1 1
X ]‘[ (ZE()21 " xz—w,-/))' (2.66)
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It thus suffices to show that

1 q

|x1 — x| B/27 111

1

)Cl—ZJ X2 — Zj

1
X1 — wys )C2—U)j/

i1

< |xy — xp| B2 HaR ]"[ 5 (2.67)
J

- x1| |Z; —X2| l_[ |wjr — x1] |w/’ — X2

is locally integrable. One readily checks that since we are integrating over given compact
sets, each z;-integral gives a bound of the form 1 + ‘log [xq — xz|] and analogously for
the w;--integrals. Thus it suffices to check the local integrability of

(1 + [log [x1 — x| [)7 |y — xp | B/2wHaHd", (2.68)

As we are in two dimensions, this certainly holds for 8 < 6 when ¢ + ¢’ > 1. ]

2.3. Bosonization in the massless case

That the Coleman correspondence (1.12) holds in the noninteracting case z = u = 0
follows by matching the above computations of the correlation functions of massless free
fermions and of the massless Gaussian free field, together with the following well-known
identity for Cauchy—Vandermonde matrices:

det( : )n CThciciea®i =xi) [hi<j<jr<a 7 = i)
i — Yj ngign H1§j5n(xi = ¥j)

This allows us to prove the Coleman correspondence in the case 4 = z = 0.

(2.69)

Corollary 2.11. Let § =4,z =u=0. Forn,n’,q,q' > 0withn +n' +q+q' = 1or

n+n +q+q >3, f1+,...,fn+,f1_,...,fn7eL?(Rz),andgf,...,g;,gl_,...,gq_,e
CZ°(R?), the identity (1.12) holds:

<1—[ e VAT (£ ) 1—[ e IVAT e (f )]_[( idp(g})) l_[( i9p(gj )))
k=1 j=1 J'=1

/ /

— Amtn patd (]‘[ G [T P H J2vn () H Ialg;))

FF(0
k=1 k'=1 ()

(2.70)

where A and B are as in Theorem 1.1.

Moreover, ifn +n' + g + q' = 2, we have the following statements: (i) forn +n' =2,
q +q' =0, the claim holds if f* have disjoint supports, (i) ifn +n’ = landq +q' = 1,
the claim holds in the same generality as forn +n’' + q + q’ > 3 (both sides vanish), and
(iii) if n +n’ = 0 and g + q' = 2, the claim holds either ifgfE have disjoint supports, or
if the right hand side is understood as that given by Lemma 2.9.
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Proof. Letq =q’ = 0. Then applying (2.39) with 8 = 47, the determinant identity (2.69),
and finally (2.7), we find that for any distinct points,

+i /B o(xk). —i/Boi) >
(H ¢ kl:ll ¢ GFF

_ B/2xm .|B/2m
_ 1n=n/(4€_y)ﬁn/4n l_[1<] | X | |y yll

Hi,j| i—J’j|ﬁ/2”
[Ticj Ixi =X Plyi = i ?

= 1,—p (4e”7)"

[ J |xi — )’j|2
= (4me” Wz)"*”(]‘[ Gunten) ] Favae Ny @D
k'=1

Using this, if ¢ + ¢’ > 0 then (2.10)—(2.11) and (2.21) for the fermionic side respectively
(2.44) for the bosonic side imply that, for any distinct points,

/

<l_[ o TiIVAT o(x). 1_[ o~ iVAT 0(vir). 1_[( i0¢(z))) 1_[( la(p(w],))>
k'=1 j=1 j'=1
= (dre V2t \/;q—'—q

(H P19 (k) H Vot (e) H ot () H T1va( ],)> .

= =1

The claim (along with the relevant restrictions for the n + n’ + g + ¢’ = 2 case) now
follows from Lemma 2.9 (possibly using integration by parts) and Lemma 2.10. ]

3. Estimates for the sine-Gordon model and free fermions; proof of main theorems

In this section, we record our main estimates for sine-Gordon correlation functions as well
as those for free fermions with a finite volume mass term. The proofs of these estimates
are presented in the remainder of the paper. Assuming these estimates, we then give our
proofs of the theorems of Section 1. The intuition for Theorems 1.1-1.2 is as outlined in
Section 1.3. Namely, in view of the Coleman correspondence when z = u = 0, i.e., Corol-
lary 2.11, the sine-Gordon measure which is formally obtained from the GFF measure by
weighting it by

eZuv/'dx icos /41 @(x): 15 (x) (3.1)

should correspond to the massless free fermion “Grassmann measure” weighted by
oAz [ dx (1v1 () +P292())1a, (X) (3.2)

Our estimates stated in this section provide the required analyticity and convergence to
make this correspondence rigorously. Our main innovation here is that our estimates hold
for all z in a complex neighborhood of the entire real axis (not just a neighborhood of
the origin) and for all L > 0, and that we control the infinite volume limit as L — oo.
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The main analyticity results for the sine-Gordon model stated in this section do not cause
additional difficulties for general 8 € (0, 67), so we state them in this generality. Together
with well-known correlation inequalities they then imply the remaining results stated in
Section 1.

3.1. The sine-Gordon model and estimates for its correlation functions

To state our estimates for the sine-Gordon model, we begin with the precise definition of
our regularization of the continuum, finite volume, massless sine-Gordon model.

For &, m > 0, we define the probability measure vSFFE™) of the regularized GFF
as in Section 2.2 and recall that vOFF@™) s supported on C*°(R2). We then take as a
regularization of the sine-Gordon model the probability measure

l - T m
pSCB-zlem. ) (g = mexp[ZzAdxs B4 cos(\/ﬁg))]vGFF(s’ ) (dy),
(3.3)

where A C R2 is a compact set, B € (0,6x), z € R, and Z is the partition function
— a normalization constant. We will also write (-)Grr(e,m) for integration with respect to
pCFF@Em) and ()sG(8,zle,m,n) for integration with respect to pSGB.zlem.A) For A = Ap =
{x € R? : |x| < L} we of course recover our definition of ()sc(B,zle,;m,L) in (1.1), but we
allow more general A here because this allows us to obtain the Euclidean invariance of
the infinite volume limits in Theorems 1.6 and 1.7.

Let us comment briefly on some of the restrictions we have imposed here. As men-
tioned earlier, the continuum sine-Gordon model is interesting for f € (0, 8). While
we are mainly interested in proving the Coleman correspondence for 8 = 4, the sine-
Gordon estimates we prove hold for all 8 € (0, 6rr), so we present the results in this
generality. The regime 8 € [67, 87) is also interesting, but would require finer estimates.
For B € (0, 41r), the sine-Gordon measure is absolutely continuous with respect to the
GFF when A is compact. The free fermion point, 8 = 4, is precisely where this fails.

We now state our main result about the sine-Gordon correlation functions that are
important for the Coleman correspondence.

Theorem 3.1. Let B € (0,67), z € R, n,q,q’ > 0, and let A C R? be compact. Suppose
fl,...,fn (S L?(Rz), gl,...,gq,hl,...,hq/ S CCOO(RZ) andal,...,an (S {—1,1}.

(i) If either (n,q + q’) # (1,0) and (n,q + q’) # (2,0) or if f1, f>» have disjoint
supports, the limit

/

<H VB (fi) l_[ dp(g)) H o (hy )>SG(13 14)

k=1 Jj=1 j’=1

= lim lim<l—[ VB (i) ]—[ dp(g)) ]_[ dp(hjs )>SG(ﬂZ‘8mA) (3.4)

m—0e—>0
=1 j'=1

exists and is finite.
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(i) Under the assumptions of item (i), the function

e <1_[ e VEoke:(fr) ]_[ dp(g)) ]_[ dp(h jf)> (3.5)

SG(8,z|A)
j’'=1

has an analytic continuation into a A-dependent neighborhood of the real axis.
Moreover, it is even in z when n = 0.

(iii) Under the assumptions of item (i), for any [ > 0,

<1—[ ivBoke. (fr) l_[ dp(g)) l_[ Op(h; )>SG(B z|A)

z7=0 }=1 j=1 j'=1

dl
dzl

<1—[ I VEoKe. () l_[ dg(g)) 1_[ dp(hj ) (e VO (1p):+:e7 VB (14))! >

GFF
k=1 j=1 j'=

(3.6)
(iv) Forany f € L%°(R?) with support in A we have, for p € (4r, 67),

lim hm[szﬂ (:eii“/Bwis(f))SG(ﬂ,ZI&m,A)]

m—0¢e—>0
8 & 8 B
=27rze_2{7/ dx f(x)/ drr~ 2 tle=dzTOr?) 3.7)
A 0

where T is the incomplete gamma function, and for p = 4,

lim llm[
m—0¢—0| loge™

eV Plsepaemn | =2z [ dx . G
By essentially the same proof, we also obtain the existence of the ¢ field.

Theorem 3.2. Let B € (0,67), z € R, m € (0,00), and let A C R? be compact. Then for
any f € CX(R?) and w € C, the limit

(€9 s6(8.zim.p) = lim (€D s(8.zlem,n) (3.9)
exists and is entire in w. If also [ f = 0, then the limit
(€ *D)sa,z1a) = lim 1im (D)5 z1e.m.) (3.10)

m—0e—>0

also exists and is an even function of z and an entire function of w.

Before turning to fermions, we comment here on a few facts the reader might want to
keep in mind concerning these theorems.
First of all, we recall from (1.6) and the discussion following it that the product nota-

tion in the truncated correlation functions ([T'_, X;)7 means (Xi;...; X,)7, and that
correspondingly, in item (iii), terms involving powers should be interpreted as
<(HX)Y’> (Xi:. . X YY) 3.11)

i=1

with [ copies of Y.
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Next we mention that by Lemma 2.10 and our assumptions on 7, ¢, ¢’ the derivatives
in item (iii) are indeed finite as they should be.

Finally, we mention that in the literature, there certainly exist some results that are
similar to parts of this theorem — see in particular [7,21,23,47]. What we believe is truly
new, and critical to our proof of the Coleman correspondence, is that we are able to treat
all values of z € R and prove analyticity in a neighborhood of the real axis — not just in a
neighborhood of the origin.

We now turn to describing what we need to know about free massive fermions with a
finite volume mass term.

3.2. Free fermion estimates

As discussed at the beginning of Section 3, we will establish the equivalence of the sine-
Gordon measure with finite volume interaction with that of Dirac fermions with a finite
volume mass term. We will here choose A = A to be a disk of radius L > 0 centered
at the origin. We again take the pragmatic approach of defining the free fermion model
with a finite volume mass term, formally represented by the fermionic path integral with
weight (3.2), directly through its correlation functions. Namely, given a corresponding
propagator S;,; AL constructed in Theorem 3.3 below, the correlation functions are defined
by formulas like (1.9) and (1.10) but now with S, AL instead of S. In particular, given
n>3 fi,..., fn € L°R?) and a1, B1, ..., dn, Bn € {1,2}, the smeared truncated
correlation functions are defined by

([T ¥ v ),

FF(u1
i=1 (% AL)

n n
= (=1t Z/(RZ)n TTAGOTT Sutn, o 8010, Gty Xaitry)s (3-12)
b4 i=1

i=1

where we sum over cyclic permutations 7w — as we see in our proof of Theorem 3.3, this
is finite for n > 3. For n = 2, the same definition applies to f; and f, with disjoint
compact supports. For n = 2 and f7 and f, with overlapping supports the above integral
is no longer necessarily finite and we will instead consider the two-point function with
the singularity subtracted, i.e.,

/dxl de fl(xl)fZ(XZ)

X (_S;LIAL;alﬁz(xlaXZ)SMIAL;azﬂl (.XZ,XI) + SO;a]BQ(xleZ)SO;(xzﬂ] (Xz, Xl)),
(3.13)

with Sy given by the right-hand side of (2.1). This is formally equal to

(&al Wﬂl (fl)l/_faz w;gz (fz))FTp(,uA) - (1/_/011 WBl (fl)lﬁaz Wﬂz (f2))gp(o)' (3-14)
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Therefore the existence of the propagator S;;1 AL and some of its basic properties are our
main result concerning such models — this is summarized in the following theorem. Here
recall our definition of the Dirac operator # from (1.7).

Theorem 3.3. For each u € R and L > 0, the Dirac operator with finite volume
mass term, i + nlp, , where A = {x € R2: |x| < L}, has a fundamental solution
SMAL (x.), x # v, with values in C**2, that is,

(idx + pla, (X))Su1p, (x,y) =8(x —y) and xli)ngo Suaa, (x,y) =0, (3.15)
such that givenn >3, fi,..., fp € L°(AL) and ay, B, . ..., By € {1,2}, the smeared
truncated correlation functions (3.12) satisfy the following properties:

(1) The function n .
s (T Vs v () (3.16)

FF(u1
im1 (3N

has an analytic continuation into an L-dependent neighborhood of the real axis.
In particular, the smeared truncated correlation function is finite. (For u = 0,
S/LIA = SO-)

(i) Forl > 1,

d! . T
i M=0<,1:[1 ZAZAE0)
L . i, T
- (1:[1 Vo, U, (1 (ag) + 022(1n,)) ) o G
(iii) Forany u € R, as L — oo,
no_ T no T
([T 0 ) = (1‘[l VoV, (i) (3.18)

FF(ul
i=1 iy i=

On the right-hand side, the correlation functions with index FE(11) are defined by the
propagator (1.8) of Dirac fermions with infinite volume mass term (L.

For n = 2, the same statements remain true if f1 and f, have disjoint compact supports,
or if the truncated two-point function is replaced by (3.13) in (i) and on the left-hand sides
of (i) and (iii), and analogously on the right-hand side of (iii).

We again comment on some issues regarding this theorem.

First of all, one could readily formulate a nonsmeared version of this result as well,
but for the proof of Theorem 1.1, the smeared versions of the correlation functions are the
relevant ones.

Secondly, in item (ii), the correct way to understand the term on the right-hand side
is that one expands the power, uses multilinearity, and (1.9). Moreover, the fact that the
right-hand side is finite follows from the last statement in Corollary 2.11.

Finally, we mention that given that this theorem is essentially about controlling a finite
volume approximation to massive free fermions, we expect that at least parts of this result
are well known to some experts. Unfortunately, we have been unable to find a suitable
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reference for the results we need. Our proof makes use of the convenient domain of a
disk, but we expect that the result also holds for much more general domains.

3.3. Proofs of Theorems 1.1 and 1.2

Assuming Theorems 3.1 and 3.3, we are now in a position to prove the Coleman corre-
spondence at f = 4.

Proof of Theorem 1.1. It suffices to show that the correlation functions of the massless
sine-Gordon model with an interaction term supported in Ay, at § = 47 and those of
free Dirac fermions with a mass term supported in Ay agree for all z € R (and corre-
sponding 4 = Az) and all L < oo. Indeed, by Theorem 3.3 (iii), the smeared truncated
correlation functions of free Dirac fermions with a Ay mass term converge as L. — oo to
their infinite volume versions, and hence the identification in finite volume implies that
the sine-Gordon correlation functions converge to the same limit.

For the equivalence in finite volume, let us write 0,5 for one of the quantities
etiVan ¢: dg, or dp on the sine-Gordon side, and write O,f for the corresponding one
on the fermionic side — the correspondence being the one given by the statement of The-
orem 1.1. Thus :ei V47 corresponds to Ay, emiVaT Y, corresponds to Ay, d¢
corresponds to i By, and 5(p corresponds to i By 1,. We also let J; be compactly
supported and either essentially bounded or smooth (depending on whether it is a charge
or gradient observable that is acting on it) that O]f and 0,5 act on.

Let us first focus on the case where n + n’ + ¢ + ¢’ > 3 and let us not assume that the
supports of the test functions are disjoint. To see that the truncated correlation functions
agree for all z€ R when L < 0o, we use that both are analytic in z respectively p in a com-
plex neighborhood of the real axis, by Theorems 3.1 (ii) and 3.3 (i). By unique analytic
continuation, it therefore suffices to verify that they agree in a complex neighborhood of
z = p = 0. This in turn holds if the truncated correlation functions agree at z = 0 and all
z-derivatives at z =0 agree. That the correlation functions agree at z =0 is Corollary 2.11.
On the fermionic side, the p-derivatives at y = 0 are given by Theorem 3.3 (ii) as

d! n+n’+q+q’ . T
E( kljl O (fk)>FF(AzlAL) o
n+n'+q+q’ . i A
:Al< kli[l Of (S (Vv (1a,) + v2v2(1a,)) )FF(O). (3.19)

On the sine-Gordon side, the z-derivatives at z = 0 are given by Theorem 3.1 (iii) as
J! n+n’+q+q’ T

B
E< kl:[l O (fk)>so(ﬁ,z\AL) 220
n+n'+q+q’ ) ' nT
= < l_[ OB (f1) (:e"/ﬁ"’(lAL): + :e_’*/g"’(lAL):) )GFF. (3.20)
k=1

That these are equal when § = 47 again follows from Corollary 2.11.
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The same argument is valid for n + n’ = g + ¢’ = 1. Moreover, if we further assume
that the f; have disjoint supports, then the same argument works also for general n + n’ +
q+q =2 [

The remaining (n + n’, ¢ + ¢’) = (0, 2) case with overlapping test functions, i.e.,
Theorem 1.2, works similarly, as follows.

Proof of Theorem 1.2. By Theorem 3.1, the relevant finite volume ¢, m — 0 limits exist
on the sine-Gordon side. Moreover, by Lemma 2.9, it suffices to show that

(09(/1)99(f2))sc(4an.z) — (00(S1)99( f2))Gre

= B v 0y Ko(A 2o 1
__nZ/ x1dxz fi(x1) f2(x2) (( x1 Ko(Alz] [x1 — x2[)) _4(x1—x2)2)’
(3.21)

(90(/1)9(f2))s6wr.z) — (0p(f1)d¢(f2))crr
B24272 5
= —4—2 / dx1 dX2 f](Xl)fz(Xz) (Ko(A|Z| |X1 —X2|)) . (322)
T

The claim then follows from the result about the GFF two-point function from Lemma 2.9.

The proof of (3.21) and (3.22) is analogous to that of Theorem 1.1, as follows. To
be concrete, we focus on the proof of (3.21); the other one is analogous. By Theorem
3.3 (iii), it suffices to show that

(00(f1)3¢(f2))scn.z1a,) — (00(f1)09(f2))crr = B> / dxydxy fi1(x1) f2(x2)

X (=Saz15521 (X1, X2)Saz1, 21 (X2, X1) + Sop21 (x1, x2) So,21(x1, X2)).  (3.23)

For z = 0, this claim is trivial as both sides vanish then. Theorem 3.1 and the special
n = 2 case of Theorem 3.3 now again imply that both sides are analytic in z and that their
derivatives are identical, using Corollary 2.11. ]

3.4. Proofs of Theorems 1.6 and 1.7

For the proofs of the results stated in Section 1.2, we need the following correlation
inequalities from [32].

First note that the ¢ — —¢ symmetry of the measure implies (e?#(/)) SG(B,zle;m,A) =
(cos(@(f)))sa(B,z|e,m,n)- For z > 0, it then follows from [32, Corollary 3.2] that, as a
function of m > 0 and z > 0 and the set A,

(ei“’(f))sg(ﬂ,z|£,m,A) is increasing and ((p(g)2>sg(ﬂ,z‘s,m’1\) is decreasing.  (3.24)
Indeed, by rescaling ¢ by \/B , in the notation of [32, Section 3], one has
(F(@/VB))scepzlemn) = (F@))c.p. (3.25)

where o
C = ,3/ dte'dm*  o(dx) = 226741, (x) dix, (3.26)
g2
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and [32, Corollary 3.2] states that if p; < p, and C; < Cj then

(cos(@(2)))Crupr = (cOS(@(@)Croor: (#(8)7)Caupr < (0()2)Cy.1- (3.27)

The monotonicity (3.24) is immediate from this.
As a particular case of (3.24) we get the following infrared bound: for any f €
C2(R?),m,z > 0and A, we have

(0()?)s6(p.zlem,L) = (@) )Grreem)- (3.28)

Proof of Theorems 1.6 and 1.7. Since the proofs of Theorems 1.6 and 1.7 are essentially
identical, we focus on the first theorem and leave the modifications for the second theorem
to the reader.

By Theorem 3.2, for any f € C2°(R?) with [ f = 0, the limit

(eiw(f))sc(ﬂ’zm) = lim lim (ei(p(f)>SG(ﬂ’z|g’m’A) (3~29)

m—>0e—>0

exists and is invariant under z > —z. Thus without loss of generality we can and will
assume z > 0. By (3.24), it follows that (eiw(f))s(;(ﬂ,z“\) is monotone in A, and thus
converges as A 1 R? to a limit which we denote by (¢'*))s6(5..)-

The limit is trivially bounded above by 1 and the map f + (e?¢(/ ))SG(ﬂ,z) satisfies
the following continuity estimate: for any g € C2°(R?) with [ g = 0,

|(ei<ﬂ(f+g))

s6(8.2) — (€)sa(p.)| < Ho(@))soB.0) < (8. (=A)"'g).  (3.30)

Indeed, for ¢,m > 0 and A finite, the analogue of the first inequality is immediate, and
the second inequality follows from (3.24). The claimed inequality then follows by taking
the limits in g, m, A.

In particular, if functions gx € C2°(R?) with [ gx = 0 converge to 0 in the topol-
ogy of §(R?), the right-hand side of (3.30) converges to 0. Since CZ°(R?) is dense
in $(R?) (and likewise for the subspaces of functions which integrate to 0), it follows
that (e?#(/)) sG(B,z) extends to a continuous functional on §’ (R?)/constants (the topolog-
ical dual space of the closed subspace of integral-0 functions in § (R?)). Minlos’s theorem
then implies that (e’*(/ ))SG(/;’Z) is the characteristic functional of a probability measure
on §’(R?)/constants.

That the limit is Euclidean invariant is a standard argument that follows from the
Euclidean invariance of the GFF and the monotonicity of (e!*(/ ))SG(ﬁ,zl Ay in A for any
increasing family of sets; see, e.g., [57, Section VIIL.6].

