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Abstract: We study a class of close-packed dimer models on the square lattice, in the
presence of small but extensive perturbations that make them non-determinantal. Ex-
amples include the 6-vertex model close to the free-fermion point, and the dimer model
with plaquette interaction previously analyzed in previous works. By tuning the edge
weights, we can impose a non-zero average tilt for the height function, so that the con-
sidered models are in general not symmetric under discrete rotations and reflections. In
the determinantal case, height fluctuations in the massless (or ‘liquid’) phase scale to a
Gaussian log-correlated field and their amplitude is a universal constant, independent of
the tilt. When the perturbation strength A is sufficiently small we prove, by fermionic
constructive Renormalization Group methods, that log-correlations survive, with am-
plitude A that, generically, depends non-trivially and non-universally on A and on the
tilt. On the other hand, A satisfies a universal scaling relation (‘Haldane’ or ‘Kadanoft”
relation), saying that it equals the anomalous exponent of the dimer—dimer correlation.

1. Introduction

The question of universality, that is the independence of the critical properties of macro-
scopic systems from the microscopic details of the underlying model Hamiltonian, is
a central issue in statistical physics, whose mathematical understanding is largely in-
complete. A convenient framework where it can be studied is that of planar dimer
models, which exhibit a rich critical behavior: algebraic decay of correlations, confor-
mal invariance, and so on. The dimer model on a bipartite planar lattice is integrable
and, more precisely, determinantal (also called ‘free fermionic’): its correlation func-
tions are given by suitable minors of the so-called inverse Kasteleyn matrix [32]. The
model is parametrized by edge weights ¢ and has a non-trivial phase diagram. By vary-
ing t, one can impose an average non-zero tilt p for the height field. A central object
of the dimer model is the so-called characteristic polynomial P(z, w), where z, w are
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complex variables. For instance, the infinite-volume free energy is given by an inte-
gral of log|P(z, w)| over the torus T = {|z] = |w| = 1}. Also, the large-distance
decay of correlations is dictated by the so-called spectral curve, i.e. the algebraic curve
C(P) = {(z, w) € C*: P(z, w) = 0}. When the edge weights are such that the spec-
tral curve intersects T transversally one is in the “liquid” or “massless” phase, where
the two-point dimer—dimer correlation of the model decays like the inverse distance
squared. Correspondingly the height field scales to a Gaussian Free Field (GFF) and
the variance grows like the logarithm of the distance times 1/7%. Remarkably, this pre-
factor is independent of the weights ¢ and of the specific choice of the bipartite periodic
planar lattice. This is related [34] to the fact that C(P) is a so-called Harnack curve.
Summarizing, in the massless phase the scaling limit of height fluctuations of the dimer
model is universal, in a very strong sense: the limit is always Gaussian, with logarithmic
growth of the variance; moreover, the pre-factor in front of the logarithm in the variance
is independent of the details of the underlying microscopic structure (edge weights and
lattice).

The previous results heavily rely on the determinantal structure of the model, but
universality is believed to hold much more generally. Motivated by this, we consider
weak, translation-invariant, perturbations of the dimer model (for simplicity, we restrict
to the square lattice). Generically, as soon as we switch on the perturbation, the determi-
nantal structure provided by Kasteleyn’s theory breaks down. Two particular examples
of perturbed, non-determinantal, models that we consider are: the 6-vertex model with
general weights ay, ..., ag, in the disordered phase, close to, but not exactly at, the
free-fermion point; and the dimer model with plaquette interaction, originally intro-
duced in [29] and recently reconsidered in [2,3,38] in the context of quantum dimer
models. There is a basic difference between these two cases: the 6-vertex model, even if
non-determinantal, is still solvable via Bethe Ansatz (BA), see [4] and reference therein
(note that the BA solution is not as explicit as the Kasteleyn solution of standard dimers:
only a few thermodynamic functions can be explicitly computed). On the other hand,
dimers with plaquette interaction are believed not to be solvable, i.e., not even the basic
thermodynamic functions admit an explicit representation. From the exact solution, one
finds that some of the critical exponents of the 6-vertex model depend continuously on
the vertex weights1 ; they differ, in general, from those of the standard dimer model. On
the other hand, the existence of non-trivial critical exponents in the dimer model with
plaquette interaction, as well as in other planar models in the same ‘universality class’
(such as coupled Ising models, Ashkin—Teller and 8-vertex models) can be proved by
constructive Renormalization Group (RG) methods [6,9,23,24,35], which allow one to
express them as convergent power series in the interaction strength.

In this setting, it is natural to ask whether the height fluctuations are still described
by a GFF at large scales and, in case, whether the pre-factor in front of the logarithm
still displays some universal features. The very fact that the critical exponents depend
non-trivially on the interaction strength suggests that universality cannot then be true in
the naive, strong, sense that ‘large-scale properties are independent of the microscopic
details of the model’: in fact, in this context, a weaker form of universality is expected, in
the form of a number of scaling relations, originally proposed by Kadanoff [31], which
allow one to determine all the critical exponents of the critical theory in terms of just
one of them; this form of universality is often referred to as ‘weak universality’, see e.g.

I More precisely, the limit of the critical exponents of the 8-vertex model as the additional vertex weights
a7 = ag tend to zero have a non-trivial continuous dependence on the remaining vertex weights ay, ..., ag,
see [4, Eqs.10.12.23 and 10.12.27].
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[4, Section 10.12]. Support for the Kadanoff scaling relations comes from the so-called
bosonization picture, see e.g. [26] for a basic introduction. Only some of these univer-
sality relation have been rigorously proven [6,9]; an example is the identity XX, = 1
[31, Eq.(13b)], relating the “crossover exponent” X. and “energy exponent” X,, see
[6, Eq.(1.10)]. The proof in [6] covers both solvable and non-solvable models, but only
works for scaling relations involving the critical exponents of the “local observables”,
i.e., those that admit a representation in terms of a local fermionic operator. Other scal-
ing relations, involving the critical exponents of non-local observables (e.g. monomer-
monomer correlations in dimer models, or spin-spin correlations in the Ashkin—Teller
model) remained elusive for many years. In particular, the relation X, = X,./4 [31,
Eq.(13a)], relating the energy exponent X, to the “polarization exponent” X, in the AT
model, remains unproven at a rigorous level.

In this paper, we prove the stability of the Gaussian nature of the height fluctuations
for non-integrable perturbations of the dimer model, with logarithmic growth of the
variance in the whole liquid region. The pre-factor A in front of the logarithm depends,
in general, non-trivially on the strength of the perturbation (see Remark 4 below) and
on the dimer weights, so it is not universal in a naive, strong, sense. The non-trivial
dependence of A on the interface tilt has been also verified numerically for the 6-vertex
model [28]. Nevertheless, A satisfies a scaling relation, that connects it with the critical
exponent of the dimer—dimer correlations.

Main Theorem. Inaweakly perturbed dimer model with perturbation of strength A, the
variance of the height difference between two faraway points grows like the logarithm
of the distance, with a pre-factor A/w?, where A = 1 + O()) is an analytic function of
A and of the dimer weights. Moreover, the prefactor satisfies the scaling relation

A=y, (1.1)

where 2v is the anomalous decay exponent of the dimer—dimer correlation. Higher
cumulants of the height difference between two points are bounded uniformly in their
distance, that is, the fluctuations of the height difference are asymptotically Gaussian.

For a more precise statement, see Theorem 2 and the remarks and comments that
follow it. Note that in the unperturbed case, & = 0, the dimer—dimer correlation decays
at large distances like (dist.)~2 in the whole liquid phase, i.e., its decay exponent is
equal to 2 (so that v = 1), irrespective of the specific choice of the dimer weights. In this
case, of course, our result reduces to the one of [34], A = 1. Note also that our result
covers both integrable models, such as 6-vertex, and non-integrable ones, in the spirit
of the universality picture.

Scaling relations involving exponents and amplitudes were conjectured by Haldane
[30] and proved by Benfatto and Mastropietro [12,13] in the context of quantum one-
dimensional models. Even if formulated in different notations, the scaling relation (1.1)
is strictly related to one of those proposed by Kadanoff, in particular to the above-
mentioned, elusive, identity X, = X, /4 [31, Eq.(13a)]. In fact, there is a duality (called
‘discrete bosonization’ in [18]) between the 6-vertex model, which is part of the class
of perturbed dimer models considered in this paper, and the AT model; the duality
implies non-trivial identities between the correlations of 6-vertex model and those of
AT, see [18, Section 2.6]. In particular, the two-point correlation of the polarization
operator in AT equals the ‘electric correlator’ (¢/™x=")) . of the 6-vertex model,



1886 A. Giuliani, V. Mastropietro, and F. L. Toninelli

see [18, Section 2.6]%, while the energy critical exponent of AT equals the anomalous
decay exponent of the arrow—arrow correlations of 6-vertex’. Given these identities,
(1.1) implies that X, = Xg/4 [31, Eq.(13a)], provided that

(@t =5 (=)l . g% log x| (12)

6V "~
at large distances, as suggested by the asymptotic Gaussian behavior of the height dif-
ference?.

To prove our results, we start by periodizing the non-integrable dimer model on the
toroidal graph of size L. Then we map it into a system of interacting two-dimensional lat-
tice fermions, by rewriting its moment generating function as an integral over Grassmann
variables, with non-quadratic action. At this point, we apply tools from the so-called
constructive fermionic RG to control the L — oo limit of the correlation functions. In
particular, we need a very sharp asymptotic description of the large-distance behavior
of the dimer—dimer correlation function (cf. Theorem 1). The large-scale logarithmic
behavior of height correlations, as well as the validity of the ‘Haldane’ scaling relation
(1.1), rely on non-trivial identities (cf. (2.46)) between the coefficients appearing in the
large-distance asymptotics of the dimer—dimer correlation function. In turn, (2.46) is the
result of so-called Ward identities, i.e. exact relations between the correlation functions
of the interacting lattice fermionic model, which the dimer model maps into.

The analogs of Theorems 1 and 2 have been proven in our previous works [25,26]
for the specific case of plaquette interaction and uniform edge weights ¢ = 1. In this
case, the average tilt of the height field is just p = 0 and the model has all the discrete
symmetries of the lattice 72. The extension to the general case, achieved here, is non-
trivial: the loss of discrete rotation and reflection symmetries results, in the RG language,
in the emergence of four new running coupling constants (two “Fermi velocities” and
two “Fermi points”), whose flow, along the multi-scale integration procedure, has to be
controlled via the choice of suitable counter-terms. Another consequence of the loss of
rotation and reflection symmetry is that the cancellation at the basis of the logarithmic
growth of the variance does not follow simply from the basic symmetries of the model,
as it was the case in [25,26]: the proof of the key identity, (2.46), now requires the
use of a lattice Ward Identity for the dimer model, in combination with an emergent
Ward Identity for an effective continuum model, which plays the role of ‘infrared fixed
point’ of the RG flow. Quite surprisingly, the loss of rotation and reflection symmetry
plays a role also in the technical control of the thermodynamic limit of correlations:
in [25,26], in order to simplify the analysis of the finite-size corrections to the critical
correlation functions, we first studied a modified, slightly massive model of mass m > 0
(the modification consisted in adding a modulation of size m on the horizontal dimer
weights; in the tilt-less case, this was enough to guarantee that the modified correlations
decayed exponentially with rate m), and then we took the massless limit m — 0 after
the thermodynamic limit. However, this strategy fails for general dimer weights: in this
case, neither a modulation of the dimer weights nor other simple modifications of the
model produce a mass; therefore, in the present paper, we directly derive quantitative

2 Here hy is the height function of the 6-vertex model at face x and (-)gy is the corresponding statisti-
cal average; the factor 7 at the exponent depends on our definition of height function, which differs by a
multiplicative factor 2z from that of [18].

3 In the dimer formulation of 6-vertex, the arrow—arrow correlations translate into the dimer—dimer corre-
lations.

4 As discussed in [25, Remark 2], our method allows us to compute the average of exp{im (hy — hy)} only
after coarse-graining the height difference in the exponent against a smooth test function.
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estimates on the corrections to the thermodynamic limit of the massless correlations, by
a careful control of the finite-size effects in the multi-scale procedure.

1.1. Related works. Letus conclude this introduction by mentioning some recent related
works. While most literature on dimer models focuses on the determinantal case, there
have been recently various suggestions to go beyond the exactly solvable situation [37].
As far as “limit shape phenomena” (i.e. laws of large numbers for the height profile) for
non-solvable random interface models are concerned, let us mention for instance [15,
17,36]. Closer in spirit to our results is [16], which provides a central limit theorem for
height fluctuations of V¢-interface models with continuous heights and strictly convex
potential. This work uses the Helffer—Sjostrand formula, that is not available for discrete-
height model like the dimer model. Let us mention also [1], which obtains convergence to
the GFF (with interaction-dependent amplitude) for a dimer model with a special non-
local interaction that makes it integrable, although not determinantal. Finally, a very
interesting recent development is [14]: while in this work the convergence to the GFF is
proven only for the non-interacting dimer model, the method of proof, that goes through
Temperley’s bijection and Wilson’s algorithm rather than via Kasteleyn’s theory, might
prove robust enough to allow for extensions to some non-determinantal situations.

1.2. Organization of the article. The rest of this work is organized as follows. The
dimer model is defined in Sect. 2. There, we recall the large-scale behavior of the in-
tegrable model and we state our results for the non-integrable one. In Sect. 3 we give
the Grassmann representation of the interacting dimer model and its lattice Ward iden-
tities. In Sect. 4 we recall the continuum reference model that plays the role of infrared
fixed point of interacting dimers. Theorems 1-2 are proven in Sect. 5, conditionally on
technical results, based on the multi-scale expansion, whose proofs are postponed to
Sect. 6.

2. Model and Main Results

2.1. Dimers and height function. A dimer covering, or perfect matching, of a graph I"
is a subset of edges that covers every vertex exactly once. The set of dimer coverings
of I is denoted Qr. We color the vertices of the bipartite graph Z> black and white
so that neighboring vertices have different colors. A white vertex is assigned the same
coordinates x = (x1, xp) as the black vertex just at its left. The choice of coordinates
is such that the vector ¢; is the one of length +/2 and angle —m/4 w.r.t the horizontal
axis, while &, is the one of length /2 and angle +7 /4. The finite graph T denotes Z>
periodized (with period L) in both directions &1, ;. See Fig. 1.

For simplicity we assume that L is even. Black/white sites are therefore indexed by
coordinates x € A = {(x1,x2),1 <x; < L}. Anedge e = (b, w) of T is said to be of
type r € {1, 2, 3, 4} if its white endpoint w is to the right, above, to the left or below the
black endpoint b. If e = (b, w) is an edge of type » and x (b) is the coordinate of b then
x(w) = x + v, with

v =(0,0) vy =(=1,0) v3=(=1,—1) vs=(0,—1). @2.1)

If T is planar and bipartite, the height function allows us to interpret a dimer covering
as a two-dimensional discrete surface. Let us recall the standard definition of height
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Fig. 1. The graph T, for L = 4. The coordinate axes é1, &>, as well as the corresponding coordinates of some
black/white vertices, are explicitly indicated.In the right drawing, the weights #1, . .., #4 and thecorresponding
edges of types 1, ...,4

function for the infinite lattice Z2. Given M € Q72, the height function i (-) := hp(-) is
defined on the dual lattice (Z*)2, i.e. on the faces 1 of Z2. We set h(1o) := O ata given
reference face 19, and we let its gradients be given by

h(n) —h() = > oe(l,—1/4) 2.2

eeC

n—n'

where 1, 1’ are any two faces, 1, denotes the dimer occupancy, i.e., the indicator function
that e is occupied by a dimer in M, while C,,_,,/ is any nearest-neighbor path on the
dual lattice (Z*)? from n to n’ (the right side of (2.2) is independent of the choice of
Cy—y)- The sum runs over the edges crossed by the path and 0, = +1/ — 1 depending
on whether the oriented path C,,_,, crosses e with the white site on the right/left.

2.2. Definition of the model. We define here both the non-interacting dimer model [32]
and the interacting one. Both are probability measures on €, := Qr, , denoted PP, ; and
Py ».; respectively, where A € R is the interaction strength and ¢ are the edge weights.
For lightness of notation, the index ¢ will be dropped.

2.2.1. The non-interacting dimer model We assign a positive weight to each edge. More
precisely, an edge of type r € {1, 2, 3, 4} is given a weight #, > 0. Then, the weight of
a configuration M € Q is
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thl(M)téVz(M)t;\’.%(M)tint(M)

P, (M) = , 2.3)
z]

Ni1(M") ,Ny(M') ,N3(M') ,Ny(M'
Zgz Z tll( )tzz( )t33( )t44( ) (2.4)

M’EQL

with N; (M) the number of dimers on edges of type i in configuration M. Since the total
number of dimers is constant, we can rescale all weights by a common factor and we will
set #4 = 1 from now on. It is known that the free energy per site has a limit as L — oo
(the infinite volume free energy):

1 1
Fit) = lim —logZ% = —— dk1 k), 2.5
® = lim 5logZp = oy /{_mz og (k) 2.5)
(k) =ty +ine™ — e —jetto, (2.6)

Note that
wk) = p*((r, w) — k). (2.7)

The “characteristic polynomial”” mentioned in the introductionis P(z, w) := pu(—i logz,
—ilogw).

Also, the measure Py itself has a limit P as L — o0, in the sense that the probability
of any local event converges. The non-interacting model is integrable, and both the
measure P; and its limit P admit a determinantal representation, recalled in Sect. 3.1.

In the special case where t; = 13 =: t and 1, = 1, i.e. assigning weight ¢ to
horizontal edges and 1 to vertical ones, one recovers the model originally solved by
Kasteleyn [32]. For general weights 71, 2, t3, the model is equivalent to Kasteleyn’s
model with different weights for horizontal and vertical edges, and a non-zero average
slope p = p(t1, 12, 13) € R2 for the height function, i.e.,

E(h(n+é) —h(m) =p;, i=12, (2.8)

where E denotes the average with respect to P. In fact, the weights #; are chemical
potentials by which one can fix the densities of the four types of edges. Then, the slope p
is obtained as a function of the four densities using the definition (2.2) of height function.

Another special case is obtained letting e.g. 13 — 0: then, the model reduces to the
closed-packed dimer model on the hexagonal graph with weights 1, t1, #, for the three
types of edges.

Note that the condition (k) = 0 gives

i O +ine®
© = i + 3¢tk 9

that determines the intersections of two circles in the complex plane. We will make the
following important assumption:

Assumption 1. The parameters ¢ are such that p(-) has two distinct simple zeros, that
we call p* and p—, on [—, 7]? (i.e. the two circles intersect transversally). In view of
(2.7), one has p* + p~ = (7w, 7).

Remark 1. Note that, under Assumption 1, none of the weights 71, 12, 13, 1 exceeds the
sum of the other three, otherwise (k) would vanish nowhere on [—, n]z. Note also
that p®, @ = =+ cannot coincide with any of the four values k = (e17/2, €27/2), €] =
+1, e = +1, otherwise one would have p* = p~ (modulo (27, 277)).
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€7 €4

O

€5 €1 €2

€% p €3

Fig. 2. The edges appearing in (2.14). b denotes the black vertex of coordinates (0, 0)

Under Assumption 1, it is known [34] that the infinite-volume measure has power-law
decaying correlations (in the language of [34], the dimer model is said to be in a “liquid
phase™). With the nomenclature of condensed matter theory, the zeros p* are called
“Fermi points”.

2.3. The interacting dimer model, and relation to the 6-vertex model. In order to study
the effect of the breaking of integrability we introduce interacting dimer measures of the
following form:

M
Py (M) = 22D (2.10)
Zy
where
pL(M) = tfvl(M)téVZ(M)té\/}(M) MWL),
Zr=Y praM) @1h
MeQy
and the interaction potential Wy is given as
WL(M) =) f(zM), (2.12)

xeA

where f is some fixed local function of the dimer configuration and 7, M denotes the
configuration M translated by x€; +x;€2. We do not require f(-) to be symmetric under
reflections or rotation by 7 /4.

Let us mention two interesting particular examples of interaction Wy (M). The first
one is the plaquette interaction that was considered in our works [25,26] and previously
in the theoretical physics literature [2] in the context of quantum dimer models. Namely,

WL(M) =) 1,(M) (2.13)
nely

where the sum runs over all faces of T and 1, (M) is the indicator function that two
of the four edges surrounding 7 are occupied by dimers. In this case the function f in
(2.12) is

fPM) =T 1oy + 11, + 1 Les + 1,1y, (2.14)

with eq, ..., e7 as in Fig. 2.
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| ! Y $ | f
% Y Y | f !

ay Qg as Q4 as Qg

Fig. 3. The six possible vertex configurations of the 6-vertex model and the associated weights

Fig. 4. The 6-vertex model lives on the square grid Gg, with dotted edges, while the dimer model lives on the
square grid G4 with full edges. Faces of G4 containing a vertex of Gg, are called “even faces” and the others
“odd faces”

Another important example (see again Fig. 2) is
Soo(M) :=1,,1,, +1,,1,,. (2.15)

In this case, the interaction Wz (M) in (2.13) is modified in that the sum runs only over
one of the two sub-lattices of T (the subset of faces with black top-right vertex). Then, it
is known that this interacting dimer model is equivalent to the 6-vertex model [5,19,20].
Recall that configurations of the 6-vertex model are assignments of orientations (arrows)
to the edges of Z? such that at each vertex there are two incoming and two outgoing
arrows. There are 6 possible arrow configurations at any vertex, each being assigned a

positive weight ay, . .., ae (see Fig. 3) and the weight of a configuration is the product
of the weights over all vertices.
By multiplying all weights by a common factor, one can reduce e.g. to az = 1.

Moreover, on the torus, the number of vertices of type 5 equals the number of vertices
of type 6, so one can set without loss of generality as = 1. One is left with four positive
weights ay, a», a4, ag and the model can be mapped to the interacting dimer model with
weights 71, 17, t3, interaction (2.15) and interaction parameter A such that

th=ai, h=ay4, 3 =a, (h13 +l‘2)e)L = dag. (2.16)

More precisely, as in Fig. 4, the dimer model lives on a square grid rotated by 45 degrees
w.r.t. the lattice of the 6-vertex model.

The mapping is obtained by associating to the arrow configuration at a vertex x of
Geyv a dimer configuration at the even face of G; containing x, as in Fig. 5.
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Y
. \ U
R D

Fig. 5. The local arrow-to-dimer mapping

The map is one-to-many because arrow configurations of type 6 are mapped to two
possible dimer configurations. However, it is easily checked that the partition functions
of the two models are equal provided the parameters are identified as in (2.16). Moreover,
the height function of the dimer model, restricted to odd faces of G4, equals (up to a
global prefactor) the canonical height function of the 6-vertex model [40]. The 6-vertex
model is known to be free-fermionic (i.e. determinantal) if and only if

ajaz +azas — asdae
2./ajarazay B

It is immediately checked that this condition is equivalent to A = O for the interacting
dimer model.

A=

0. 2.17)

2.4. Non-interacting model: dimer—dimer correlations and logarithmic height fluctua-
tions. It is known [34] that, under the infinite-volume measure PP of the non-interacting
model, dimer—dimer correlations decay like the inverse distance squared and the height
field behaves on large scales like a massless Gaussian field. We briefly recall the basic
facts here, since they serve to motivate our main result for the interacting dimer model.
For w = &+, we let

Uy = 0 1(p?) = —1ae'P — inze! PP = _ip) — P3 (2.18)

Bo = O iu(p®) = —it3e! PP 4 6P = —ity 4+ 1pePV (2.19)

where pjE are the two zeros of w(-), as in Assumption 1. (The complex numbers o, B,
are called “Fermi velocities” in the jargon of condensed matter.) Define also

b x € R2 > ¢p(x) 1= 0(Bwx1 — apx2) € C. (2.20)

Remark 2. Under Assumption 1 on the weights ¢, the complex numbers «,, and B, are
not colinear, as elements of the complex plane [34], i.e. o, /B, is not real. Therefore,
b is a bijection from R? to the complex plane. More precisely, one has that

Im(B;/ay) > 0. (2.21)
In fact, parametrize the weights ¢y, t2, 3 as

h=te B, n=eB"B =18 B BeR.
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For By, By = 0itis immediately checked that p* = (0, 0), p~ = (7, ) and that (2.21)
holds. On the other hand, once ¢ is fixed, it is known [34] that the set [3; of values of
B = (B, B;) for which Assumption 1 holds is a connected subset of R? on which
Im(B+ /4 ) vanishes nowhere, and it is therefore everywhere positive.

Because of the symmetry (2.7), one has o, = —a* , B, = —B* ,and ¢ () = ¢p_4, ().

The relation between the massless Gaussian field and the height function is given by
the following results. Let n be an integer and n;, j < 2n be faces of 72. With some
abuse of notation, we identify a face 5 with its mid-point. Then,

E[(h(n) — h(12)); (h(n3) — h(na))]
_ L Nlog <(¢+(n4) — ¢+ (1) (P4 (n3) — ¢+(n2))>
272’ (P+(Ma) — d+(12)) (P+(13) — P+ (1))

1
+0 ( : ) (2.22)
min;£j<4 [n; —nj| +1

where ¢, (n;) — ¢+(n;) should be read as 1 in case n; = n;. Also, forn > 2

E[(h(n1) = h(m2); -5 (h(n2a—1) — h(120))]

1
-0 ( . ) (2.23)
min;; <o, [m; — 0|+ 1

where E(X71; . ..; Xx) denotes the joint cumulant of the random variables X1, ..., Xj.
In particular, as |n; — n2| — oo,

1
Varp(h(n1) — h(m2)) = sl log(+(m) — ¢+ (m2)) + O(1) (2.24)

while the cumulants of ordern > 3 of (h(11)—h(12)) are bounded from above, uniformly
in 11, n2. It is well known that (2.22) and (2.23) imply that the height field tends, in the
scaling limit, to a GFF with covariance

1
—271—29‘* log(¢+(x) — ¢+(y)), (2.25)
withx, y € R2. For (2.22) see [34] and for (2.23) see e.g. [25, Th. 5] (in [25] the weights
tpareall 1and ny = n3 = ...n2n—1,M2 = N4 = -+ = M2p; the proof of (2.23) in the
general case works the same way).

Remark 3. Note that the prefactor 1/72 is independent of the weights . In [34], such
universality is related to the fact that the spectral curve, i.e. the algebraic curve defined
by the zeros on C? of the polynomial P(z, w) := u(—ilogz, —i logw), is a so-called
Harnack curve.

It is useful to recall the key points of the proof of (2.22) in order to understand the
main new features posed by the presence of the interaction. From the definition of height
function,

E[(h(n1) — h(m2)); (h(n3) — h(na))]
= Z Z 00y E(L,; 1) (2.26)

/
e€Cp sy, €'€Cpyny
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where E(1,; 1./) is the dimer—dimer correlation function
E(le; 1) = E(1 1) — E(1)E(L,).

This correlation function has an exact expression involving the inverse Kasteleyn matrix
of the infinite lattice; at large distances, it can be expressed as

E(le; 1) = Ar,r’ (x, x/) + Br,r’(xs )C/) + Rr,r’(xs x/)s
1 K, K,

Arp(x,x) = — Z o

4%~ (do(x — X))

KwrKor  ipo—p=)—x)
/ = 2.27
Byy(x.x') = 4712 Z PRCET (227)

where:

o the edge e (resp. €') is of type r = r(e) (resp. r’ = r(¢’)) and the coordinate of its
black endpoint is x = x(e) (resp. x" = x(e'));
e Ky, = K,e~iP"r (see (2.1) for the definition of v;) with

Ki=1n, Ky=ith, Ki=-1, K4=—I; (2.28)

note that K, , = K, ,
e R, ,/(x,x') is a remainder, decaying like |x — x| =3 at large distance.

By plugging (2.27) into (2.26), one obtains, letting d := min;-; [n; — n;l,

Ka) er r’
(2.26) = Z P P riess
W= eeCyp oy oz —x7)
e €C;734>n4
+ K—w,rK(u,r/ ei(pw_p—w).(x—x’)] + 0(#) (229)
|¢w(x_x/)|2 d+1/

where the 0(#) in the second line comes from the remainder R, ,(x, x) (in order to
prove this error bound, one needs to choose the paths Cy, . 5,, Cy;—p, to be as ‘well
separated’ as possible, cf. with [25, Fig.3] and the discussion in [25, Sect.3.2]).

In order to conveniently rewrite the double sum over e, ¢’ in (2.29), we assume
for simplicity that the paths Cy, _,,, Cy;—5, are a concatenation of elementary steps
in direction #¢; and 4¢;, connecting faces of the same parity: e.g., assume that an
elementary step s(x, 1) in direction +e; ‘centered at x’ consists in crossing the two
bonds (e, 0) = (x, x + v3) and (e, 0) = (x, x + v4) with the white vertex on the right,
while an elementary step s(x, 2) in direction +é; centered at x consists in crossing the
two bonds (e, o) = (x, x) and (e, 0) = (x — v4, x) with the white vertex on the right. A
simple but crucial observation is that

Y. 0eKore = K3e P+ Kye PN = —if, = —iwAipy  (2.30)
ees(x,1)
> Ko = Kie P 4 Kae P = i, = —iwAsg,  (231)
ees(x,2)
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where A ;¢,, denotes the discrete gradient in direction e ; of the linear function ¢,, defined
in (2.20). Therefore, by using these identities, we can rewrite the right side of (2.29), up
to the error O(#), as

Z Z Aj‘t’w(x)Aj’wa(x/)
—_ )2
E i, Gul=xD)
s(x /)EC,Bﬁ,,4

Aj ¢ w(x)A /¢w(x) t(p -p~9)(x— x)
2 Z Z i _x/)lz (2.32)

w==% s(x, j)ecnﬁ,,z
s(x',j )GC”3%,,4

Note that, since pﬂE are distinct by assumption, the summand in the second line is
genuinely oscillating. By using the oscillations, one finds that the contribution from the
second line can be bounded by O(d]?), like the one from the sum over R, ,/(x, x"); cf.
with the discussion in [25, Sect.3.2]. We are left with the term in the first line, which is
the Riemann sum approximation of the integral in the complex plane

1 4+ (12) ben)
_—W{/ dZ/ d7 —— (2.33)
272 Jgoi) ooy (2= 2)?

whose explicit evaluation gives the main term in the r.h.s. of (2.22).

2.5. The interacting case: main results. In the presence of the interaction, A # 0,
Kasteleyn theory is not valid anymore, so that one cannot rely on an explicit computation
of the dimer correlations to check the validity of the asymptotic Gaussian behavior of the
height function. However, dimer correlations can be written as a renormalized expansion
based on multiscale analysis. From now on, we will assume that the interaction is small:

Al <e (2.34)

and all claims above hold if ¢ is small enough (uniformly in L).
Our first result is:

Theorem 1. Given a local function g of the dimer configuration, the limit
Ex(g) == lim Eg ;(g) (2.35)
L—o0

exists. The infinite-volume dimer—dimer correlations are given by

Ei(lle; 1) = Ay pr(x, x’)+1§rr/(x XY+ Ry (x, x') (2.36)
e xy = 237
rr( ) 7T22¢ (x—x’)2 ( )
H_y Hy ol (P =P)-(x=x") (2.38)

rr’(x X)_47TZZ|¢ (x_x/)|2v

where:
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o r = r(e) is the type of the edge e, x = x(e) is the coordinate of the black site of e,
and similarly for r’, x';
® Pp(x) = w(BuX1 — ApX2);

e one has
v=1+0®0) R, (2.39)
Koy =Ko, +0OM) eC, Hy,=Ky,+00L) €C (2.40)
Gy =0p+O00N) €C, Bu=pu+O00 eC, (2.41)
P =p°+00) €[ xl% (2.42)

these are all analytic functions of ) and satisfy the symmetries

Q@ =—a_uw, Br=—P-w (2.43)
Ki, =K o, Hy,=H_,, (2.44)
pr+p = (). (2.45)

Finally, R,)r/(x, x) = O(|x — x'|7>/?) (the exponent 5/2 could be replaced by any
8 < 3 provided X is small enough).

[A warning on notation: given a quantity (such as «,,, ¢,,) referring to the non-interacting
model, the corresponding A-dependent quantity for the interacting model will be dis-
tinguished by a bar, such as &, etc. On the other hand, we denote by z* the complex
conjugate of a number z.]

Note that the interaction modifies the decay rate of the correlation, producing a non-
trivial (‘anomalous’) critical exponent v. The analytic functions appearing in (2.39) are
expressed as convergent power series but, due to the complexity of the expansion, the
coefficients can be explicitly evaluated only at the lowest orders. This makes impossible
to verify directly the validity of relations like (2.30), which were essential for the proof of
large-scale Gaussian behavior of the height field in the non-interacting case. However, we
can prove non-perturbatively that the parameters appearing in (2.36) are not independent,
but related by exact relations, which are the central result of the present work:

Theorem 2. One has

> 0eKore) = —io/VA o, (2.46)

e€s(x,j)

where v = v(A) is the same as the critical exponent in Theorem 1. Here, s(x, j) is the
elementary step in direction +¢; centered at x, thought of as a collection of two bonds,
as defined before (2.30). As a consequence,

Ey. [(h(n) = hr2)): (h(r3) = h(na))] ]
_ el <(¢_>+(n4) — ¢+ (1)) (P (13) — ¢_5+(nz)))
27? (P+(n4) = ¢+(12))(D+(13) — P+ (1))

1
+0 - 2.47)
(mmiyéj§4 i —nj|'/?+ 1)

(the exponent 1/2 could be replaced by any § < 1 provided )\ is small enough; as in
(2.22), when n; = nj, +(m;) — ¢+(n;) has to be read as 1).
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Note that the result contains two non-trivial pieces of information: first, the sum of
O, Igw, r(e) along a step in direction ¢; is proportional to the discrete gradient of ¢, in the
same direction; second, the coefficient of proportionality is related in an elementary way
to the critical exponent v that appears in (2.38). The latter relation immediately implies
(see the argument spelled out after (2.26) for the non-interacting model, and in Section
5.1 below for the interacting case) the identity (cf. (2.47)) between height fluctuation
amplitude and critical exponent v and is a form of universality.

Remark 4. Recall that for the non-interacting model v = 1, in particular it is independent
of the weights #;. This is not true any more for the interacting model. Indeed, an explicit
calculation of v at first order in A for the model with plaquette interaction shows a
non-trivial dependence both on A and on the weights [27].

Theorem 2 follows from a combination of exact relations among correlation functions
of the interacting dimer model (“lattice Ward identities”) together with chiral gauge
symmetry emerging in the continuum scaling limit; it is remarkable that such a symmetry,
valid only in the continuum limit, implies nevertheless exact relations for the coefficients
of the lattice theory.

Remark 5. The analog of Theorem 1 has been proven in [25,26] in the special case
t1 = tp = 13 = 1 and with plaquette interaction as in (2.14), which has the same discrete
symmetries as the lattice. In that case, for symmetry reasons one obtains automatically

that the ratios [Igi'r are independent of r, w and that i’—ZI = ‘;—Z the ratios being again

w-independent.

Let us add also that, in the works [25,26], the existence of the L — oo limit of
the measure [Py, ; itself was not proven: instead, we modified the measure P; ; by an
infra-red cut-off m > 0 (mass) and then we took the limit where first L — oo and then
m — 0. We explain in Sect. 6 how the need of the cut-off m can be bypassed.

To upgrade Theorem 2 into a statement of convergence of the height field to a Gaussian
Free Field with covariance

_gvzm 1og(¢4(x) — ¢+ (1)),

one needs to complement (2.47) with the statement that higher cumulants are negligible,
i.e. that, forn > 2 and some 0 > 0,

B [(h(n1) = h(12)); - -5 (h(n2a—1) — h(n2a))] = 0((11,1;2;,1 i —njl+ D7,

In turn, this requires an analog of (2.36) for multi-dimer correlation functions. This can
be done following the ideas of Sects. 5 and 6 below but, in order to keep this work within
reasonable length, we decided not to develop this point. The interested reader may look
at [25, Theorem 3 and Sec. 7], where the precise statements on multi-dimer correlations
and on the convergence to the GFF are given in detail for the model with edge weights
t = 1 and interaction (2.13).

3. Grassmann Integral Representation

3.1. Kasteleyn theory. For the statements of this section and more details on Kasteleyn
theory, we refer the reader for instance to [33,34].
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The partition function and the correlations of the non-interacting model (2.3) can be
explicitly computed in determinantal form, via the so-called Kasteleyn matrix K. This
is a square matrix of size L? x L? with rows/columns indexed by black/white vertices
b/w of Ty, as follows. If b, w are not neighbors, then K (b, w) = 0. Otherwise, if (b, w)
is an edge of type r one sets K (b, w) = K, cf. (2.28). We actually need four Kasteleyn
matrices Ky, 0 = (01, 0,) € {0, 1}2, where the two indices label periodic/anti-periodic
boundary conditions (depending on whether the index is 0/1) in the directions ¢;. To
obtain Ky from K, one multiplies by (=D (resp. by (—=1)%) the matrix elements
corresponding to edges (b, w) where w has first coordinate equal L and b has first
coordinate equal 1 (resp. w has second coordinate equal L and b has second coordinate
equal 1). See Fig. 1. Of course, Koo = K. We have then [32,33] that

1
79 = 5 > codet(Kp) (3.1)
0e{0,1)2

where cg € {—1, +1} and, moreover, three of the cg have the same sign and the fourth one
has the opposite sign. More precisely, for the square grid, with our choice of Kasteleyn
matrix, one finds

+1 if § = (0,1)0r® = (1,0)
cg = { (—=Dl=0mod4 if § = (0, 0) (3.2)
(—Dl=0mod2 if g = (1, 1)

(recall that we are assuming that L is even). The matrices Ky are diagonalized in the
Fourier basis and

det(Kg) = [] nek. (3.3)
keP(0)
where w(+) is as in (2.5) and
7)(0) = {k = (kl, k2), k,‘ = 2% (n,‘ +9,‘/2) , N = O, ., L — 1}. (3.4)

The matrices Ky are not necessarily invertible (e.g., if t; = 1 then Ky is not because
1 (0) = 0) and this question will play a role in Sect. 6. When the four matrices Ky are
invertible, the correlation functions of the non-interacting measure can be written as
Pr( M) :
€l,..., e € = —
Llel k > Zg
k
x Y cpdet(Kg) | [ [ Kotbj. w)) | det{Ky " (wn, bu)hi<nm=t (3.5
0<{0,1)2 Jj=1

where the edge e; has black/white vertex b; /w;. The inverse of the matrix K¢ can be
computed explicitly as

1 1 e tk(x—y) 0
Ko (wy, by) = —5 E — =g, (x, ), (3.6)
L (k)
keP(0)

where w, (resp. by) is the white (resp. black) site with coordinate x (resp. y). Provided
that
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k—pTI> L2  VkeP®), (3.7)

it is easy to see that K(,_1 (wy, by) = g(x,y) +o(1) as L — oo, where

dk e k=)
glx,y) = /[‘_mn]z WW 3.8)

Condition (3.7) can fail for some values of L and of #. For this reason, in Sect. 6 the
values k;t € P(0) that are closest to the zeros of i will be treated separately, see in
particular Sects. 6.1 and 6.5.

Due to the fact that © has two simple zeros, the matrix element g(x, y) decays only
as the inverse distance between w, and b,. More precisely

1 et (x—y)
g(x’y)zgwg:i%(x—_y)'*r(xvy) (3.9

where r(x, y) = O(1/|x — y|2) and ¢, was defined in (2.20).

3.2. Grassmann representation of the generating functions. We refer for instance to
[21] for an introduction to Grassmann variables and Grassmann integration; here we
just recall a few basic facts. It is well known that determinants can be represented as
Gaussian Grassmann integrals. For our purposes, we associate a Grassmann variable v
(resp. ¥, ) with the black (resp. white) site indexed x. We denote by f Dy f () the
Grassmann integral of a function f and since the variables w;t anti-commute among
themselves and there is a finite number of them, we need to define the integral only for
polynomials f. The Grassmann integration is a linear operation that is fully defined by
the following conventions:

wa [[vivi=1 (3.10)

XeA

the sign of the integral changes whenever the positions of two variables are interchanged
(in particular, the integral of a monomial where a variable appears twice is zero) and
the integral is zero if any of the 2| A| variables is missing. We also consider Grassmann
intergrals of functions of the type f(¥) = exp(Q(¥)), with QO a sum of monomials
of even degree. By this, we simply mean that one replaces the exponential by its finite
Taylor series containing only the terms where no Grassmann variable is repeated.

It is well known that the definition of Grassmann integration allows one to write the
determinant of a matrix as the integral of the exponential of the associated Grassmann
quadratic form (such integral will be called a “Gaussian Grassmann integral”, for the ob-
vious formal analog with usual Gaussian integrals). In particular, recalling the definition
of Ky given before (3.1),

det(K9)=/ Dy 5V, (3.11)
©)
where

SW) =— Z Koo (by, wy) ¥y (3.12)

x,yeA



1900 A. Giuliani, V. Mastropietro, and F. L. Toninelli

and the index (@) below the integral means that one has to identify

+ — 01 % + — 62 %
VL) = CDMY Gy Vi ey = D2V ) (3.13)

More compactly we write

SW)=-Y E.
e
where the sum runs over edges of T and, if e is an edge (b, w),
Ee = Koo(b, ) ) V- (3.14)

Our goal here is to express, via a Grassmann integral, the partition function of the
interacting dimer model, and more generally the generating function W (A) defined
by

M= N pu(M)]'[ Acte() (3.15)

MEQL

where the product runs over the edges of Ty and A, € R. Note that ¢"V£( is the
partition function and that any multi-dimer truncated correlation function of the type
Ep (L5 ... 1) canbe obtained by differentiating YW (A) withrespectto A, ..., Ag,
and setting A = 0.

Recall that the perturbed probability weight py, , depends on the local ‘energy func-
tion’ f via (2.11)—(2.12). Without loss of generality, we can assume that (2.12) holds
with

fFM) =" clp (M) (3.16)

s=1

where c; are real constants, n is an integer, Ps are finite collections of edges such that no
space translation of Ps coincides witha Py, s # s"and 1p, = [],p, 1. is the indicator
that all edges in P belong to M. Again without loss of generality we assume that each
P contains at least 2 edges (if Py consists in just one edge, its effect is just to modify
the weights ). Under these assumptions, the following representation holds.

Proposition 1. Let A be small enough. Then, one has

L) _ Z Co/ Dy SV () (3.17)
06{01
where
Vi, A) = Z(e —DEc+ Y e[| Eve™. (3.18)
yCA bey

The first sum runs over all edges of Ty and E, is as in (3.14). In the second sum, y
are finite subsets of disjoint edges of T, such that |y| > 2, and c(y) is a real constant
satisfying translation invariance (c(y) = c(txy)) and the bound

le(y)| < (ala]ymaxthbomy, (3.19)

for some constants a, b > 0, independent of L, and §(y) the tree distance of y, that is,
the length of the shortest tree graph on A containing y (the precise definition of c(y) is
given below).
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Remark 6. Both S(¥) and V (¢, A) are invariant under the following symmetry trans-
formation of the Grassmann fields:

vE— (—DWE o, (3.20)

where ¢ — ¢* indicates that all the constants appearing in S(¥) and V (i, A) are
mapped to their complex conjugates. Also, we used the notation (—1)* := (—1)*1*%2 Tt
is straightforward to check that, under this transformation, £, — E,, for all the edges
e, which clearly shows that the considered transformation is in fact a symmetry of the
Grassmann action. This symmetry will play a role in Sect. 6, in reducing the number
of independent running coupling constants arising in the multiscale computation of the
Grassmann generating function.

Proof of Proposition 1. The proposition has been proven in [25] in the case of constant
weights #; = 1 and plaquette interaction as in (2.14); the extension to the present situation
is rather straightforward, so we will be concise.