Finally, the bounds (1.42)—(1.45) are immediate from the monotonicity of (3.24). =

3.5. Proof of Theorem 1.3 and Corollary 1.8

Proof of Theorem 1.3. The main step of the proof will be to show that (1.28) holds for
functions with integral 0, i.e., for all f1, f> € $(R?) with [ f; =0,

(e(f1)e(f2))scan,z) = Lli_glo r}}ino 811_% (e(f1)9(f2))sG(4m,z|em,L)- (3.31)
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To this end, let us first further assume that there are g;, h; € C2°(R?) such that
fi = 0gi + 0h;. (3.32)
In this case, we note that, by integrating by parts,

(o(fD)e(f2))sc@n,zlem, 1) = (00(g1)00(82))sc(ar,z(s,m,L)
+ (é(p(h1)5(p(h2))SG(4n,z|s,m,L)
+ (99(g1)9¢(h2))sG(ar,z em, L)
+ (9p(h1)d¢(g2))s6@mzlemrys  (333)

and we find that, by Theorem 1.2, the ¢,m — 0, L — oo limits exist and

(p(S1)e(f2))sc(an,z) = (09(81)9¢(82))sG(4n.z)
+ (0p(h1)d¢(h2))sGan,)
+ (9¢(g1)09(h2))sc(4r.2)
+ (99 (h1)39(82))sG 47,2 (3.34)

To express the right-hand side as in (1.28)—(1.29), let us first look at the g1, g» term — the
remaining terms are similar. Recalling that ﬁKO (A|z| |x — y|) is the covariance of the
massive free field, we have the following Fourier space representation of Ky:

dp e iP(x—y)

KoAlz|lx — )= [ L ¢ 7 3.35
ozl —yh = [ s (339)

where the integral is understood either in principal value sense or in the sense of distribu-
tions. Thus with the convention f (p)= g2 f (x)e™*P*dp for the Fourier transform and
20 =i P, Theorem 1.2 and a routine calculation show that (with integrals understood in
principal value sense)

(3€0(g1)3€0(g2))sc;(4n,z)

1 . . P1P2
- dp, d Py —
16713/szRz p1dp> §1(p1 + p2)82(—p1 pz)(|p1|2+A2|Z|2)(|p2|2+A2|Z|2)
= [ o amien [ 4 4 =9
r2 (27)? r2 4 (|q]> + A2|z]?)(|p — q|* + A2|z]?)
dp —  — 1 / q(p—q)
- | £.3 dg2(—p)— | d
/Rz @ny 81 P8P s [ N B T R (p— aF + AP
. dp g~ T 6
= /11{2 @n)? 0g1(p)ag2(—p)Cyjz|(p). (3.36)

The C on the right-hand side can be computed as follows. Going into polar coordinates,
scaling the radial variable, and translating the angular variable shows that

. 2 0o 2 dt —it 1— —it
Ca2l(p) = = / dr ——— / di_eridorel) )
IpI? Jo r2+puz Jo 2w 1+7r2—2rcost + u2
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where u, = A|z|/|p|. To evaluate the ¢-integral through the residue theorem, we note

that out of the two poles for n = e,

1+;L12,~|—r2:|:\/(1+y,1%+r2)2—4r2

= , 3.38
n oy (3.38)
only the minus-one is inside the unit disk, and we thus find
A 2 o r dn nr(1—rn)
Caz|(P) = 3 / dr — 2 ¢ ; 2 - 2
[p1* Jo r2 4+ ug Jig=1 2min L+r2 —r(n+n~1 + p;
5 /oo . —,uf,+r2—(/L12,+r2)2+(/L§+r2)\/(1+u12,+r2)2—4r2
= — r .
2 2 2
lp1? Jo el 2\/(14_“127_,_,,2)2_4,,2

(3.39)

A straightforward (but slightly tedious) calculation shows that the last integrand can be
written as

2uzlog(r? + 1)

V1+4u2

2uzlog(1+3u3 —r? + \/1 + 42 \/(1 + u2)2 + 22 — 1)r2 + ,,4))

NAR T

P R G D (U )\ (L ) - 42 10
r? 4 2+ 3+ 122 — 4 S

1 2
Z8, (r — \/(1 + 12)2 +2(u2 — )r2 4+ r4 —

+

from which we see after another slightly tedious calculation that ¢ ‘41z (p) equals

1 s
—2(1 + ——Z—[log uj +log(y/1 + 4u2 — 1)
Pl 1+ 42
—log(1 +3p) + (14 p2),/1+ 4;@]). (3.41)

Finally, an elementary calculation shows that

343 24 DVX2+4 2 4
x4 3x + (2% + VX2 + =(f+ x_+1)’ (3.42)
VxZ4+4—x 2 4

from which we can deduce (1.29) with another routine calculation.
We see in particular from this that Cy4|;| is bounded for |z| > 0. A similar calculation
shows that

_ d — = N
Oeteniot)scune = [ | oz I (PIep)Can(p) (343
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with the same C, '4)z|- Thus taking complex conjugates of these identities, we find that for
our f; givenby f; = dg; + oh;,

d A A A
W Plscans = [ als ADAEICa(p). G

which is precisely the claim for the f; which can be represented this way.

Finally, to extend the statement to arbitrary f; € C2(R?) or f; € $(R?) with [ f; =0,
we note that such f; can be written as in (3.32) but with g; and A; in § (R?), by Taylor
expanding f, Thus it remains to extend our argument to Schwartz functions. For this,
given f; € $(R?) satisfying [ f; = 0, let g;, h; € $(R?) be such that we have the rep-
resentation (3.32). Let us take y € C>°(R?) nonnegative, bounded by 1, supported in
Asr = {x € R? : |x| < 2R}, equal to 1 in Ag, and with gradient bounded as a function
of R. Then write g; = yg; + (1 — y)g; and similarly for ;. We then have

((fDe(f2))sc@n zlemL) = Z1(Rle,m, L) + Z5(R|e,m, L), (3.45)

where in X1, we have kept only the yg;, yh; terms, while in ¥, we have at least one
(1= y)gi or (1 — y)h; term.

Using the initial part of this proof and a routine dominated convergence argument,
we see that when we let ¢ - 0, m — 0, L — oo, and finally R — oo, ¥; converges
to our target — namely (3.44) (which is perfectly well defined for f; € S(R?)). Thus we
need to show that ¥, tends to zero in the same limit. For this, using (3.28) and routine
Cauchy—Schwarz arguments shows that (in the ¢ — 0, m — 0, L — oo limit) we end up
estimating e.g. quantities of the form

/Rz e2 dx dy [V((1 = x())g1 N V(A = x(M)g1()| [loglx — yI|.  (3.46)

By dominated convergence, this tends to zero as R — oo, and one finds that ¥, tends to
zero in our limit. This shows that (3.44) is true also for f1, f> € § (R?) satisfying | f; =0.

The localization bound (1.30) now follows easily by observing that [(fx — f;) =0
so by (1.28) for integral-0 test functions (for which we have now established (1.28)), the
left-hand side of (1.30) is given by

sup / d—”2 |/ ()P —2cos(p - x)Caz(p). (3.47)
rer2 JR2 (2T)
This is uniformly bounded since ¢ 1, (p) is bounded for p # 0.

Finally, we construct the required probability measure (-)sG(ar.z) on $’(R?). In The-
orem 1.6, we have already constructed such a measure on §’ (Rz) /constants, i.e., for
test functions f € $(R?) with [ f = 0. Using the uniform bound on CA'M for w #0
we can extend this measure to all test functions in §(R?) as follows. Let yn(x) =
2z N )_le_mz/ 2N be the density of the two-dimensional Gaussian probability measure
of variance N and Fourier transform px (p) = e~2NIPP? For any f € §(R?), the function
£ — f(0)yn € S(R?) then has integral 0, and

(0 =T OM) (3.48)
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is well defined by Theorem 1.6. For u # 0, we will show that it is a Cauchy sequence
in N, as a consequence of the boundedness of C,,. Indeed,

|(e!0(f=F @rn)y — (et =S @ran)y

SG(4rm,z) SG(4rm,z) |
1/ (0
< ) {p(yn — VM)Z)SG(47r,z)
|f(0)|2/ dp | NP MR 2 A
— sNIPI® _ p=2MIPI" |12 ¢ 0 (349
2 r2 (27)2 ‘ ‘ | Al (p) = ( )

as N,M — oo. For f € §(R?), we may thus define

(i#()) im (ei"’(f_f(o)””))sc;(m,z)- (3.50)

=1

SG(4m,z) N->oo

That this is indeed the characteristic functional of a probability measure on $’(R?) again
follows from Minlos’s theorem and the continuity of f > (e?#(/ ))SGM”,Z), which follows
from the boundedness of C,, by an argument analogous to the above Cauchy sequence

argument. This argument also shows that the covariance is given by

d A A N
WA scune) = [ ooz AP AEPCaa(p. (35D

The exponential decay (1.31) now follows (see e.g. [54, Theorem IX.14]) from the fact
that C,(p) is uniformly bounded and that, as one readily checks from (1.29), it has an
analytic continuation into a strip |Im(pg)|, [Im(p;)| < n for some n > 0 (proportional
to |ul). "

For the proof of Corollary 1.8, we need the following observation from [32] adapted
to our setting.

Lemma 3.4. Let B € (0,67) and m, z > 0. Then for any f € C(R?), with fr(y) =
Sy —x),
(0()e(fx))scp.zlm) = 0 (|x] = 00). (3.52)

Proof. The argument is as in the proof of [32, Theorem 4.4]. Indeed, by Theorem 1.7, the
measure (-)sG(g,z|m) is translation invariant and satisfies, for any f € C®(R?),

2 < 2v—1 \ _ dp |f(P)|2
W Psapam = L b+mty = [ B BB Gy
Therefore Cr(x) = {@(f)@(fx))sa(8,zm) satisfies
0<Cr(p) < RGOl L'(R?) (3.54)

~pPP+m?

in the distributional sense. Indeed, this follows from
dp

2 (27)?

12(p)*Cr(p).
(3.55)

(0 x N@saipo = [ | drdygCre—net) = [
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Thus the Riemann-Lebesgue lemma implies that

ePxCr(p) = 0 (Jx] = o0) (3.56)

_ dp
Wt = [ o5
as claimed. [

Proof of Corollary 1.8. By (3.52), form > 0,

(‘p(.f)2>SG(ﬂ,z\m) = l hm (((p(f) (p(fx))2>SG(ﬂ,z\m)~ (3.57)

By monotonicity in m and L due to (3.24), the m — 0 and L — oo limits exist in both
orders, and if [ f =0,

sup hm (O())s6(B.zimA,) < hm sup (@())scB.zimnr) = (@(F)*)s6(8.2)-

m>0L—00

(3.58)
In conclusion, we get
sup (@(/))scB.zim) = 3 :;li% \xlllm ((@(f) = @(f)*))sc(8.zim)
<1 lllflljgf;li% ((@(f) = (f)))s6(B,zm)
< Llimsup ((¢(f) — 0(fx))*))scB.2)- (3.59)

|x|—o00

For B = 4, the right-hand side is finite by Theorem 1.3. In fact, since | f |Zéu is inte-
grable for p # 0, by the Riemann-Lebesgue lemma it is equal to

imsup [ F PO =cosp-)Caxp)= [ P F P Can) G0

X—>00

@2m)?
as claimed.

The proof of the existence of the infinite volume measure as m — 0 is now exactly as
in the proof of Theorems 1.6 and 1.7, only using the now proved bound (1.46) instead of
the last bound in (3.30) for the continuity of the characteristic functional. ]

4. The sine-Gordon model: the renormalized potential

One of our main tools in the proof of Theorem 3.1 is estimates for a renormalized ver-
sion of the sine-Gordon potential, and we turn to studying it now. For ¢ € Cp(R?) and
¢ € LP(R? x {—1,1},C), we define

vl ple) = &% / dg ¢ (§)eiVEoew), @)
R2x{-1,1}

which we refer to as the microscopic (sine-Gordon) potential. In terms of this microscopic
potential, we introduce the following generalized partition function that can be seen as a
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generating function for charge correlation functions:

Z(¢le,m) = (€70 e my. 4.2)

where the GFF expectation is over ¢. For { = —z1, this would just be the partition
function of the (regularized) sine-Gordon model.

Our analysis of the generating function Z({|e, m) relies on a convenient decomposi-
tion of the regularized free field GFF(e, m). More precisely, we define, for any ¢,m > 0
and x, y € R? with x # y,

lx—yI2

e~ 4s

t t
2 “m2 —m2
c(x—y) :=/ ds el (x—y)::[ dse ””4—. 4.3)
0 0 TS
2 2 2 2 .
For any ¢ > &2, note that ¢ — ¢’ and ¢y —c¢;" are covariances, so the fact that the
sum of two independent Gaussian processes is a Gaussian process whose covariance is
the sum of the covariances of the two processes implies that we can in fact write (4.2) as

Z(|e.m) = (e v Celem) o Jim) (4.4)

where we have defined the renormalized potential v; by

e ViGolem) _ g —vo(§,<0+n|8))7 (4.5)

sz _Cm2 (e
t £2

and have written E e mz for the expectation with respect to the law of the Gaussian

process with covariance c{”z — 02"22 and the last integral is over 7.

The analysis of the &, m — 0 behavior of the generating function Z({|e, m) can thus
be rephrased in terms of ¢, m — 0 asymptotics of the renormalized potential v, (¢, -|¢, m).
Note that as ¢ is complex, only e~V ¢-¢1&™) is a priori well defined, but we will see in
this section that for any given { € L°(R? x {—1, 1}) and 7 small enough, its logarithm
v¢ (¢, ple, m) is also well defined. Moreover, the goal of this section is to prove bounds
for v, (¢, p|e, m) that are uniform in ¢ > 0 and m > 0. Our analysis follows the approach
of [13] as presented in [3, Section 3], but it permits space-dependent coupling constants
and we also work directly in the continuum. As discussed in Section 1.4, we expect that
similar results could be obtained by using the methods of [5,7]. The e — 0 and m — 0
limits will be studied in Section 5.

To control v; we will show in this section that the following expansion is convergent
and agrees with v, (¢, {|e, m) for { € LP(R? x {—1,1}) and suitable :

Z Py / cdE L(ED) - LEDT] (Ers - Eale, m)e! VP X m10i00)
(R2x{— 11})” (4.6)

where the coefficients 37 are determined recursively as follows. For ¢ > &2 and for
£ € R? x {—1,1}, we set

~ _B m? 1
T} (Ele.m) = e~ 2 U ds e Ok one?) 4.7



R. Bauerschmidt, C. Webb 3178

and forn > 2 and §; = (xj,0;) € R? x {—1,1},

7 (E1,. ..., Enle, m)
1 [t ) - -
—sLds XY i s)n e m Enle.m)
& [LUL=[ni€h.jel> s ,
x e—(w§" E1seensén)—wi' (Sl,mssn)), (4.8)

where
i (81, £2) = Por1026]" (x1 — x2), (4.9)
2 2 1 " 4 2
Wi e B ) = SO dril ELgp. (4.10)
i,j=17%
We have also written [n] = {1,...,n} and I;Ul, = [n] to indicate that I; N I, = @

and /7 U I, = [n]. To control the expansion (4.6), we introduce the following norms for
f i RZx{~1,1)" - C:

||f|| _ {Supéesz{—l,l} |f(€)| ifn =1,
e .
SUPg, eR2x{~1,1) J2x (1131 AE2 - dn | f(Er, .. En)] ifn > 24 0
4.

The goal of the rest of this section is to prove the following proposition. In its state-
ment, the condition § < 677 necessitates the exclusion of the n = 2 term as the analogous
estimate fails when 8 > 47; see also Remark 4.2 below. The n = 2 term will be considered
explicitly later.

Proposition 4.1. For B € (0,67), t > 0, and n # 2, there exist functions h? : (R? x
{—1,1})" — [0, o] which are independent of &, m and for 0 < &> <t < m™2

|’6?(Elvvsn|8’m)| Sh?(glvfn) (412)
forall gy, ... & € (R? x {—1,1)" and

, one has

11|y < n" 27 (Cpt =57 )" 4.13)

for some constant Cg depending only on .

Remark 4.2. It remains a conjecture [5, p. 672] that similar estimates remain valid for all
B < 8x when not only the n = 2 term is excluded but when the first 7 terms are excluded
where ny is the largest integer such that 2(ng — 1) — Brng/4m < 0. (The results of [23,52]
which do construct the (massive) sine-Gordon model for all 8 < 87 do not proceed by
this expansion and instead rely on probabilistic estimates on large gradients, thus leaving
this stronger conjecture open.)

Proposition 4.1 allows us to identify the expansion (4.6) with the renormalized poten-
tial as follows.
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Corollary 4.3. Forall0<g?<t<m™2 <oo, p € C®(R?), and { € L (R?x{-1,1},C)

satisfying 1
sup [ < ——%7mx (4.14)
EER2x{—1,1} Cpr1=P/8n

where Cg is the constant from Proposition 4.1, the sums and integrals in the expansion
(4.6) converge absolutely and equal v; (L, p|e, m) defined in (4.5):

0 ple.m) = Zn, | CER A RRICS
X T (sl,...,sn|e,m)e"ﬁ jm1 00 (4.15)

Proof. Throughout the proof, we fix &,m > 0 and ¢ € L®(R? x {—1, 1}) with support in
a compact set A x {—1,1} C R? x {—1, 1}, and we will always assume that ¢ € (¢2, ty)
where f is the supremum over ¢ > &2 such that (4.14) holds. Then, for n > 3,

1 ~ i " ool
o d - dEn (€D - CET o Enlem)e! VPRI 0700 |
n: J®R2x{—1,1})"

< —2|A| IE17 o sy 177 ln < 21A 027" (1 /1)1 7AI8D" (4.16)

where we have used n”/n! < e”. The n = 1, 2 terms are trivially bounded with &, m-
dependent constants when ¢ > 2, uniformly in ¢ : R? — R, by the definitions (4.7)—(4.8).
Fort < ty, it follows that the sum over n in (4.6) converges geometrically, again uniformly
in ¢ : R — R. We denote this sum by a,(¢) and note that a,(¢) only depends on ¢|4,
so that we can consider ¢ — a;(¢) as a function a, : C(A) — R. We will denote the

supremum norm on C(A) by || - || below. From the geometric convergence,
n
. n 1
VXIS CD 1 i VB Y 0y ()| < SBRCISIP @)
j=1

and similar estimates for higher derivatives, we then see that a; : C(A) — R is actually
smooth, i.e., Fréchet differentiable to any order, for t € (&2, fp). Its first two derivatives
are given by

Dar(g: f) =iﬁZn,/R2 e ) ot

n
< 3 o AT L Enle.m)el VB BT =1 0s0 )
k=1

_. / dx1 fi(x1)Var (. 1), @.18)

D2a,(y: fi. f2) = —ﬂZn,/R A dtn L) - (En)

Zx{—1,1})"

x Z o1 f1(x%) Zozfz(xn'ﬁ;'(sl, o Enle,mye! VB Zj=rore)
k=1 =1

=: /dxldxz fi1(x1) f2(x2) Hess a; (¢, x1, X2), 4.19)
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where f1, f2 € C(A). Asin (4.16), [[Va,(¢,-) | oo r2) and [[Hessa; (¢,,*) |1 Loor2xR2)
are bounded independently of ¢, and since ¢ has support in A, it is also clear that Va, (¢, -)
has support in A and that Hess a, (¢, -, -) has support in A2. Defining

2
Agai(p) = /;\2 dxy dxz ¢ (x1 — x2) Hess as (¢, x1, X2), 4.20)
) L2
(Vai(9), ¢ Vai(p)) = /2 dxydxz ¢ (x1 — x2)Vas (@, x1)Vae (@, x2), (4.21)
A
it then follows from (4.8) that, for t € (&2, tp),

d
S-ar(9) = $0q,ai(p) = 5 (Var(p). ¢’ Va, (9)). (4.22)

Let h;(¢) = e~*®)_Then by the chain rule, &, is also twice Fréchet differentiable with
(using similar notation)

Vhi(p.x1) = —Va, (¢, x1)e" @), (4.23)
Hess h: (¢, x1,x2) = [~ Hess a; (¢, x1,x2) + Vas (@, x1)Var (¢, x2)]e™ @, (4.24)

and hence
1 0
EAézht(QD) - Eht(@
1 1 .m d —a
= [—EAetat(qﬂ) + E(Vaz(so),c, *Vai (@) + Eat(w)]e 1@ =0, (4.25)

We will show that e satisfies the same heat equation (with the same initial data at
t = &2) and argue that the solution must be unique, so v; = a,, which will then yield the
proof.

The Laplacian A¢, h; can alternatively be expressed as follows. Since A is bounded,
assume that A C [—L, L]?. Let y be a smooth function with y(t) = 1 for t < 4L and
x(@) = 0 for r > 8L. We then choose a torus A’ of period 16L and define ¢;(x) =
> ez é;"z (x + 16Ln) x(|x + 16Ln|). Thus ¢, is a smooth (periodic) function on A’,
and we note that ¢;(x) = c';"z (x) if |x| < 4L. Thus if we regard A as a subset of A’
(by embedding it into a fundamental domain centered at O in the obvious way), we have
ix—y) = c";"z (x —y) for x, y € A.In particular, there are i,,k > 0 decaying rapidly
in k for each ¢ > 0 such that

T (x—y) = —y) = D Ao i) fe(y) forx.y €A, (426)
k

where (fy) is the real orthonormal Fourier basis of L?(A’) consisting of sin and cos
functions, so in particular satisfying || fx|| < C. For a general function g € Cbz(C (A))
and ¢ > 0 we can now define

Aig(p) =Y hia Dg(9: ficr fio)- (4.27)
k
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By Fubini (whose application is justified by rapid convergence of all sums and integrals),
this definition is consistent with (4.20).