Let

S={tyPs,s=1,...,n,x € A}

and remark that by assumption all elements of S are distinct and contain at least two
edges. If B € S is a space translation of Pq, set

u(B) = exp(ics) — 1. (3.21)

We start by writing

VD = N W an TT]A + @ = Dl p, (M)

MeQr xeA s=1
zZy®W S EW (]_[ u(B)1 B(M)) (3.22)
oCS Beo
with
w(A)(M) — thl (M)téVZ(M)téV3(M)eZb€M Ah, 0 A _ Z w(A)(M)
MeQy
(A) -1 . . (A) 0,(A) . .
and P} the probability measure with density w'*(M)/Z;""’. By manipulating the

sum in the r.h.s. of (3.22), one can rewrite it as

> Z Z)yWEW (nc(yl)]lyl(M)> (3.23)

n>0¥1,.-» Yn

where the term n = 0 has to be interpreted as equal to 1 and the sum Y _* is over non-
empty, mutually disjoint subsets y; of edges of Ty . The constant ¢(y) is given as follows.
Let X, be the set of all collections of the type Y = {B1,..., Bjy|} where: B; € §,
B; # Bj fori # j,U;B; = y and such that Y cannot be divided into two non-empty
sub-collections {B;,, ..., B} and {B;,,,, ..., Bim} with (Ujngij) N (Uj>kBi_].) = 0.

Then
)= [Tu. (3.24)

YeX, BeY
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Now we rewrite (3.23) as

Yo TTewn | T o | 20 (3.25)

n>0¥1,..,¥n j=1 bey;

The partition function Z; () corresponds to a non-interacting dimer model, with edge-
dependent weights toefe Then asin (3.1) and (3.11) we have

0 A _ Z 60/ Dy eS(w)*Ze(L’Aefl)Ee. (3.26)
06{0 132

Using expression (3.26) in (3.25) one readily concludes, as in [25], that (3.18) holds
with

c(y) = (=D"ew). (3.27)
If A is small enough, it is easy to see that the bound (3.19) holds. O

For the 6-vertex model with interaction (2.15), the potential V' is exactly quartic in
the fields ¥: indeed, c(y) # 0 only if y is the pair of edges y = {e1, ex} or y = {e3, e4}
as in Fig. 2 or a translation thereof. For the plaquette model with interaction (2.14),
instead, c(y) is non-zero only if y is a collection of |y | > 2 adjacent parallel edges, in
which case c(y) = (—=D)I7I(e* — DIYI=1,

In the following (in the comparison between the discrete lattice model and the con-
tinuum reference model) we will also need the generating function for mixed dimer
and fermionic correlations. Namely, let {¢7, ¢ }xca be Grassmann variables that anti-
commute among themselves and with the wi variables. Then, we let

)
M (A0) . /o Dy SOV W A9) (3.28)
®
and
1 ©)
eWVL(AD) . 5 Z CaeWL (A.9) (3.29)
0e{0,1)2

Here, V (¢, A) is as in Proposition 1, while

W ¢) = > (WFey +dvy).

xeA

We define gz (eq, ..., €k X1, ..., Xn; Y1, - - ., ¥n) as the truncated correlations asso-
ciated with the generating function® Wy, (A, ¢):

gr(er, ..., ek Xty ooy Xns Y1sovoy Yu)

= 0,y e Oag g o Oy Ot - Ot WL(AL $) . (3.30)

5 See e.g. [26, Remark 5] for the conventions in the definition of derivatives with respect to Grassmann
variables
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Two cases that will play a central role in the following are k = 0, n = 1 (the inter-
acting propagator), and k = n = 1 (the interacting vertex function), which deserve a
distinguished notation.

Interacting propagator:

gL x; y) = co /(0) Dy SOy tyt = GP (. y): (331

27,

thatis, Giz) (x,y) = (Y, w; ), »where (f) indicate the Grassmann “average” i > 0co
f(o) Dy SV W0 £y,

Interacting vertex function:
ifZ, =04,V (Y, A) | A=0 is the Grassmann counterpart of the dimer observable at e, and
e is an edge of type r with black site labelled z, then

gre:x:y) = LYy ¥y), — Wy vy), = G (2 x, y): (332)

that is, G(2 1)(z x,y) = {Le; Yy w; ) L where the semicolon indicates truncated expec-
tation.

In the following we will also need a distinguished notation for the two-point dimer—
dimer correlation: if ej, e; are two edges of type r, r’, and black sites labelled x, y,
respectively, we let

gLler, ex: ;) = G (x. y). (3.33)

Note that all the correlations gz (e1, ..., €k; X1, -, Xn; Y1, - - ., Yn) are well defined
for any finite L, despite the fact that the Kasteleyn matrix Ky may not be invertible for
some choices of #, L. The multipoint correlations,

gr(en, ..., €k X1, ooy Xns Vs ovvy Yn)s
admit a thermodynamic limit as L — 00, as shown in Sect. 6; the limit can be expressed
as a convergent multiscale fermionic expansion and will be denoted

gler, oo ks Xy ey Xns Vs ovvs Yn)-
In particular, the thermodynamic limit of the two-point dimer—dimer correlation will be
denoted by Gﬁor,z ) (x, ), while the L — oo limit of the interacting propagator and vertex
function will be denoted G (x, y) and Gﬁz’l) (z,x,y).

3.3. Lattice Ward Identity. The generating function W (A, ¢) has a gauge symmetry
property that implies certain identities (lattice Ward identities) involving its derivatives.
These identities were derived in [26] for the model with #; = 1 and they hold (with
the same proof) also for the general model studied here. We recall here, without giving
the proof, the Ward Identity for the ‘vertex function’, but similar relations can be easily
derived for higher point correlations: for any finite L,

ZG“ Dy, 2) = =867 (v, x), (3.34)

4

Y GEY (= vy 2) = =8, G (. 2), (3.35)
r=1
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with §, , the Krokecker delta, see [26, Eq.(4.9)—(4.10)]. By taking the difference between
these two equations, we get (see [26, Eq.(4.17)])

4
8yGP(0,2) = 8::GP (. x) ==Y Vo, G5 .y, (3.36)
=2

where (V, f)(x,y,2) == f(x +n,y,z) — f(x,y, z) is the (un-normalized) discrete

derivative acting on the x variable. By taking the limit L — oo, we see that (3.34)—

(3.36) also hold for the infinite volume correlation functions G® (x,y), Gﬁz’ b (x,y,2).
In Fourier space, we define

GP(p) =) GP(x, 007" (3.37)
X

Gk, p) =) e PG (x,0,2) (3.38)
X,Z

GOP(p) =Y eGP (x, 0). (3.39)
X

Then, the infinite-volume limit of (3.34)—(3.36) can be rewritten as

4
> Gk, p) =GPk +p), (3.40)
r=1
4
GO +p) =GPk = (e =G>V (k. p). (3.41)
r=2

In the following the asymptotic behavior at large distances of the interacting propagator
and vertex function will be computed in terms of a reference continuum model, see next
section, which plays the role of the ‘infrared fixed point’ of our lattice dimer model in
its Grassmann formulation.

4. The Infrared Fixed Point Theory

In order to introduce the “infra-red fixed point” of our theory (referred to in the following
as “the continuum model” or “the reference model”), we need a couple of preliminary
definitions. First, we let M be the 2 x 2 matrix with unit determinant

1 /3 @
M=ﬁ(_’3&1 _’3&2> @1

where @/, B/ € R, j = 1,2and A = @' 8% —a*B' > 0 (for the moment, these are free
parameters; eventually, they will be the real and imaginary parts of the functions &, B,
that appear in Theorem 1). Also, given L > 0 (the system size), an integer N (ultra-violet
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cut-off) and Z > 0, we introduce a Grassmann Gaussian integration® P;N] (dr) on
the family of Grassmann variables

N 2
Wi, o=+, kek}, K:{M~p‘pe<fn>(2+l/2)2},
defined by the propagator

L? xn(k)

[=N] 7 —
|55 T Wy = Db o ] 43)

where:

o xn(k) = x2 N |IM~1k]), with x : Rt — [0, 1] a C* cut-off function that is
equal to 1 if its argument is smaller than 1 and equal to O if its argument is larger than
2

e D, (k) = ayki + Buka, with

dw = wa' +ia*, P, =wp' +iB> (4.4)

Observe that, since we are assuming A > 0, we have that
o)
B
While K is an infinite set, we effectively have only a finite number of non-zero Grassmann
variables @,fw, because yy (k) is non-zero only for a finite number of values of k in .

Note that, setting g = M~ !k, the r.h.s. of (4.3) equals

¢R. (4.5)

L2 x@7Vigh
7 A —iqi+oq’
In the language of Quantum Field Theory, in the limit lim;_, oo, N — 00, (4.6) is just the

propagator of chiral massless relativistic fermions.
It is convenient to define, for x € R?, the Grassmann variables

Ser.08 (4.6)

1 A
+ _ +ik +
Vi =3 2 ¢ @)
kelC

Note that 1/ijfw has anti-periodic boundary conditions on
A=MDTT, T =RY/(LZY)

6 We recall (cf. e.g. [21, Sec. 4]) that, given a family {yy , ¥}z of Grassmann variables and
a |Z] x |Z] matrix g, the “Grassmann Gaussian integration with propagator g”, denoted sometimes
S Pg(dyr) ... in the following, is the linear map acting on polynomials of the Grassmann variables,

such that [ Pg(dy) vy, llr;l B/ w;n = detGp(x,y) with Gy (x,y) the n x n matrix with entries
[Gn(x, Y)]ij = g(x;, yj). If the matrix g is non-singular, one can write more explicitly

/ Po(@y) f () = det(g) / Dy e VTV fyy. 4.2)
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and that
N]
gR w (x—y) [<N] - ¥ 1 —ik(x—y) xn (k)
o= | PPN = S D e Sop @
kel
The generating functional W, n (J, ¢) of the continuum model is
5 o
LN / PLEN @y ) VVEIHE I pORZ ) 4.9)

where J = {Jy ) }i)_ £ yen are external “sources” (real-valued test functions) and ¢ =

o 0,w=% .y - o s .
{#7 wlicp  are “external Grassmann sources”, i.e. ¢7 , is a Grassmann variable. Also,

we used the notation
JO Wy .= d J(]) ()
( ’ 10 ) . X w:ox [OX)
w==%

with
1 2 —
p)(cc)u_wxwllfxw’ p)(cc)u_wxw X,—w (4.10)
and

W =3 f dx (U o+ dF V)
w=t’A
Finally, the interaction V in (4.9) is

V) = 2 Z/dx[dyv(x—ywmwwx/fy Ve - (4.11)
w==

where Ao € R, v(x) = vo(MT x) and vo(-) is a smooth rotationally invariant potential,
exponentially decaying to zero at large distances, normalized as

/dxvo(x)zf dxv(x) = 1. 4.12)
R2 R2

We emphas1ze that, while (4.11) seems to depend on an uncountable set of Grassmann
variables {wx > q)xjf wlxeA, writing everything in Fourier space there is only a finite
number of non-zero Grassmann variables.

In the special case &, = (—i — w), By = (—i + w), which is relevant for the
interacting dimer model with ¢ = 1, the continuum model reduces to that studied in [26,
Sec. 5], if the constants Z" and Z® that appear there are fixed to 1. Setting instead
oy = —i, Bw = w in (4.9) (so that A = 1) one obtains, apart from minor differences,
the model studied in [6, Sec. 3] and [12, Sec. 3].

Remark 7. In order to recognize the equivalence of the model (4.9) with @, = —i, o, =
w and the one in, e.g., [12, Section 3] (or, analogously, the one in [6, Section 3]), one
needs to set to zero some of the external fields, rotate the coordinate system and rescale
some constants. More precisely, if W7y (J(1), ¢) denotes the generating functional used

in[12] with {2, = Z® J, +0Z® J;, see [12, Eq. (28)], then, setting /1> = 0in (4.9),

Wrn((TD,0), ¢; ko) = const. + Wr n(TD, 95 —A ™ A0) (4.13)
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where the constant is independent of J (ON ¢ (so that it does not influence the correlation
functions; it depends upon A and is due to the rescaling of the Grassmann fields), while

TV @) = AV2JD(MD), g ) = AeEMDH™), @14

and we denoted explicitly the dependence of the generating function on As.. This im-

mediately implies obvious relations between the correlation functions Gg’ 3 s Y, 2)s

Gg,)w (x,y)and S () ,(x, y), defined below, and the analogous ones of [12].

R,w,w

The peculiarity of the continuum model is that its correlations can be computed
exactly, in the removed cutoff limit where N — oo first and then L — oo. This is
because, as compared to its lattice counterpart, the continuum model is “chiral gauge
invariant”, which means that the correlation functions satisfy two hierarchies of Ward
Identities, distinguished by the choice of the ‘chirality index’ w, see (4.24) below. These
additional symmetries, together with other identities among correlation functions (the
so-called Schwinger-Dyson equations), allow one to get closed equations for correlation
functions, in the removed cutoff limit. In this sense, the infrared fixed point theory can
be regarded as “integrable”.

We define the following correlation functions of the reference model: if x, y, z are
distinct points of A,

3
2.1;L,N) 0
Gy x,y,2) =—F—— WL N, D) |y=¢p=0
R, 0 @ (1) — s
Iy oy 0020095 4
(2:L,N) 3’
Gp (x,y)i=———WrL N, P)j=¢=0
fo 05,0007 ,,
(. JsL.N) 9
Sp 0 (x,y) = ————— WL N, P j=¢p=0- (4.15)
R AR TA

v,

From the construction of the correlation functions of the model, see e.g. [6, Sec-
tion 3 and 4], one obtains in particular the existence of the following limits where
cut-offs are removed:

@, L . (2,1;L,N)
GRro, o y,2)= lim lim Gp'; 77 (x.y,2)

?2) . . (2;L,N)
G s = lim lm G s s
R,w (x y) L—o00o N—oo R, (x y)

D T . (J,J;L,N)
SR,w,a/('x’ y) - LILmOQ ngnoo SR,w,w/ (x’ y) . (416)

Away from x = 0, the so-called “density-density” correlation SV is given by [26,
Eq. (5.12)]

1,1) . 1 1
SR’w,w(x, 0) = 2220 — 12 (¢_>w(x))2 + Ri(x), “4.17)

where ¢y, (x) 1= @ (BuX1 — @wX2),

Ao
=—— 4.18
’ 4AT ( )
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and |R;(x)| < C|x|~3. On the other hand, the “mass-mass correlation” §>2) satisfies
(see [26, Eq.(6.14)])

S (x,0) =

R,w,—o»

1
WW+R2(X), (419)

where B is an analytic function of As, Z, &y, Bw which is equal to 1 at Ao = 0,

1—1
Vv =

) (4.20)

1+t
see [26, Eq.(6.15)] and [26, Appendix C], and R; is a correction term such that | Ry (x)| <
Clx|~%7?, for some 6 > O that, e.g., can be chosen 8 = 1/2.

We will not need the explicit form of G( ) »(x,0) and G(2 1) » X, 0, 2); let us just
mention that they diverge as x, z tend to zero ‘but they are locally integrable functions
(see, e.g., the expression of the interacting propagator in [6, eq.(4.18)]) and therefore
admit Fourier transforms in the sense of distributions’,

2,1 —i [ y 2
G; w)w(k’ p) = /dx/dye ipx-+i (k+p)y Gge,)w’,w(x* y,0),

GR ) = / dx & G (x,0). (4.21)
For later use, let us mention that the small-momenta behavior of Gg L}))w and G(z)
are (see, e.g., [10, Theorem 2])
|G%’)w(p)| ~ const X |p|” 1+0(}‘0°) as p— 0, (4.22)
and, if 0 < ¢ < |p|, |k|, |k + p| < 2c,
IGED (k. p)| ~ const x O a5 ¢ 0. (4.23)

A very useful consequence of the exact solution of the continuum model is that the
“propagator” and the “vertex function” satisfy the following Ward Identity (see [26,
Eq.(5.9)]):

_ 1
23 Do (PG otk ) = T3 10k 0 — Gk L (424)

Note that this identity resembles formally the lattice Ward identity (3.41) of the dimer
model, with the crucial difference that (4.24) are actually two identities (one for each
choice of w).

7 On the other hand, the notion of Fourier transform for S;{’aj)) o (x, y) requires a little more care. Regard-

. 1,1
ing S;w)w

distribution if the singularity at the origin is interpreted in the sense of the principal part: therefore, its Fourier

,(x,y), from its expression one sees that it is not locally integrable; still, it defines a tempered

transform Sg 'ulj)w,( p) exists in the sense of distributions. This is not the case for Sg’j)w, (x,y) whenv > 1
12¥ is not locally integrable on R2. In this respect, [26,

2,2 2,2
;ew) o (P) isreplaced by S;e w) P

(in particular, when A = 0, where v = 1) since 1/|x
eq.(6.2)] does not make sense as is: however, that equation is correct if S

that is the Fourier transform of Sg 3)) (> 0) multiplied by a C ©° function that vanishes for |x| < 1/2 and
equals 1 for [x| > 1.
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5. Comparison Between Lattice and Continuum Model, and Proof of
Theorems 1-2

The reason why the continuum model plays the role of the “infrared fixed point theory”
for our interacting dimer model is that the large distance behaviour of the dimer correla-
tion functions can be expressed in terms of linear combinations of the correlations of the
continuum model, for a suitable choice of the parameters Z, Ao, 0y, Ew. Let us spell out
the explicit relation between correlation functions of the two models, in the special cases
of the dimer interacting propagator, the vertex function and the dimer—dimer correlation.
The result is a consequence of the multi-scale analysis described in Sect. 6 where, in
particular, we prove the following:

Proposition 2. In a small neighborhood of ». = 0 in the complex plane, there exist:

(1) two real-valued analytic functions ® A — p®, with @ = =, called the interacting
Fermi points, satisfying (2.42) and (2.45), B

(2) four complex-valued analytic functions A — 0y, A — B, satisfying (2.41), (2.43),

(3) two real-valued analytic functions » +— Z, . > ,oo satisfying Z = 1+ O(A) and
Aoo = 0()\),

such that the dimer—dimer correlation can be represented in the following form:

0,2 1,1
GOP . y) =" KorRor S (. y)
w==+

$ 3P A, SED o)+ R y) . (D)

R,w,—w»
w==+

where: ) — 12,,) »and A — ﬁw - are complex-valued analytic function of A satisfying

Ky, =K*  H.,=H*, Ky, =Ky, +O0Q),and H,, = K,,, + O(\); the cor-

rection term R,,r (x,y)is tmnslational invariant and satisfies |R, ,(x,0)| < C |x|73/2,
Moreover, the interacting dimer propagator satisfies

c—0

GOk + ) =GP (01 + Ok, (5.2)

for some 0 > 0°. Finally, if 0 < ¢ < |pl, |k|, |k + p| < 2¢, then the interacting vertex
function of the dimer model satisfies

~ _ —0 ~
Gk +p2. p) ==Y Ky Gl ke p)I1+0()] (5.3)

The statements contained in this proposition are proved in different subsections of
Sect. 6: the construction of the functions p®, &, Bw is given in Sect. 6.4.5; the construc-
tion of the function A, is given in Sect.6.4.7, while the construction of Z is given in
Sect. 6.4.8; the proof of (5.1) is given in Sect. 6.6, and (5.2)—(5.3) can be proved along
the same lines.

8 By ‘real-valued analytic’ we mean a function that is analytic in a small complex neighbourhood of the
origin, and such that it is real-valued for real values of A.

9 We can choose 6 = 1/2; from now on, this is the choice that the reader should keep in mind, unless
otherwise stated.
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5.1. Proof of Theorem 1. The proof of the existence of the thermodynamic limit for
the average of all the local functions of dimer configurations, Eq. (2.35), is postponed to
Sect. 6.5, see in particular the comments after (6.149). The other statements in Theorem 1
follow easily from Proposition 2. In fact, if we rewrite Equation (5.1) by using Equations
(4.17) and (4.19), we obtain Equation (2.36) with

_ X 1 _ . VB
Kw,r = Kw,rﬁ7 Hw,r = Ha),r_ (54)

Z
which satisfy the desired properties, (2.40) and (2.44), thanks to the stated properties of
Z, [?w,r, I:Iw,r and of B. Recall that 7 is defined in (4.18), and the critical exponent v is
given in Equation (4.20): therefore, the fact that v = 1 + O (), see (2.39), follows from
the definition there and from the fact that Ao = O(A). The other properties of p“, &,,, Bw
stated in Theorem 1 are the same as those stated in items (1)—(2) of Proposition 2.

5.2. Proof of Theorem 2. The key ingredient in the proof of Theorem 2 is the analogue of
(2.30)—(2.31) for the interacting case, namely formula (2.46). We start by discussing the
proof of this formula which, as we shall see, is a direct consequence of the identities (5.2)—
(5.3), and of the lattice Ward Identity (3.41). In fact, combining these three identities,
we obtain:

> DupGil ke p) = [62,00 = 62,k + m |1+ 01 55)
w'==%
where (with v, as in (2.1))

4
Dy (p) = —i Z Ka)’,r 2
r=2

and, as before, 0 < ¢ < |p|, |k|, |k + p| < 2¢. By comparing this equation with (4.24),
and recalling that 0(0) = 1 (see (4.12)) we get

ZA-1) Y DGl k.p) =Y Du(p)Gl) (k. pll+0c)]. (56)
o'=% o'=*

This implies that

4 4
~i ) Ko =ZU0 =0, ~i) Koyl =Z10=0fs. (7

r=2 r=2

In order to deduce (5.7) from (5.6), one can proceed as follows: by [26, Eq. C.24], we

have that ~
D, (p) G2

Gl Ll ) = T0(P) () Crwa k. P): (5.8)
-~

By plugging this identity into (5.6) we get (keeping the terms of dominant order as
p — 0 only and using 9(0) = 1):

Z(1 = t)Dy(p) D—u(p) = Dey(p) D—i(p) + TDoy(p) Do (). (5.9)
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Computing this formula at p, = 0, p; # 0 first, both for ®« = + and @ = — and then

repeating the computation for p; = 0, p2 # 0, one gets a system of linear equations for

the coefficients —i Zfzz Iew,r(vr)j, with j = 1,2, w = &, whose solution is (5.7).
By replacing (5.4) into (5.7) and recalling that v = ll_T"L’[’ cf. (4.20), we find

kw,2 + kwﬁ = _i\/;&w: kw,3 + kw,4 = _i\/;ﬁ_w' (5.10)

We claim that Zle Igw’, = 0 (we shall prove this fact in a moment): therefore, the
first equation can be rewritten as Igw,l + Igw,4 = i\/va,. In terms of the ‘elementary
steps’ s(x, j) in direction & ; centered at x, introduced before (2.30), the two equations
in (5.10) become

Y. 0eKore = —ivvhy = —iw/vAid, (5.11)
ees(x,1)

Z O'ekw,r(e) = i\/;&w = _iw\/;AZQZ)w’ (5.12)
ees(x,2)

which are the two cases of Equation (2.46).