Let Iy ¢ be the L2(A’) projection of |,/ to Fourier modes k < N. For any N, the
above implies that 1Y (¢) = h,(I1y¢) satisfies the finite-dimensional heat equation

1 .
dhy (9) = 5 3 Aea D2RY (93 fio fi). (@) = hea(Tng). (4.28)
k<N

Next we will verify that g;(¢) = e defined in (4.5) also satisfies the heat equation
0:8: = Act g with the same initial condition g,2> = h,2. To see this, first observe that the
deﬁmtlon of g;(¢) in (4.5) only depends on 1| . The Gaussian field 5|5 has covariance
(c{"2 - c§2)| AxA and can be realized in terms of independent standard Gaussian random
variables (X )ren as

nla =Y v/ Aks Xe fela (4.29)
k

where A k,r above is the ¢-derivative of these Ag ;. (This follows from the fact that 1 , =
(f. ¢} fr) and the differentiability of ¢} in ¢.) From this representation we again see that

y(‘ﬂ) = g;(ITy o) satisfies

1 .
0187 () =5 D Ma D8 (91 fi fi): - 82(9) = g2 (TIvg) = hea(Tyg).  (430)
k<N

By the standard uniqueness of bounded solutions to such equations (finite-dimensional
heat equations), we conclude that hN () = g; N(p) for all t € (¢2,1y) and N € N. It
remains to deduce that this implies that g,(¢) = h;(¢) for all smooth ¢. Indeed, we
have ||TIy@ — ¢|| — O for any smooth ¢ and since both g, and /; are continuous in
¢ € C(N), it follows that hﬁv((p) = h;(llyp) — hy(p) as N — oo and analogously

N(p) — g:(p). .

4.1. Covariance and (massive) heat kernel estimates

.. . . . . 2
For the proof of Proposition 4.1, we require some basic estimates for the covariance c}"
and the (massive) heat kernel c';”z. We turn to recording these now. The most basic esti-
mate we shall have use for is just for c{”z (x).

-2

Lemma 4.4. There exists a universal constant C > 0 such that for 0 <t < m™~ and

x € R2, we have the estimate

<C. (4.31)

1
(x) + oy log(% A 1)

Proof. Let us write

—m S 2 ‘xl‘z e—m2S|x|2 e
(x) ds s = ds ———e™ 3s, (4.32)
0

47rs dms
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For |x|/+/t > 1, we see that

1
1 ~as

Ofc;"z(x) 5/ ds
0

4rs

< o0, (4.33)

so it is sufficient to focus on the regime |x| < /7. Here (using |e™ — 1| < x for x > 0)

Lo x| R e gt e
—l d d
(x) + MV JE T / s dms + 0 S dns
2 o 1 -4
m-t 1 ds e s

< — 4+ — — d . 4.34
T 4m + 16w J; 52 +/0 S ans (4.34)
Recalling that we are assuming that m?¢ < 1, this concludes the proof. ]

The next estimate is slightly more involved.

Lemma 4.5. For B € (0,6n), 1,6, 63 € RZ x {—=1,1}, and 0 < £ <t < m~2 we have

t .m2 _
07 (1, 83) + 07 (£, £)| |1 — e 102 L2 57013 | < Fy(E £y 8y)  (435)

for some function F; : (R? x {—1,1})3 — [0, 00] which is invariant under permutations
of the coordinates, independent of e, m, and in the notation (4.11), satisfies

[ Fills < Cpt (4.36)
for some constant Cg depending only on .

Proof. The proof is slightly lengthy and we split it into two parts.

Case21: 01 # 03. In2 this case, we bound the quantity |12§"2 (&1,83) + 22;"2 (&2,8)| =
BIET (x1 —x3) — ¢7" (x2 — x3)|. Let us write [x1, x2] for the line segment from x to x5.
Then by the mean value theorem (recalling that 1 < m™2),

—m?2t

2 2 e Ix) —x312 lxp—x312
M (x1 —x3) = ¢ (k2 — x3)| = e~ A —e W
le7" (x1 —x3) — ¢ (x2 — x3)| 4m| }
1 _lu—x3?
< —|x1 —x2| sup \Vue 4 | (4.37)
amt u€lxy,xz]

To bound the gradient, we use that for any & > 0, there exists A(«) (depending only on &)
such that

|u—x3\2 |M _ X3| Ju—x3| 2 lu—x3|
i ‘ < = o

Ve~ . < A()™2e7 T (4.38)

We used here the estimate that there exists A(c«) such that xe ¥4 < A(a)e™* for all
x> 0.
From the triangle inequality we find that, for u € [x1, x3],

—lu —x3] < |x1 —u|—|x1 —x3] < |x1 —x2| — |x1 — x3]. (4.39)
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This leads to the following bound: for any o > O,

xX]—x X1—X
Ix1—x2l —al 1—x3l

2 2
|7 (x1 = x3) = ¢ (x2 —x3)| < A@ —plxr—xles Ve VL (440)

The second term in our statement we bound with the following estimate which is a

consequence of Lemma 4.4 (recall that fstz é;"z (x1 —x2)dr < c{”z (x1 — x2)):

e drc'ﬁ"z(xl—xz)| < P imx)

t )
= / dr ﬂé:nz(xl — xz)eﬂcr (x1—x2)
0

t 2 Ix1—x2|
dr |x1—x3| B 1—X2
e~ A e 27 log[ N /\1]’

<C (4.41)

o T

where the constant is universal.
Combining our estimates, we see that for each @ > 0, there exist A(«), A(«) (depend-
ing only on « and possibly different from our previous A(«)) such that

1t -m2 _
07 1. 5) + ] (52, £3)] |1 = e 7102 2 e BT )|

t d [x1—x2l [x1—x3l a2 B |x1—x5|
_ r o —q R30Il B o[ LT 221 A
< A(a)t 3/2/ — |x1 —xz20e V7 e Viioe 7o 2R
o T
td lxg—xol _ Ix1—x3l Ix1—xa2l _ B Ix1—x2|
~ _ r o —2a — 2 Jog[ =227 A1]
<A@ | = |xp—xale” VT e VT e e R
o T
td |x1—x3| Ix1—x2l B lxg—
~ _ r —a—1—= —a—== —J-1Io 2l A1
< A(a)t 3/2/ — |x1 — x2]e N N 7 ] (4.42)
o T

2
where we made use of the facts that for some A(x), e < A(a)e *** for x > 0, and
IXp—xol_ Ix;—x2|
that forr <t, RN < 1. To summarize, choosing @ = 1 we have the bound

- m?2 . m2 - L ds ¢ (xq—
7 1, 83) + 7 (6, 6)]| |1 — e 02P S e 1))

[x1—x3l |x1—x2l /3 1 Ix1—x2l
- - og[TAl]

t
< Ct_3/2/ ? |x1 —x20e Vi e VT (4.43)
0

for some universal constant C and we can then define F; (at least in the case o1 # 0,) to be
the function obtained by symmetrizing the above function with respect to the variables x; .
Note in particular that this is independent of ¢, m.

To control || F¢||3, let us in all of our terms (coming from symmetrization) shift x, and
X3 by x1 so we are left with the estimate

B

dr ~ sl -l )
F1 < Ct‘3/2/ | dxe Vi | dy 1 4.44
| F 017é02||3 = o \/7 w xe w2 \/7 «/7 N ( )

for some universal constant C. By a change of integration variables, the x-integral is some
universal constant times ¢, while the y-integral is some constant depending on f times r
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(note that the singularity at the origin is integrable precisely for § < 67r). Thus for some
constant Cg (depending only on f),

t
| File, 20,113 < C,gf”z/ drr'/? < Cgt, (4.45)
0

which was the claim.

Case 2: 01 = 0,. In this case, we simply write

:B _|x17x3|2 _|-’62*X3|2

|751’t"2(51,§3) + u72(§2,§3)| =< m(e A (4.46)

while for the exponential, we have by Lemma 4.4 (for some universal constant C)

|1 —ePl drc';"z(xl—xz)| <1 B n-x2)

t )
:/ dr 136;712()(1 _x2)e_ﬂcr (x1—x2)
0
t _% B lx)—xo|
fC/ dr%eﬁ“’g[ o M (4.47)
0

Combining the estimates, we have (for some possibly different universal constant)

. m2 . m2 _g [t sm?
|u;" (51753)_‘_“;” (52’53)”] —e B [oadr el (xn xz)‘

|X]—X2\2
_ X lx1—

[x1—x3 12 |xp—x3 12 4 e ar B x2|
<Crl(em e )/ dr Sz el g 48y
0

7

The relevant function F; is again obtained by symmetrizing with respect to x1, x5, X3.
To estimate the norm, we can again get rid of x; by a shift of the integration variables.
One is left with the estimate

S £
4 d 2 2 ~
1 Filo,—oy I3 < c/ ax& " / dr/ N (M/\ 1) <Ct  (4.49)
R2 0 R2 T Jr

t r

now for universal constants C, C . This concludes the proof. [
The final estimate we shall need involves four points.
Lemma 4.6. Forf € (0,6m),0<e> <t <m™ 2, and&;,..., &4 € R? x {—1,1}, we have

Z u;ﬂz (&, EJ)MI _ g Bo102 [ dr éinz(xl—xz)‘ ’1 _ B304 [ dr éﬁnz(x3—x4)‘

ie{l1,2},j€{3,4
ci2hset < Gi(61.62.65.60)  (4.50)

for some function G; which is independent of €, m and is symmetric in the arguments.
Moreover, there exists a constant Cg depending only on B such that, in the notation (4.11),

IG:lla < Cpt?. (4.51)

Proof. The proof is very similar to that of Lemma 4.5. We again split it into two cases.
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Case 1: 01 # 03 and 03 # 04. Arguing as in (4.37), but noting that now we are dealing
with a kind of second order difference, we find bounds in terms of the second order deriva-
tive of the heat kernel. Using again an elementary estimate bounding x2e™ 4+ ¢ in
terms of e ~** times a constant depending only on o > 0, we find that for each & > 0 there
exists a constant A(«) (depending only on «) such that

om2 o2 o2 2 2
‘ Z uy' (Ei,éj)‘ = [ (x1 — x3) = & (xa — x3) — ¢ (x1 — xa) + ¢ (x2 — x4)|
ie{1,2}
J€{3,4} X1 — X2||x3 —x _y lu—l
§A(oc)| ! 2|2| 3~ 4l sup e © Vi . (452)
t u€[xy,x3]
vE[x3,x4]

Instead of the bound (4.39), we now use the fact (again following from the triangle
inequality) that

—|u—v| <|x;—u|+|x3—v|—|x1 —x3]| < |x1 —X2| + |x3 — x4] — |x1 —x3], (4.53)

which implies for our choice of o”’s that for each & > 0, there exists A(«) such that

Ixp—x2| Ix3—xgl_  |x1—x3l
Y WG| S A@ b — e v
i€{1,2}, je{3,4} 4.54)

We estimate the exponentials as in (4.41) and arguing as in the proof of Lemma 4.5
(choosing ¢’ and « in a similar way etc.), we arrive at the bound

2 2
Z u;ﬂz(gi’ §])‘|1 _ e~ Bor02 [Ldrer (xl—x2)| |1 _ o Bo3os [ dr e (x3—x4)
ie{1,2},j€{3,4} 8
_ Ixp—x3l t — _ Ixp—=xol — 27
<o [ A el g ()
0 rl/2 \/7 ﬁ
B
t _ _Ix3—xy4l _ 2
x / ds lxs = xal -7 (—|x3 xal 1) . (4.55)
0 VS s NG
Symmetrizing with respect to the x; yields our function G;. Its norm can be estimated
with similar scaling arguments as in the proof of Lemma 4.5 and we find

t 2
G 15, 20y Loy 0y la < Cpt ™! (/ dr rl/z) < Cgt?, (4.56)
0

which was the claim.

Case 2: 01 = 0, or 03 = 04 or both. Let us assume (by symmetry) that 03 = 04. We can
then use Lemma 4.5 (and the triangle inequality) to write
. m2 : m2
Z u;nz(gi’ EJ)‘ |1 — ¢ Boio2 /stz drcy (X1—X2)| |1 — ¢ Bo304 /Stz dréy (X3—X4)|
ie{1,2},j€{3,4}
r . m2 _
< (Fi(E1.£2.83) + Fr(§1.62.£4)) (1 — e P o dr & (xamxa))

t dr IX3ZX4I2
-

< BFi(61.62.83) + Fr(§1.62.64)) - e~
0 Tr

(4.57)
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The claim follows now by symmetrizing and Lemma 4.5, which implies

Udr 2

G (1 =15, 20, Loz 204 l4 < Cﬂl/ dx | —e 4 < C,gt2 (4.58)
R2 o 4mr

as needed. [

4.2. Proof of Proposition 4.1

We begin our proof of Proposition 4.1 with the remark that (4.7) implies (using x > 0,
l—e ™ <xandm?t <1)
—m2.v7
0 < Tl (Ele.m) = e~ 2U2ds Tam Hagloe) < p—dr o dem™t < CpriE = 1 (e)
(4.59)

for a constant Cg depending only on B. This verifies the bound in Proposition 4.1 for
n = 1. We will verify the claimed bound explicitly also for n = 3 and n = 4, but prove
the rest of it by induction. We will make use of the following explicit form of the n = 2
term:

t S .m?2 1
V2(&,. & le.m) = Boro, /2 s (C.;,,z(xl e BUL A O+ 0pe?)
&

LB dr oo [{drép” i—x2))
— e—ﬂ(fgtz dr éﬁ"2(0)+ﬁ10g82)(1 _ g Bo102 I dSC'?"z(xl—xz)). (4.60)

Indeed, this equality follows from a straightforward calculation (using (4.7) and (4.8)).
This allows us to prove Proposition 4.1 in the special case n = 3.

Lemma 4.7. For B € (0,67) and t > 0, there exists a function h} which is independent

ofe,m > 0andfor0 < s> <t <m2,

157 (51, 62, E3le.m)| < (61, 62.83) (4.61)

and, in the notation (4.11), ||h3||3 < Cpt ™! (t17B/87)3 for a constant Cg depending only

on f.

Proof. From the definitions of 7 in (4.7) and (4.8) and the expression for 5% from (4.60),
a straightforward calculation shows that, for any &1, &>, &3,

5 (6152, 5ale.m)
= BT} (le.m))® / s [ 6 ) + 0 (61, ) (1 - oo 4 e

0 (6 )+ 0 (2, 85)) (1 — o1 7

S -m2
+ (u;nz(&’ 1) + ;,2;"2(%-37 52))(1 _ 01028 [2dr ¢y (xl—xz))]

% e~ B Xizi<j<30i0) [y dr C'i"z(xt'—x/'), (4.62)
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We claim that we have the following estimate: for ¢ > s, for any 01, 0,2, 03 and X1, X2, X3
and for some universal constant C > 0,

t t t
0102/ drc';"z(xl —xz)+0103/ dré:"z(xl —x3)+0203/ drc';"z(xz—m)
s 5 s
1 t
>——1Ilog-—-C. (4.63)
4 K

Indeed, the worst case scenario is when 01 = 03 # 03 and |x; — x2| > |x; — x3], |x2 — x3|
(or the same with a permutation of indices). By the triangle inequality, at least one of
|x1 — x3| and |x, — x3]| is greater than %|x1 — X3|. Thus from Lemma 4.4 we have

t t t
2 2 2
0102/ dr ¢l (x1 — x2) +0103/ drél (x1 —x3) +0203/ dr ¢l (x2 —x3)
S S S

> inf (/tdr(c';”z(x)—é;”z(x/z)))_L tﬂ

xeR r

, || |x| 1 t
— inf (——log[ 2L A1 —1 1)) - —10el 4 001), (64
xler]lRZ( 27 g(\/; o 27 2.4/t A ar 8 T O, @64

where the implied constant is universal. Going through the various cases (|x| < +/f, v <
|x| < 24/1, and |x| > 24/1), one readily checks that the infimum is —% log 2 and we have
the bound (4.63).

Now making use of Lemma 4.5, (4.63), and (4.59), we find that for a constant @3
(depending only on j)

1. b Exlem)| < Tyt /0 ds (g) Fyler b0 £3) = (6 £2 B, (465)

which is independent of ¢, m as required. Finally, by Lemma 4.5, there is another constant
Cg depending only on 8 such that

B
38 ! 1) 4 38
17315 < C,gt—%n/ ds (;) s < Cpt?5r, (4.66)
0
which was precisely the claim. |
We now turn to T7.

Lemma 4.8. For B € (0,6n) and t > O there exists a function h*, which is independent

of m and &, such that for 0 < €2 <t <m™2,

|07 (€1, 62, &3, Eale, m)| < hj (61,62, 63, 64) (4.67)
and ||h$|4 < Cﬁt_l(tl_ﬁ/gﬂ)4f0ra constant Cg depending only on p.

Proof. We begin with the recursion (4.8). We see that there are two types of contribu-
tions: either |I1| = |I| = 2 or |I1], | 12| € {1, 3} (with |I1]| + |I3] = 4). Let us consider
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the latter case first. Here we can use (4.59) and Lemma 4.7 along with the remark that
m2 m2 . em2 . . .
wi" —wyg" > 0(since ¢ is a covariance), to get the simple upper bound

1 t o 3 )

5‘ 2 /zds o & E)T En e m)DY2 6 e m)
LUL=[4"° iely,jel, ) .
212 o o= ()00 (61 )

4 t
ds lxg—x;1?
=Y. [ SR e T R G G, @69
=170 % 1z

which is the contribution to 4¢ from the |11], |I2| # 2 case. Note that using (4.59) and
Lemma 4.7, one can check readily that the || - || 4-norm of this quantity is bounded by (for
some constants Cg, Cg depending only on j)

t
B B ~ B
Cﬂ/ ds s~z s 1s30780) < Cpr 1440787, (4.69)
0

which is precisely of the required form (note that the integral here is convergent since
B < 6m).

It remains to control the |/1| = |I3| = 2 case. A typical term that one encounters in
the sum is of the form

t
. m2 . m2 - m2 - m2 —2B([% dr ¢m? 1 joag2
[ s (U (1. 63) i (b, 63) H" (1. 8a) +U (6. 6a))e 2P U2 e O oee)
&
% (1 — g Bo102 [hdr é;"z(xl—xz))(l _ o Po3oa I drc';"z(x3—x4))
w o3BT sen i) [} dré (xi—x;) (4.70)
The last exponential term can again be dropped by positive definiteness of é’{”z, SO using

Lemma 4.6 and (4.59), we see that for some Cg depending only on 8, such terms can be
bounded by

t
Cﬂ/ dSS—%Gs(fl,Sz,&,&)s 4.71)
0

where Gy is as in Lemma 4.6. Summing over the other contributions shows that all of the
|11| = |I2| terms can be bounded by such quantities. Combining this with the |/, | I2| # 2
case gives the definition of h‘t‘. Moreover, we note from Lemma 4.6 that

' g ' 2-£ _ & —1.40-&
/ ds s 27 ||Gslls < cﬂ/ ds 5?27 < Cpr 1140780 (4.72)
0 0

for some constants Cg, 5,:3 depending only on B. Again, 8 < 67 played an impor-
tant role here. Together with the estimate from the previous case, we see that ||hf]l4 <
Cpt~11*#(1=B/87) a5 required. This concludes the proof. n

We turn now to the proof of the general case.
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Proof of Proposition 4.1. As mentioned already, the proof is by induction. To propagate
the induction, we find it convenient to prove the claim in a slightly different form. More
precisely, we will prove the existence of functions A} (independent of &, m) for which
[0} (:|e, m)| < h} and for some Cg depending only on B and some universal constant
C >0,

Il < "2ty (iR Y 4.73)

which of course implies the claim (with a possibly different Cg). For n = 1, (4.73) is
(4.59) and for n = 3 and n = 4, (4.73) is proved in Lemmas 4.7 and 4.8. Let us now
assume as our induction hypothesis that for some n > 5, the estimate (4.73) holds for
all k < n — 1 with k # 2. As mentioned, this has been verified for n = 5. To advance
the induction, we plug the hypothesis into (4.8), and need to be slightly careful about the
contributions from || = 2 or || = 2.

Let us consider the terms in (4.8) with |I1]| # 2 and |I,| # 2 first. In (4.8), it will be
sufficient to just drop the w;"z - w§”2 term (which, as before, is allowed due to the positive
definiteness of é;”z). Then one readily checks (from (4.8) and our induction hypothesis)
that the |1 |, |12 # 2 contribution can be bounded by

ﬂ tds _\xi—x'lz
B E =y | e m ARl En). @74
LUL=[)i€l, jel”°
[11],1121#2
x2
Note that this is indeed independent of &, m as required. Using the fact that f]R2 dx £ |47‘r t/4t
= 1 and our induction hypothesis, we find for the norm of this the bound
1 p ' I I
n,
LA PRS- |11||12|/ ds [Py 182
1UI=[n] 0
11, 1121#2
t
§§C§_2C" Z |11|\11|—1|12||12\—1[ ds s—2 =&
1UI=[n] 0
1], 12]#2
= é _ 1 Cg—cht—lln(l—%) nX_E(n)kk—l (n — k)n—k—l
B
2 —l+n(l-53) ok
B 2m—1) 22— _s
= Eﬁn" 2Cg 2t 1(Cz1 87r)n (4.75)
—l+n(l-57)

where in the last equality we made use of the identity Y p_ (})k¥~'(n — k)" *~! =
2(n — 1)n™~2. (This identity has the following combinatorial interpretation. The num-
ber of trees on [n] is n”*~2. Thus 2(n — 1)n™*~2 represents the number of trees on [n]
together with a choice of a directed edge. Such trees rooted by a directed edge can also be
obtained by connecting two disjoint vertex rooted trees with k and n — k vertices by an

edge between their roots.) Now forn > 5and § € (0,67),0 < %% is bounded
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by a universal constant, so possibly increasing Cg verifies that the bound (4.73) holds for
the contribution coming from |Iy|, | 15| # 2.

Let us now turn to the case where |I1| = 2 or |I,| = 2. We again drop the w;"z — w;”z
term from the exponential by positive definiteness. In terms of the notation of Lemma 4.5,
we find (using the lemma and (4.60)) that the contribution from the |/{| = 2 or |I3| =2
case can be bounded by

t 2 ) —
b Y X[ sl ) i &) e
1<a<b<n]€ [n]\{a.,b} 2
% S_%ll N e—ﬂoacbc§" (xa—xb)|

IA

DS [ ds 5747 Fy(Ea. £p. 60" Epprta)

1<a<b<n je[n]\{a,b}

= h"2 (€. E) (4.76)

for some constant C s depending only on f. For the norm of this, we readily find from
Lemma 4.5 and our induction hypothesis that (for some possibly different Cg, still
depending only on )

~ ! 8 8
”h’;,Z”n < C,gC/;’_3C"_2n2(n _ 2)(7’1 _ 2)n—4/ ds S_Hs(”_z)(l_ﬁ)
0

_ (’jﬂ Cg_3C”_2n”_2 (n=2) [=2)(—f+1-4
-2 +m-201-£)

The ratio here is again bounded by a universal constant, so possibly increasing Cg (to
account for this universal constant and C ) then yields the bound we are after.

In particular, choosing h? = h} 1y hY 2 gives the required function and concludes
the proof. ]

5. The sine-Gordon model: the partition and correlation functions

The goal of this section is to prove Theorem 3.1, which is our main statement about the
correlation functions of the sine-Gordon model. As already suggested in the previous
section, a central tool in our proof of Theorem 3.1 is a suitable generating function for the
correlation functions. To reiterate, the generating function we consider is (as in (4.2)) for
{ € L(R? x {—1,1}) given by

Z<§|s,m)=Z<ﬂ,z|s,m)=<exp[— [az e ﬂw()"}} R
GFF(e,m

with & = (x,0) and [ d€ = 3" 41y g2 dx as before. Of course, §(§) = —z14(x) is
admissible and Z(¢|e, m) then reduces to the normalization constant in (3.3). In general,
note that we allow complex-valued functions ¢, and that Z({|e, m) is then not necessarily
a normalizing constant for a positive measure. The purpose of introducing Z({|e, m) is
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that by choosing ¢ to depend on suitable external parameters, we can obtain (smeared)
sine-Gordon correlation functions from logarithmic derivatives of Z(¢|e, m) with respect
to these parameters. Thus if we can control Z({|e, m) in the &, m — 0 limit, we can also
control the correlation functions.

A significant part of our analysis will rely on properties of the free field correlation
functions studied in Section 2.2. Particularly important for us will be charge correlation
functions. Their importance can be seen, for example, from the fact that since i VB o) e
is a bounded random variable for any ¢ > 0 one finds (for more details, see Lemma 5.5)

(=D*
X (5.2)

00 k

Z(¢le.m) = dEr--d < ol ﬂojco(xj):> .
Glem =Y S0 [ dsr--dseten-t@o ([T Verriom

k=0 j=1

It turns out that for 8 > 4 (so in particular for 8 = 4m), Z({|e, m) does not converge

as ¢ — 0. Heuristic evidence for this can be seen from Lemma 2.5 combined with the

expansion (5.2): one expects to have divergence already at order k = 2 in the expansion

since

(el VBOW@. omiVBOO)y o x — y[ e (5.3)

is not integrable for 8 > 4. It turns out that for 8 € [4m, 677), this is in a sense the only
type of divergence that occurs and a nontrivial limit can be obtained once Z is multiplied
by an explicit counterterm. This counterterm and the limit theorem for the partition func-
tion are most conveniently expressed in terms of truncated free field correlation functions,
which we again recall from Section 2.2.

The counterterm is then defined as follows: for £1, &, € R% x {—1, 1} let

AEr. Eale,m) = (! VBo1000): pivBo2et) (T (5.4)

We then define our renormalized partition function as

Z(&le,m) := Z(Lle, m) CXP[—% / dé§ dng(él)é(éz)A(gl,$2|8»m):|- (5.5)

It follows from Lemma 2.5 that

L _vB 2 2
lim lim A1, £le, 1) = b, 00~ 1% (—) , (5.6)
m—0e—>0 |x1 —x2|

and since this is nonintegrable for 8 > 4, our counterterm at least has a chance to cure
the divergence of the partition function. This is indeed true, in that Z turns out to have
a finite limit for 8 < 67, and thus in particular for 8 = 4w, which is the case we are
interested in. For § > 67 further counterterms, which turn out to involve higher order
truncated correlation functions, would be required; see [8,23,52].

Before stating our result about the convergence of Z(¢|e, m), recall from Lemma 2.8
that while the truncated charge two-point function is not integrable, all higher order charge
correlation functions are integrable. With this notation and fact in hand, we are in a posi-
tion to state our main result about Z({|e, m). For B < 4x the conclusions also follow
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from [28], but our extension to § < 67 (crucially including the free fermion point 8 = 47)
relies on new ideas. We prove this in Section 5.4 and then deduce Theorem 3.1 in Sec-
tion 5.6.

Theorem 5.1. For B € (0,67), m € (0,00), and { € L (R? x {—1, 1}, C) the following
claims hold:

(1) The limits

Z(¢|m) = lim Z(Sle.m),  Z(5) = lim lim Z(Z]e, m), (5.7

exist and are finite.

(ii) The functions z — Z(z{|m) and z > Z(z{) are entire functions of z € C and
Z(z8) = Z(=z9).
(iii) If¢(x,1) = ¢ (x, —1) for almost all x € R?, then Z({|m) > 0 and Z(¢) > 0.

(iv) Finally, if £y € L®(R? x {—1, 1}) depends on some complex parameters o € CN
and {y(|e,m) € L(R? x {—1, 1}) depends also on &, m > 0 and these complex
parameters o in such a way that for some K C CN compact,

lim limsup sup [y (-|e, m) — {allpcor2x(—1,13) = O, (5.8)
m—=0 50 gek
then
lim limsup |Z({,(-le, m) |e,m) — Z(Ly)| =0 (5.9
m—=>0 ¢ 0

and the convergence is uniform in oo € K. An analogous statement holds for m €
(0, 00) fixed.

As a preliminary remark, we note that by rescaling space it suffices to prove the state-
ments for fixed m > 0 in this theorem only for m € (0, 1); we will henceforth assume
this.

Before we turn to the actual proofs, we need to recall some basic facts about regularity
and extrema of Gaussian processes.

5.1. Preliminaries: regularity and extrema of Gaussian processes

In this section, we record some basic facts we need to know about the regularization of the
GFF to a scale /7 which is of order 1, namely we look at the Gaussian process with law
pGFE(WEm) _ip particular in the m — 0 limit. Given (4.4), this will be useful to control
the renormalized partition function. The main fact we will prove in this section is the
following.

Lemma5.2. For0 <t <m™ 2, A C R? compact, and p > 0, we have

(e””v“’”L”"")GpF(ﬁ,m) <Cpra (5.10)

for some constant Cp s p < 00 which is independent of m.
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We will apply this estimate with ¢ > 0 fixed as in Corollary 4.3. Clearly, the constant
Cp,;,o must diverge as t — 0 or |A| — oo (as the limiting Gaussian free field is not
differentiable as ¢ — 0 or bounded as m — 0); these divergences are not important for
our application.

First of all, using arguments based on Kolmogorov—Chentsov-type results (see e.g.
[46, Appendix B]), one can check that the smoothness of cc')"o2 — Cf”z (recall the notation
(4.3)) implies that we can regard ¢ as a smooth function, and V¢ is a centered Gaussian
process with covariance

—m2
ems

i,
T 2s 452

O Narsegrm = [ ds o (305 - P e

4rs
(5.11)

To estimate the exponential moments in Lemma 5.2, we rely on two classical theorems
about Gaussian processes. The first one is Dudley’s theorem (see e.g. [1, Theorem 1.3.3])
which states that if for a centered real-valued Gaussian process X on say a compact metric
space T we define a new (pseudo) metric by setting dy (¢, s) = / E[(X(t) — X(s))?], then

E(sup X(z)) <C /oo de \/log Ny (¢, (5.12)
0

teT

where C is a universal constant, and Ny (¢) is the minimal number of (closed) dx -radius
¢ balls required to cover 7.

The second result we need is the Borell-TIS inequality (see e.g. [1, Theorem 2.1.1]),
which states that in the same setting as in Dudley’s theorem, if X is further assumed to be
almost surely bounded on 7', and if 07 := sup, E X(7)?, then for all u > 0,

2

P(fg X(t) — E[fg X(t)] > u) <o 7 (5.13)

With these tools, we can prove our claim about V.

Proof of Lemma 5.2. First of all, we note that by a simple Cauchy—Schwarz argument, it
is enough for us to prove the claim for [|do¢ | Loo(a) (Or |01¢|Loo(a) as they both have
the same distribution) instead of || V¢||oo(a). Then noting that

(ePl1P0gllLoo )y (eP tPxen Dov(x)) (eP 3Pxen(H00(x)))

GFF(ﬁ,m) E GFF(ﬁ,m) + GFF(ﬁ,m)
= 2(eP *WPxen 30¢(X))Gw(ﬁ,m)’ (5.14)

we see that it is enough to consider only sup,c, do@(x) instead of sup,c, |do@(x)|. In
this set-up we can use Dudley’s theorem and Borell-TIS.
To apply Dudley’s theorem, we note that

—m2
ems

[e¢] —_vl2
dyge (X, y)? = 2] ds —(l —e 4 ) + 2(x0 — y0)? ds ——e
t t T

8ms?
<Cllx—yP? (5.15)
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for a constant C; independent of m. Thus we have {y € A 1 dy, (x,y) <e} D{y e A:
C:|x — y| < &}. So the number of radius-& dj,,-balls it takes to cover A is less than the
number of radius-¢/ C; Euclidean balls it takes to cover A. It thus follows from Dudley’s
theorem, (5.12), that (Sup, ¢ 80go(x))GFF(ﬁ’m) < ét,A for some constant ét,A which is
independent of m.

—m?2
Now o2 = [Pds &y < [ 45

i =)t wpz = C;. In particular, we have, for say u > 2C; 4,

(u — (supyep 80‘!’()5))C,I:F(\ﬁ,m))2 - (u— ét,A)z - u?

> = > —. (5.16)
0[2\ Ct 4Ct
Thus we find from the Borell-TIS inequality (5.13) that, for u > 2C tLA>
_uZ
vGFF(‘/Z’m)<sup dop(x) > u) <e 4 (5.17)

xeA

and

(ePsuPxen 30¢(X)>GFF(ﬁ . / du pep“uGFF(“ﬁ’m)(sup Jop(x) > u)
’ R

xX€EA

26t,/\ [} _ﬁ

< / du peP" + /~ du peP'e 4C: | (5.18)
—00 2Ct.A

which yields the desired claim for the exponential moments of sup, ., do¢(x) and by our

preliminary considerations, also for || V| zeo(a). This concludes the proof. |

5.2. Uniform bounds for the renormalized partition function

We are now ready to turn to analysis of the partition function. We begin with the bounds
for Z stated in the following proposition. The estimate of item (ii) applies to uniformly
small coupling constants ¢ and is thus a standard consequence of the expansion of the
renormalized potential. The estimates of items (i) and (iii) on the other hand apply to
arbitrarily large ¢ and make in addition use of the Gaussian concentration estimate of
Lemma 5.2.

Proposition 5.3. Fix A C R? compact and B € (0, 61).
(i) For any fixed M > O,

sup sup |Z(Cle, m)| < oo. (5.19)
eme(0,1) el (R2x{—1,1})
supp(§ (-, +1))CA

| |LOO(R2X(_1_1})§M

(ii) There exists a 8§ = 85 g > 0 independent of ¢, m such that

inf inf |Z(¢|e, m)| > 0. (5.20)
eme(0,1) teL(R2x{-1,1})
supp(§ (,+£1))CA
”C”LOO(]sz{—l,l})ﬁ(s
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(iii) For any fixed M > 0,

inf inf Z(¢le,m) > 0. (5.21)
&,me(0,1) {'ELSO(RZX{fl,l})
supp(§ (,+£1))CA
| |L°°(]R2><{7],]})5M

GD=¢(¢-D)

Before we turn to the proof, we record a simple estimate that we will have use for in
the proof and also later on.

Lemma 5.4. Foreacht > 0and B € (0, 67), there exists a function g; € L} (R* x R?)

which is independent of ¢, m € (0, 1) such that for all &, & € R? x {—1, 1}, with
A(E1, E2]e, m) from (5.4) and V7 (&1, &2|e, m) from (4.60),

|A(E1, &2]e,m) + D7(E1, E2]e,m)| < g4 (X1, X2). (5.22)

Proof. By the definitions in (5.4) and (4.60), we have

A1, E2le.m) + 57 (5. &2le. m)

_3_1 e m

—e —B [hds =B [ ds € 47”3(6 Bo10s [5 dséll % (x1-x2) 1

—m

2? s
_ o Blhds T B [ ds (e P10z [ dscl <X1—XZ>—1). (5.23)

Note first of all that the f 812—integral is common to both terms and bounded for m < 1,
so that we can ignore it. Moreover, the contribution of the 1’s is also uniformly bounded
in m (for any fixed ), so that we can also ignore them. Finally, if 61 = 0>, then also the
e$0192 /() terms are uniformly bounded, so there is nothing to prove in this case. The
remaining question is to prove the required estimate for

—my

|e B[ Cds ¢ S ,B[2 ds ¢l (xl—xz) ﬂfl ds € ;’;’AY szdsc’” (xl—x2)|
1 —m2s lx1—x 2\2 —m2s _|)C]—/V2|2
— elg Joadsél! (xl—xz) /3 /1 ds g (e” 45 —1)“ _ eﬁ [0 ds S (e 4s —1)|.

(5.24)

Using repeatedly the estimate |1 — e™*| < x for x > 0 and Lemma 4.4, along with some
elementary considerations, we find that, for some universal constant C,

emv

. —m?2; .2
e BIT® ds o B[ ds e (xi—x2) _ =B [{ ds S B[ dséy (=) |
/-1nax(l Ddas [ ds
< Clxy —x22(|x1 — x2| A )™ Zne4ﬂ min(1,1) "5 —- (525
t S

Note that this function is locally integrable for 8 < 6 (in fact for 8 < 87), so we are
done. ]

With this in hand, we can turn to the proof of Proposition 5.3.
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Proof of Proposition 5.3 (i). For M >0and f8 € (0,67), letus choose t =1y 5 € (0,m™2)
independent of € (so that Lemma 5.2 is applicable) but small enough that Corollary 4.3 is
applicable: for Cg as in Proposition 4.1, we assume that

eCpM1!~%x < 1)2. (5.26)
With this choice of 7, we use (4.4) and Corollary 4.3 to write for { € L°(R? x {—1, 1})

satisfying supp({ (-, 1)) C A, [|¢]| oo r2xi-1,1}) = M,
[ei\/E Z}l=l ajw(xj)_‘sn,z])

GFF(/t,m)
x e—% Jr2xi—1.112 41 dE2 L (DT (E) (A6 £olem)+57 (§1,62)]e,m)) (5.27)

where [ d& stands for f(sz (—1.1yyn 461+ d&y. The second factor in (5.27) is bounded
(uniformly in &, m, ¢) by Lemma 5.4, our assumption that {(-, £1) has support in A, and
our assumption [|{||cor2x¢—1,13) < M, so we only need to consider the first factor. For
this, Proposition 4.1 yields

GFF(+/1,m)

_B
< pXnz2 2l A M n=2(Cpt' Y11

ivVBYI_0j0(x;)_ |

M2 =2
X (eT (/(AX{—I,I})z d& dé |v[ ¢ s§2|€sm)| |€ 1 )GFF(ﬁ )"

(5.28)

Since n” /n! < e", by our choice of ¢ in (5.26), the n # 2 sum in the first term on the right-
hand side above depends only on 8, A, M (in particular, it does not depend on &, m, ), so
it only remains to control the n = 2 contribution, i.e., the second term on the right-hand
side. For this, we note from (4.60) that the 07 = o, contribution is uniformly bounded
by a quantity independent of g, m, ¢, so again using (4.60) and the elementary estimate
|ei‘/ﬁ("’(xl)_‘”(x2)) -1 < \/B [VellLooay| X1 — x2| for x1, x2 € A, we see that, for some
constant C = Cg a p (in particular, independent of &, m, {),
i\/BZ;'ZIG'jW(Xj)_Sn 2]|) -
GFF(J/t,m) —

t .m? 1 2
—B(fsz dr el (0)+ 77 loge®)

C(e«/FlelvwllLOO(A)e

2
.m _
fAzdxl dleeﬂ‘t 1 Xz)_lllxl_x2‘>
GFF(/1,m)"

(5.29)
m2
From Lemma 4.4, we see that [, > dx; dx, lePei” (1=%2) _ 1] |x; — x5 can be bounded

by a quantity depending only on A, ¢, 8, while on the other hand, recalling (4.59) (and
that we chose in addition to (5.26) that t < m~2)

e—ﬁ(/:z dr 55"2(0)+$10g82) < éﬂ[—(l—%) (5.30)
for a constant C s depending only on . In summary,

(| S [ 4 EE0-SENT; Gt je.mle’ VP Ei=19700 5, ) )
GFF(y/t,m)

< C(e””v‘””L“(A))GFp(ﬁ,m)a (5.31)
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for some constants C = Cg A pr and p = pg s p independent of ,/m, {. Thus Lemma 5.2
shows that the expectation part of (5.27) is bounded by a quantity independent of m, ¢, ¢.
|

Proof of Proposition 5.3 (ii). Consider first ¢ € L& (R? x {—1,1}) with [[{|| oo m2x{—1.1})
= 1 (say) and let us look at the function z — Z(z¢|e, m). Since for z = 0, Z(z{|e,m) =
1, it will turn out to be sufficient to bound the derivative of Z(z{|e, m) uniformly in
some neighborhood of the origin — then taking a small enough neighborhood (independent
of &, m), we can bound the distance to zero in this neighborhood. Translating this into
a statement about ¢ with small enough L°°-norm will follow from a scaling argument.

For the derivative, note that for ¢, m > 0, the relevant random variables are determinis-
tically bounded, so Z(z¢|e, m) is an entire function. Thus for any compact K’ C B(0, R)
and z € K’, by Cauchy’s integral formula we have

Z(w&|e, m)

d
_Z(Z§|£ m) = o ) ik w—z72

(5.32)
By Proposition 5.3 (i), we can bound the numerator uniformly in ¢, m, { (recall that we
normalized ||| 0o r2x¢—1,13) = 1) and we can assume |w — z| to be uniformly bounded
from below, so we see that also the derivative is uniformly bounded in compact subsets.
Thus there exists some § > 0 (independent of &, m, ) for which we have

inf  inf inf |Z(z¢|e,m)| > 0. (5.33)
smE(O D lz|<8 ¢eLPR2x{-1,1})

supp(¢ (,£1))CA
18000 (R2t—1.13) =1
By scaling, we note that this can be translated into precisely the claim of the proposition.

Proof of Proposition 5.3 (iii). Note from (4.6) that under the condition ¢ (x, 1)=¢(x, —1),
the renormalized potential v, (¢, -|e, m) is real. Thus making the same choices as in the
proof of Proposition 5.3 (i), we can write

Z(¢|e.m)
> (e Xt S dEr-dén |EE)-EET Er et je.mle’ VP Zi=1 UjW(Xj)_‘g”'z]‘)on(ﬁ,m)

x o=/ 481 862 [EENEE) A Ealem)+57 €1 folem))] (5.34)

We can now argue exactly as in the proof of Proposition 5.3 (i): the sum of the n # 2 terms
is deterministically bounded uniformly in &, m, £. Similarly, Lemma 5.4 lets us deduce that
that the A + 0?(-|e, m) term can be bounded from below by a uniform constant. It remains
to argue that

~ ivVBYI_ 0 0(x)
(™3] 41 dE2 B EDEEIT 1 balemle” ™ == IO “Mrrcsim > C >0 (535)

for some constant C independent of &, m, {. As in the proof of Proposition 5.3, this fol-
lows from Lemma 5.2, though now combined with Jensen’s inequality (used in the form
IE% > ﬁ for a positive random variable X). This concludes the proof. [
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Before turning to the proof of Theorem 5.1, we introduce some notation and make
some preliminary remarks about the renormalized partition function as an analytic func-
tion.

5.3. Expansion of the renormalized partition function

Our proof of convergence of the renormalized partition function and entirety of the limit
will go through analyzing the series expansion of z > Z(z{|e, m) and making use of the
estimates from Propositions 4.1 and 5.3. For this purpose, we introduce some notation for
the series expansion of z — Z(z{|e, m). We formulate this as the following lemma.

Lemma 5.5. For fixed e,m > 0 and ¢ € L%°(R? x {—1,1}), the function z +> Z(z¢|e, m)
is entire and we have

Z(zt]e.m) = ; = M Cle.m), (5.36)
where
Mo (C]em) = / A1 dby LED) - L) M(Err . Enlesm)  (5.37)
R2x{-1,1}"

with (recall the definition of A from (5.4))

~ 1 Ln/2) n! .
M alem) = 3 [Z M Cyyin

il —27)!
tslis jln—=2j)!

J n
< (TT Aoy o lem)( [T €' ﬁ“fw‘ﬂ(xfu);8>GFF(8’m)], (5.38)
1=1

I'=2j+1

where Sy, denotes the group of permutations of the set [n]. Moreover, for each §, M > 0
and A C R? compact, there exists a constant C(§, M, A) independent of &, m, ¢, n such
that

sup sup | M (Cle,m)| < C(8, M, A)§"n!. (5.39)
eme(0,1)  feLP(RZx{-1,1})
supp(¢ (-, +£1))CA
LOOR2x{—1,1) =M

Proof. Let us recall from (5.1) and (5.5) that

Z(zlle,m) = (eiszZX{_l‘”d“(E) ;eiﬂwW:e)GFF( )
&,m

22
w e~ 7 Jm2xio1.1y2 81 d528(ENEED AG1LE2lem) (5.40)

As mentioned in the proof of Proposition 5.3, for each e, m > 0, the expectation is an
entire function of z since

[, dse@eviee, (541)
R2x{-1,1}
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is a bounded random variable. The second factor in (5.40) is trivially an entire function
of z (for any fixed ¢, m > 0). Thus we see that indeed Z(z{|e, m) is entire.