In order to complete the proof of (5.11)—(5.12), we need to prove that ZL] K wr =0,
as claimed above. For this purpose, we consider (3.40), and combine it with (5.2)—(5.3),
thus getting, if 0 < ¢ < |p|, |k|, |k + p| < 2¢

4
SN Run Gl ke 1+ 0] 2GR ke pl1+ 0] (5.13)

r=1w=+

Using (5.8) to rewrite the left hand side and recalling that v(p) = 1+ O (p), this becomes

4 _
GED o + R0y 222V (1 4 0] =
o ,p>§( 4R, L)+ O]
= G%z,)w(k +p)[1+ 0] (5.14)

Now, recalling that the magnitude of the correlation functions for small p, k has the form
given in (4.22) and (4.23), for this to hold in the limit ¢ — 0 we must have

. . Dy(pi
3 (KW +7R_y, lim M) —o, (5.15)
pj—0 D—w(pj)

r=1
for any sequence p; along which the ratio Dy pj)/ D_,( pj) admits a limit. Note that,
in general, the limit depends upon the chosen subsequence. For instance, if p; = (s, 0)
with s; — 0 then the limit is —a? /|a,|* while if p; = (0, ;) with £; — 0 the limit
is — ,33) /|Bw|?. On the other hand, these two values cannot be equal since we know that
the ratio o,/ B,, is not real (cf. (4.5)). Consequently, (5.15) implies that Zf: 1 Iew,, =0
that, in light of (5.4), is equivalent to Zfz 1 kw,, = 0, as desired.
With the identities (5.11)—(5.12) at hand, we can easily prove (2.47), by repeating
the analogue of the discussion leading, in the non-interacting case, to (2.33). We will be
very sketchy since the analogous argument has been given in detail in [25] in the case
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of the model with weights # = 1. We start from the very definition of the covariance of
the height difference:

Ep [(h(n1) — h(n2)); (h(p3) —huadl = Y > 0.00E(le; 1p), (5.16)

e€Cyj—ny ¢'€Cry—y

where Cy, _,, and Cy,_, , are two lattice paths connecting 1y with 7, and 13 with 74,
respectively. For simplicity, we assume that 1 and 1, have the same parity, and similarly
for n3 and n4: in this way, it is possible to choose the two paths Cy, ., and Cy;_p,
to be concatenations of ‘elementary steps’ s(x, j) in directions +e 7, see the discussion
after (2.28) above. For simplicity, let us also assume that the mutual distances between
the faces 11, ... n4 are all comparable, i.e.
0 < ¢ < minizjlmi =njl (5.17)
max;x; [n; — 15l

In this case, we choose the two paths Cy,_;, and Cy;_,, to be of length at most
C max;; [n; —n;| and to be at mutual distance c-! max;.; |n; —n;l|, for some constant
C = C(o).

We now insert (2.36) into (5.16) and, by repeating the discussion of [25, Section 3.2],
we find that the dominant contribution comes from A, ,/ (the contribution from B, s is
sub-dominant due to the oscillating pre-factors):

Ey [(h(n1) — h(m2)); (h(n3) —h(n4))] = (5.18)
- Z Z 0o Ar(e) (e (X (), x(€)) (5.19)
eecﬂ]*’?]z e,ECm‘),M
1
+o <mini#]‘54|7]i _nj|l/2+1)’ (520)

where r(e) is the type of the edge e, x(e) is the coordinate of the black site of e.
By using the explicit expression of A, ,s, (2.37), and by decomposing the two paths
Cy1=m» Cy3—n4» into a sequence of elementary steps, we obtain (denoting the generic
elementary step in Cy,—y,, 1esp. Cy;—p,, by s(x, j), resp. s(x’, j'))

1 K Ky rier
CI®=752, X Y oo 2
W= 5(x,/)ECy;rny €ES(E,)) (@0 (x = x7))
5(x',j)€Cyy oy, € €S T

1
+0 - . (5.21)
<mmi7éj§4 Ini —njl'/%+ 1)

We now use (5.11)~(5.12) and the symmetry ¢,, = ¢* , to rewrite the dominant term in
(5.21) as the Riemann sum approximating the following integral:

v (54—('72) KIS+(774) , 1
——ER/ dz/ d7 —— (5.22)
27[2 <13+(7)1) <]»T’+(773) (Z - Z/)z

whose explicit evaluation gives the main term in the r.h.s. of (2.47). Putting together the
error terms, we obtain the statement of Theorem 2, as desired.

In the case where (5.17) fails (e.g. when ;1 = 13, 12 = n4 and (5.16) is just the
variance of the height gradient), one chooses the paths C;,_,, Cy; 5, to be “as well
separated as possible” (cf. [25, Sec. 3.2]) and the rest of the argument works the same.
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6. Renormalization Group Analysis

In this section we discuss the multiscale analysis of the dimer model and the comparison
with the continuum model, which leads us to the results spelled out in Proposition 2.

We first make a few preliminary manipulations on the Grassmann integral, in order
to set it up in a form appropriate for multiscale integration (Sect. 6.1). In the following
sections, Sects. 6.2 to 6.6, we first give the iterative definition of the effective potentials,
then explain how to bound the norm of their kernels, how to fix the dressed velocities and
Fermi points in order to make the expansion convergent uniformly in the thermodynamic
limit and, finally, how to adapt the bounds to the computation of the correlation functions.
For a more detailed guidance on Sects. 6.2 to 6.6, see the end of Sect. 6.1.

From now on, C, C’, ..., and ¢, ¢/, ..., denote constants independent of L, whose
specific values might change from line to line.

6.1. Preliminaries. As a preliminary step, we rewrite the quadratic part S of the action
in (3.28) as a “dressed” term Sy plus a “counter-term” N = S — Sy, whose role is to
fix the location of the interacting Fermi points and Fermi velocities. Namely, letting as
usual

A . 1 A
w;l: — Z Iﬂ;te:':’kx, k € P(), 1//;': — ﬁ Z eilkxw];i:’ 6.1)

XEA keP(0)

we write: o
SW)=—L72 Y ulk)ydiug = So() + N, (6.2)
keP(0)

where So(¥) = —L™2 " cp g oK)V ., with

potk) = k) + Y xolk — p) [~ (p®) + aw (ki — p7) +bu(ka — p$)] . (6.3)
w==%
In this equation:

(1) p® = p®(r), with @ = =, are points in [—7, 7], such that p* + p~ = (7, 7), and
they will be fixed via the multiscale construction. A posteriori they can be interpreted
as “dressed Fermi points”; they are the same functions appearing in Theorem 1.

(2) ap = ay(r) € Cand b, = b, (1) € C are such that a,, = —a*, and b,, = —b* ;
they will also be fixed via the multiscale construction. A posteriori, their choice fixes
the “dressed Fermi velocities” via the following relations:

ap] MO(ﬁw) = ap] M(ﬁw) +ay =: 0y, 6.4)
8p2pL()(ﬁw) = apzﬂ(ﬁw) + b, =: lga)a (6.5)

where &,,, B, are the same functions appearing in Theorem 1.

(3) the function ¥ is defined as: o (k") = ¥ (M~ 'k’|), where: (1) M is the same matrix
as (4.1), with @' and @ (resp. B! and B?) the real and imaginary parts of &, (resp.
B:+): (2) ¥ : R* — [0, 1]is a C™ cut-off function in the Gevrey class of order 2 (see
[25, Appendix C]) that is equal to 1, if its argument is smaller than cg/2, and equal
to 0, if its argument is larger than cq; here cq is a small enough constant, such that in
particular the support of xo(- — p*) is disjoint from the support of xo(- — p~). For
later reference, we also let for / a negative integer

(k) = go27"K). (6.6)
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From the properties just stated of p“, a,,, b, and x (), we see that

po((, ) — k) = pyh). (6.7)

In the integration over ¥ in (3.28), the Fourier modes k that are the closest to the
zeros of o(+) play a somewhat special role, so they have to be treated separately, at the
Very last step of the multi-scale procedure (see Sect 6.5). Namely, given 8 € {0, 1}?, let
k be the values of k € P(#) that are closest to p* and note that k= (m,m) — kg [If

there is more than one momentum at minimal distance from p (there are at most four)
any arbitrary choice will work]. Next we decompose the quadratic action So(y/) as a
sum of a term depending only on ko plus a term depending only on the modes in

P'(0) :=PO)\lkg, kg }.
and we rewrite (3.28) as

-2 \.7 7=
VA _ / Dot Do oDV Vg
we~ L7 Tiepro) Lo®TF U +N WV (1. A)+(4.9) (6.8)

We multiply and divide by

2 -(0)
HET = [T noth). (6.9)
keP'(0)

(the product is non-zero since we singled out the possibly zero modes k;t) and, letting

Ut = 1/},%, (6.10)
we rewrite the generating function as
W (a.¢) 5oLy (TG WD (4,9, 1)
VL (A9 DWe w=+ ROy ) ¥ %o + W (4,0, %) (6.11)
Here
1 RO A "~ ~ ~
vt = 73 > eH ik /D\II [ ¥, =1L, (6.12)
w==% w==

(the L* factor comes from the fact that (3.10) translates in Fourier space into f Dy I, <P
(O) L2y Y] = 1) and

(6)
A _ L2EO / Py (dyr)eN WDV (Ui Are (W6 (6.13)

with Py, the Grassmann Gaussian integration (see footnote 6) with propagator

e~ ik(x—y)

, L2 ) 6.14
go(x,y) = kpz/w) oy (6.14)

From this point, we proceed as follows. First, we perform in a multi-scale way the
integration over the Grassmann variables v, i.e. over the Fourier modes except k
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the inductive integration procedure, including the definition of the running coupling
constants (RCC), is described in Sect. 6.2; the outcome of the construction can be
conveniently expressed in terms of a Gallavotti-Nicolo tree expansion, similar to the one
described in [25, Section 6.2]. The main definitions (and the main differences compared
to the case treated in [25]) are summarized in Sect. 6.3; in the same section, we also state
the bounds satisfied by the kernels of the effective potential, see Proposition 3, under the
assumption that the RCC are uniformly bounded in the infrared, see condition (6.66). The
proof that the RCC remain in fact bounded under the iterations of the renormalization
group map is given in Sect. 6.4; the flow of the RCC can be controlled only if their initial
data are properly fixed: as shown there, the choice of the initial data fixes the dressed
Fermi points p® and the dressed Fermi velocities &y, ,B_w, as anticipated after (6.3). In
Sect. 6.5 we describe the integration of the last two modes and prove the existence of
the thermodynamic limit for the correlation functions, with explicit bounds on the speed
of convergence as L — oo. Finally, in Sect. 6.6, we compute the fine asymptotics of the
correlations functions, via a comparison of the tree expansion of the dimer model with
that of the continuum model of Sect. 4, and complete the proof of Proposition 2.

6.2. Multi-scale analysis. In this section we describe the multi-scale computation of
Wg)) (A, ¢, V) defined in (6.13). We consider explicitly only the case ¢ = 0; the general
case can be treated analogously but we will not belabor the details in this paper.

The procedure is based on a systematic use of the ‘addition principle’ for Gaus-
sian Grassmann integrals, namely the following property [21, Sec. 4]: if P, (dy) is the
Grassmann Gaussian integration with propagator g and g = g1 + g» then

/ Py(dy)F () = / Py, (1) Po, (dY2) (1 + 1), 6.15)

We apply this formula to Py, in connection with the following decomposition of the
propagator go(x, y):

g0(r, ) =g, )+ Y e PN (1 ) (6.16)
w==+
where
_ Cike—yy L = X=1(k = p*) = x—1(k — p7)
gO0, =L ek i o P (6.17)
keP'(0) Ko

and, if P.(0) = (k' : k' + p® € P'(0)},

B _ ik ey X—1(K)
KePL(0) Ko p

By using the decomposition (6.16) and (6.15), we rewrite (6.13) as
®)
00— BV [ p @) x

0) .y (==D 0) . (==D
X/P(o)(dxlf(o))eN(w +¥ +W)+V (Y D4y +\IJ,A)’ (6.19)
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where ¥ © + ¢ (=D 4+ W is a shorthand notation for

W05+ Y570 en. o, = W+ LR (620)
w

P(g) is the Grassmann Gaussian measure with propagator g (x, y), while P(<_1y is the
Grassmann Gaussian measure with propagator

_ —1)— -1
b8V () = f Py (@S S,

Since the cutoff function x_1 in (6.18) is a Gevrey function of order 2, the propagator
g has stretched-exponential decay at large distances:

189 (x, )| < Ce VR, (6.21)

for suitable L-independent constants C, k > 0, if |x — y| is the distance on the torus
A. This is seen by writing g© via the Poisson summation formula as a sum of Fourier
integrals, as in [25, App. A]; each integral decays in the desired way because it is the
Fourier transform of a Gevrey function [39].

Next, we denote by VO (.. J) the combination N(-)+ V (-, A), re-expressed in terms
of the variables J = {Jx r}xen, 1<r<4, instead of A: here, if b is the bond of type r and
black site x, we let J, , := e — 1. The result of the integration over w(o) is rewritten
in exponential form:

eL7EY / Py (dyr @)V OO0 — (QLPECDSTRWDY N0 (6.22)

where [21, Sec. 4]
LY ECY —EOy 4 sED )y + vED (g, 1) =

1
=2 & VOGP e 1y VOGO a1y (623)

n>1

n times

with EOT the truncated expectation10 w.r.t. the Grassmann Gaussian integration P (d{r Oy,
and ECD | SD () are fixed by the condition S~ (0) = 0, V(=D (0, J) = 0. The series
in the r.h.s. is absolutely summable, for A sufficiently small (independently of L), see
[21, Sec. 4.2]. The reason is that the propagator g(?) has a fast decay in space, uniformly
in L, asin (6.21).

The effective potential on scale —1 can be represented as in the following formula
(which is a definition of the kernels wD ):

n,miw,r

Vi, n=" Y > wi ) @y

n,m=0: X,y, 0,1
n even, n>2

+ - + -
X P10 Pxa,w " Pry_t, 001 P, Jyir s Ty (6.24)
10 in other words, SOT(V(O); ey V(O)) is the n — th cumulant of V(@ w.r.t. the Grassmann Gaussian
[ —
n times

integration P(g). See [21, Sec. 4 and App. A.3]
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where: x = (x1,...,x,) € A”,X e A" we {—1,+1}"r € {1,...,4}"; the Grass-
mann variables <p;f », were defined in (6.20). Moreover, the kernels can be written as

n
WD @y = WD G y) expli Y (=17 5ok, (6.25)
j=1

with W,E’_ml;)r (x, X) a function that is!! independent of w, translationally invariant, peri-
odic of period L in y;, and #-periodic of period L in x; (here we say that, e.g., a function
is (0, 1)-periodic if it is periodic in the first coordinate and anti-periodic in the second,
and similarly for the other cases). The kernels W~ are not uniquely defined by (6.24);
due to the anti-commutation of Grassmann variables and to the fact that Jy, , are ordinary

commuting variables, one can assume that W,E_ml,)w (X, y) are symmetric under permu-
tations of the indices (y1, 1), ..., (Vm, 'm), and gnti-symmetric under permutations of

the indices {(x2;, w2;)}1<i<n/2 and of the indices {(x2; 1, @2;—1)}1<i<n/2. An analogous

representation is valid for S‘~1(.), and we denote its kernels by W(g_ml_)w ).

There is an equivalent expression for V(=1 in Fourier space. We use the following
convention for the Fourier transforms of the fields v, J:

+ -2 Likex At -2 poi
¢i,=L Z e O Jyr =L Z Jp e,
keP,(0) peP(0)

where P, (0) := {k : k + p“ € P(0)}. The reason why k € P, () (and not in P(0)
as in (6.1)) is that the combination e*/7“¥ xiw is #-periodic, and not (piw itself. This
sum includes also the momenta k = kg’ — p®, w = =+. Of course, recalling that the only

non-zero modes of W;wa (resp. \Il)-;fw) are in P, (@) (resp. {kg — p”}w==), we have that

at Ui, ifkePL@®),

ko T VQE it k ¢ P ().
Then, (6.24) becomes
— — ~ (=1
v, =Y L7 Wiy K20 o ks L p)
n,m>0: k, p,w,
n even, n>2 -
X ('2)/:—1.601 ¢)k_2,a)2 e (Z);n—l»wn—] gz)l;,wn jpl’rl o j/’m’rm SQ@’ B)’ (6.26)

where k = (k1. ... kn), with k; € Py, (0), p = (p1. ... pm) € [P(0)]" and

Loif Y (=17 Gk + p@) = Y1, pj mod (2w, 27
5w(k,g)=L2x{0 i STk + PO = 305 Py ( )

else
(6.27)
is the periodized Kronecker delta enforcing momentum conservation. Also, ng_ml,) w.r k2,
weosky, p1,..., pm) is just the Fourier transform of Wé;&, computed at momenta

' The properties of ng’ml,)r listed here are a consequence of the translation invariance of the Hamiltonian

of the model and of Eq. (3.1 3). The exponential oscillating factor in (6.25) has its origin in (6.20).
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ko + p“2, ..., ky, + p“", p1, ..., pm (it depends only on n + m — 1 momenta, due to
translatlon invariance of W( ” . in real space).

Using the Battle- Brydges Federbush Kennedy (BBFK) determinant formula and the
Gram- Hadamard bound [21, Sec. 4.2] for the truncated expectation in (6.23), we find that

ECD, and W}E o, r(x y) are absolutely convergent series and real analytic functions
of

(Vo,w> 0,05 b0,w, X0), (6.28)

for max{|vo o, [a0,wl, 1P0.w|, |A0|} < & with ¢ sufficiently small, where we denoted (for
uniformity of notation with the running coupling constants vy, @n.w, bh.w, An, to be
introduced below):

Vo0 i= —u(P?), 0w =dw, bow:i=Dby, io:i=A. (6.29)

Moreover, |[E(™V| < Ce and, using also the exponential decay of the bare potential,
(3.19), we find that
”W( 1) ”I( 0 S Cn+m8max{l,cn}’ (630)

n,m

for suitable constants «, C, ¢ > 0 independent of the system size. Here

— _ _ 2=ld(x,y
W et = L2sup YWD eyl V212, (6.31)

nm;,r =

@r sy
and d(xy, ..., x;) is the length of the shortest tree on the torus A connecting the / points
in (xg, ..., x7). The choice of the stretched-exponential weight in (6.31) is related to the

stretched-exponential decay of the propagator, see (6.21). For technical details about the
proof (6.31), or, better, of its analogue in a similar context, the reader can consult, e.g.,
[22, Section III.A and Eq. (3.19)].

Remark 8. The fact that the kernels er ml )w , are absolutely convergent series of (vg ),

ao.w» bo,w, Ao), that each term in the expansion admits a limit as L — oo (as one can
check by inspection) and that they satisfy uniform bounds as L — oo, see (6.30), implies
that their infinite volume limits exist and satisfy the same bounds. For later reference,

the infinite volume limit of Wé ml )w ; will be denoted by W,f ml )wof, and similarly for its

Fourier transform.

After this first integration step, we still need to integrate ¥ (<~1 out, see (6.19). Let us
first informally explain how this is done, before giving the precise inductive procedure
in Sects. 6.2.1-6.2.3. The idea is to repeat the same procedure as above: we rewrite
(via the addition principle) 1//55_1) = CE,_I) + Iﬂ(f,s_z), where W(E)_l) (resp. wé)s—Z)) is
a Grassmann field with propagator supported, in momentum space, on momenta k" €
P! (0) with |k'| ~ 271 (resp. [K'| < 272); we integrate w< D out; we exponentiate the
result of the integration, thus deﬁmng the effective potential on scale —2, in analogy with
(6.22)—(6.23); and so on. One after the other, we integrate the fields 1//( 2, ytEh
out, define the effective potential V") on scale i (which involves fields ¢(<h) with
momenta k" € P, () that belong to the support of jj(-) (cf. (6.6)), and continue until
wereach the ‘lastscale’, iy, fixed by the finite volume L, which induces a natural infrared
cut-off. More precisely, i is fixed as the smallest (in absolute value) negative integer
h such that the support of jj(-) has empty intersection with P, (8). Note that, since all
momenta in P, (@) are at distance at least 7r/L from p®, we have hy ~ —log, L for L
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large. The result of the integration of the Grassmann fields v/ (</'2) gives the generating
function W(Le)(A, 0, W), as desired.

In order for the bounds on the generating function to be uniform in L, we need to
improve the procedure roughly described here: at each step, before integrating the field
on the next scale, we actually need to isolate and re-sum a certain selection of potentially
dangerous contributions to the effective potential, the so-called marginal and relevant
terms. We refer, e.g., to [25, Sec. 5], see in particular [25, Section 5.2.2] for a dimensional
classification of the divergent terms arising in a ‘naive’ multiscale scheme. As discussed
there, see [25, Eq. (5.8)] and following lines, the scaling dimension of the kernels with
n external fields of type ¥ and m external fields of type J is 2 — n/2 — m; in the
renormalization group jargon, positive scaling dimension (thatis,2 —n/2 —m > 0 &
(n, m) = (2, 0)) corresponds to relevant contributions, vanishing scaling dimension (that
18,2 —n/2—m =0<% (n,m) = (4,0), (2, 1)) corresponds to marginal contributions,
and negative scaling dimension corresponds to irrelevant ones. In order to cure the
potential divergences associated with the terms with (n, m) = (2,0), (4,0), (2, 1), at
each step of the multiscale construction we properly ‘localize’ and re-sum these terms,
via an iterative procedure that we now describe.