For the expansion coefficients, by series expanding both terms (and interchanging the
order of summation/integration and expectation which is justified by the boundedness of
the relevant random variables and a routine Fubini argument), we find

Z(zCle, m)
(- 1)1221 J
12(:) 21]' /(R2x{—1,1})2j d&'“d&j Z(El)"'g(&j)UA(§21_1,§21|8,W1)
3 (_Z)k lfal/ (xl/)
* ;; k! /(]sz{l,l})k dEy - dg L) zek)(}j[ ¢ i >GFF(s,m)'
(5.42)

The claim about the representation of M, ({|e, m) now follows by relabeling our inte-
gration variables (write n = k + 2j and &, = &,j4;/) and then symmetrizing in the
arguments.

Finally, for the proof of the bound (5.39), note that as Z(z(|e, m) is entire, Cauchy’s
integral formula implies that, for any R > 0,

n! ya ,
Mo (¢]e,m) = dw 208 m. (5.43)

2mi lw|=R wntl

The claim now follows by choosing R = §~! and (by Proposition 5.3)
C(,M,A)> sup sup 1Z(¢le,m)]. (5.44)
eme(0,1) el (R%x{-1,1})
supp(¢ (,£1))CA

||§”LOO(R2><(_1_1))5871M ™

In the course of our proof of convergence of Z(¢|e, m), we will have use for an alter-
native representation for M, (¢|e, m) in terms of the renormalized potential. To control
the kernel M in terms of this alternative representation, we record the following simple
fact.

Lemma 5.6. For ¢, m > 0, dq(“g‘l, ..., Enle, m) is the unique continuous function of
&1,..., &, for which

1 0 d
2 M, e 8 e
M TR TS B1 f1 4 -+ 8u fule,m)

=/ gy - -dEy f1E) - G MEr, .. Eale,m)  (5.45)
(R2x{—1,1})"

forall fi,..., fn € L¥(R?x {—1,1}).
Proof. Uniqueness can be seen, for example, by choosing f; to be of the form

eZTriklxl/ZLeZTrikzxz/ZL1{|x1|’|x2| < L} (546)
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in the x-variables and to be a Kronecker § in the o-variable. This shows that any two
functions M satisfying this relation have the same Fourier series in an arbitrary square,
so by continuity they must be the same in this square. Since the square was arbitrary, they
must be the same in all of R2.

To see that M actually satisfies this relation, write

,Mn(;&fz e.m) = /(sz{_l,mn di ---dsnjlz[l(lzzl 81ﬁ<s;>)M(51,...,sn|s(,5 n;)ﬂ

Say the §,-derivative can hit any of the n terms in the j-product and produce a factor of
Ju(§;) for some j. The §,_;-derivative can hit any of the n — 1 remaining terms in the
J-product (and produce a factor of f,,_1(§;) for some j’ # j) etc. We see that

0 0
%6, 9, My (S1f1 + -+ Sn fule.m)
- dén 71 * Jn\St, M~ s Enle,
t; /sz{ 11}))1 En J1(Ex) -+ S (G )M (61 Enle, m)

=n!/ A1 dEn fiE) - fuE) M Er e Balem).  (548)
RZx{—1,1})"

where in the last step we simply relabeled our integration variables. ]

As a final ingredient before we turn to proving convergence of the renormalized
partition function, we will construct an integrable upper bound on |</\Z| by representing
My (C|e, m) in terms of the renormalized partition function. Before stating the bound, we
state the representation of M, ({|e, m) in terms of the renormalized potential v, (¢, -|e, m).

Lemma 5.7. Let 8 € (0,67), let { € LP(R? x {—1,1}), and choose t € (¢*,m™2) as in
Corollary 4.3. Then M, (C|e, m) defined in Lemma 5.5 can be expressed as

M (Cle.m) = /del---dsnz(&)---z(sn)

Ln/2J
x Z —_2 J(=1)/ H(A@zz 1. Earle,m) + 07 (a1, £a1le. m))

=1

n—2j k
(=1 1

X —

> 2. o

k=1 1<ny,..,nx<n—2j

ny+-+ng=n—2j

k
< [ |07 Gajmitotn 41 - E2jtmy ot €. M)

1=1

ko 2j4nyHtny
x ([P Er=rimsemon e g, L)) L 549)

plle " lGrr(vim)

with the interpretation that if n = 2, then the k-sum equals 1.
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Proof. From Corollary 4.3, we have (for our choice of ¢)
Z(z8|e.m) = F1(2) F2(2), (5.50)
where
Fi(z) := e_% [dE dEx E(x1)E(x2) (AL E2le,m)+07 (€ ,Ezlan))’ (5.51)
iVBY_ o) _g )
’ )GFF(JE,m)'
(5.52)

Note that F; is entire and nonvanishing, so by Lemma 5.5, also F; is entire, and for any

fixed R > 0 we have Xl E
F®(0) = —515 dz 28 (5.53)
|z|=R

2mi zk+1

By Fubini and the proof of Proposition 5.3 (more precisely, Fubini is readily justified by
controlling the n # 2 terms with Proposition 4.1 and the n = 2 term with Lemma 5.2),
we find that if R is chosen to satisfy (5.26), then

k! dz
o= L
P =3i{f

zn

o= L0 T [ AE EE) AL ET Ernblem)e P =100

)

—5n,2)> (5.54)
GFF(+/1,m)

Moreover, again by Proposition 4.1, the z-integrand is an entire (random) function and

we find

k
F39(0)
k n i T oip(x;
_ <_ o S0 T [ dE EED) L E T Ernnle.m)(e P =1 f)—sn.z)>
dzk|,_, GFR(+/%,m)
)DL <ﬁ(/ dEy -+ dEn EED) - LEn)
—_— — ——— la-n n 1 DY n
=1 I 1<ny,ns nlsknl!---nl! =1 VY R2x{=1,1)" l l
nytetn;=
X T (Er, ... Enylesm) (VP YiLiojel) _ sn,,z))> (5.55)
GFF(J/7,m)

with the interpretation that if k = 0, then Fz(k) (0) = 1. The claim now follows from noting
that

n

Mn(Cle.m) = —— Fi(2)Fa(2) (5.56)

Z% z=0
and relabeling integration variables suitably. ]
To conclude this section, we use this representation to prove that ﬂ(fl, .o Enle,m)

has an integrable upper bound which is independent of &, m (allowing the use of domi-
nated convergence).
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Lemma 5.8. For $ € (0,67), n > 1, and t > O there exists g, € L (R? x {—1,1})"),

independent of ¢, m, such that for 0 < g2 <t <m?

|MEr .o Enlesm)| < ge(Ery. . ). (5.57)

Proof. By Lemma 5.7, we see that |4\Z| can be bounded by a sum of products of terms of
the form

G161, E2le.m) = |AE1, Eale,m) + 52 (1, Exle,m), (5.58)
Ga(]..... &y lem) = [T (&1..... & le.m)] (5.59)

with 2 # n’ < n, and

G3(E1, ..., Exxle, m)
k

= <l_[|ﬁt2(gﬂ_1’ gzl|87 m)(ei\/17(5'21—1‘/’(5521—1)+5'21(P(5Z2l)) _ 1)|>Gpp(ﬁ " (5.60)
I=1 ’

where we have written g? JE, E to indicate that these variables are subsets (depending on
the term in the sum) of the actual integration variables &; of M. Note that in each product
of the G;, the factors depend on disjoint sets of the &;. Thus it is enough to prove the
corresponding integrability bounds for the G; terms separately.

For G, this is simply Lemma 5.4. For G, this follows from Proposition 4.1. Finally,
for G3, we note that if 6,;_; = 05;, we can bound

|ei«/3(521—1(0(5521—1)+521w()721)) —1]<2

and from (4.60), one readily gets the uniform bound

—m2
—e—M"s

~ ~ 1 1 _e—S
152 (Eni—1. Eale,m)| < P Jo ds i < B o ds (5.61)

It remains to control the quantities with 65;_; 7 05;. For these we note (as in the proof of
Proposition 5.3), that for x,;_1, xo; in a given compact set A C RZ, we find from (4.60)
that

|512(§21717 gzl le, m)(eiﬁ(fﬂ(izlfl)_(ﬂ(le)) — 1)|

1 _,—S m2 ~ ~
< VB IVollLooa)|Zai—1 — pr|eP Jo 45 S|Pl G

B
1 —e=S Xo7_1 — X 27
< VB IVollLooa)|Tai—1 — FarleP Jo 45 £ (l + (llel—ﬂ A 1) )
(5.62)

By Lemma 5.2, arbitrary moments of | V¢ || .o () under vGFFG/Em) are bounded uni-
formly in m, so using the fact that |x — y|'~#/27 is locally integrable (for 8 < 67), one
gets a locally integrable upper bound which is independent of &, m also for G3. This con-
cludes the proof. [ ]
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5.4. Convergence of the renormalized partition function

We now turn to the convergence of Z(¢|e,m) as &, m — 0. With the uniform bounds from
Section 5.3 in place, the main step is to show that ﬂ(él ..., &nle, m) has a pointwise
limit as &, m — 0. This is the content of the following lemma. For &;,...,&, € R x {£1}
distinct, let

ln/2] n

o 1 ! o
My, ..., &) = ﬁ Z Z Tj)!(_l)n—_lz—.l

i
‘eSS, j=0 j.(l’l
j . .
x( (el VBor 190Gy 1). ol ﬂUTZIW(thZ):)GFF)

=1
n
LivBor, 0(xe;,).
x( [T el VPt (5.63)
I'=2j+1
and define :/\Z(E 1s--.,&n|m) analogously with GFF(m) instead of GFF.

Lemma5.9. If§ # & fori # j, then

g%ﬂ(él,...,éﬂs,m) = M1, .. .. Enm), (5.64)
Tim Tim M (G Sale.m) = M. ). (5.65)

Moreover, ﬂ(él, &) =0ifnis odd.

Proof. The convergence follows immediately from the definition of e/\Z(-|8, m) in (5.38)
and Lemma 2.5 for the charge correlation functions of the GFF.

That ﬂ(fl, ...,&) =0if n is odd follows from the case n # n’ in Lemma 2.5, i.e., the
fact that the massless GFF charge correlation functions vanish for nonneutral charge. =

With this result in hand, we can prove Theorem 5.1.

Proof of Theorem 5.1. We only consider the statements for ¢ — 0 and m — 0; the ones
with m > 0 fixed are completely analogous. Let us begin by defining our limit candidate.
By Lemmas 5.8-5.9, with M defined in (5.63), we see that

lim lim M, ({]e, m) =/d51--'d§n LD LEDMEr ... &) = M (0).  (5.66)

m—0¢e—>0

and this quantity is finite for all { € L (R? x {—1, 1}). In fact, this argument also shows
that if £y (-|e,m) — o in L%°(R? x {—1, 1}) and uniformly in & in some compact set, then
also My, (¢y(-le, m) | &,m) — M, () uniformly in a. Moreover, from (5.39), we see that
if o is in some fixed compact set K C C¥, then for each § > 0, | M, (¢y)| < C(8, K)§"n!.
In particular,

ZE) = ) — Mo (G) (5.67)
n=0 "
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defines an entire function and we have, for any fixed R > 0,

sup sup |Z(z¢y)| < oo. (5.68)
|z|[<R a€eK

Moreover, when m = 0, Z(z¢y) is even since M, ({y) = 0 if n is odd.
Let us then turn to the convergence claim. Fix any compact set K € C¥ as in the
statement of item (iv). By Cauchy’s integral formula, forany A > O and ¢ € K,

ZaClem) o) — Z(Ga)|
A
§Z$M@WMMMMMM

o0

Z(wiy(-le,m)|e,m) dw Z(wey) dw
+nZA;|—1 ¢w 2 wn i n=A+1 %w|=2 w25
A
2}|M@uwmnsm M (%)
n=0
1 A
+ (sup 12t Clem ] + s 12w (5) (5:69)

Uniform convergence now follows readily from our uniform bounds for the partition func-
tions as well as our remark that M, ({,(:|e, m)|e, m) converges uniformly. This takes care
of statements (i), (ii), and (iv) in Theorem 5.1. The final positivity claim, claim (iii), fol-
lows from Proposition 5.3 (iii). ]

5.5. Proof of Lemma 2.8

Before we go into the proof of Theorem 3.1, we point out here that Lemma 5.8 can be
used to give a proof of Lemma 2.8.

Proof of Lemma 2.8. Let us begin by noting that from multilinearity of the truncated cor-
relation functions as well as the definition (A.1), for any f1,..., f € LP(R? x {—1,1})
we have

i VB oro(ie).
»/;sz{ 1,1H)" dél dén fl(él) fn(%'n <1_[ e . >

GFF(g,m)

<l_[ el ﬁak(p (fk)>GFF(e m)

k=1

an
oty --- 0ty
A
oty -+ 0ty

log [eX#=1 tk3ei\/ﬁakw5s(fk))
1=0

lOgZ(_tlfl"'_tnfn|3’m), (570)
t=0

GFF(g,m)

where for f € L2(R? x {1, 1}), recall that we understand :e’ Boe. (f) as shorthand
notation for fR2x{—1 1 dE f(€):e'VPoeX):  Forn > 3, we can write this in terms of the
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renormalized partition function as

dg - dE, - (&, i/Boxelxr).
Jo s 4 A0 o) (l}'[le Nessien
n

Oty - 0ty
On the other hand, by using the expansion (with the notation (5.66)—(5.67))

logZ(—t1 f1--—tw fule.m).  (5.71)
=0

Z(~t1 fy =+ = tn fule.m) = Z—M(t1f1+ A tnfulem),  (5.72)

we have (for small enough |z |)

log Z(—t1 f1+++ —tn fule,m)

= (D) 2oy v
= log(Z o /( oy 5 H(Z 0 fi(60)) M &l m)).

i=0 k=1 I=1

(5.73)

Carrying out the 7-derivatives, we see that

GFF(g,m)

i VB oo,
/;sz{ Ly déy---d&y f1(61) - fu(6n) <1_[ e >

k=1

- / A1 dby AED - falE) PErn Ealeom),  (5T4)
(R2x{—1,1})"

where & can be expressed in terms of M, i.e., for some constants cp, we have

PEr.. Ealem) = Y cp [ [ M(EDiep, le.m). (5.75)

PepR, J

As the f; are arbitrary, this allows us to identify (for n > 3)

(l‘[ oi VB ore(xi). 8) = P, ... Eule,m), (5.76)
k=1 GFF(g,m)
and the convergence and local integrability, for n > 3, follow immediately from Lem-
ma 5.9 respectively Lemma 5.8.

It remains to consider the n = 1 and n = 2 cases. The n = 1 case is trivial, while
for n = 2 the statements are straightforward to check due to the assumptions that K
is supported away from the diagonal respectively that the test functions have disjoint
support; we omit further details. [ ]

5.6. Analysis of the sine-Gordon correlation functions

We are finally in a position to prove our main result concerning the sine-Gordon correla-
tion functions, i.e., prove Theorem 3.1.
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In preparation of the proof, one readily checks that since we are dealing with Gaussian
random variables and bounded random variables, for any &,m > 0 and A C R2 compact,
the function

(U1 s Voo s Vg, N1s e oy Ngr s Z)
n q ’
— log <exp[z ,uk:eiﬁak(pie(fk) + Z vjdp(g;) + Z Uj’é(P(hj’)])SG(ﬁ Zlem.A)
k=1 j=1 Jj'=1 T
(5.77)

is analytic in some neighborhood of the origin (which may a priori depend on &, m, A)
and the correlation function of interest is obtained from it by differentiating once with
respect to each g, v, 17j-, and then setting these parameters to zero. Our goal is to prove
that (after suitable renormalization) this function is actually analytic in a larger domain
that does not depend on &, m, and that it converges uniformly in the relevant parameters.
The limiting function will then automatically be analytic in the given domain, and also the
relevant derivatives will converge. In particular, as we will eventually see, this will imply
the convergence of the correlation functions, and that they are also analytic in z.

We begin by applying the Girsanov—Cameron—Martin theorem in a similar way as in
Lemma 2.6. We now need the following version for Gaussian fields on R?: Let ¢ be a
smooth Gaussian field on R? and let Y be a Gaussian random variable measurable with
respect to (¢(x)),cra- Then

E(F(p)e" BY*) = E(F(¢p + E(pY))), (5.78)

where E(¢Y) stands for the function x — E(¢(x)Y); see, e.g., [18, Theorem 2.8] for a
more general setting. This implies that for real z (the application for complex arguments
in the exponential below is justified as in the proof of Lemma 2.6)

<exp[z p:e VB (i) + Z v;dp(g;) + Z n;:0p(h;: )])

j=1 j’'=1

1 / VB oo(x)
= ——(exp|— | dE:"VPOO L vz a(Ele,m)
Z(z|e,m, A)< [ e GFF(e,m)

xexp[ ((Z v 00 (g;) + Z nirdp(h) ) )GFF(E’M)] (5.79)

where we have introduced the notation (recall £ = (x, o))

SG(B,zle,m,A)

E/LvnzA(ae m)

— —ZlA(X)e /302/ 1Y/ (‘P(X)BW(g/))GFF(s m)‘H\/»UZ ir—=1 15" ((p(x)at/)(h ’))GFF(S m)

. Zl’vk f (x)ei VB ok Z‘f=1 v (0(x)00(g;))Grr(e.m) +in/B ok Z‘;izl 77j/(‘p(x)é‘p(hj’))GFF(s.m)80_,07(
k=1 (5.80)
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In terms of the renormalized partition function (5.5), we may write (5.79) as

Z(ZM,VJ],Z,A (.|87 m) | g, m, A)
Z(z|le,m, \)

1
X €Xp E/dél d& Cu,u,n,z,A(El|8,m)@'u,v,n,z,A(§2|8»m)A(Sl,52|8,m)]

B 2
X exp —%/d&l dt, lA(xl)IA(xz)A(§1,§2|8,m)i|

Bl q q ~ 2
X exp 5<(Z vide(g) + ) nj’aW(hj’)) >GFF( )]. (5.81)
= j=1 e,m

=1

To study the &, m — 0 limit, we define {;;, v 5,z,A (§) exactly as {;, v.5.2,4 (§|e, m) in (5.80)

with GFF(e, m) replaced by GFF and where (¢(x)d¢(g))arr= [ dy g(¥){¢(x)d¢(y))crr
is given by (2.28). Indeed, Lemma 2.4 implies that, as &, m — 0, one has

g#a”a’l,z,A(EI& m) g Zu,v,n,z,A (S) (5.82)

uniformly on compact sets in &, and g, v;, 17, z (Where A is fixed). Moreover, since
Cu.v,n,z,A (E|le, m) has uniformly compact support in &, the convergence is in fact uniform
in £ € R? x {#1}. We conclude from Theorem 5.1 (iv) and (5.82) that

Z(uvmzalle.m)[e,m) = Z(uvn.zn)- (5.83)

Once again, from the fact that we are dealing with bounded random variables, one readily
checks that Z(£,,v,5,2,A (-|€, m) | &, m) extends to an entire function of ug, vj, s, z. Thus
our uniform convergence implies that also Z({,,,,,5,z,4) €xtends to an entire function of
the variables.

We now consider the cases n > 2 and n = 0, 1, 2 of Theorem 3.1 (i)—(iii) separately.
The arguments are all very similar.

Proof of Theorem 3.1 (i)—(iii) forn > 2. For n > 2, only Z({,v,5,z,A(:|e, m) | &, m) in
(5.81) plays a role for the correlation functions — the other terms vanish when we take
logarithmic derivatives and set the various parameters to zero. Indeed,

7

n q q
<H:ei‘/’§""“’is(fk) [Toeen I1 590(hj’)>
k=1 J /=1

=1

T

SG(B,zle,m,N)

4 q

log Z(§p,v,n,z,a (le.m) |e,m). (5.84)
7]/-/=0

=0
_kl:[l%

Now recall from (5.83) that

wr=0 _/=1 8])] v_,-=0 j/=1 877]/

Z(é‘p,,v,n,z,A (le,m)|e,m) — z(éu,v,n,z,A) (5.85)
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and that the right-hand side is entire in ug, vj, 1,7, z. Moreover, by Theorem 5.1 (iii), we
know that Z(o,0,0,z,o) > 0 for z € R, so we see that there exists some complex neigh-
borhood of the origin N C C and some neighborhood of the real axis R € N’ C C such
that log Z(y,v,n,2,A (|6, m) | &, m) — log Z(,i,v,n,z,4) uniformly in pg, v;, n;» € N and
z in a compact subset of N’, and that the limit is analytic in this domain. This implies that
also the u, v, n derivatives of this logarithm evaluated at zero converge and are analytic in
z € N’. We have thus proven items (i) and (ii) of Theorem 3.1 for n > 2. Let us turn to
item (iii).

Again, since we know that log Z({,,,,n,z,A (|€, m) | &, m) converges uniformly (and is
analytic in a suitable domain), we know that also its derivatives converge. In particular,
going back in our argument, our remaining task is to evaluate the ¢ — 0, m — 0 limit of

d! . ivBo
- k9. P 3o(h
o FO( E o(fe) H ) H o(h; ))w o)
k=1 j=1 J=
= X ([T [Toeten [T st [Tl
71,7 €{=1,1} k=1 Jj=1 Jj'= s=1
(5.86)
for [ > 0. The claim for item (iii) for n > 2 now follows from Lemma 2.10. |
Proof of Theorem 3.1 (i)—(iii) for n = 2. For n = 2, also the term
1
E/dgl dé; gu,v,n,Z,A(é§1|8v m)é‘u,v,n,Z,A(gﬂgv m)A(&1, &2|e, m) (5.87)

in (5.81) and the contribution from the Girsanov transform need to be taken into account.
More precisely, one finds (recalling (5.4)) that

/

iBoke.
(1‘[ oo, () [T dete) H W0y o s (5.88)
k=1 j=1 j'=
equals
2 9 a
— — —| 108 ZQuvn.zaCle.m) | e,m)
kl:[l al’Lk Mk:OjI:II 8Uf v;=0 jr=1 87’]1/ njr=0
[ gy 1 2 VPO VDR L fr00) o)
q
< [T VB o1le(x1)d0(8;))crrem) + i v/B 02(0(x2)30(8))crr(e.m))
j=1
q/

x [T VB o1{eG)doh)crremy + i VB o2l (x2)dp(hi))orrem).  (5.89)

=1
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The Z-term again converges uniformly and gives rise to a function analytic in its param-
eters. The remaining term on the other hand is readily seen (as in the proof of Lemma
2.10) to converge if ¢ + ¢’ > 1 orif f1, f> have disjoint supports. This reasoning proves
items (i) and (ii) of Theorem 3.1 for n = 2, and item (iii) for n = 2 is verified in the same
manner as for n > 2. |

Since n = 1 is relevant also to item (iv), let us next consider n = 0, and then conclude
the proof with the case n = 1.

Proof of Theorem 3.1 (i)—(iii) for n = 0. The proof for n = 0 is again similar, but now
with a further contribution from the third exponential in (5.81):

/

(1_[ 3g0(g,) 1_[ 8(,0(]’1 /)>SG(f3 z|e,m,A) (590)

j=1 j’=1

q
d
H 108 Z(8o,0.0,2,8 (e m) | £,m)

Vj=0J 87]1

j=1 J n;r=0
2
" % 3 / dxy does (i VPROED). i VFret) g T
11,12€{—1,1}
q
X IB T1 (p(xl)a(p(gj))GFF(s m) +1i \/,ETZ(QO(XZ)a(p(gj))GFF(s,m))
]=l
q B .
< [T VBTl ))crrem) + i VB T2(e(x2)00(hj)) rre.m)
j'=1
+ 84,1841 (a(p(gl)é(p(hl»GFF(s,m)
+84,284,0(00(€1)09(22))GFF(e.m) + 84,0847,2 (3¢ (h1) 0 (h2)) GrE(e.m) - (5.91)

The Z-term can be treated as before and the last three terms converge by Lemma 2.9. For
the z2-term, we can argue exactly as in the proof of Lemma 2.10 and conclude that also
in this case, the correlation functions converge and define analytic functions of z. Thus
we have proven items (i) and (ii) of Theorem 3.1 in the case n = 0. Item (iii) is verified
in the same way as for n > 2.

Finally, to see that the limit of right-hand side is symmetric in z, note that {0,,,,,,,2 is
proportional to z (since n = 0) and that Z is even in { in the &, m — 0 limit. ]

Proof of Theorem 3.1 (i)—(iii) for n = 1. We finally consider n = 1. Let us first look at
the situation where ¢ + ¢’ > 1 where the quantity

(re!VEre: (fl)l_larp(gj) H B (h ,)) (5.92)

SG A
s o (B.zle.m,A)
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equals
2 Sy 2

E v . log Z(8uv.n.z.a(le.m) | e.m)
1251 n1=0 j=1 Vj v;=0 j’=1 nj/ nj/:()

+ Z / dxydx; (: /301(/1()61) Pro(x), )GFF(gm)fl(xl)
re{— 11} R2xA

x 1‘[ VB 9(x1)30(g))6rreem) + i v/ B T(9(x2)30(87))Grr(e,m))

j=1

’

q

x [T (i VB or(e(x1)dphj))crrem) + i VB T(0(x2)0(hj))orrem).  (5.93)

i/

J'=1

Finiteness and convergence of this quantity is again argued analogously as in the proof of
Lemma 2.10, so we have the proof of items (i) and (ii) also in the n = 1 case. Item (iii)
follows by the same argument as before. ]

Proof of Theorem 3.1 (iv). The only thing that remains is thus item (iv). For this, we find
with similar reasoning as before (recall we chose f to be supported in A)

. T
<2€l B Ulwfa(fns(}(ﬂ,zla,m,/\)

~ 10g Z($1y,0,0,z,4 (e, m) | &,m)
K1y =0

+ Z / dxi dx, (' VPO, iV Telxa). )GFF(em)f(xl) (5.94)
te{—1,1}

The first term once again has a finite limit as &, m — 0, but as we now prove, the sec-
ond term blows up. For the second term, if T = o7, then everything is bounded, but for
T # 01, the leading order behavior (in ) is given by (making use of asymptotics e.g. from
Lemma 2.4)

dxy dxs o= 7 o BOO)crr(e.m) o BlO(¥1)@(x2))GrE(e.m) f(x1)
A2
—m2s _Ix —x2\2

=(1+o<1))/A2dx1dx2mz‘iew prFasms e T

= (1 +o0(1) + O(m?))

le—le2 \xl—xz\z
+/3f > ds 4me s

Lm2s1,

X dx; dx; eﬂf 2ds
A2
|x1—x2|2

7m23 —_1 27
x P T ds S H =D £y (5.95)
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from which we see that the leading order terms (as &, m — 0) are given by

—x~|2 A2
B! aVSLeJXIAt;(2| +ﬂf°°dsL(eJXI4::2‘ -1)
R dXI dX2 el /&2 4rs 1 4rs f(xl)
A

7 _ B _Bro,Mmxl
= e 4n /2dx1 dx; |x1 — x3| 27e 0= )f(xl)
A

s 8 g _ B
= e—%/ dx f(x)/ du €2~ 77 |u| "I e ax LOP) (5 .96)
A xX—euU€EA
For f > 4, u > |u|~#re~#TOP) ¢ [1(R?), and we see that

e_%/ dx f(x)/ du 52_%|u|_%e_%r(o’lu‘2)
A x—eueh
) 8 o ) B
= (1 +0(1))82_ﬁ2ne_X7Adx f(x)/ drr= 2 tlemazT0r%) (5.97)
0

which also concludes the proof of item (iv) for 8 > 4.
For B = 4, on the other hand, we obtain a logarithmic singularity from the long
range behavior of the u-integral and one finds for the relevant asymptotics

e_y/ dx f(x)/ du |u|_2e_r(0’|“|2) = (1 +o0())e"2rloge™? / dx f(x).
A X—eUEAN A
(5.98)

This concludes the proof of item (iv) for § = 47 as well, and also the proof of the theorem.
(]

5.7. Existence of ¢ field

Finally, we prove Theorem 3.2. Since the proof is essentially identical to that of Theo-
rem 3.1, we will be somewhat brief.

Proof of Theorem 3.2. We are interested in the function
(W, 2) = (D) s6(8,216,m,0) (5.99)

which we may again write using Girsanov’s theorem as

Z(é‘w,z,A('l& m)|e,m, )
Z(z|le,m, \)

cenp| 5 [ derds bz aalemaale.m A Gleum) |

r 2
X exp —%/dgl dt, lA(xl)lA(xz)A(§1,$2|£,m):|

2
X exp w7 (o(f )Z)GFF(s,m)] (5.100)
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where now
tw,za(Ele.m) = =215 (x)e! VP owleeDlarre.m (5.101)

We only consider the ¢, m — 0 limit; the argument for ¢ — 0 with m > 0 fixed is
analogous. Thus let /' € L(R?) with [ f = 0. Then (¢(f)?)Grr(e,m) converges as
e,m — 0 by Lemma 2.4. Moreover, again using Lemma 2.4, we see that {y, - A (€|, m) —
Cw.z.A (§) uniformly in § € R? x {£1} and uniformly on compact sets of z, w, and thus
Z(Cw,z,A(|le,m) | e, m) — Z({y, z,A) and the limit is entire in z, w. As in the proof of
Theorem 3.1, the same is true for the other terms. [

6. Estimates for free fermions with finite volume mass

In this section, we prove Theorem 3.3. Most of our work goes into the construction and
analysis of the fundamental solution (Green’s function) of the Dirac operator with a finite
volume mass term. We state these estimates in Section 6.1, then deduce Theorem 3.3
in Section 6.2, and finally prove the estimates stated in Section 6.1 in the remainder of
Section 6.

6.1. Statement of estimates on the Green’s function

Recall that we are considering Ay = {x = (x9,x;) € R? : |x| < L}, and that we identify
R? with C. We are interested in the Dirac operator

ula, 20 ) ©.1)

D = D/L,AL = a"_,ulAL = ( 28 //LIA
L

where d = 5(—1'30 +9;)and d = %(iao + 01).Foreach y eint(Ap) ={ze€C:|z| < L},
we are looking for a continuous function Sy1,, (-, y) : C \ {y} — C>*? such that
DSy, (by) =48, and lim Sy, (x,y)=0. (6.2)
L |x|—>00 L
Our results for this function Sy1,, are summarized in the following theorem. In the

statement, we also use Sp and S, to denote the explicit infinite volume Dirac Green’s
function (1.8):

0 G- y)) | 63

1
Sobe ) = oy (1/(x 0

Su(x,y) = b (—MKO(IMI Ix —y]) 20Ko(lu||x = y])
JAC 20 Ko(ul1x = y)) —uKo(lp]|x =y

2
where K is the Oth modified Bessel function of the second kind. It is well known that So
and S, really are the fundamental solutions of i g and i § + p on R? and it also follows
from the well-known asymptotics of K that S, (x, y) = So(x,y) as © — 0 when x # y.
For a matrix S, we will denote by |S| a submultiplicative matrix norm of S.

) (n#0). (64
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Theorem 6.1. Foreach L > 1, y €int(AL) and p € R, there exists a continuous function
SMIAL (,y) : C\ {y} = C**2 that satisfies (6.2) and has the following properties for
some polynomial P = P (L, |u|) in both variables (which does not depend on any of the
arguments below).

(1) Forallx,y €int(AL), x # y, and L > 1, we have (with Sy as in (6.3))

1Suta, (6, ¥) = So(x, »)| < P(L, [u])(1 + [log |x = y[]). (6.5)
(ii) Forall x € AS, y €int(Ar), and L > 1, we have
P(L,|pul])
S V)| < —=. 6.6
[Suta, )] < 70 (6.6)

(iii) Foreach x,y € int(Ar) with x # y, the function (i +—> Siaa, (x, y) has an analytic
continuation into some L-dependent neighborhood of the real axis, this analytic con-
tinuation also satisfies the estimate (6.5), and

1 o
tim S, (o) = Sotr = o (T O e

(iv) Forany x,y € int(Ar) with x # y, for u € R we have
DS, (600) == [ duSya,, (.08, (0.9) 63)
L

(v) For each fixed pu € R \ {0}, uniformly on compact subsets of x # y € R?, as L — o0,

_ b (—uKo(lullx —y)  20xKo(|pl |x — y)
Sutn, (6. 3) = Sulx.y) = = (28XK0(|/L||x—yI) —/LKo(Iullx—yl))'
(6.9)

6.2. Proof of Theorem 3.3

For Theorem 3.3, our function Sy AL is of course the Green’s function of Theorem 6.1.
We will denote the components of the 2 x 2 matrix Su1,, (X, y) by Su1,, i (x, »)
where i, j € {1, 2}. We also recall the definition of the truncated correlation functions
from (3.12), as well as the truncated two-point functions with singularity subtracted from
(3.13). Let us begin with the proof of Theorem 3.3 (i). We formulate this as the following
lemma.

Lemma 6.2. Forn >3 and f1,..., fn € L¥(AL),

T

Iz (fi)>FF(M1A ) (6.10)
i=1 L

has an analytic continuation to an L-dependent neighborhood of R (with S 1 AL = So
for u = 0). For n = 2, the same holds if f1 and [, have disjoint compact supports or
if the truncated two-point function is replaced by (3.13).
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Proof. From Theorem 6.1 (i), which implies |Sy,1, (x, y)| < P(L, |ul)/|x — y| for
X,y € AL, and the representation (3.12), we see that the smeared truncated correlation
functions exist for all © € R and n > 3 (the claim about what happens at © = 0 following
from Theorem 6.1 (iii)). Here we use the fact that for, any compact K C R2,

1
/ du ————— < Cg(1 + [log|x — y[|). (6.11)
kK |lx—ullu—yl

For n = 2, in the same way, the truncated two-point function with subtracted singularity
(3.13) exists; or, alternatively, if f; and f, have disjoint compact supports, the trun-
cated two-point function also exists trivially. Moreover, Theorem 6.1 (iii) (in particular,
the analogue of (6.5) for complex w) allows us to construct a candidate for the analytic
continuation of the truncated correlation functions (with subtracted singularity for n = 2).
More precisely, we define the candidate by (3.12) though now using the analytic contin-
uation of the Green’s function provided by Theorem 6.1 (iii). Using Theorem 6.1 (iii) (or
more precisely, the bound analogous to (6.5) for complex p), a routine dominated conver-
gence argument shows that this candidate for the analytic continuation is continuous in @
(in this L-dependent neighborhood of the real axis). By Morera’s theorem, it remains to
prove that for any closed loop y (in our L-dependent neighborhood of the real axis), we

have
T

n
gﬁy d (11 X0 L (6.12)
where we have used the (-)pp(.1 AL) notation for our candidate for the analytic continua-
tion.

Now using the analogue of (6.5) provided by Theorem 6.1 (iii), one can use Fubini to
translate this into a contour integral over suitable products of S,.1,, , at distinct points. By
Theorem 6.1 (iii) and Cauchy’s integral theorem, this contour integral vanishes, and we
are done. ]

We next turn to item (ii) of Theorem 3.3 which we formulate as the following lemma.

Lemma 6.3. For! > landn >3 and fi,..., fn € L°(AL),

dd_;:l <ﬁ 12’051' 1//5,- (ft)>T

n=0"_—-1

FF(uln, )
n _ _ B I T
= ([T e v, (A (1 Aa,) +D2v200,))) o 613
i=1
Forn = 2, the same holds if fi and f, have disjoint compact supports or if the truncated

two-point function on the left-hand side is replaced by (3.13).

Before the proof, let us just mention that this derivative is finite by the massless corre-
spondence Corollary 2.11 and Lemma 2.10, which implies that the corresponding bosonic
correlation functions are integrable, and thus these smeared correlation functions exist.
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Proof of Lemma 6.3. First assume that n > 3. We begin by noting that due to Theorem
6.1 (iv) (interchanging the order of integration and differentiation follows from a routine
Cauchy-integral formula/Fubini argument utilizing Lemma 6.2 and Theorem 6.1)

(H Tt (),

i=1

SRR Y Y - ﬁ[ dxy o dxnst fi(x) fun)

neCy j=lap41=1 Bnt+1=1

FF(ula ;)

X S;L]AL ;‘Xﬂj(l)ﬂn+l (xnj(l)a xn-i-l)S/LlAL ;a,,+1ﬂnj+] o (xn—i-l, Xypi+1 (1))

x l_[ Sutag e B ity Xl (1) Xri+1(1))- (6.14)
iniF#j

Note that (7, j) € C, X [n] defines a cyclic permutation o € Cy, 4+ in terms of which the
right-hand side is

( l)n+2 Z Z Z lan+l ﬁnJrl/n_H dxl---dx,,+1 fl(xl)...fn(x,,)

JEC,1+1 (Xn_l,_l—l ﬂn+l_l
n+1

x 1_[ SMIAL ;aﬁi(l)ﬂﬁi+l(l)('x0i(l)’ ‘xﬂi+1(1))' (615)
i=1

In particular, this implies (recalling (1.10)) that

(1‘[ T, (),

i=1

2
Z Z 10‘n+l:ﬂn+l

@nt1=1 B 1 =1 n+1
X/A"+1 dxy---dxpt1 f1(x1) - fn(x1)<l_[ Vo, VB, (x )>

i=1

([T e (G () + B 616)

i=1 AL)

FF(ula, )

FF(ul1p )

Setting ;4 = 0 (note that this uses Theorem 6.1 (iii)), we find that

d

o (1‘[ T, ().

(H V¥, UDTYa (L) + D2y (10)

FF(ulp

FF(0)’
(6.17)

n=0

which is the claim when / = 1. The case of general / follows by induction. For n = 2,
assuming that the truncated two-point function is replaced by (3.13) (or alternatively that
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f1 and f> have disjoint compact supports), we note that the argument is completely anal-
ogous. The subtracted singularity ensures the integrability of the left-hand sides, but does
not contribute to the derivatives. ]

The final statement of Theorem 3.3 is the following lemma. Recall that, on the right-
hand side, the correlation functions are given by (smeared versions of) (1.10) now with
the propagator (1.8) (with infinite volume mass term).

Lemma 6.4. Forany u € R,n >3, and f1,..., fn € L?(Rz), as L — oo,

T T

. 6.18
FF (1) ( )

<ﬁ %Hﬂﬁ,— (fl)> ) —><ﬁ Jfﬂt;Wﬁ,—(ﬁ))
i=1 i=1

FF(/LIAL
Forn = 2, the same holds if f1 and f> have disjoint compact supports or if the truncated
two-point function on the left-hand side is replaced by (3.13) and analogously on the
right-hand side.

Proof. This is immediate from the uniform convergence of Theorem 6.1 (v). (The modi-
fication for n = 2 is again only used to guarantee integrability.) ]

Combining these lemmas yields the proof of Theorem 3.3, so we are done.

6.3. Facts about the Laplacian Green’s function and eigenfunctions in a disk

Our proof of Theorem 6.1 relies on relating Sy1,, to the Green’s function of the Lapla-
cian in the disk as well as expansions in terms of the eigenfunctions of this Laplacian. We
begin by collecting some well-known facts about these. First, we recall that

et

1
G, (x,y) = —log (6.19)

27 |x — y| Con
is the Green’s function for the (positive) Laplacian with zero Dirichlet boundary condi-
tions:

—AxGp, (x,y) =8,(x) forx,y eint(Ar), (6.20)
Gp, (x,y)=0 for x € AL, y € int(Ar). (6.21)

In (6.19) we wrote X = x; — ixg for x = x; 4+ ixo, while in (6.21) we wrote A, for the
Laplacian acting on the x-variable. We also recall that the eigenfunctions of —A on Ay,
(with zero boundary conditions) can be written explicitly in terms of Bessel functions and
Fourier modes. More precisely, if for n > 0, J,, is the nth Bessel function of the first kind
and for k > 1, j, x is the kth positive zero of J,, (recall that J,,(0) = 0 for n > 0, so we
do not count this zero), then forn € Z and k > 1,

eni(x) = )J|n|(j|n\,kr/L)€i"9 (6.22)

1
N7 LI 41 (il k
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are the eigenfunctions of —A on Ay (with zero boundary conditions), normalized so that
they form an orthonormal basis of L2(A 7). Here we have written x = re?. In particular,

/A dx ey j (X)em,1(X) = 8nmOk,1- (6.23)
L

To simplify notation, we set j, x = jju|,k for n < 0. The eigenvalue associated to e, i is
then jn2 o/ L2
2

Ink
—Aey i = %en P (6.24)
In terms of the eigenfunctions and eigenvalues, the Laplacian Green’s function is
Ga,(x.3) =) Z o L., K (en i (y), (6.25)

neZ k= 1

understood in the sense that for g € L2(AL) writtenas § = Y, cz > et &n.k€nk (With
convergence in L?(A ) since the e, x form an orthonormal basis of L?(A 1)), we have

/ dy G, (o )z0) = 33 4 = gnkenk(x) (6.26)

nezZ k= 1

again with convergence in L2(Ap).

Since the Dirac Green’s function is related to derivatives of the Laplacian Green’s
function, our construction of the Dirac Green’s function also involves another family of
functions (which are also Laplacian eigenfunctions, but with different boundary condi-
tions): for n, k > 1, we define

Fuk(x) =— den—1 4 (x). (6.27)

n—1,k

The following lemma collects the properties of the e, x and f, x we need. The stated
estimates are not all optimal, but sufficient for our purposes. We write V? g for the vec-
tor of all combinations of p derivatives of g and ||V g| Lo (k) for the maximum of the
L°°(K)-norm of all combinations of p derivatives of g.

Lemma 6.5. Forn € 7 and k > 1, the eigenvalues (up to the factor L?) satisfy
JRezn?+ (k- 1)’ (6.28)

The eigenfunctions satisfy (for some universal constant C)

$2
Jn,k
L2

+3
K In—1,k
nilzeany = CTZHE 9 fyplimny < €L k=1 ©30)

IVenillLooa,) < C (ne Z,k>1), (629
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Moreover, for any p,q > 0, any compact K C int(Ar), and any f € CX(int(Ar)), there
are constants Cp k1. and Cp, 4 1.1, such that

IVPen i llLooxy + IIVE frillLoe k) < Cp,K,Lj,,l,Zp, (6.31)

] [ ax s@vrenso| + | [ dx 10V a0 < Craaind 632

Proof. The bounds on the j, x follow, for example, from [40, Theorem 3] and the main
result of [51]. The bounds (6.29) on the eigenfunctions e, x and their derivatives Ve, x
follow, for example, from [38, Theorem 1] and [56, Corollary 1.1] (as well as scaling
by L). The claim for || f; x [|Loo(a, ) in (6.30) follows directly from the definition of f, x
in (6.27) combined with the gradient estimate from (6.29).