6.2.1. The inductive statement Let us inductively assume that the fields (@ (=D,
., v b > h; have been integrated out, and that after their integration the gener-
ating function has the following structure, analogous to the one at scales 0, —1:

o~ L7, nok) U b5+ W (4,0,0) _ L2EM 1B ()
Xe*szzh Zw l‘»h,w(k(gufﬁw)ly$w(; / P(Sh) (dw)eV(h)(JTh(W+W),J), (632)
for suitable real constants E ", Z;,, and suitable ‘effective potentials’ S (J), V¥ (g, J),

to be defined inductively below, and fixed in such a way that v, J) = s™©0) = 0.
In the second line,

Pi,o(k) = Dy(k) + 1o (k) / Zp,
where
Dy, (k) = @uki + Boka

and
ro(k) = w(k + p©) — w(p®) — ok m(p)k1 — A u(p®)k2 (6.33)

is a remainder of order O (k?) for k small. Finally, P(<p)(d) is the Grassmann Gaussian
integration with propagator (diagonal in the index w)

1 11 k(o) Xn(k)
(=h) - ik(x=y)
g (x,y) = 5 E e . (6.34)
Z z, 17 e, o ()

We will also prove inductively that:

(1) V" (g, J) has the same structure as (6.26), with the upper index (—1) in the kernels
replaced by (h);
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(2) the kernels of V(h)(gp, J) satisfy the following symmetry:

W ) =W,k ~ 3)]*. (6.35)

n,m;—w,r n,m;o,r

Remark 9. Itis important to emphasize right away that we will view the kernels Wn(hr:l, o
h < —2, as functions of: o

(1) a sequence of running coupling constants
{An's Vi s Qo5 O o5 Yo r (.00 Yn<i? <—1-

(ii) a sequence of single-scale propagators {gé,h/) /Zp —1}h<hw'<—1, of the form

! Cik(xmy fu(k)
(h) - ik(x—y)
8o (X, y) = e = = ) (6.36)
Zn-1”” L? kepz,w(,,) Zp—1(k) Doy (k) + 1oy (k)

where fj,(k) = yn(k) — xn—1(k) and
Zi1(k) = Zn—1 5 (k) + Zn(1 — X (k)):
(iii) the irrelevant part of V(=1 denoted by RV (1.
The actual values of the running coupling constants (RCCs) will be defined via an
inductive procedure in Sects.6.2.2—6.2.3, the outcome of which is the beta function
equation (6.57). In Sect. 6.4, we will show that there is only one specific choice of
the initial data (v 4, @0., 0.»), Which we will determine via a fixed point argument,
guaranteeing that the flow of RCCs is uniformly bounded for all # < 0. For the fixed

point argument itself, it is convenient to allow the beta function, as well as the kernels
of the effective potential, to be computed at values of the RCCs different from the final,

‘correct’, ones. This is what we mean by saying that erh;l . Will be thought of as
functions of the RCCs: we will allow ourselves to think of the RCCs as independent
variables, which can be varied freely, as long as they remain sufficiently small; similarly
for the dependences on gé)h) /Zn—1 and RV D mentioned in items (ii)—(iii): for certain
manipulations discussed below, we will allow ourselves to modify the definition of the
kernels by modifying the form of the single-scale propagators or of the kernel of the
irrelevant part at scale —1, keeping the rest of the iterative definition unchanged.

6.2.2. The inductive statement for h = —1 The representation (6.32) with (6.34)—(6.33)
is valid at the initial step, » = —1, with Z_; = 1. To see this, one needs to use that, if k
belongs to the support of x_1, then wo(k+ p®) = u(k+ p?®) — u(p®) +ayki +by,kz, see
(6.3). Moreover, by using (6.4)—(6.5), we can also rewrite j(k + p©) — u(p®) +apk +
byky = D, (k) + ry(k), which implies that (6.34) at h = —1 is the same as (6.18).

To see that (6.35) holds for 1 = —1, note that it is equivalent to requiring that V(~1
is invariant under the transformation (pj e gpfw,x together with complex conjugation
of the kernels. On the other hand, by Remark 6, we know that the potential 1740 W, J)

is invariant under conjugation of the kernels together with the transformation w;c =
0+ i 50 . 0)+ 0+

W+ 2, eE 0 ) o (1 YE e, T o O 0F o of,

The statement (6.35) for h = —1 easily follows from the relation (6.23) between V(@

and VD together with the fact that the propagator ¢(© in (6.17) satisfies

g, VI = (=)D (x, y),

because pt + p~ = (7, 7).
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6.2.3. The inductive step We assume that (6.32) holds with V) satisfying the prop-
erties specified in the inductive statement, and we discuss here how to get the same
representation at the next scale & — 1. First, we split V" into its local and irrelevant

parts: VW = LV® + RV where, denoting by W% the infinite volume limit of

n,m;w,r
W,fhriw r’
EV(h)(go J)
=LY Y Gl W O k9GO0,
@ keP,(0)

- - w,
+ Z Z (p;swl (px»wz(p;»wswx,m W4,0; Zj],...,am)(o’ 0’ 0)

XEA W1,...,04

— (1 = 2)x 12, (), 00 - -
+Z Z fo(p;,wl(px,wzel(p g )XW2,1;(w1,w2)J(O’ PPt = p*). (6.37)

xeA wr,w2,r

Remark 10. A few remarks about this definition are in order:
(1) The existence of the limit of Wrgh’; w.r 8 L — oo is a corollary of the inductive

bounds on the kernels of V), which are uniformin L, as it was the case forh = —1,
cf. with Remark 8. More details on the inductive bounds on the kernels of V" are
discussed below.

(2) The reason why, in the second line of (6.37), we only include terms where the
Grassmann fields have the same index o, is that the terms with opposite @ indices
give zero contribution to the generating function, due to the support properties of

the Grassmann fields. In fact, in (6.32) we need to compute V™ at Grassmann
fields @Igswh)i that, in momentum space, have the same support as g,ﬁ?’”(k), ie.,

|IM~1k| < cg2 (note that the support properties of gff’” are the same as those of

Xn (cf. (6.6)), and these were discussed in the third item after (6.3)). If h < —1 and
co is sufficiently small, quadratic terms of the form 1%56:: H‘%fgi_—ﬁﬂv,—w would
involve two fields that cannot both satisfy this support property.

(3) Due to the Grassmann anti-commmutation rules and the anti-symmetry of the ker-

nels, the quartic term in (6.37) can be rewritten as

_ — &),
4 gt oot _en W, (0.0,0). (6.38)

xeA

Along the induction step, we will need a function Wz(ho);’(lf,) ) (X1, x2) (the upper index
‘R’ stands for “relativistic”’) which should be thought of as the kernel forn = 2, m = 0 of

arelativistic model. More precisely, at step s = —1, one simply lets WZ(:)-I()é)Rw) (x1,x2) =

0.Forh < —1, Wy''X "is defined as a suitable modification of Wy')'0°  (that, by the
h),R

induction hypothesis, has already been defined); more precisely, W2( 0 (w.0) is obtained

by making the following replacements in Wz(hg,’(ij ) (which should be thought of as a

function of the running coupling constants, of the single scale propagators and of the
irrelevant part of v ag explained in Remark 9):

(i) the running coupling constants {Vy/ 4, dn’.w, b/ o }n'>h are set zero, (note that the
running coupling constants A are not set equal to zero);
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(ii) thesingle-scale propagators gc(uhl) /Zj—1 arereplaced by the ‘relativistic’ single-scale
propagators g;}fo))/th_l, forall h < h' < —1, where

: dk ey Jir®)
(h") _ ik(x—y) Jh .
X,y) = ——e —_— 6.39

8o ) /Rz (2n)? Dy (k) ©3
(iii) RV is set to zero.

The function Wéf’o)f(lfu ) will be shown to satisfy both the identity (6.35) and the extra

symmetries (in Fourier space)

WSOy ) = =[W3 0, ) (O

2,0;(-w,—w) 2,0;(w,)
Wy (AT o1 Ak) = i Wy 8 o,
Wy o (AT o3 AR) = (W0 k()T (6.40)
al p! , , o
where A = <&2 Bz) while o1, 03 are the first and third Pauli matrices. Let us assume
that Wz(,h(;;)iﬁ,w)’ h’ > h has been already shown to satisfy (6.40) and below we explain

how to prove the same at scale & — 1.
In order to define the running coupling constants on scale /2, we decompose the term

containing 3 W ,(0) in (6.37), by rewriting

2,0;(w,w
17 (h),00 _ (), R (h),s
Ok Wz,o; (.0) 0) = o W2,0;(w,w) (0) + 0 W2,0; (@.0) 0), (6.41)

(s’ stands for ‘subdominant’). From the symmetries (6.40), a straightforward compu-
tation (see Appendix 6.6) shows that
k- oWy (0) = —25(@oki + Buoka) = —25 Do (k). (6.42)

for some real number z;,. We now combine this term with the Grassmann Gaussian
integration P(<p)(dv), and define:

P(<h) (dl//)e_Zh ZhL72 Zm Zke'pl/o(o) Dw(k)ll}]::m&]:w = ethh ﬁ(<h)(d1/f), (643)

where 15(5;,) (dy) is the Grassmann Gaussian integration with propagator

5(=h) 7
8o (X, ¥) _ Lz Z k=) _ Xn (k) i (6.44)
Zi L2 A Zn1(6) Doy (K) + 7 (K)
with
Zna(k) = Zn( 4z gn ), Znor = Zpo1(0) = Zy(L+2),  (6.45)
and eL’" is a constant that normalizes P<py(dy) to 1:
1 2 3 (k) Doy (k)
=3 3 dog (14— v ). (6.46)
L Dy, (k) +ro(k)/ Zy

® kePL )
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By using (6.43), we rewrite the Grassmann integral in the right side of (6.32) as
/ Piem(dy)e’ " WIWDT) _ (L= ZiLl7? Xy, Dolky —p 50,
X / 1'3(<h>(ah/f)e‘7(h)(V L1+ J) (6.47)

where

VW, 1) =LY > G 2" +anwki +bhwka ]G,

w kepw(o)
Y Z P P P, — P
xeA
Yh o) w —
PR SR S
w1007 h—1 xXeA
ot (6.48)

and the running coupling constants at scale / are defined as

VAN
h _ _~%h (h),00
2 Vhw = Z 1W2,0;(a),a))(0)’

Z & (h).s Zh & (h).s
ap,o = Zn 1 akl Wzy(); (0,0) ), bh,w = Zn 1 akz Wz‘(); (w,) 0),

Zh \? & (h),00

A =4( )W : 0,0, 0),

h Zn1 4.0:rr= o) )
~ (h), _ -

Yh,r,(wl,wz) = ZhWZ(’ 1);(031’012)’,(0’ Pwl - wz). (649)

Thanks to the symmetry (6.35) of the kernels (that by inductive hypothesis holds at
step /) the running coupling constants satisfy the following:

Vo =V —gr o =~ _is bho ==y e Yhro=Y,, _, (650
Moreover Aj, € R: for this, one uses both (6.35) and the fact that
77 (h) _ w
W4’0;(+’+1_1_)(0, 0,0) = W4’O;(_’_’+’+)(O, 0,0).
For later reference, we rewrite the local part of v (p, J) as

Ef/\(h)((% J) = Z [zhvh,a)Fv;w((p) + ah,a)Fa;w((p) + bh,wa;w((p):I

0]

Y
M Fr (@) + Y 2 Frirw(e, J), (6.51)
r,w

h,
Zp—1
(for the definitions of F,..(¢), Fy.0, Fp:e. etc., compare (6.51) with the first two

lines of (6.48)).
We now decompose the propagator (6.44) as

g5, y) = gD (x, y) + gV (x, y),
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with gffhi]) as in (6.34) and gc(uh) as in (6.36). To see that this decomposition holds,
note that Z;_1(k) = Z,_1 on the support of x,_1(-).
Then, rewrite (6.47) as

f Py (dp)e” " WEGAD) _ L2 Zi L L, Dotk ~p g

V() ’
o / Py (@) f Pay(dyye’ " VT v, ), (6.52)
which implies the validity of the representation (6.32) at scale & — 1, with E (h_l),
S§=D .y and V=1 (.) defined by
GLPET NSO (v D (Y Z, T (). )

_ JLAED 450 () / Py (dyye’ "W (g 53)

that is,
L2EWD —E®W )y 4 (D) — sD (1) + vED(g, 1)
] —~ -~
=Y S TG VZu D VP4 VT D), (654)

n>1

n times

with £ hT the truncated expectation w.r.t. the Grassmann Gaussian integration P, (dv/),
and E®=D §=D(.) fixed as usual by the conditions St=D) = 0and V=D(0, J) =
0.

To conclude the proof of the induction step, it remains to prove that the kernels of
V=D satisfy (6.35) and that (6.40) holds, at scale & — 1. The proof of the former
statement is very similar (but not identical) to the argument used in Sect. 6.2.2 to prove
(6.35) at scale h = —1 starting from the symmetries of v, Namely, thanks to (6.35) at
scale &, the potential V") is invariant under <p§£w — (pi _o together with complex con-
jugation of the kernels. Then, the claim follows from the representation (6.54), together
with the fact that the propagator g (defined in (6.36)) satisfies the symmetry

D (x, »1* = g% (x, y). (6.55)

As for (6.40) at scale & — 1, the proof uses the symmetries of the relativistic propagator
(6.39), together with the fact that A is real. See Appendix 6.6.

Remark 11. Note that, if the function z; in (6.45) is sufficiently small for all the scales
h < h' < —1, say |z;y| < & uniformly in L, 7/, then el < 7, < el Aga
consequence, gg' ) satisfies a bound analogous to (6.21), namely

189 (x, y)| < Co2te V¥, (6.56)

w

In fact, note that on the support of fj,(-) (which is concentrated on k : |k| ~ 2h),
Zn_1(k)/Zp—1 = 1+ O(¢e) and recall that r,(-) is quadratic for small values of its
argument, so that r.,(k)/Zj,_1 is negligible w.r.t. D,,(k). The propagator gg)w satisfies

the same estimate as (6.56), while the difference gc(,)h) — ggl)w satisfies an estimate that

is better by a factor 2".
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6.2.4. The beta function The iterative integration scheme described above allows us to
express the kernels of V™ and, in particular, the running coupling constants (RCC) at
scale &, as functions of the sequence of RCC on higher scales, {Ap, Vi ., A ws O’ o0

Yu' r.wYh<n<—1, of the single-scale propagators {gw )/Zh/ 1}h<h'<—1, and of RVED,
That is, we can rewrite Equation (6.49) in the form

b
Vh—lw = 2Vho+ B}, @h-1.0=ahw+ B} 4 bi-1.w="brw+ B,
Py y
A—1 =2+ By, Ynire=Ynre+ B, 4 (6.57)

where B}T’_, h < —1, is the so-called Beta function. One has to think of B}f’_ as a
function of the RCC on scales i’ with & < h’ < 0. Note that the first four equa-
tions makes sense also with 7 = 0, in which case they express the relation between
(V—1,ws A=1,0, b1, A—1) and (V0,4 0,0, b0,w, 10), see (6.29). Note also that by con-
struction the beta function B,’fﬁ depends on Zj only via the combinations Z//Z;_1 =

(1+ zh/)_l, with i < h’ < 0. For later reference, we rewrite the definition of zj, (6.42),
in a form analogous to (6.57),

-1 =By, h <0, (6.58)

where the right side is thought of as a function of (Ay/, zp')n <’ <0, With the convention

that zo = z—1 = 0 (the latter is because W2( 01()wa) =0).

Remark 12. The components of the beta function for vy, ,, an.w, bh.w, M are independent
of Yi' r.ws h’ > h. Therefore, we can first solve the flow equation for vy o, @0, bn.w, *n
and then inject the solution into the flow equation for Y} ;. .

Before we proceed in describing the dimensional bounds satisfied by the kernels of
the effective potential, let us comment on their structure. We have proven inductively
that V® has, in momentum space, the same structure as (6.26). If one writes v in
real space, due to iterative action of the R operator in the inductive procedure explained
above, the structure that emerges naturally is that of a polynomial with spatial derivatives
acting on some of the Grassmann fields (pif - For an explanation of why this is the case
see [25, Section 6.1.4] and Appendix B below, where finite-size effects associated with
the action of R are also discussed. Correspondingly, V") can be represented as

h
v n= Y Z W,E,f, rgior ()

nm=0: x.y.@ri
neven, n>2"
Adq1 (=h)+ | (<h)—
a (pX] w 81” (px,l [on Jyl rcto Jymarm’ (659)

The main difference between this formula and (6.24), besides the scale label & replacing
—1, is the presence of the indices i = (i1, ...,i,) € {1,2}" andg = (q1,.--,qn) €

{0, 1, 2}"* and the operators 5? acting on the Grassmann fields: this is a differential opera-
tor, dimensionally equivalent to a derivative of order g in direction i. Let us stress that the
representation in (6.59) is not unique: the claim is that there exists such a representation,
with the kernels satisfying natural dimensional estimates, discussed below.

In order for the iterative construction to allow us to compute the thermodynamic
and correlation functions, we need to prove that: (i) the RCC vy, o, ah., Oh.e» Ah, 2h are
small, uniformly in the scale (say, smaller than a sufficiently small constant ¢), provided
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the functions p®, a,, b, (see (6.3)) have been properly fixed; (ii) the kernels of the
effective potential are all well defined (i.e. the sums (6.54) are convergent uniformly in
L), quasi-local (i.e., fast decaying, with a stretched-exponential behavior) and satisfy
natural scaling properties, i.e.,

(h) n+m _max{l,cn} h(2—n/2—m—\q\)( |Yh/,-|)m
wo . <C 2 £ —) , 6.60
IWaimiqllen = € W2h Zi] (060

with |¢| = Y1 qis 1Yl = max, o | Yy |, and

_ h 2hd(x,y)
gl i=L72supd W e VTR 661

- w,r

W,
LY

for suitable constants C, ¢, «, independent of L, h.

The boundedness of the flow of the RCC and the validity of the dimensional bounds
for the kernels of the effective potential will, in fact, be the final outcome of our analysis.
The logic of proof goes as follows: one first proves the validity of the dimensional
bounds on the kernels, under the assumption that the RCC remain small. These bounds
will, in particular, imply that the components of the beta function are well defined and
satisfy bounds that are uniform in L and h. This part of the proof is pretty standard:
it follows from a representation of the effective potential in terms of Gallavotti-Nicolo
(GN) trees, see Sect. 6.3 below, and an iterative application of the Battle-Brydges-
Federbush-Kennedy (BBFK) determinant formula, see, e.g., [25, Lemma 3].

Next, we prove that the RCC remain bounded, by studying the flow generated by
the beta function. The key point is that, as long as the RCC on scales larger than /4 are
small, then the beta function on scale % is well defined, and can be used to control the
evolution of the RCC for another step. This opens the way to an inductive proof of the
smallness of the RCC. Of course, the fact that RCC remain small at all scale requires
a specific (model-dependent) structure of the beta function. In our case, we are lucky
enough that the beta function has structure which maintains the RCC small at all scale,
provided the initial data are small, and that p®, a,,, b, are properly fixed, see Sect. 6.4
below. It is not just a matter of luck, of course: a key point in the analysis is played
by the comparison of the A-component of the beta function of our dimer model, with
the corresponding quantity for the reference continuum model (the two functions are
the same at dominant order). The exact solvability of the reference model implies the
validity of a remarkable cancellation in the A-component of the beta function for the
reference model and, therefore, a posteriori, for our dimer model, as well.

6.3. Tree expansion for the effective potential. As anticipated above, the detailed struc-
ture of the kernels of V), arising from the iterative construction described in the pre-
vious section, can be conveniently represented in terms of GN trees. The definition of
GN trees, of their values, and the procedure leading to their introduction have been dis-
cussed at length in several previous papers and will not be repeated here, see e.g. [21]; in
particular, we refer to [25, Section 5.2.1 and 6.2] for a description of the GN tree expan-
sion in a context very similar to the present one, i.e., in the case of isotropic, ‘tilt-less’,
interacting dimer models with weights ¢ = 1 and plaquette interaction. The present case
differs from the one treated in [25] for the fact that here the model is anisotropic (and,
correspondingly, the height has an average slope that is different from zero). Techni-
cally, this means that in the present case the expansion involves more running coupling
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constants than those considered in [25]: the RCC vy, ,, an,w, bh,» are identically zero in
the tilt-less case. In particular, the trees involved in our construction are characterized
by the following features, slightly different from those listed in [25, Section 6.2]:

(1) A GN tree T contributing to V™, §®W (1) := s (J)y — §t+D (1) orto E® =
EM® — 0+ _ 11 has root on scale 4 and can have endpoints (either ‘normal’ or
‘special’, which are those represented as black dots or white squares, respectively, in
[25], see, e.g., [25, Fig.13]) on all possible scales between 4 +2 and 0. The endpoints
v on scales h, < 0 are preceded by a node v’ of 7, on scale h,y = h, — 1, that
is necessarily a branching point. The family of GN trees with root on scale &z, N,
normal endpoints and N; special endpoints is denoted by 7, 1\(13) N,

(2) A normal endpoint v on scale /&, < 0 can be of five different types, A, v, a, b, or
RV D Ifvisoftype A, v, a orb, thenitis associated with Ay , Fy.(\/Zp 19 =""),

or Zw th/,va;a)(\/ Zhv/—lﬁo(ih”/)), or Zw ahvr,wFu;w(\/ Zhvz—l‘P(ShL',))’ or
Zw bhv,,wa;w( Zhl),,lw(fhv’)), depending on its type (recall that the monomi-
als F,, F,.,, etc., were defined in (6.51)); in this case, the node v’ immediately
preceding v on 1, of scale i,y = h, — 1, is necessarily a branching point. If v
is of type RV, then h, = 0, and v is associated with (one of the monomials
contributing to) RV =V (¢(==1 0); in this case, the node immediately preceding v
on 7, of scale i, — 1, is not necessarily a branching point.