For the bound on the gradient of f, x in (6.30), we note that since

L Lk
20f s = ————Aeg_rp = 21K, 1 (6.33)

Jn—1k ’ L

by (6.29) we have [|0f, k [Loo(a ;) §Cjn2_1 k/Lz, so it suffices to control ||2_3f,,k lLoo(a,)-
For this purpose, using the eigenfunction property (6.24), we see from (6.26) that

fu) = 222 [y G (e e
L

L Ja, " \2axx=5 2xLxy/L—1)" "

=_jn—1,k/ dy l{)ylog|x—y|—|—ly—28y10g|x_L2/7| en—lk(y)
L AL s T L? ,

jn—l,k 1 9
= 27 dy —log|x — y|den—1 k()

Ap, T
1 Ju1k _
+— Jn-1, / dy log|x — L*/3[0(y*en—1.4(»)) (6.34)
T[L L Ayg

where in the last step we integrated by parts and made use of the fact that e,_; x vanishes
on the boundary. Thus we find, for some universal constant C > 0,

3 jn—lk 1
13 Sk (] < C L2 190, i llooca / dy
" L nobRILEAL) T

1
d —_— .
AT Y
(6.35)

Jn—1k
+C nLS (L”en—lak“lzoo(AL) + LZHVen—l,k ”L°°(AL))/;\

Since x € Ay, for the first integral we readily get the bound

1 1
/ dy < / dy <CL (6.36)
A X =Yl x—yl<2L ~ |X =Yl
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for a universal constant C. For the second integral, one finds on the other hand by rotation
invariance that

1 1 du
dy ————= < f dy ————=1L / S (6.37)
AL |X—L2/y| Ar |L—L2/)’| lu|<1 |1—1/M|

The last integral here is simply some finite constant. Putting everything together and using
(6.29) (and (6.28) to deduce that j ]n " )» We see that for some universal constant

C >0,
i3

lk
10 frkllLooca,) < CL In—

(6.38)

which leads to the claim, as discussed before.

The bounds (6.31) on the higher derivatives in the interior are a standard consequence
of elliptic regularity theory for the Laplace operator. For example, one may apply [35,
(4.19)] iteratively.

To see the decay of (6.32), by integrating by parts, it suffices to check this for p = 0
and for e, ; only. In this case, since e, x is a Laplace eigenfunction, integration by parts

shows that, for any ¢,

q—1/2
C( ) 1A £ zos, (6.39)

' / dx f(x)en 1 (x)| = dx (D)1 f(x)en k (x)

which gives the claimed bound. ]

6.4. The building blocks of the Dirac Green’s function — I

We next introduce the key building blocks of our construction of the Dirac Green’s func-
tion with a finite volume mass term. We begin with the following function which is the
projection of the Laplacian Green’s function to nonpositive Fourier modes related to the
x-variable. More precisely, for x,y € A, let

Ei(x,y) = ZZ e_nk(x)e_nk(y) (6.40)

nOklﬂk

where convergence is understood in LZ(Ay, x Ay ). We then define inductively, for j > 1,
the functions

Ej+1(x,y):/A duGa, (x,u)E;(u,y), (6.41)
L
Fj(x,y) = 40x9y Ej+1(x, ). (6.42)

That the derivatives indeed exist is a consequence of the explicit formulas we will derive
below. These show that, for y € A, the functions Eq(x, y) and Fi(x, y) are defined
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pointwise for x # y, and that E; (x, y) and Fj(x, y) with j > 1 are defined pointwise for
all x, y € Ar. We also note that, by (6.25),

Ej(x,y) = ZZ( ) A v ) (6.43)

n=0k=1

as an element of L2(Az x Ar). Based on the definition of F; and f, x, one then expects
that also

j —
) fn,k(x)fn,k(y)‘ (6.44)

Fi(x. ) = ZZ(

n1k1n1k

This is indeed true, and we prove it in Lemma 6.8 (for j > 3).
We begin calculating E; and F; using (6.19) in the next lemma.

Lemma 6.6. For (almost every) x,y € int(Ay) withx # y,

Erery) — | 7 108l = g log(1 = 5) 4 s log L+ grlog(1 = 33). lal <y,
1) = _L10g|x|_Llog(l—1)+ilogL—i-—lOg(l ﬂ) x| > 1yl
21 4 x 27 4m 2 Yl
(6.45)
1 X
——=log(l—2), |x|<]|yl
2

—alog(1= %), [x|>|yl,

where the branches of the logarithms are understood to be given by the series expansion of
log(1 + z) for |z| < 1, and, for |x| = |y| with x # y, E1 and F; are defined by continuity.
In particular,

1 1 -
Ei(x,y)+ Fi(x,y) = ——log|x — y| + =— log(L? — ¥y). (6.47)
2 2
Proof. Let us write E; for the right-hand side of the claim. Using (6.19), we see that

F —Llog(1— %) + Llog(1-2%), |x| <|yl,
GAL(x,y)—El(x,y) = { 4 ( y) 471 ( L2)

y (6.48)
— L log(1—2) + Llog(1—-35). |x] > |yl.

Going into polar coordinates, one can readily check from this (since there are only strictly
positive Fourier modes when one expands the logarithms) that forn > 0 and k > 1,

A dx (Ga, (x,) — E1(x,¥))e_ni(x) = 0. (6.49)
L

Similarly one finds in polar coordinates that for n > 0 and k > 1 (again since there are
only nonpositive Fourier modes in the expansion of the logarithms)

/ dx E, (x,y)enik(x) =0. (6.50)
AL

From these two facts, one finds immediately that E 1= Eq.
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For the claim for Fp, note that from the identity for Eq, for y,u € int(Ap),

- 1 1 1 1S u)/
0y E1(,y) = —Wul < yl= —— = —Wu| < p—==D (=) . (©5D)
Ar y —u 4 y i\
Moreover, for x, u € int(Az) we have
1 1 u 1

0xGa, (x,u) = — (6.52)

4w X —u  4mL? 1_%'

In polar coordinates, one readily checks that the second term on the right-hand side is
orthogonal to d, £ (u, y) (when integrated over u). One then finds

1 1 1
Fl(x,y)=/ a’u—2 —
lul<|y| 4?2 x —u y—u

1 _1_yoo 1 i/ uk
%y a2 2k=0 7757 Jjul<py A4 00" el > 1y
=] L 1y 1 i1 uk
=1 %5 22 k=0 3 f\u|<|x|d“” u
11 00 X/ ~—j—1,,k
=3 a7 2k=0 5% Jjx<tui<ly T T X <yl

ﬁ ;'”;0 ,;j+11yj+1 j%lﬂzj—m» |x| > |yl
= X520 st A Ixl <y,
_ _ﬁlog(l_%)v |x| > |y|’
= | N (6.53)
—azlog(1=3), Ix| <|yl.

The claim that the values of Eq(x, y) and Fj(x, y) for |x| = |y| with x # y are
given by continuity follows by noting that (6.41) and (6.42) are continuous away from the
diagonal. Finally, (6.47) is a direct computation. This concludes the proof. ]

Lemma 6.7. There exists a polynomial P = P (L) such that for L > 1 and all x,y €
int(Ap) with x # y,

|E1(x, »)| + |Fi(x, y)| < P(L)(1 + [log|x — yl]), (6.54)
P(L

[0x E1(x, y)| + |0x F1(x, y)| < |x(_;|, (6.55)

|E2(x, ¥)| + [F2(x, )| + [0x E2(x, y)| + [0x Fa(x, y)| < P(L). (6.56)

Proof. We begin by bounding E;. By symmetry (up to complex conjugation), we can
assume that |x| < |y|. We start from the elementary inequality

! log |y| ! log( 1 X
27 BT R T
Since |y| > |x|, we have |y| > %| ¥y — x|, so we conclude that for some (possibly different)
C >0,

<C+C|log|y||+C’10g|x—y|‘. (6.57)

1 | X
——log|y| — — log l—f_ §C+ClogL+C|log|x—y||. (6.58)
2 4 y
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.o . . — 2 .
Similarly, |x| < |y| implies |L> —x¥| = |y| |37y — x| = 7|y — x| = 5|y — x|?, which
leads to

D og L+ gog1- 2
2w CBE T 08 12

<C +C\10g|L2—)_cy||
§C+C10gL+C|log|x—y||. (6.59)

Similar reasoning readily proves the analogous bound for F;. For 0, E; and 0 F>,
we obtain the required bound by noting that these derivatives are explicitly given by
1/(47(x — y)) or 0 by differentiating (6.45) and (6.46).

In order to bound E,, we start from the definition

E>(x,y) = /A duGp, (x,u)E1(u,y). (6.60)
L

Using the bound for £ and that |G, (x,u)| < C (1 + |10g |x — ul ), we readily see that
E5 is uniformly bounded by a polynomial in L. For the derivative, using [0, G A, (x,u)| <
P(L)/|x — ul, it similarly follows from the above bound for £ that

19, Ex(x. y)| < P(L) f du Ex(u.y) < P(L), 6.61)
Ap

Ix —ul
where the two polynomials P (L) can be different. Again the bounds for F; are similar. =
We next show that the E; and F; are bounded for j > 3.

Lemma 6.8. For j > 3, E; and F; are given by the series (6.43) and (6.44), which
converge uniformly in Ap x Ap.

Proof. For E;, we already saw that it agrees with the series in an L?-sense. Let us now
argue that the series converge uniformly and the E; series can be differentiated termwise
(which implies that F; will be given by the corresponding series). This follows imme-
diately from applying the bounds (6.29), (6.30), and (6.28) in the series representations
(6.43) and (6.44). (]

Next we note that the £; and F; are smooth when tested against a smooth test function
that is compactly supported in Ay .

Lemma 6.9. Forany j > 1and f € CX(int(AL)),
v [ dx fWE () € €A,
AL

(6.62)
y o /A dx f()F;(x.y) € C®(int(AL)).

Proof. By (6.32) and (6.31), it follows that for any p > 0, f € C>(int(Ar)), and K C
int(Ap), there are constants Cp, 7,7, such that

sup
yeK

V) [ dx S0 ecns 0o ) = Cppain- (6:63)
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and analogously for such expressions with e_, x replaced by f; x. From this, the claim
follows again by differentiating the series term by term. ]

As a final property of the functions E; and Fj, we record the following recursion
properties.

Lemma 6.10. For j,k > 1 and x, y € int(AL), we have

Epantro) = [ auE Bty (6.64
L

Freeeo) = [ du Fyeo B, ), (665

/ du E;(x,u)Fr(u,y) = / du Fr(x,u)E;(u,y) = 0. (6.66)
Agp Ap

Proof. The claim for E;; follows immediately from continuity and the representation
(6.43) which implies that the two functions are the same as elements of L?*(Ar x A1)
(and thus in particular for almost all x, y € int(Ap)).

For Fjij, we integrate by parts (note that < E i+1(x,u) vanishes for u € Ay by
(6.41) and the fact that E; (v, u) vanishes for u € dA; — which follows e.g. from the
explicit representation of £ from Lemma 6.6 and (6.41)) and find

A du Fj(x,u) Fi(u, y) = 45x8y/A du Ej1(x,u)(=Ay) Er41(u. y)
L L

= 40,0y Ej 1 x41(x.y) = Fjyr(x.y). (6.67)

where we have used the fact that —Ay E; 41 (x,y) = E;(x, y) by (6.41) and the first claim
of this lemma.

For the final claim, the fact that the first integral vanishes follows immediately from
the remark that considering E;(x,u) and Fg(u, y) in polar coordinates for u, E; has
only nonpositive Fourier modes while Fy has only strictly positive Fourier modes, so the
claim follows from Fourier orthogonality. The vanishing of the second integral follows by
a similar argument. ]

6.5. The building blocks of the Dirac Green’s function — II

The functions E; and F; constructed above will turn out to be responsible for the singular
behavior of our Dirac Green’s function. To understand the behavior in p, we introduce
the following functions: for m > 1, let

L2(m+1),u2m+1
Rpu1(x.yip L) = (=)™ ZZ EE S ¢k (e—n ik ()
n=0k= 1( ) n,k
L2(m+1)M2m+1
+ (=" Z Z Py s Sk ) Fuk (v) - (6.68)

n= lkl )Jnlk

jn 1.k
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and
L2(m+l)M2m

o0 o0
Rm1(x.yip. L) = (=)™ TP "% (13 22220 (20e_n 1) (X)e—n e (¥)
n=0k=1 52 )nk

j)?,k
il 0  x© LZ(m+1)M2m
+(=)mHY N (7 ) 7 Q20 1)) fa ke ()
S (6.69)

A priori, it may not be clear in what sense these series converge, but we now describe the
basic facts we will need about these functions — including regularity.

Lemma 6.11. Foranym > 3 and y € int(A L), the functions x — Ry.11(x,y) and x —
Rm:1(x,y) are continuously differentiable in int(A ) and have the following properties:

6)) ﬁZE)me;u(x,y) = —Rmpi1(x,y) forall x,y € int(Ar).
(i) —20x Ronia1 (¥, V) =HRmi11 (x, y) = ()" 2™ (Em(x. y) + Fu(x. y)) for all
x,y €int(Ayr), with E,, as in (6.41) and Fy, as in (6.42).
(iii) There exists a polynomial Py, = Py, (L, |jt]), which does not depend on x,y, such
that
sup Ry (x,y)| < Pr(L. |]). (6.70)
x,y€int(Az)
(iv) Forany f € CX(int(AL)), y — fAL dx f(x) Ry(x,y) € C®(int(AL)).

Proof. For continuous differentiability, let us first consider Rp.11. Using (6.29) and
(6.30), we find that, for some C(L, ) > 0,
o L2(m+1)'u2m

o0

> VenllLoole-nklze
575 o | Ve-nklLowmple-nkllLeom,)

n=0k—=1 (1+M'2_)]n,(km :

]n.k
o0 o0
L2(m+1),u2m
+> PpTTERwe el NELR EOVR) /N RSOV
=tk (14 f,%_l.k)fn—lsk

o0 [o9)
<CLow) YD jpd™0 67

n=0k=1

By (6.28), this series is convergent for m > 3, so standard results concerning uniform
convergent series (involving continuity and differentiability) yields continuous differen-
tiability. For R»;, we point out that, by (6.27) and (6.24),

Jnk - L Jn—1k
y fn+1,k’ 28fn,k = —- Aen—l,k ==

20e_p ) = —
" L Jn—1,k L

enotk.  (6.72)

Thus the same argument making use of (6.28)—(6.30) implies the continuous differentia-

bility. (Now we end up with the series Y ;2 o > 22 jn_i(mﬂ)"_s, which is still convergent

form > 3.)
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We now turn to statement (i). This follows immediately from our preceding argument

for continuous differentiability as it allows us to differentiate term by term.

For (ii), we note that again by our continuous differentiability argument, we can dif-
ferentiate term by term. We find (using (6.27)) that

L2(m+1),u2m

~20x Rma1(x,y) = (— 1)'"“22

e

20 (=Aepi)(X)enk(y)

n=0k=1
L2(m+l)M2m
+ (- 1)'"“22 T EE sy AL ) fuk ()
n=1k=1 )fn 1,k
1 L2m 2m
= (-1 * ZZ YT ek (X)en ik ()
n=0k= 1( 2 )Jnk
: mtl L2m 2m 673
+(=1) ZZ T Jnk ) fuie () (6.73)
n=1k=1 _]‘k)]n 1,k
and
~20x Rms21(x, )=t Rm11(x, y)
oo 00 +2
L2(m+1),u2m j
1 2 —
_( 1)m+ ZZ( M2L2)j2(m+1) (l‘l’ + L2 )e—n k(x)e—n k(J’)
n=0k=1 2 n.k
In .k ’
oo 00 2
L2(m+1)M2m Lk
+ (_1)m+1 Z Z (1 " W2L2 ) 2(m+1) (:“2 In- )fn k(x)fn k(J’)
n=1k=1 h%flk n—1,k
o0 o0 L2 m
— 1)m+1u2m22(7) ek ()
n=0k=1 “/nk
oo o0 2 m
+<—1)m+1u2’"22( ) kO Tk ). (6.74)
n=1k=1 n—1,k

Recalling (6.43) and Lemma 6.8, this concludes the proof of claim (ii).
For (iii), we will prove the claim for Ry;,.21, the proof for R,,.1; being similar. Using
(6.29) and (6.30), we find that, for some constant C > 0 (independent of m, u, L)

”Rm 21||L°°(AL><AL) < Cl?m-1 2m Z Z]—2m+2

and the claim follows from (6.28).

(oSl o}

(6.75)
n=0k=1

Finally, to prove (iv), let f € C2°(Ar). Then (6.63) holds and an analogous bound
holds with e_,,  replaced by f, i or derivatives of these. Substituting this into the defini-
tion of R;;;, we see that all y-derivatives of the series that defines [ dx f(x)Rp;ij(x,y)
converge, and thus [ dx f(x) R;;j (x, y) is smooth in y.

This concludes the proof.
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6.6. The proof of Theorem 6.1

In this section, we first define our Dirac Green’s function, then prove it satisfies the bounds
stated in items (i) and (ii) of Theorem 6.1, then prove item (iii) of the theorem, namely
analyticity in a neighborhood of the real axis, item (iv) of the theorem — a kind of resolvent
identity — and finally prove convergence as L — oo. We split this section into parts where
these tasks are carried out.

6.6.1. Constructing the Green’s function. We begin by defining the function that will be
our S;,q AL in Theorem 6.1, and then prove that it satisfies (6.2). For this definition, recall
first the key building blocks Ej, F}, R;;;11 and R,,;12 from (6.41), (6.42), (6.68), and
(6.69).

Definition 6.12. For x € R, L > 1,and y € int(Az) and x € Ay, let

2
Sutn, 11 ) =Y (=D T NE 41 (x. )+ Fryn(x. )+ Rapn (x. ).
=0

2

Sutny 21(x. ) =20x D (DT P (B (0, »)+ Fran (3 )+ R31(x. 7). (6.76)
1=0

Sutn, 12X, Y) =Spu14, 21(x. ),

Suing 22(%. ) =Su14, 11 (%, y),

and for y € int(Az) but x = re'? € A§ , define

;212 2 1 ‘
S L y) = d S Le'?.y).  (6.77
MIAL (X Y) 27_[ A ¢ r2 +L2—27’L COS(0_¢) H’IAL( e J’) ( )

In particular, for x € Af, Siaa, (x, y) is the harmonic extension of Sy1, (-, ¥)|aa, -
We now show that this is indeed a Green’s function for the problem we are considering.

Proposition 6.13. S, AL defined in Definition 6.12 satisfies (6.2).

Proof. Our goal is to show that Sy, (-, y) as defined in Definition 6.12 vanishes at
infinity and that for each f € C2° (R?) and y € int(Ay),

B 0 (X)Su1n, 21(X. ) 3f(X)Su1n, 22(x.¥)
M/;\L dx Su,, (x,) f(x) 2/Rz dx (8f(x)S,L1AL;11(x,y) 3f(x)S,L1AL;12(X,y))

_ (f(y) 0
0 f()

Writing out DS,;;, from (6.2) explicitly, for x, y € int(Ar) we have
DS, (x,y)
_ (255M1AL;21(X, V) mSpan, 511 (X, ¥) 208u1,, 511(X, Y) + 1Spa,, 21(X, J/))

20815, 511 (x, y) + wSp1p, 21X, ) 2081, 21(x, y) + wSpas, s11(X, Y)
(6.79)

) . (6.78)
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We can thus focus on the first column. Let us first consider the 21-entry. Using Defini-
tion 6.12 and Lemma 6.11, we find immediately that

28xSM1AL§11(x’ y) + /’LSMIALizl (x,y) =0 forx €int(Ar). (6.80)

For the 11-entry, we have similarly, using Definition 6.12 and Lemma 6.11,
25xSM1AL;21(X, Y) + wSuty, 11(x.y)
2
= > D' (1P = A (B (x,y) + Figa(x, )
=0
+ 20xR3;21(x, y) — uR3;11(x, y)
2
=Y (D' (u? = A)(Erg1(x. y) + Fiya(x.y)
=0

— n8(Es(x.y) + F3(x.y)). (6.81)
Note that for / > 1, we have, from (6.41) and (6.42),
—Ax(Er41(x,y) + Fipa(x,y)) = Ei(x,y) + Fi(x, p). (6.82)
Thus we see that there are cancellations in the sum and we have in fact
25xSM1AL;21(st’) + uSu1s, s11(x,y) = —Ax(E1(x,y) + Fi(x, y)). (6.83)

By Lemma 6.6, we see that

1 1 1 1 Xy
Eq(x, Fi(x,y) = —1 —logL 4+ —1log(1——=]. 6.84
106 y) + Fi(x.y) = 5 —log =] + o logl + — Og( Lz) (6.84)
As the latter term here is harmonic (or actually anti-analytic) in int(Ap ), we have

ZQXS/LIAL;ZI(xvy) + wSu1a, 11 (X, y) = —Ax(E1(x, y) + Fi(x, y))
1

1
7 log —— =6, (x). (6.85)

—A,
lx — yl

Let us consider now the case x € A§ . Note that for x € A and y € int(Ay), to prove
(6.2) we need to show that

20 Sy, 2106 ¥)  20xSu1n, ;11(x, ) o 656
20xSu1p, 511(x, ) 20xSu1,, 21(x,y)

and that x — Sp1,, (x, y) vanishes at infinity. For x € A$, we note that Suta, (x,»)
is defined as the harmonic extension of Sy1,, (» ¥)laa, (where the boundary values
are understood as being given by a limit from the interior of Ay). Thus our goal
is equivalent to Spu1,, ;21(, ¥)|aa, having only (strictly) negative Fourier modes and
SMIAL :11( ¥)|aa, only (strictly) positive Fourier modes.
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Recalling that e_, x vanishes on dA; while f; (Le'?) is proportional to ¢'? | we see
from (6.68) that R3.11|sa, has only positive Fourier modes. Similarly E; (-, y) vanishes
on dA; while F;(-, y)|laa, has only positive Fourier modes (this follows from (6.42)
since E; 1 has only negative Fourier modes), so we see indeed that S;,1 , i1 ¢ ¥)loa,
has only positive Fourier modes. Thus S,1 Al (-, y) is of the correct form. The argument
for SMIAL;Zl(‘, ) is similar, but makes use of the fact that de_, 41 m and df, x
Aey_1 g X ey_1; — we omit the details. We conclude that, for x € A§ and y € int(Ap),

DSy, (x.y) = 0. (6.87)

The claim (6.78) now follows by splitting the integral over R? into that over Ap
and Af, integrating by parts — the boundary terms cancel due to continuity of x >
SMIAL (x, ¥) across the boundary — and combining (6.80), (6.85), and (6.87). Vanish-
ing at infinity follows from the fact that the entries of Sy1,, (»¥)|aa, had only strictly
positive or negative Fourier modes (and the corresponding entries were given by either
antiholomorphic or holomorphic continuation of these boundary values), so S;;1 AL (x,y)
decays at worst like |x|~! as x — oo. L]

We now turn to proving that S,.1, , satisfies the bounds we are after.