(3) A special endpoint v on scale i, < 0 can be either local, or non-local. If v is local,
then it is associated with

th/,r,g
Zn, -1

Fy.ro(Zn,—195"M0, J), (6.62)

for some r € {1,2,3,4}, w = (w1, w2) € {:I:}z; if w1 = wy, we shall say that v is
a ‘density endpoint’, while, if w; # wy, that v is a ‘mass endpoint’. Note that the
factors Zh,—1 in (6.62) simplify: the summand equals th,,r,QFy;,,Q((p(fhv’), J);
in (6.62), these factors are kept just for uniformity of notation with the cases in
the previous item. In the case that v is local, the node v' immediately preceding
v on 7, of scale hy = h, — 1, is necessarily a branching point. If v is non-local,
then h, = 0, and v is associated with (one of the monomials contributing to)
y(=h (go(f_l), J)— y (=D (go(f_l), 0); in this case, the node immediately preceding
v on 7, of scale i, — 1, is not necessarily a branching point.

In addition to the items above, let us recall that each vertex of the tree that is not an
endpoint and that is not the special vertex vg (the leftmost vertex of the tree, immediately
following the root on 7) is associated with the action of an R operator.

In terms of the tree expansion, we can express the effective potential and the single-
scale contributions to the free energy and generating function as

LED SO+ vz = Y S VP, JZhp. D). (6.63)

N, ,Ng>0: (h)
Np+Nsg>1 TETN”’NS

where

VO (, Znp, 1) =
v
= S VZ Y S S W rig i) DI(PY) J(PL) . (6.64)

PeP; TeT i,q Xy
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Equation (6.64) is the analogue of [25, (6.64)], and we refer the reader to that paper
for the notation and a sketch of the proof (in this formula, the indices i, q replace the
multi-indices 8 € Br [25, (6.64)]). We recall that P,]/é and ij0 are two sets of indices
that label the Grassmann external fields and the external fields of type J, respectively;
moreover, J(P;) = HfEPI{) Jy(f).r(r) and

a 390 e (1)
Dy (P}, H %) Pxlfrws) - (6.65)

fep

Clearly, the kernels in (6.59) are obtained by summing W p i q(Xy,) Over T € T(h)
and over N,,, Ny, under the constraint that the number of external fields of type ¥ and J
is equal to n and m, respectively, that the elements of i are the same as i, etc. Similarly,

the kernels of the single scale contribution to the generating function, S* (J), which we

denote by Wéh,?l ; (), are obtained by summing the tree values W p 7 over 7 € 7, 1\(/? N,

and over N, Ny, under the constraint that P,}/g = § and that U, ps {(y(f), r(f))}
Yo

matches the tuple (y, r); finally, the single scale contribution to the free energy, L? £

is obtained by an analogous sum over GN trees, under the constraint that vao Py S =0,

The bound (6.60), as well as the analogous one for Wy ., is a corollary of the
following fundamental bound on the weighted L1 norm of W;p 74, Which is the
analogue of [25, Proposition 8] and of [11, (3.110)]; for the proof, we refer the reader
to [11,25]. See also Appendix B below for some technical details.

Proposition 3. There exists L-independent constants €, C, ¢, k > 0 such that, if

zqaz{l?»h’l, i ol law o, by ol lzi |} < &, (6.66)
>

and T € T]\(,f:) Ny then

v _LpYi_pJ =
IWe.riallon < CV (CoymsiVuelligh oh =31l =1 =lab

thfl CZ,”:l |Pvi|*|Pv|
x[ I sup]_’wﬂm b
. v

v s.e.p not
e.p.

2§|PJ’\22—%|PJ’|—|PJI—Z<Pv>]
Sy!

(6.67)

where: |IUW0| =y, ep. |Pl:ﬁ | is the total number of Grassmann fields associated with the

endpoints of the tree; the first product in the second line runs over the special endpoints,
while the second over all the vertices of the tree that are not endpoints. Moreover

lal =X pp a(f) and
1 if (PVLIPID = 4,0, 2, 1),
2Py =12 it (PP =0, (6.68)
0  otherwise.

The dimensional gain 272("») associated with the marginal and relevant vertices, i.e.,

those with (|P,j/’ [, |PUJ = (4,0), (2, 1), (2,0),comes from the action of R, as explained
in [25, Section 6.1.4] and in Appendix B below.
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Since the exponents 2 + £|P)| — Y|P/ | — |P]| — 2(P,) in (6.67) are all strictly
negative, one can sum (6.67) over T € 7, A(,:l) N, > over T €T, and over P € P;, under the
constraint that |PJ{;| = nand |PUJO| = m, we get the bound (6.60); see also the discussion
after [25, Proposition 8]. Similarly, if we sum (6.67) over t € 7, 1\(/f:) N> TeT,PeP,,

with |P%| =n, |PUJO| = m, under the additional constraint that T has at least one node
on scale k > h, then we get a bound that is the same as (6.60) times an additional gain
factor 29,(}’_"), where 6’ is a positive constant, smaller than 1 (estimates are not uniform
as 0’ — 17 ; from here on, we will choose 8’ = 3/4). This is the so-called short memory
property, see Remark 16 after [25, Proposition 8].

6.4. The flow of the running coupling constants. As explained above, as long as the
RCC Vi, o9y @it o5 Dt o5 Ay Ziy Sty small, for all i’ > h, in the sense of (6.66), the beta
function controlling the flow of the same constants on all scales larger or equal to 4, see
(6.57)—(6.58), can be represented in terms of a convergent GN expansion, induced by the
one of the kernels of the effective potential discussed above. The goal is then to fix the
initial datavg 4, ao,w, bo,w,in such a way that the resulting flow of vy, o, an. 0, bn.w, Ais 20
driven by the beta function stays uniformly small in the scale index. For this purpose,
not only we have to make a careful choice of the ‘counter-terms’ vg ), 40w, b0.w, but we
also need to exploit a number of remarkable cancellations, some of which follow from
the exact solution of the reference model of Sect. 4. Let us emphasize that we have the
right to fix the counter-terms, which up to now were chosen arbitrarily in (6.3) (recall
(6.29)), but we cannot change Ao = A, which enters the definition of the model.
We look for a solution of the flow equation for the RCC such that, as h — —oo:

(1) Vh.0» 0. bh,o tend exponentially to zero; more precisely, recalling that vy, .| =
|V, —|, and similarly for |a, |, |bh.»|, We require that

1. a. D)llo == sup{2™ v o], 27 ap 41, 27" by 41} <&, (6.69)
h=<0
for & small enough, 6 = 1/2 and v = (vh,w);:f({)i},g = (ah,w);lf({)i} and b =
wel+) - -
(bh,w)hf()

(2) Ap tends exponentially to a finite limiting value A_,; more precisely, given A :=
(An)n<—1 and a positive constant &’ smaller than the constant ¢ in the previous item,
we require that |Ag| < ¢’ and

IAllo := sup{2™ " |ap_y — Anl} < &, (6.70)
h=<0

where 6 is the same as in the previous item; note that, from the condition on 1y and
(6.70), it follows that

/

il < 7= 82_9 +é, (6.71)

uniformly in .
In order to construct such solution, we proceed in various steps.

e First, in Sect. 6.4.1, given any sequence A satisfying the conditions of item (2), we
show how to construct the solution z;, to the beta function equation (6.58) with initial
datum zg = z_1 = 0.
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e Next, in Sect. 6.4.2, we reformulate the problem of constructing a bounded solution
to the beta function equations for vy, ,, @, w, bh,w, Ap into a fixed point problem of
the form u = T () in a Banach space of sequences.

e In order to construct and prove uniqueness of such a fixed point we appeal to the
Banach fixed point theorem, a.k.a. the contraction theorem: in Sect. 6.4.3 we prove
the existence of an invariant set X, i.e.,asetsuchthat T(X.) € X,, andin Sect. 6.4.4
we prove that T is a contraction on X,.

e In the remaining subsections, we collect various consequences of the proof of exis-
tence of the fixed point (or, equivalently, of the desired bounded sequence of RCCs):
in Sect. 6.4.5 we invert the counterterms and explain how to compute the dressed
Fermi points p¢ and Fermi velocities @, B, (the functions p®, @, B, constructed
here are the same as items (1)—(2) of Proposition 2); in Sect. 6 4.6 we discuss the
flow of Zj, and define the associated critical exponent ; in Sects. 6.4.7 and 6.4.8 we
fix the bare couplings Ao, and Z of the reference model, in such a way that the flows
of the reference and dimer model have the same asymptotic behavior as 1 — —oo,
including the same critical exponents (the choices of Ao, Z made there are those
stated in item (3) of Proposition 2); finally, in Sect. 6.4.9, we discuss the flow of
Y1, and define the associated critical exponents 7, 1;.

6.4.1. Fixing (zn)h<—1 Givenasequence A := (Aj),<—1 satisfying (6.70), we construct
the solution of the beta function equation

Zn-1 = Bj (%, 2) (6.72)

for z := (zj)n<—1 iteratively in &, starting from 4 = 0. We denote this solution by z*(1).
We recall that the definition of the function B;, first introduced in (6.58), is induced by
the iterative definition of zj, (6.42). Note that, of course, B (A, z) only depends on the
components of A, z of scale index larger or equal to /; note also that B; does not depend
on the irrelevant part of the effective interaction and, in particular, 1t does not depend
on Ag, because its definition only involves Wz(ho) (R;) ) (see (6.42) and the definition of

Wéf’&’{i} ) given after Remark 10), specifically item (iii) after (6.39)).

By using the tree expansion of the beta function, we now show that the solution z*(})
of (6.72) is a Cauchy sequence, differentiable in A; more precisely, we prove that, for Ag
fixed, such that |Lg| < &', and A satisfying (6.70),

‘3ZZ(A)
oAi

251 () — )] < Co(eh?2™, | < Coe2"b, 6.73)
for all A < k < —1. Once this is done, we plug z*(A) in the flow equations for
Vi,ws Ah,ws Dh.w, An, 1.€., the first four equations of (6.57), so that a posteriori their beta
functions are re-expressed purely in terms of Ag and u, where

u=(v,a,b,1), (6.74)
+ +

with v 1= (v, w);fiéi a:= (ah,w)‘;l’;é ) and b := (bh,w)fg) ),
Let us prove the first inequality in (6.73), inductively in /. Note that at the first step,
h = 0, the inequality is trivially true, simply because z;j(1) = z* (1) = 0. We assume
that [z, _, (M) — 25, (M| < Co()22°" | for all scales h < & < 0, and we want to
prove that the same bound holds for 4’ = h. Note that, for &¢” sufficiently small, the first
inequality in (6.73) also implies that |z}, ()| < &' < &, VA < h' < —1, uniformly in
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A. Recall that the definition of B is induced by (6.42). The kernel Wz(yho)f(lfu ) can be
written as a sum over GN trees, analogous to (6.64), and the contribution associated with
each tree can be bounded as in Proposition 3. Note that the trees contributing to B;; have

only endpoints of type A: this is because z; is defined in terms of 9 Wz(ho)_’(ﬁ) ) (0), see

(6.42), and wgg;(fjw) is obtained, by definition, by: setting the RCCS vy oy, @i cor i o

as well as the irrelevant coupling RV (=1, to zero; replacing the single-scale propagators
gc(,)h) by their ‘relativistic’ counterpart, gglz); see the discussion after (6.38). Moreover,
the contribution from the tree with exactly one A endpoint (which corresponds, in the
language of Feynman diagrams, to the ‘tadpole’) is exactly zero (because the kernel

of the tadpole is proportional to a delta function, so that the associated contribution to
Ok Wz(hg_’(lfu ©) (0) is zero). These considerations lead to the following representation:

BihzH =) Y > > B(zNtT.P.T), (6.75)

N22 o PP, TET

where z* = z*() (recall that B; depends only on the components of z* with scale
index > h, which have already been inductively defined), and B*(%, z*; t, P, T') can be
bounded in a way analogous to (6.67):

Yoy [Py =1 Py o
|B*(A, 2% T, P, T)| < (CE/)NI: l_[ Cl—‘ 27IP$/’I22—%IPu|—z(Pv)] )
v not Su'
e.p.

(6.76)
Here we used the fact that the endpoints are all of type XA, and that their values are
bounded as in (6.71). We now split B,i (A, z*) as follows:

Bj(A, Z") = [Bj (A, 2") — B (. 2|, _o] + By (. 29, _o- (6.77)

By definition, the difference in square brackets is expressed in terms of a sum over trees
that have at least one endpoint on scale 0, while B,Zl (A, z%) | =0 is a sum over trees that

have no endpoints on scale 0. By using the short memory property (see comments after
the statement of Proposition 3), we find

B2 = Bja. 29, _o| = &)™, (6.78)

An important remark is that by rescaling 7 — h + 1, we can re-express B (A, z*) | =0

in terms of Bj, :
B (A, 29|, _y = Bjpy1 (S, S2°), (6.79)

where S is the shift operator, namely, (SA), := Aj,—1, and similarly for Sz*. This follows
from the fact that the tree expansion for B; involves the relativistic propagators ggz),

which are homogeneous, scale-covariant, functions: g%lg (x,y) = 2_1gg’::l) (x/2,v/2).

In conclusion,

G @) = 5 = [BiG ) = Bi(& 2D, ]
+[Bj41 (S, S2) = B, (2, 29)]. (6.80)
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We want to bound the difference in the second line as

|Bf, (SA, S2%) — B, (A, 29| < C()*27". (6.81)

z
h+
The beta function B? is O((&')?) because N > 2 in (6.75), so we have just to get the
extra factor 2. The left-hand side can be rewritten as

L
By, (SA, Sz¥) — By, (A, 2") =f0 dt EB,iH(A(t),g*(t)), (6.82)

with A(f) := A +t(SA — A), and similarly for z*(¢). Bfm can be written in terms of
its tree expansion, see (6.75), so that, when the derivative w.r.t. ¢ acts on it, it can act
on the factors A (t) associated with the endpoints v of the tree, or on the factors z;, (¢)
associated with the propagators and with the branches of the tree. If it acts on an endpoint
of type A, whose value is Ay (1), its effect is to replace it by Aj» — Ajr—1, which is bounded
by 29" see (6.70); if it acts on a factor z;, (1), its effect is to multiply the tree value by

z;(X) — zj,_, (1), which is bounded by Co (e )229”/, thanks to the inductive hypothesis.
Using these facts and the short memory property, (6.81) follows. Putting this together
with (6.78), we get the desired bound on zj_, (A) — zj(A).

The proof of the second inequality (6.73) is completely analogous: it can be proved
inductively in / (at the first step is trivially valid, again because z* ; (1) = 0), by using
the tree representation of the beta function, (6.75), and the short memory property. The
details are left to the reader.

Remark 13. The limiting value of ZZ (X)) as h — —oo, which certainly exists, due to the
first of (6.73), only depends on A_so (A) := Ao+ Zhgo (Ap—1 —Ap). In order to prove this,

notice that A—oo(A) — An = D 4, (hi—1 — M) = 0 (¢'27M), thanks to (6.70), and that
T o) —7p (V) = O ((e))229M), thanks to the first of (6.73): therefore, the error made
by replacing in (6.75) the sequence A (resp. z*) by the constant sequence of elements

A—oo (resp. ¥ ) is of the order 0 ((e")220M). Consequently, letting 4 — —o0 in (6.72),
we find that z*  is the fixed point solution of an equation that only depends on A_x.

6.4.2. The solution of the flow equation as a fixed point Given |Ag| < &’ and A satisfying
(6.70), we fix z = z* (1) as described in the previous subsection, and plug it into the flow
equations for vy, 4, an.w, bh.w, An: these are coupled equations, whose beta functions are
thought of as functions of Ag and u, with u as in (6.74). In order to find the desired
solution to these flow equations, we first note that the equations for vy o, an,e, Do In
(6.57) imply that, fork < h <0,

Vo =2 o = Y 277MIBY LG w), (6.83)
k<j<h
Gho=aw— Y, B, (o0,  bro=bio— Y B?, (ow.
k<j<h k<j<h

[Clearly, B}. » (A0, u) actually depends only on the the components of u on scales larger
than j.] If we send k — —oo in (6.83) and impose the desired condition on the ex-
ponential decay of vy o, an.w, bh.w. see (6.69), we get vy, = — sth 2Jj—h=1pv

Jj.w?
— a _ b
Aoy =—2 j<h Bj’w, and by, = = j<h Bj!w.
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Regarding Aj, we study its flow equation by extracting the first order contribution in
(X0, u) from the beta function. By inspection, one verifies that the first order contribution
does not depend on u: therefore, we can write

Bl (ro, ) = chro + B (ho, ), (6.84)

where B,)l‘ is at least of second order in (1¢, u) and cz can be computed in terms of first
order perturbation theory. Note that the GN trees that contribute to it have only a normal
endpoint at scale 0, of type RV V. Then, due to the short memory property,

lcp| < C 2%, (6.85)

for some C > 0. By iterating the beta function equation for A, we get:

0
-t = Chho+ Y B} (ho, ), (6.86)
j=h

where C; =1+ Z?’:h et
In conclusion, given a sufficiently small Ao, we look for initial data vo_ ¢, @0,w, b0,e.
depending on X, such that the corresponding flow satisfies, for all scales 2 < 0,

Vh,w = _Z./Shzj_h_lB;,w(AOa u),
ahow = =2 j<nBj (o, 1),

bhw == ;<4 B} , (k0. 1)

di—1 = Chho + 35y B} (ho, w),

(6.87)

with u satisfying (6.69), (6.70). The system (6.87) will be viewed as a fixed point equation
u = T (u) for amap T on the space of sequences

Xei={u: | a ble<e lrlo <, (6.88)

see (6.69), (6.70). In this equation, and from now on, we let ¢ be sufficiently small, and
we fix § = 1/2 and

(6.89)

C 2C
g =¢/K, K=max{1, ! 1 },

1—279"1-27¢

where C1, Ci are the constants in (6.92) and (6.98) below, whose explicit values can be

computed in terms of the first order contributions in A to B,‘l’ w BZ »° B;f »
We now want to prove that 7 is a contraction on X,, with respect to the metric

d(u,u’) :=|lu—u'|, where

lull := max{||(v, a, b)|le, KhSllp1 |Anl}. (6.90)
<—

More precisely, we intend to prove that the image of X, under the action of T is contained

in X,, and that |[T(w) — T ()| < (1/2) ||lu — u'| for all u, u’ € X,. If this is the case,

then 7' admits a unique fixed point in X,, which corresponds to the desired initial

data vo 4, a0,0, bo,w, generating a flow satisfying conditions (1)—(2) discussed at the

beginning of this section.



1934 A. Giuliani, V. Mastropietro, and F. L. Toninelli

6.4.3. Invariance of X under the action of T 1In this subsection we show that 7 (X,;) C
Xe,i.e. [T (w)|| < ¢ under the condition that

Ihol < %min{l,é—‘}, 6.91)

where C is the same as in (6.85). Note that, in order to prove that T(X,;) C Xg, itis
enough to show that

By , (ko w1, B} ,,(ho, W), 1By, (o, w)] < C1K "2, (6.92)
By (ho, )| < Cre*2", (6.93)

for some K-independent constants C, C> (in order to see that (6.92)-(6.93) imply
IT(w)| < e,itis enough to plug them in the right side of (6.87) and use (6.89) and
(6.91)).

1. The bound on B}‘:’w()\o, u). We start by proving the bound on B;,w()‘& u) in (6.92).
Recall that the definition of B,f,w is induced by the first of (6.49), combined with the

first of (6.57). As for the case of B,Zl' discussed in Sect. 6.4.1, B},’ can be written as a sum

over trees:
By O, u) = Z Z Z ZB,‘:)G)(AO,Q; ., P, T), (6.94)

N21 () PP, TET

and B}l’,w(/\o, u; 7, P, T) can be bounded in a way analogous to (6.67):

1B} o, 7. P, )] < €[ [T 1R % (695)
ve.p.

S PR
9 [1—[ ¢ 25\P&”|22—%|Pv|—z<m] .
Sy!

v not
e.p.

Here, |Fy| equals vy, +|, lan,, +|, |bn,, +] O |An |, if v is of type v, a, b, or A, see item
(2) in the list of properties of trees in Sect. 6.3; if v is of type RV (™D, then F, is a
kernel of RV D (the one associated with the given choice of P,), and | F,| is its norm
(6.31) (more precisely, it is its un-weighted counter-part, i.e., the case x = 0), which is
bounded as in (6.30).

We now split B} . in a dominant plus a subdominant contribution, in the same spirit

as the decomposition (6.41): B} & = B}j’g + B, . where: BZ’GIE includes the sum over

the trees whose endpoints are all of type A and all the single-scale propagators gg( ) /Zk—1

have been replaced by g%‘,)w /Zr—1,see (6.39); BZ(SD is the remainder, which includes the

sum over trees that have at least one endpoint of type a, b, v or RV (D (the scale k of
the endpoints of type A, a, b, v satisfies h < k < 0, while the scale of the endpoints of
type RV 1 is necessarily k = 0), or at least one ‘remainder propagator’ on some scale

k between h and 0, (géf) — g%i)w)/Zk_l.
The key observation is that B}l’:g = 0: in fact the definition of B}Z:g is induced by

the first of (6.49), with W,'):° (0) replaced by W3'0: " (0) which is zero, as follows

immediately from (6.40).
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The subdominant contribution, B,‘; ’;, is not zero, but it is easy to bound. We further

distinguish various contributions to it. (1) Let us start with the contributions from trees
with at least two endpoints, one of which is of type v, a, b, RVED and is on scale
k € [h + 1, 0]: these are bounded proportionally to 8229/(h_k)20k, where 0/ = 3/4 > 0;
the factor 2"~ is due to the short memory property (see the comment after (6.68)),
while the factor £2°¢ comes from the norm | F,| associated with the endpoint of type
v,a,b, RVED on scale k, and the other & from the second endpoint. Summing the
bound over k in [h + 1, 0], we get const x 8229h, with the constant being independent
of K. (2) Next, we consider the contributions from trees with exactly one endpoint, of
type RV 1 (and, therefore, on scale 0). Recalling that the norm of the value of the
endpoint, | Fy |, is proportional to |Ag| < ¢/(2K), we find that the total contribution from
these trees is O (K ~12%"), the factor 2°" coming from the short memory property,
the proportionality factor being independent of K. (3) Finally, we are left with the
contributions from trees whose endpoints are all of type A and at least one remainder
propagator on some scale k between /1 and O, (gc(uk ) g%()w) /Zi—1. Recalling from
Remark 11 that the dimensional bound of the remainder propagator is better by a factor

20k ag compared to the bound of gg{)w /Zr—1, we find that the these contributions are

bounded by const x (¢/K) Z,?:h 20" (h—k) 90k < const X (e/K)Zeh (once again, the

factor 2"~ is due to the short memory property, and the constant is independent of
K). Putting things together, we obtain the desired estimate on B} .

2.The bound on B{ . B} . By definition, see (6.49) and the definition of Wy')"* = after

(6.41), the trees contributing to BY B,ll’,w either have an endpointoftype v, a, b, RV =D,

h,w’
or their values contain a ‘remainder propagator’ (gfuk) - ggé)w) /Z—1 on some scale k

between 4 and 0. By proceeding as in the previous item, in particular in the discussion
of the bound on B,"S . we find that | Bf! | < const x (¢/K) Y)_, 27" #=02% which is
the desired estimate, and similarly for |BZ» Wl
3. The bound on B}'. The fact that | B):| = O (¢?) is obvious, because B; is a sum of trees
with two or more endpoints, given that we have extracted the first-order contribution
c,ﬁko. The non-trivial issue is to show that the bound is proportional to 2°#. For this
purpose, we split E;} into a dominant and a subdominant part, following once again the
same logic: we write Eﬁ = BQ’R + B;l"s, where: B;L"R the sum over the trees whose
endpoints are all of type A and all the single-scale propagators gc(f )/ Zi—1 have been
replaced by g%k’)w /Zk—1, see (6.39); B,i"s is the remainder, which includes the sum over
trees that have at least one endpoint of type a, b, v or RV =D or at least one ‘remainder
propagator’ on some scale k between & and 0, (gg( ) — ggl,) /Zk—1.

The key observation is that the dominant term, BQ’R = B;} ’R(&) is the same as the

one of the reference model discussed in Sect. 4: by this, we mean that B;} R (A) is the same
that we would get in the reference model, by applying the same multi-scale integration
procedure. On the other hand, for the continuum model it is known that, if we denote by
A*1 the constant sequence (A*1), = A*, then

1B * (¥ 1] < (const.)|2*22%", (6.96)

for A* sufficiently small, see [7, Theorem 3.1]. Moreover, once the bound (6.96) is known
for the beta function computed on the constant sequence A* 1, by using the short memory
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property, we find that the same bound holds for more general sequences: more precisely,

we find that B;l‘ ’R(A) < (const.)e22%" for any Cauchy sequence A satisfying ||A[s < e,
as desired.
We are left with the subdominant term, Bﬁ’s(ﬁ), that, non surprisingly, can be

bounded in a way similar to the subdominant contribution B}; ’Z); the result is, once

again, |B;l"s M| < (const.)8229h (details left to the reader).
This concludes the proof of (6.92)—(6.93) and, therefore, that 7 (X,) C X,.

6.4.4. T is a contraction on X, We now show that || T (u) — T (u')|| < (1/2)|lu — ]|,
for all pairs of sequences u, u’ € X, (here || - || is the norm in (6.90)). We consider the
component at scale & of T(u) — T (u'),

=3 <27 N(BY (ko w) — B, (ho, u)))
=Y <n(BY (o, ) = BY, (0, 1)

— i <n(BY (o, w) — BY , (ho, 1)

> jon(BA0o, w) = B (ho, 1)),

[Tw) —TwWH], = (6.97)

In order to prove that T is a contraction, it is enough to show that, if u, u’ € X, and A
satisfies (6.91), then the analogues of (6.92)-(6.93) hold, namely:

B} ,(ho. ) — Bff ,(ho.u))| < C1K Mlu — u'2%", for #=v,a,b,
|B}(ho, u) — Bjr (Mo, u)| < Chellu — u' 27", (6.98)

for some K-independent constants C}, C, .

The proof of (6.98) is very similar to the one of (6.92)—(6.93): in order to illustrate
the main ideas, let us focus on B} (1) — B,  (u'), the other components being treatable
in a similar manner. By using (6 94) we rewrlte the difference under consideration as a
sum over trees:

By , (o, w) — By ,(ho, 1) =

=3 > > > (Bro(o.usT. P, T) = By (o u's 7. P, T)). (6.99)

Np>1 fGTﬁﬁ)o PP, TeT

We further rewrite the difference in parentheses in the right side in a way similar to
(6.82):

B , (o, u; T, P, T) — B} (o, u'; T, P, T)
1
d
=f dt EBZ,w(Ao,z(t);r, P, T), (6.100)
0

with u(z) := u’ + t(u — u’). When the derivative w.r.t. ¢ acts on B" L) t, P, T),
it can act on the modified running coupling constants vy’ ., (¢), ap w(t) by, w(t) Ay (1)
associated with the endpoints v of the tree, or on the modified constants zj, (A(7)) as-
sociated with the propagators and with the branches of the tree. If, e.g., it acts on an
endpoint v of type v, which is associated with vy, (¢), its effect is to replace it by
Vi — v;l,_w; when bounding the norm of the tree value, the endpoint v comes with a

factor vy, — v}, »|» Which leads to a factor |lu — u'||; this has to be compared with the
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‘standard’ factor |vy’ .| appearing in the bound of the un-modified tree value, which led
to afactor ||u#|| < € in (one of the contributions to) the first of (6.92): therefore, the bound
on %B,:yw(g(t); 7, P, T) is qualitatively the same as the one on Bzyw(g; ,P,T),upto
an additional factor |ju — u’||/¢. The terms in which the derivative w.r.t. ¢ acts on other
RCCs, or on zj,((t)) are treated similarly. In light of these considerations, recalling the

bound |BZ, H»W| = C1K —1¢29" on the un-modified v-component of the beta function,
we obtain the bound in the first line of (6.98) with # = v. The other components are
treated similarly, but we do not belabor further details here.

This concludes the proof that the map T defined by (6.87) is a contraction on X,:
therefore, it admits a unique fixed point u on X, whose components at # = 0 correspond
to the initial data generating a flow that satisfies the conditions (1) and (2) given at the
beginning of Sect. 6.4.

6.4.5. Analyticity of the fixed point sequence and inversion of the counterterms Thanks
to the convergence of the tree expansion for the components of the beta function, the
components of u, and, in particular, those at 4 = 0, are all real analytic functions of
Ao = A, in the ball (6.91). We write:

V0,0 = fv;w()h): a0,w = fa;w()h)’ bO,cu = fb;w()“)‘ (6.101)

From now on, with some abuse of notation, we denote by v, o = Vyu(X), apne =
an,w(A), bhw = broA), Ap = A(A), zn = zn(A) = zj(A(A)) the components of
the fixed point sequence, thought of as functions of Ayp = A. Recalling that vy (1) =
—u(p®), from the first equation in (6.101) we calculate p® = p“ (1) (via the implicit
function theorem; recall that o, = 9, (p®) # 0, By = Ip,u(p®) # 0 and that
oy/Bw € R), and find that p®(X) = p®+ O ()). Finally, recalling that &, ﬁw are related
to dy = a0, (A), by = bo (1) via (6.4)—(6.5), we find that &y, = &, (LX) = a, + O(R)
and By, = Bu(X) = Bu+ O(A), as desired. The functions p© (1), &y (1), Bw (1) are those
of items (1)—(2) of Proposition 2.

6.4.6. The flow of Zj, and its critical exponent n Once the initial data are fixed as in
(6.101) and the corresponding flow of RCC is bounded and exponentially convergent,
we immediately find that

0

Zn= [] A+z0) = (A +200() "4y, (6.102)
k=h+1

where A, = 1+ O(A2) and A, = A_oo(1 + O(122M)), as easily follows from (6.73).
Note that, while z_, depends only on A_,, A_s depends on the whole sequence. For
future reference, we let n = n(A) = log, (1 +z_o0(A)) be the so-called critical exponent
of the wave function renormalization. Then,

Zn=2""A,=A_27"1 + 002 2)). (6.103)

6.4.7. Fixing the bare coupling A of the reference model The critical exponent n(A)
only depends on the asymptotic value of z, as h — —oo that, in turn, only depends
on A_x(X), see Remark 13. Recall that, by its very definition, the flow equation of

z;, involves a beta function expressed in terms of Wz(ho),’(ﬁ) ) and, therefore, it is the
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same as we would get in a multiscale expansion of the reference model of Sect. 4: as a
consequence, the critical exponent 1 (1) is the same as the one of the reference model,
nR(Aso), provided that the bare coupling A, of the reference model is fixed in such a
way that the infrared limit A_oo. g = A_oo: R (Aoo) Of its coupling equals that of the dimer
model,

A—o00;R(Aoo) = A—oo(R). (6.104)
This equation is analytically invertible w.r.t. A, as one can show by repeating the study
of the flow of A;, for the reference model: in that case, Aj. g satisfies the analogue of the
fourth equation in (6.87), which reads, for 7 < 0, Ap:g = Ao + Z?:h B;;R()»oo, Ug),
where B}i g is given by a convergent tree expansion, and satisfies |B;}’ rQoo, p)l <
(const.)|Aso|?2". With respect to the dimer model (cf. (6.84)), note that there is no
linear term in the beta function of A: this is because the interaction potential of the
continuum model is exactly quartic in the Grassmann fields. From this, one finds that
Ao = Ao + fi,R(Aso), Where f; g is analytic in Ao and of second order in Ao}
in particular, A_ . g (Aso) is analytically invertible with respect to Aoc. In conclusion,
(6.104) can be inverted into Aoo = A:éo; R(A_Oo (A)): O (}); this choice guarantees
that the asymptotic couplings as 4 — —oo of the dimer and reference models are the
same. The function Ao, (1) constructed here is the one of item (3) of Proposition 2.
Finally, by inspection of second order perturbation theory, it turns out [10, Th. 2] that
NR(Aoo) = arZ, + O(X3,), for a suitable a > 0. Therefore, by fixing Ao as in (6.104)
and recalling that A _ oo  (hoo) = Aoo + O(A2,), we find n(X) = a[r_cc(M)]* + O (13).

6.4.8. Fixing the bare wave function renormalization Z of the reference model Once
Ao 18 fixed as in the previous subsection, the flow of the wave function renormalization
Zy. r of the reference model is given by the analogue of (6.103), with the same critical
exponent n: if h < 0,

Znr=2""Ap R = A oo 27" (1+ 012 21)), (6.105)

for some A_.r = Z(1 + 0()\2)). Actually, by a trivial rescaling of the Grassmann
fields in (4.9), one sees that Zj,. g is proportional to Z, so that A_o g = ZA_OO,R with
A_oo.r = (1+0(1?)) independent of Z. Wenow fix Z = A_oo/A_so.g = 1+ 0(1?),
which guarantees that lim,—, oo Zj.g/Z, = 1. The function Z(A) constructed here is
the one of item (3) of Proposition 2.

6.4.9. Theflow of Yy, r,» Onscale —1,one sees by direct inspection of the non-interacting
dimer model that Y_1 ;. (w;,w) := —K,e P 4 O(1). Once the fixed point sequence
u has been determined, we can plug it into the beta function equation for Yy, ;. ,

Yitro=Ynro+Bj,,@Y,), h=<-l (6.106)

where Y, = (Yn,r,0)p<—1, we(+)2- Note that, by definition, B};r’w is linear in Y. This
equation can be solved iteratively in A, via a procedure analogous to the one used to
compute z given A, see Sect. 6.4.1. In particular, B}I/ ., admits a tree expansion, by using
which (6.106) can be rewritten as o

-1 —1
Y,R Y.s
Yitro = Yh"’9+z Z Bk,h;g,@’(l—l)yk»”@"'z Z Bk,li;r,@@/(g)yk,r,g/v (6.107)
k=h o k=h o'
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where: Bhy ’If .0 is the relativistic contribution, i.e., it is expressed as a sum over trees
whose endpoints are all of type A and all the propagators have been replaced by relativistic

ones (it is easy to check, by inspection, that BZ ’,f w.q/ 18 independent of r), and Bhy lir .0
is the remainder. Thanks to the short memory property, and the known bounds on the

components of the fixed point sequence u, we find that

(W] < CIARIER g ) < ClaRf (6.108)

|Blz],,ffg,g k,h;r,0,0

We now let y ro = Yn—1,r,0/ Yn,ro — 1, and iteratively compute yj, ., for b < —1
from (6.107), starting from 7 = —1. Proceeding by induction, as in Sect. 6.4.1, we find
that yj ., is a Cauchy sequence, whose limiting value as A — —00, y_xo (1), only
depends on A_, (1), see Remark 13. This limiting value defines new critical exponents,
Nw(X) 1= logy (1 + y_o0,»(A)). By using the same considerations as in Sect. 6.4.7, we
conclude that 1, (1) are the same as the corresponding exponents in the continuum
model, provided that the bare coupling A« is fixed in such a way that A_o r(Aeo) =
A_oo(A). Thanks to the symmetries of the reference model, it is known that (e, w,) (1)
are real and only depend on the product wjw;; we denote by ny (1), resp. n2(A), the
critical exponent with w; = —w», resp. w; = w;. Remarkably, it is known also that
n2(A) = n(X), see [10, Theorem 3]. On the other hand, an explicit computation shows
that ni(A) = bA_o(A) + O([M—oo(M)1?), for a suitable b # 0, so that in particular
n1(A) # n(i) (recall that n(A) = alr_so(M)]> + O(13), as discussed in Sect. 6.4.7). In
terms of these critical exponents, we can rewrite Y}, ., in a way analogous to (6.103)

Yirww =2 "B ro=2""B_, ol +00.2M),
Yir (-0 =2 " Chrw =27"1"Cco (1 + 0(2.291)), (6.109)

*

for suitable complex constants By r,«, Ch.r,w, Such that By . o = By,

Crirw
’"rfill)e critical exponent v of Theorems 1 and 2 is given in terms of n(A), n1 (1) by the
simple relation

and Cp r—o =

V(W) = 1+70) — m(L). (6.110)

6.5. Thermodynamic limit for the correlation functions. In the previous sections, we
have obtained a convergent expansion for the effective potentials, valid for |A| small
enough and a suitable choice of p® = p®(L), &w = dw (L), Bo = Bw(A). In particular,
after the integration of all the scales 7 > hy we obtain!? from (6.32) with h = hy,

WP(A,0,9) = L2 [uo k) — Zn, 11,1959,
w

+L2EM) ¢ B0 () 4 VD (7, W, ), (6.111)
where we defined
1.0 = Why.o(ky = p°) = Do(kg — p°) + ru (kg — p°)/ Zn,

12 Recall that i, is the first scale at which the support of xj has empty intersection with P, so that (see
(6.34)) at scale iy, one can remove in (6.32) the integration w.r.t. P(<j, ) and just replace ¥ with 0. Recall
also that p1((-) was defined in (6.3), and J = J(A) just before Eq. (6.22).
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and E@0) | SG0) () and V) (W, J) are given by the convergent tree expansion dis-
cussed above. In order to obtain the Grassmann generating function with 6 boundary

conditions, Wg))(A, 0), we need to integrate out W, see (6.11); finally, the dimer gen-
0)

erating function is obtained by taking a linear combination of ewz (4.9 with all values

of 0, see (3.29). Using (6.111) we write:

I A0) _ JLPECD 4501 ()

o /D\i/e‘“z’w Yo 10,085 GG +V L (Zi 0 0) 6.112)

In order to study the thermodynamic limit for correlations, it is important to characterize
how EL) ML) () and VL) (W, J) depend on the system size L and on the boundary
conditions 6. For illustrative purposes, we start by considering the case A = J = 0,
in which case the generating function reduces to the partition function. As shown in

. ) .
Appendix C, Zy := eV 00 can be rewritten as

zo=| TT not]e"2® 1 +59G))

keP'(0)
1 A g2 G-y

x = | Db Lo to.o¥o Yo VL (21, 00 (6.113)
hr

where: A is analytic in A, independent of L and of the boundary conditions; sg(A)
depends on L, # and is of order O (}), uniformly in L, 0;

VAW, 0) = L7 “up , )W ¥, + L 00 Q) U0, (6.114)
w
with ug (1), vg(1) of order O (1), uniformly in L, #. From now on, for lightness of

notation, we drop the argument A in ug ., (1), vg(1), sp(1). The integration of W is
elementary, and gives (recall (6.12))

2 ug, Vg
zo=[ T ot ]e2@t+sp)| [T+ =5+ 75]. 6115
keP'(9) w=%
or, equivalently,

Zg = 2D (1 4 59) (29 + Z9 L 20p) (6.116)

where we defined
Zg= T[] rot®.  Z§=rpsne- 2, (6.117)

keP'(9)
og=—L Z UG [40.—co + Uf 41Ug.— + Vp. (6.118)
w==%

We now let ° be the boundary conditions for which kg is at the largest distance from
p®; if L is large enough,

g0 | = (1/2) 1g,0l. V6 € {0,1)? (6.119)
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and
'L < |ugo | < c_ /L, (6.120)

for a suitable L-independent constant c_. Moreover,
;' <129/20) < e, (6.121)

for a suitable L-independent constant c, for all choices of @, 0’ (see Appendix D.1).
We now multiply and divide the term Zg L™20g in (6.116) by Zgo and rewrite it as

) 20 o
200 269 =20 22— 700, 0. (6.122)
’ " Zyo L2ugo , mgo oo

By using (6.119)—(6.121), we immediately conclude that o go = O (%), uniformly in
L, 0. If we now take the appropriate linear combination of Zg, we obtain the partition

function of the interacting dimer model that, in light of the previous considerations, can
be written as

1 eLzA(k)
Zu=3 > cozg = : S a +s(,)[cozg + Zgocé;oo’oo]. (6.123)
6 6

‘We now let Q(z = % Zo co Zg; we recall that the constants cg are either 1 or —1, depend-
ing on @ and on the parity of L/2, see the definition after (3.1). A simple computation
shows that

coZy =1Zy| forall @, (6.124)

see Appendix 6.6. Therefore, Q(Z = % o |Z2|, so that
lmax|z°| < 0% <2max |2 (6.125)
2 g O FL=TTgmITen '

If we use these inequalities in (6.123), we get

Z = e 2N 00 (147, (0)), (6.126)

where the error term ry (1) is of order O ()), uniformly in L.

)
Let us now adapt the previous discussion to eV (A0 in the presence of the external
field A. In this case, the analog of (6.115) is

ewz")(A,O) _ 23€L2A+SL(J)+S(;(J)(1 +59)

1 N 72 Std—a v h)
x—5 [ DYe™ A Xt Voto v VEL (21, 0D, (6.127)
hr

Let us define the various functions involved, and let us prove a number of properties
that they satisfy. In the first line, Zg was defined in (6.117), A = A(X), sg = sp(A)
are the same as in (6.113). Moreover, S7.(J) + Sp(J) is a rewriting of S"2)(J) =
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> L <h<0 SM(J) (recall that S? is the single scale contribution to the generating
function, see item (1) in Sect.6.3 and Eq. (6.63)):

SLN+Sp() = Y SWW). (6.128)
hp<h<0

In this equation, Sz (J) is independent of boundary conditions and corresponds to the
‘bulk’ contribution, i.e., the dominant one in the thermodynamic limit; more precisely,
S (J) is defined as

SL(J) = Z Z Z Tyir s Iymrm

m=1re{l,.. 4" yeA"

h
x Y > Wy naL, .y +nnL), (6.129)

where Wéflrz’;io ( X) is the infinite volume limit of the kernel W(;h,;, A X) of the single-scale

contribution to the generating function, S (J), defined after (6.65), which satisfies the
bound (6.60) with n = 0; in particular, recalling (6.103) and (6.109), which imply that

el < coThm=nle < €2, we find

max>j
Wy < €2 Cmmg=hClim, (6.130)

for some C, k > 0. We recall that (6.60) (and, therefore, (6.130)) is a consequence of
the GN tree expansion for Wéhnl’,(;o, which reads

Wee = Y Y Y I Y iy = ) Wepr(xy) . (6.131)

n s Ng = (h v
N >0, Ny>1 TETNn).NS PeP; TET Xy,
and of the weighted L; bound on W p 7(xX,,) stated in Proposition 3. A generalization

of this weighted L; bound leads to the following pointwise estimate, valid under the
same assumptions as Proposition 3, for x,,, = y:

14 Yy, -
|Wep,7 ()| < CNs (CoymaxtNn-cllil} ghZ=m) |: [] s ‘—h” 1,r,wH

v s.e.p. nhe Zhv_l
YL IPy =1 Py
X[H C‘—2%\PJ”|227%|PJ”\7|Pvf\fz<Pv)]
Sy!

v not

e.p.
x[ I1 22<Sé‘*‘>hve*“v2’”5v] : (6.132)

V€V (T%)

see [25, Sect.7.2] and in particular [25, (7.12)] and following discussion for a derivation of
this estimate. For the definition of the ‘pruned tree’ t* = 7*(t), we refer to the discussion
after [25, (7.5)]; we recall that V,,,(¢*) is the set of non trivial vertices of t*, that s is
the number of vertices immediately following v on 7*, and 8, is the tree distance of the
set U re py {x(f)}. See also [8, (3.11)] and [22, (4.5)] for analogous formulas and proofs
in the context of the Thirring model and of non-planar 2D Ising model, respectively. By
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proceeding asin [22, Sect.IV.B], see also [8, Sect.3.1], by plugging (6.132) in (6.131) and
summing over N,, N, 7, P, T, we get the analogue of [22, (4.31)], with the appropriate
modifications’3:

W =cm 3 20Tl T gV ] (6133)
h<h{<0 VEVp (T°%)
**E%*ZS
whereav =(1—e)s)+ée'sk Uforv = vg, and oty = (1 —e)(s —D+é'sy Uforv > Vg
here ¢, €’ are two suitable, small constants, such that € > € > 0. Once again, we refer
to [22, Sect.IV.B] for the definitions, in particular of TO*Z* . By summing over A and

03
™, using in particular [22, (4.14)—(4.15)] and the fact that 8, > (s — 1), with § the
minimal pairwise distance among the points in y, see the lines after [22, (4.15)] and the
following equation, we get the analogue of [22, (4.33)], namely

ph(1-e),~5y/2"dW)

w -
‘ Omoro( )‘ =" 6+ Hd-m=1 "’ (6.134)

where d(y) was defined just after (6.31) and we also used the fact that Y |,y sy 0ty =
1—em+e'm> (1 —e)m.