6.6.2. Proof of Theorem 6.1 (i)—(ii): Bounds on the Green’s function. The goal of this
section is to prove the following proposition which is precisely item (i) and item (ii) of
Theorem 6.1.

Proposition 6.14. For L. > 1 and i € R, we have for some polynomial P = P (L, |j|),
which is independent of x € C and y € int(AL), the estimates

|SM1AL (x,y)—So(x,y)| < P(L, |/,L|)(1 + |10g |x — y||) forx € Ay, (6.88)

P(L,|u])

———= forx e AS. (6.89)
L—|yl L

[Suta, (3] <

Proof. For x,y € int(Ar), it follows from Lemma 6.7 that

|E1(x,y)| + [Fi(x.y)| < P(L)(1 + [log|x — yl|). (6.90)
P(L

B ()] + I8 )] = (691)

|E2(x, )| + [ Fa(x, )| + |0x E2(x, y)| + |0x F2(x, y)| < P(L), (6.92)

and note that Sy is given by

So;11(x,y) = So22(x,y) =0, So21(x,y) = =20x(E1(x,y) + Fi(x,y)), (6.93)

and complex conjugation for the 12-entry. Hence the singular d,(E; + F;) term in
the definition of S;1,:21 in Definition 6.12 is canceled by Sp.2; (and analogously for
the 21-entry). The above bounds on the Ey, F;, E,, F> together with the bounds from
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Lemma 6.11 for R3 thus readily imply the required bounds for S, AL (x, y) when
x,y €int(Ar).

For x € A}, the claim follows from the maximum principle. Indeed, Sy AL (,y) is
harmonic in A§ , vanishes at infinity, and is continuous up to the boundary. |

6.6.3. Proof of Theorem 6.1 (iii): Analyticity in p. The goal of this section is to prove
item (iii) of Theorem 6.1, which is implied by the following proposition.

Proposition 6.15. For x,y € int(Ar) with x # y, the function . — Sy1 AL (x,y) has
an analytic continuation into some L-dependent neighborhood of the real axis. In this
neighborhood, the estimate (6.5) continuous to hold. Moreover, in an L-dependent neigh-
borhood of the origin, we have

Sptn, 11(x.y) =Y (=D 2T E 11 (x.y) + Frya(x. ). (6.94)
=0
o0

Suin, 21(X, ) = Z(—l)HlMﬂzax(ElH(x’ y)+ Fria(x,y), (6.95)
=0

where E; 1 and Fy4q are as in (6.41) and (6.42). In particular,

. 1 0 1/(x —y)
1 = — . .
Mli)nOS,uflAL(x»y) 27T (1/(x_y) 0 (696)
Proof. By Definition 6.12, to prove analyticity, it is enough to prove analyticity of Ry
and R,;. For this purpose, consider u € C with | Im(u)| < %i—z For such p we have
Im(;gﬁ < Lby (6.28) and
In.k
2122 Re(i)2—Im(u)?)L2\>  [2Re(u)Im(u)L2\*> _ 9
'1+“.2 = (1+( (= Tmu)") ) +(—(“).2 ) ) = (697)
]n,k jn,k jn,k

Thus retracing our proof of Lemma 6.11, we can check that the series defining R; and
R;1 converge uniformly in @ in such a complex strip. It then follows, for example, by
Morera’s theorem that R;; and R;; are analytic functions in ¢ on such a strip.

For the analogue of (6.5), we note that the proof of Proposition 6.14 works in this
setting as well, and we recover our bounds.

The expansion in terms of E; and Fj in a neighborhood of the origin follows readily
from similar arguments and the definition of Ry; and R;; along with (6.43) and Lemma
6.8.

For the claim about the ; — 0 limit, we see from the expansions that limy 0 S;.1 ALl
= 0, while

hm SMIAL;ZI(-X’ J’) = _Zax(El (x» Y) + Fl (xv J’)) (698)
u—0
and the claim for the 21-entry follows from (6.47). The claim for the 12- and 22-entries
follows simply by complex conjugation (recalling Definition 6.12). ]

Our next goal is to establish a type of resolvent identity for Sy INE
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6.6.4. Proof of Theorem 6.1 (iv): A resolvent identity. The goal of this section is to prove
item (iv) in Theorem 6.1, that is, the following result.

Proposition 6.16. Forany L > 1 and x,y € Ap with x # y, we have for u € R,

0uSuty, 5ij (X, y) = — Z du Sy, ik (X ) Sy, sk (U, ). (6.99)
ke{1,2)” AL
Proof. By the definition of S,LLIAL§22(X’ y) and SMlAL;lz(x, y) from Definition 6.12, it
is sufficient to prove the claim for Sy1,, ;11(x, ) and Sy, ;21(x, ). Moreover, as one
readily checks from Proposition 6.15 that both sides are analytic functions of u in a neigh-
borhood of the real axis, it is enough for us to verify the claim for p in the neighborhood
of the origin where we can use the series expansion of Proposition 6.15. Our key tool in
the proof will be Lemma 6.10.
Let us begin with Sy1,, ;1. Using the expansion of Proposition 6.15, we have

[e )
0uSutp, (. y) = Y@+ DD P (Erpa (v, 3) + Fiea(x.9). (6.100)
=0
Also, using again Proposition 6.15 for the expansions and Lemma 6.10 to calculate the
integrals, we get

du Sy, sk (X, u) Sy, s (U, )

ke{1,2) VAL

o0

= Y (=pitmypiemes /A du (Eps1(x,u) + Fryr(x,u))
1,m=0 L
" X(Em+1(u,Y)+Fm+l(U,y))

+ ) (—1)’+mu2’+2m/ du (20xEj41(x, 1) + 205 Fj41(x, u))
I,m=0 AL
X 20y Em+1(u, y) + 20y Fny1(u, y)). (6.101)

The integrals without the derivatives can be evaluated immediately from Lemma 6.10. For
the derivative terms, note that

5xF[+1(X,u) = 5x4axéuEl—|-2(x7u) = _5MEI+1(X’u)’
OuFmy1(u,y) = _ayEm-H(u’J’)'

Thus, integrating by parts and recalling that E; vanishes on dA;, (with respect to either
variable), and using Lemma 6.10, we find

(6.102)

/A du (29, By o) + 295 Fra (oot) (20 Bt (1, ¥) -+ 230 Fovg 1 (1, )
L

= [ du R0 B ,) = 4850, [ du B G B 0)
AL AL

| du Eror o) ) / du Eq o1 (o) F ot )
Ap AL

=—Fiimy1(x,y) = Epmii(x,y). (6.103)
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‘We conclude that

Z/ du Sy, sk (X, ) Sy, g (U, )
ke{1,2} AL

o0
= Z (=D 22 (B 5 (x,9) + Frymia(x.)))

I,m=0

o0
- Z (=DM 2m B (6, Y) + Fryme1 (X, )

I,m=0
o0 o0
= Z[ Z Y+m+1= n}](—l)"H,uz"(EnJrl(X,Y) + Fuy1(x,y))
n=0 [,m=0
[ X WA m = m | Era (6, 3) + P (x0). (6,104
n=0 I,m=0
Noting that

oo oo

D Ul4mtl=n+ Y W+m=n=n+@m+1)=2n+1 (6105

I,m=0 I,m=0
we see that
= > | duSu,, ke (0Su,, w1 y) = 0,81, (X, y)  (6.106)
ke{1,2} AL

as was required.
We now turn to the 21-entry. For this, we begin with the remark (from Proposition
6.15) that

o0
0uSpan, 21(x,y) = D 2(=1)! 1120 (B (x, p) + Fra(x, ). (6.107)
=1

On the other hand, we have

du S/LlAL;Zk(xﬂ M)SMIAL;ICI (ua y)
ke{1,2} AL

o0
= Y O [0 (B + B )

1,m=0 AL

X (Em+1(u, y) + Fut1(u, y))

o0
30 e [ B + Rt
L

I,m=0

X 20y (Em+1W, y) + Fny1(u,y)).  (6.108)
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The first integrals can again be evaluated directly by taking the x-derivative outside the
integral and using Lemma 6.10. For the second integrals, we treat various terms in differ-
ent ways: the E-E term we integrate by parts and note as before that

—0uEpy1(x,u) = 0x Fq1 (x, 1), (6.109)

which by Lemma 6.10 leads to a term which integrates to zero.
In the F-E term we write F 1 (x,u) = 40,0y E; 4 (x, u) and integrate by parts the
u-derivative, which (by Lemma 6.10) leads to

20, [A At Ep42(5.u) (D) Emsr (4. ) = 205 Epym2(x. 7). 6.110)
L

For the E-F and F-F terms we note that 20y Fy+1 (4, ¥) = =20, Em+1(u, y). Thus
by Lemma 6.10 (and a similar argument as before utilizing the definition of Fj}), the F-F
term integrates to zero while

A du Ej1(x,u)20y Frn1(u, y) = =20y Ej 4 mt2(X, ¥) = 20x Fi4m42(x, y).
- 6.111)

Putting everything together, we conclude that both types of integrals have the same
total contribution and

Z / du S;LIAL;Zk(x,u)SulAL;kl(uyy)
ke{1,2y Y AL

o0
=2 ) (=D 8 (Bl imia (%, Y) + Fiimia(x, )
I,m=0

=2 Z[ Z Rl +m = n}](_l)nﬂznﬂzax(EnH(xa ¥) + Fria(x,y))
n=0 [,m=0

= > 20+ D(=D)"M 12120, (Epia(x.y) + Faya(x.)))

n=0
o0
= > 2n(=1)" 1?1205 (Ep 1 (%, ¥) + Fat1(x, ), (6.112)
n=1
which is precisely of the desired form and we are thus done. ]

Finally, we turn to convergence as L — oo.

6.6.5. Proof of Theorem 6.1 (v): The L — oo limit. In this section, we prove item (v) of
Theorem 6.1. We state this separately as the following proposition.

Proposition 6.17. For i # 0, as L — oo,

—uKo(lpl1x — y)  20xKo(|pl |x — yl)) = Su(x.y)

1
S X,y) > ——
win, (67) = =50 (zaxKoqm =y —uKo(lul x — y)

(6.113)
uniformly on compact subsets of {(x,y) € C?: x # y}.
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For the proof of Proposition 6.17, we will need the following result which can also be
interpreted as a resolvent identity.

Lemma 6.18. For x,y € int(AL), x # y,
Sutn, (6.3) = Su(6,3) = /A U S Sy, (0,9). (6.114)
L

Proof. 1t is of course sufficient for us to prove that for any f, g € C°(int(Az)) with
disjoint supports,

|y f0g0Sun, (50) = Sur )

= M/ dxdy f(X)g(y)/ du Su(x,u)Su1,, (u,y).  (6.115)
ApxAp AS

Using the disjointness of the supports of f and g, Proposition 6.14 for S, », » and routine
asymptotics of Bessel functions for S,,, we see that the integrands here are L'-functions.
By Fubini, we can thus perform the integrals in any order we wish. We now claim that,
on the left-hand side of (6.115),

v ) [ dr WSy, () € CRmAL)
AL (6.116)
x> f() /A dy §()Sp(x. y) € CX(int(AL)).

The fact that these functions have compact supports follows from f and g having compact
support. The smoothness of the S, A, term follows from Lemma 6.11 (iv) and (6.62). The
smoothness of the S}, term follows immediately from the explicit expression of S, which
is smooth off the diagonal.

By definition of the Green’s functions, we have (i #x + 1)S,, (x,u) = §(x —u) and
(idx + /"(’IAL(X))SILIAL (x,u) = 8(x —u). Since S,,(x,u) is a function of x — u, also
(=i @y + p)Su(x,u) = §(x — u). Thus the above smoothness (and integration by parts)
implies that

|y f0g0Su,, (50) = Sur )

S RaE= dxf(x)su(x,m}[/ dyg(y)SmAL(u,y)]
R2 L Ay AL

[ | [ dxresucen || @hbuta, @) [ dye0Suy, @)
R2 LJ A JL Ap _

= du dx f(x)SM(x,u)i|
R2 LA

(iauﬂt)/A dyg(y)SmAL(u,y)}

R2

[ au] [ axssucn] [t @) [ dye0)Sua,, )
LJ A dL Ap _

-/ du[ dxf(X)SM(x,u)}(M—MIAL(M))U dyg(y)smAL<u,y>], ©.117)
R2 Ap AL

which is the right-hand side of (6.114). ]
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We now turn to the proof of the final claim of Theorem 6.1.

Proof of Proposition 6.17. We can assume that L is so large that x, y € int(Ap). By
Lemma 6.18,

Span, (x,y) = Su(x,y) = M./j\" du Su(x,u)Sua,, (U, y). (6.118)
L

Using the fact that for any fixed a > 0, the Bessel function Ky satisfies, for |x| > a,
|Ko(lie| |x])] < Cge~MIxl for some constant C, (independent of 1, x) and a similar
bound for dK¢ (|| |x]), we find from Proposition 6.14 that for some polynomial P =

P (L, |u]),

P(L, |p)

b a4 du eIl 1x—ul (6.119)
L—1yl Jag

|SM(X, y) - SMIAL (X, y)| =

As we take x, y in a fixed compact subset B of C, |fA°L e~ Imllx=ul gy | < g=alHIL ypj-
formly in x € B for some « > 0 depending only on B. We thus deduce that given a fixed
compact subset K C {(x,y) € C?: x # y} (independent of L) and 1 # 0,

lim sup |S,(x,y)— Suty, (x, y)| =0, (6.120)

L—oo (x,y)ek

which was the claim. |

Putting together the propositions from this section also concludes our proof of Theo-
rem 6.1, and thus that of Theorem 3.3.

Appendix A. Truncated and free fermion correlations

In this appendix, we collect some well-known properties of truncated correlations (joint
cumulants) and free fermion correlations.

A.l. Truncated correlations

For arbitrary random variables A;, the truncated correlations are defined by

an

Aro AT = — | log(eXi=1tii Al
(A1 Ap) %”ﬁmﬁog( ) (A1)
when the right-hand side exists. For N € N and t = (¢4, ...,ty), it is often convenient to
define the tilted measure with expectation (-}, by
F tA
(F)t — ( e ) etA — ezzNzltiAi, (A2)

(et4)
when these expressions exist. For | <n < N — 1, it then follows from (A.1) that

9 T

Mymuﬂﬁ=a (Ar--- AT (A3)
Tn+1
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The next lemma shows that the definition (A.1) is consistent with (1.6).
Lemma A.1. Assume that Ay, ..., A, are random variables. Then
T
(40T = (414 = 3 T(TT ) (A4)
PeR, j i€P;

assuming all expectations exist.

Proof. Tt suffices to show the claim with (-) replaced by (-); where t = (¢1,...,¢5) and
n < N. This is clear for n = 1. To advance the induction, note that
d T

(Ar-+ A1)

= A cn.A
8ln+1( 1 n)t

0 T
S R SR 1 1) K1
= (A1 Apt1)e — (A1 An)t (An+1)e

-y (M) TI{IT ),

PeP, k iePrU{n+1} Jj#k i€P;

= (A1 Anp)i— Y ]_[<]_[ A,~>tT (A.5)

PP,y j i€P;

as needed. [

A.2. Grassmann integrals

Let /\ZN be the exterior algebra (Grassmann algebra) on 2N generators 1/_f1, Yi,eon,
¥, W over C. The bars only have notational meaning here and for notational simplicity
we drop the A from the product notation, e.g., ¥; A ¥; = ¥;{;. Thus elements F € /\2N
are noncommutative polynomials in the generators of degree at most 2N. An element
F e /\2N is called even if it is a linear combination of even monomials (i.e., ones with
an even number of factors of the generators). Let 8\,-,/_ and dy,; be the antiderivations on
AN defined by

3]1‘,j(lﬂjF) = F, 31/‘,jF =0 (A.6)

for any (noncommutative) monomial F € /\2N that does not contain a factor 1/_/]-, and
analogously for the dy,. For any F € /\2N the Grassmann integral of F is then defined
by

fdwdll_f F = 31/,3]/‘/ F = 3¢N8]/‘,N ~'-3¢lav‘/l F. (A7)

Note that the right-hand side is a scalar. For any even elements A1, ..., A, of /\2N and
any smooth function g € C*°(R"), we define an element g(A4;,..., 4,) € /\2N by the
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truncation of the formal Taylor expansion of g at order 2N . For example, using the above
definitions, we write, for any N x N matrix M,

VMU _ Z( 1)”(2 %M,ﬂ/,]) , (A.8)

n=0 i,j=1

and then have

dydy ey = VL gy = € 1)Na 35 (WM P)N = det M,
(A.9)
by the anticommutativity of the generators and the definition of the determinant.
The following lemma is a variant of Wick’s theorem for Grassmann integrals.
Lemma A.2. Let K be an invertible N x N matrix. Then
det K - /d¢d ]_[ Vo, Vg e VKV = det (Ka )} j=1- (A.10)

i=1

Remark A.3. Note that the Grassmann integral representation of the determinant, (A.10),
can be used in the context of (1.9) and (2.2). For finitely many points x1,...,Xn, V1,..-, Vn
one may indeed apply this lemma to the matrix defined by Ki; = S, g, (xi, ;) fori *7
and K;; = C for a sufficiently large constant C such that K is invertible.

Proof of Lemma A.2. For an invertible N x N matrix K, the fermionic Gaussian inte-
gration by parts formula holds:

/dwd,,—, Ui Fe VKT =3k, / dydy (dy, F)e VKV, (A.11)
J
Indeed, it follows from the definitions that

By, e VKT = Z(K Yivie VKTV (A.12)

and hence

- -1 —1.7

Yie VKTV = 2N Koy e VKT (A.13)

J
Note that we may assume that F' is odd in (A.11) as otherwise both sides are 0. Therefore
- _ —1.7 - _ —1.7 _ —1.7
/d.,,dv-, Y Fe VKV =—/d,,,d1,—, Fye VK™V =ZKij/d¢,dv-, Fiy,e VKV,
J

(A.14)
The claim now follows from the fact that, since F is odd, for any G one has

0= / dydy dy,(FG) = / dydy [(3y, F)G — F(3y,G)]. (A.15)
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Note that for any monomial F € /\2N with n factors of lﬁl, e, lﬁN we have F =
& 2; Yidy, F. Thus if F has degree 27 then

—uk-1g 1 —yK—1y
/d'lfdv_/ Fe 14 14 =;ZK,-j/d,,,d1/—,(8¢j8%F)e v v

i,j
1 -
— _/dwdv—, (Ag F)e VK™V (A.16)
n

where
AgF =Y Kijdy,d; F. (A.17)
i,j
Iterating this, for F' of degree 2n we get

—17 1 —17
/dwdd-, Fe VK™V = mA%F/dwd,/-, e VKT (A.18)
In particular,
detK-/dde/-, Vi e VKT = K (A.19)
and repeated application gives
n
- _ —1.7.
det K - / dydy 1_[%,- Vg e VKTV = det (Ko, p,)} =1 (A.20)
i=1
as claimed. ]

Given an invertible N x N matrix K, we now write
(F) = detK - / dydy e VKV, (A21)
From this representation, it is also easy to deduce the following properties of the fermionic
correlation functions. Using Remark A.3, we make use of the properties in Section 2.1.
Lemma A4. Foranyo € S,
n n
(T 9scvie) = O (TT P Vi) (A22)
k=1 k=1

Moreover, if F,G € /\2N are monomials such that for every factor y; in F and every
factor Y in G one has K;j = 0 and for every factor ; in F and every factor ¥; in G
one also has K;j = 0 then

(FG) = (F){G). (A.23)
As in (A.1), for even elements A; € /\2N the truncated correlations are defined by
T a" nq
(Ay - A,)T = e A log [eXi=11i47), (A.24)

The next lemma gives equivalent characterizations of the truncated correlation functions.
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Lemma A.5. Assume that A, ..., A, are even elements of /\2N. Then
T
(- 4T = (- a) = 3 TT(TT 4 - (A.25)
PeP, j i€P;
Moreover, if the A; are of the form A; = 1/_fai Vg, then
n
T _ +1
(A AT = DY T Kas Bt (A.26)
weCyi=1

Proof. The proof of (A.25) is identical to that of Lemma A.1. To see (A.26), we assume
by induction that the identity holds for every invertible matrix K. If n = 1, this claim is

(A1) = <1/_/0‘1w131> = Kq 8, (A.27)

which is true by Lemma A.2. To advance the induction, for ¢ sufficiently small, set K(¢) =
A+ tiKlg,, )" K where 1;; is the matrix with value 1 in entry ij and 0 in all other
entries, and define (-); as in (A.21) with K(¢) instead of K. Since

K(t)! = K—l(l n Zr,-Klﬁial.) =K'+ il (A.28)
i i

this definition is consistent with (-); defined as in (A.2), i.e.,

<Fe—2ti Vg, Vo ) (Fez iV, Vg, )

F), = _ = _ . A.29
W (e~ ZuvnVary  (TliVa Vs (4.29)

Also note that 3
a—th(t) = —K(t)l,gjaj K(t) (A.30)

as follows from

a%(1 + Zr,-mﬁml_)—l _ _(1 + Z;,-K1Bml_)—11<1ﬁ/aj (1 + Zrimﬁl_ai)
i i ;

(A.31)
By the induction hypothesis, now
n
{41 "'An)tT = (=" Z 1_[ K"‘ni<1>ﬁni+l<1>(t)’ (A-32)
reCyi=1
and the claim follows from (A.3) and (A.30). [
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