The finite size correction Sp(J) is, by definition, the difference between the right
side of (6.128) and Sz (J), see (6.129), which we write as

SoN =" 3 3 Fyn e Ty, (6.135)

m>1re{l,.. 4" ye A"

Its kernels, wi’f, can be bounded via the same strategy discussed in App.B for the

0,L
mr

admits the same dimensional bounds (6.130), (6.134) as Wéhnﬁ? r’oo, in the case that the
scale index & equals &y ; that is, recalling that 272 oc L™1,

bounds on the finite size corrections to the effective potential; the result is that w

||w,0n'L||;<,hL < CmLm—ZLCle’ |wr0n,,lr;(z)| < CmL—(l—G)((S + 1)—(1—6)(/}1—1)’
(6.136)

. . . —(c/2)./2hd(y
for some C,e > 0 (in the second inequality we neglected the factor e /2) ) ,

because, for & = hy, it is bounded from above and below by an O (1) constant).

ompared wit , (4.31)], in (6. there are a few significant differences: (1) the sum over scales is
13 Compared with [22, (4.31)], in (6.133) th few significant diff 1) th les i
over negative integers, rather than over scales smaller than N + 2, due to the different choice of the ultraviolet
scale, i.e., of the lattice spacing, equal to 1 = 20 in this paper, and toa ~ 27N in [22]; (2) there is no analogue
of the ‘short memory factor’ 279N due to the fact that here the model has a quartic marginal coupling,
A, flowing to a non trivial fixed point A_oo, contrary to [22], where the quartic coupling is irrelevant, and
the infrared theory tends exponentially fast, like ~ 297 10 a trivial fixed point; this fact also explains the
reason why in the definition of «y here there is no 6, contrary to [22, (4.32)]; (3) there is a damping factor
*
2(h=1p) (=€) a5s0ciated with the branch of T** from vE)k to vp; in [22] its analogue did not appear explicitly,
because it was summed over & < hé, see the comment right before [22, (4.24)]; (4) in the definition of «y, the
constant in front of s:f 1 is €/ < e rather than €, see [22, (4.32)], the reason being the presence of the factors
Yy, |
[Zp

definition of o into (¢ — CIM)s;k’1 >€

< €27 CIA agsociated with the special endpoints, which have the effect of changing esj’l in the

*1
"5y’
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Let us go back to (6.127): in the second line, V@B (W ) is the effective potential
on scale /7, which admits the following representation:

v, 1y = v w0+ Y Y (ﬁ Jy_/fj)

m>1y1, }m j=1
Flyeees

[ Yoo W+ R (X)\@:@;\i/i\if:], (6.137)

w1,w=%

where VL) (W, 0) is the same as (6.114), and the kernels in the second line satisfy the
following (recall thatX =, ym)andr = (ry, ..., ry)):

”Qo’L”K,hL < CmLm_SLCMIm, ||R3{L||/<,hL < Cm|)\.| Lm—8LC|A|m’ (6138)
Q0 oy s )] = CMLTEO (g 1y~ (6.139)
|Rm’;r(z)| < "L 779 4+ 1)~ U-am=D, (6.140)

uniformly in €. In order to prove this representation and bounds, one starts from the
general representation of the effective potential, (6.59), in the case that h = &, focusing
on the terms m > 1, n > 2; next, one uses the Fourier representation for the Grassmann
field, see (6.1) and (6.20); recalling that at scale /;, the Grassmann field contains only
four modes, denoted by ‘ilf with @ = = (see (6.10)), one finds that the sum over 7 is
limited to n = 2, 4; therefore, one obtains (6.137), with

Qm L) = 14 Z (Hem,k X;qu (k wj)>W2(,hni,)g,q;Q,L(£’ y), (6.141)

x,iq j=l1

_ ik i i 0 h
R’i’i(z) =L Z Oéw(l_[e“’!ke XJD?J_](k;)’ — p“)/))W(rs P »),
x.0.i.q j=l1 B
(6.142)

where: 0; = (— 1)/ -1 Dq (k) is the Fourier symbol of é which satisfies |Dq k)] <
C|k|? (the reason why the argument of Dq/ is shifted by p is that it originates from

the action of 31_‘1 on L~ 2T kg~ w)x‘-IJi see (6.20)), and, in the second line, o, is a

symmetry factor that takes values in {0 —1, +1} (it can be easily computed using the
anticommutation properties of the Grassmann variables) and whose precise value is
inessential for the following bounds. By using the bounds (6.60) on the weighted L

norm of WIY’”Ll)l qor WE obtain (6.138). Similarly, using the corresponding pointwise

bound'*, analogous to (6.134), namely

n
S (TTIpEa = )W, o 0]

x,i,q j=1
< szhL(l—e—n/Z)(B + 1)—(1—6)(’"—1)’ (6.143)

14 More precisely, the norm in the left side of (6.143) is a mixed norm, pointwise in y and L1 in x. In
order to obtain (6.143), we proceed as follows: we start from the appropriate analogue of (6.132), which has
a factor 21 (2=m=1/2) instead of 22~ and where h = hy ; next, we keep the factor 2hL(=1/2) on a side
and manipulate the rest of the expression as discussed after (6.132), thus obtaining the right side of (6.143).
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we obtain (6.139)—(6.140).
We are now in the position of computing the integral in (6.127): by doing so, we get

©)
VA0 _ L2 ASLUSH () (] +S0)[ 79

+ZyL™? [00+ZZ(HJW1) nir Q)

m>1 y.r

m

DI y)(lni[ Wek @] 6144

mm'=1yy\rr j=1
where:
0L \. 0,L
Vi ) i= LR () + Z LPO0E o (= Litg —o +1tg. o),
0,L N ._ 76 R 0,L /
Wm,m/;Lz’(X’ y)=L Z me:(ﬂw),L(z) Qm/;(—,—w){/(z )-
w==+
We rewrite (6.144) in condensed notation as

®)
WL (A0) _ L2A+SL(J)+80(J)(1+?0){20_’_ 0 ZZ l_[Jyl , mr(y)}

m>OrV i=1

where the kernels w (y) are translationally invariant, and the summand withm =0
should be mterpreted as being equal to op. Usmg the deﬁmtlon of W w (y) implicit in

this rewriting, and the pointwise bounds on Q Mo R, L discussed above, we find

[0 y)| < L1796 + 11Dy >, (6.145)

. . . L. ) . .
Finally, we take the appropriate linear combination of e”Vr (4:0 in order to obtain the
generating function of the interacting dimer model:

M0 % 3 eV A0 — 7, SDELD (6.146)

where 3
Sp(J) =log(1+ Fr(J)), (6.147)

with (recall from (6.126) that Z; = eL* 0% (1+7r1))

2Q0(1+ )ZC0(1+S0){L2 ZZ l_IJ},r, mr

m>1r,y i=1

+ (%) 1)(22 + % Z Z [H J,I.yri]zi)fn'i(z)ﬂ. (6.148)

m>0r,y i=l1

Fr(J) =
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By using the representation (6.135) for Sp(J), the bounds (6.136) on its kernels, and the
bounds (6.145) on w’: %

analogous to (6. 135)as well, w1thw replacedby amodifiedkernel W . , satisfying the
same pointwise estimates as the second of (6.136) and (6.145). Flnally, using (6.147),
one finds (see footnote 15) that also SL(J ) admits an analogous representation, with
associated kernel satisfying the same pointwise estimates as the second of (6.136) and
(6.145).

Thanks to these estimates, and to the explicit form of Sy, (J), we conclude, as desired,
that the thermodynamic limit of the correlations of the interacting dimer model exist and
are given by (we let ¢; be the edge of type r; with black vertex x;, and we assume the m

( ), the reader can check!? that F7 (J) admits a representatlon

edges ey, ... e, to be all different from each other):
h
Ej Loz i lg,) =ml Y W™ (xr,.. . Xm). (6.149)
h=0

Note that the sum in the right side is absolutely convergent, thanks to the pointwise
bounds (6.134). Note also that, since {Uyeple}ac Ep> with E» the edge set of 72 and
A a finite subset of it, is a basis for the local functions of dimer configurations, the
existence of the thermodynamic limit for all the multipoint dimer correlations implies
the existence of the thermodynamic limit of the average of any local function of the
dimer configuration; this proves Eq. (2.35) of Theorem 1.

A similar discussion can be repeated for mixed dimer/Grassmann field correlations,
but we will not belabor further details here.

6.6. Asymptotic behavior of the dimer correlation functions. In order to complete the
proof of our main theorems, we are left with proving that the large distance behaviour
of the (thermodynamic limit of the) interacting propagator, vertex function and dimer—
dimer correlation can be expressed in terms of linear combinations of the appropri-
ate correlations of the reference model, as stated in Sect. 5. We limit ourselves to
the discussion of the asymptotic behaviour of the two-point dimer—dimer correlation,
Ey(Le,; 1,,) = Gﬁ?é) (x1, x2), i.e., to the proof of (5.1), and we leave the analogous
discussion for the propagator and vertex function (leading to (5.2), (5.3)) to the reader.
We use a strategy analogous to the one of [25, Section 7.1 and 7.2] and we refer the
reader to those sections for further details. The starting point is (6.149) with m = 2,

which we write as
GOD(x1,x0) =2 W (x1.x2). (6.150)

ry,rn 2;(r1,r2)
h=<0

This is the analogue of [25, Eq. (7.4)] with ¢ = m = 2. The multiscale construction
implies, of course, that Wéhz),’fr? rz)(xl , X2) can be written as a sum over trees with root
at scale i and two external J fields, that is

15 Thanks to (6.135) and (6.136), Sy (J) is small for J small and L — oo, so that one can Taylor expand
eSo) 1 = > n=1(Sp(J))"/n!. By rearranging this series in a form analogous (6.135) one finds that the
corresponding kernels satisfy qualitatively the same bounds as (6.145). Similarly, by using the Taylor series
of log(1l + x), one finds that F7 (J) admits an analogous representation, with kernels satisfying analogous
bounds as well.
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2
GO, x) =YY" % > Spmmbnx);  (615])

h<0N>0n=1 (h) | :
= =Un TE’Z;\/,n |Pv0 ‘:elirj =2
v

this is the analogue of [25, Eq. (7.5)]. We now decompose (6.151) as in [25, Eq. (7.7)],
namely,

GOV (x1,x) =S8N (x1,x2) + 8P, (x1,x2) + 8D, (x1, x2), (6.152)

1,12 r1,r2 ry,r2

where: Sr(ll,)r2 (resp. Sr(lz,)rz) is the sum (6.151) restricted to trees whose normal endpoints
are all of type A, whose special endpoints are both density endpoints (resp. mass end-
points), see the definition after (6.62), and whose value is computed by replacing all the
propagators by relativistic ones; S,(? ,)rz is the remainder, which is given by a sum over
trees, which either have at least one endpoint of type v, a, b, RVED or have at least
one ‘remainder propagator’ gg' ) _ g%l).

Not surprisingly, the easiest term to bound in (6.152) is the third one: by a proof

analogous to the one leading to (6.92), we find that Sr(i)rz can be bounded as

/
|Sr(|3,)r2(x]’x2)| < CZ2h(2—2C|)»|)20he—/<4/2h\x1—X2| < Im—mcm' (6.153)
h<0
Note that, for A small enough, at large distances the r.h.s. of (6.153) is negligible w.r.t.
both S§°)) (x,y) and g (x, y) (recall the estimates (4.17) and (4.19)) and there-
fore Sr(i),z (x1, x2) can be absorbed in the error term R, ,,(x, y) in (5.1). A couple of
comments about how the bound (6.153) is obtained will be useful (see [25, Sec. 7.1]
for more details on similar estimates). The factor 2/2—2CIAD g=xv 2xi=x2l ig the “di-
mensional bound’ on trees with root on scale & and external fields Jy, ,, Jy,.r,- The
factor 20" is the ‘dimensional gain’ arising from the fact that all the trees contributing to
S,(i),z have at least one endpoint of type v, a, b, RV (™D or one remainder propagator.
In fact, recall that the value of an endpoint of type v, a, b, RVEDif located at scale
h < k < 0, is of the order 0(29")»); by the short memory property, we get a factor
20'h=k) 9 < ¢’ < 1 and a sum over k > h finally produces the factor 2°% in the right
side of (6.153). The contributions with one remainder propagator on scale k > h are
treated analogously.
Let us now consider S,(l1 ’),2 (x1, x2) and Sr(lz?,z (x1, x2). First of all, note that they can
be naturally rewritten as

1
SV, x) =Y S (1. x), (6.154)
w==+
2
S, (a0 = 8P (x1.x), (6.155)
w==+
where S <11) is the sum over the trees whose special endpoints have labels (@, w);

r,rw,w

similarly, S 2)

ry,rniw,—w

bel x; (resp. x2) has label (w, —w) (resp. (—w, w)). In the tree expansion for Sr(lj)rz,w1 o

is the sum over the trees whose special endpoint with coordinate la-
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we further decompose the tree values in a dominant plus a subdominant part, the domi-
nant part being obtained via the following replacements: replace all the values A, of the
endpoints of type A by A_so = A_xo(A); replace all the values z;, of the rescaling factors
by z_sc = Z—oc0(A); replace all the values Yy 1 (w,w)/Zr—1 (t€SP. Y r (w,—w)/ Zh—-1) Of
the density (resp. mass) endpoints, by

27"B_ o v/ Ao (6.156)
and
2=k y=ne_ A (6.157)

respectively, that is their asymptotic value as h — —oo (recall Egs. (6.103) and (6.109)).
The decomposition of the tree values into dominant and subdominant parts induces a

(€]
similar decomposition of S . |

s (rx) =8 ) +SYS (xx), j=1.2,

ry,riwg,w ry,riwp,w r,r2iwp,w2

with obvious notation. By using the fact that A, zj, An, Bh.r.w, Ch.re all converge

exponentially fast to their limiting values as & — —oo, we find that Sr(]] ,),’; w100 (X1, X2)
can be bounded in the same way as (6.153) and can be absorbed in the error term
Ry, (x, y) in (5.1).

We are left with the dominant parts, Sr(J Fasor.wn° Jj = 1,2, and to prove (5.1) we
need to connect them to the correlation functions of the continuum model of Sect. 4. As
discussed in Sects. 6.4.7 and 6.4.8, we fix the coupling constant A, and the bare wave
function renormalization Z of the continuum model in such a way that A_qo. g (Aso) =
A—_oo(A), so that the critical exponents 1(A), n1(A) are the same as for the dimer model,
and that the flow of the wave function renormalization of the reference model satisfies

Zir = A—o2 (1 + 012 21y), (6.158)

with the same A_o as in (6.103). That is, Z;.g = Z,(1 + O(A*27"). The form of the
special endpoints is different for the dimer and the continuum model, simply because
the external fields J of the continuum model have the structure J,SQ, instead of Jy ,. In
fact, when the multi-scale construction is applied to the continuum model, the value of a

special endpoint of type j = 1 (density) or j = 2 (mass) is of the form (to be compared
with (6.62))

(/')

T Ty ). = [ aeiol,

with ,o(j ) asin (4.10). As h — —oo one has, in analogy with (6.109),

v\ = B_o2 M1+ 0127,

Yok = Cooc2 M1+ 01271, (6.159)
for suitable analytic functions I§_oo, C —oo Of A, which equal 1 for A = 0 . Now call
S(E)/l)fé the analog of Sr(J )r 1., Tor the continuum model. The two functions differ

only because the values assoc1ate(?l with the special endpoints differ: in the dimer model,
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these are given as in (6.156) (if j = 1) or (6.157) (if j = 2); in the reference model, one
needs to replace B_so,r,0 = B—oo and C_oo v = C—o. In conclusion,

1),d
51,)r2;w,w('x X2) = Ka) e Ka) r28<1) o4 R(X1, X2),

Syt w1 ) = PP B 870 (1 x2), (6.160)

L0, —o
with

> _ B—oo,r,w ’y _ C—oo,r,—w
o,y = T = Ha),r == -

B_oo C-oo

The oscillating prefactor gi(ﬁu)_ﬁ T —x2) appears because it is included in the defini-
tion of Fy. . Finally, SV (x1, x2) equals S¢'” (x1, x2) (cf. (4.15), (4.16)), up to

R,w,w
subdominant corrections that can be absorbed in the error term R, ,,(x1, x2) and we

obtain (5.1), as wished. A similar discussion leads to (5.2), (5.3), and we leave the details
to the reader. This concludes the proofs of Theorems 1 and 2.
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Appendix A. Symmetries

The propagator g (x y) in (6.39) satisfies three symmetries, which are the real-space
counterparts of the followmg.

D_y,(k) = —D}(k),

D, (A o1 Ak) = iwD? (k),

D, (A" o3Ak) = D} (k). (A.1)
This means that the quadratic action associated to the Grassmann integration with prop-

agator ggl) is invariant under three transformations: for instance, the one associated to
the first of (A.1) is cﬁkiw =i gbf_w and at the same time any constant appearing in the
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action is replaced by its complex conjugate. Then, one sees inductively that the effective
potentials one obtains by setting {vp’ o, an’ 0, bn' w}h<hn'<—1 to zero (as is done in the
definition of relativistic kernels) satisfy the same three symmetries. As a consequence,
Wé’g;’(lfu ) (k) inherits the symmetries analogous to (A.1), that are (6.40). Note that bi-
liner terms such as vy o Fy. 0 (©), @' . Fa:0(©), by o0 Fp. o (@) in (6.51) would break the
above-mentioned symmetries, unless the coefficients vy, etc. are zero. On the other
hand, terms such as A F;, (¢) are invariant because we know by induction that A, , A’ > h
is real.

Next, let us show that (6.40) implies (6.42). Write for lightness of notation ¢, :=

D, k), ¢ = —¢_.Since k - 9 Wz(fl({iﬁ) (0) is linear in k, we can write it as f (¢4, {—) =

cLy+c’ ¢ for some complex constants ¢, ¢’. Note that the transformation k — A~ 1 o3 Ak
(resp. k > A~ oy Ak) implies (&4, £-) F> (—ig—,i&y) (resp. (G4, £) F> (=L, —C4)).
By linearizing the second and third equation in (6.40) we get:

f=ig— i) =il f (G, §T,  f(=0—, =8 = [f (G $T" (A2)

which readily imply that ¢’ = 0, ¢ € R. This is the desired formula for v = +. By using
the first of (6.40), we get the desired formula for v = —.

Appendix B. Finite Size Corrections and Bounds on RV )

The bounds on the kernels of the effective potential arising in the multi-scale procedure,
such as Proposition 3, as well as the reason why the action of R, responsible for the factors
272P) in (6.67), makes the renormalized perturbation theory convergent, have been
discussed several times in the literature in similar models, see e.g. [25, Section 6.1.4]. In
particular, finite-size details have been discussed in [11], but the definition of the £, R
operators given there is different from the one proposed in this paper: in [11] the action of
L on the kernels of V" explicitly depends on the size L of the box, see [11, eq.(2.74)],
while in the present case it only depends on the L — oo limit of the kernels, see (6.37).
This new definition simplifies some technical aspects of the multi-scale construction: for
instance, the flow of the running coupling constants is independent of L in the present
work. The goal of this appendix is to discuss the modifications induced by the new
definition of £, R on the proof of the bounds on the kernels of RVM, Familiarity with
[25, Sec. 6] is assumed.

For illustrative purposes, we restrict our attention to the part of RV denoted RVAfh),
that is quartic in the Grassmann fields, has no derivative terms 5(,0, and is independent
of J. A similar discussion applies to the terms quadratic in the Grassmann fields (either
independent of or linear in J), but we shall not belabor the details here. For the quartic
term (using the same notation for the kernel as in (6.59)), we have from (6.37):

(h) E : + - + - (h)
RV4 (0) = ¢X1,w1¢X2,w2‘pX3,w3¢X4,w4I:W4,0,Q;2(xl’x2’x3’x4)
X1,..,X4€EA
O,y 04
h),
—L—ry=x3=xs E Wio)’gfg(xl,xé,xé,xﬁ)]. (B.1)

o 2
X5, X3, X, €L
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The kernel Wiho) ., 18 given by a tree expansion:

.
Wﬁ&g;g(xhxz,xam) =3 D0 0D Wepr(xy), (B.2)

N>1 () PeP; TET
reTN‘O XUO!

where the * indicates the constraint that the field and coordinate labels associated with
the external fields must match with the prescribed values of wy, ..., w4, x1, ..., X4.
Among the various contributions to the right side of (B.2), there are those from trees
such that | P,| > 4, for which the action of R on all its vertices v > vy (i.e. for all vertices

of v that are descendants of vy along the tree), is trivial; we let 7. ,\(,h()) be the family of
these trees, and Wiho) 0o be the analogue of (B.2), with the sum over 7 in the right side

restricted to ’]_']\(,h()); in terms of these kernels, we let

7 (h) _ + — + - 17 (h)
RV4 ((0) - Z I:(pxl ,W1 (pr,wz(px3,w3¢x4,w4 W4)0‘Q;Q(-xl ’ XZ, x37 x4)
X1,y X4EA
Oy 4
8y xa By e Wi-ee ), x5, x4 B.3
O0x1,x20x1,x30x1,x4 470,9;9()(:1! X9, X3, .X4) . ( . )
xh,x},xj€Z?

In this appendix, we limit our discussion to R\_/Afh)(w), the ‘complementary term’,

R(V4(h) W)— ‘74(}’) (¥)), being treatable similarlylé. A convenient factis that,if t € 7_—1\(/1,1)’
then W¢ p 7 (xy,) has the following explicit expression:

Werrag) = [T (#2072 T &5 0]

v not e.p. v e.p.

< T1 % / apr ) da™ e[ [Te™ ]} @4

v not e.p. LeTy

where the notations are analogous to [25, eq.(6.63)], to which we refer for details (in
particular, M Tv (t,) is a matrix whose elements are propagators on scale /1, like the one

defined in [25, Lemma 3]). The infinite volume limit of Wiho) 0’ denoted by Wiho) go P

admits the same explicit expression as Wihg 0:,» Modulo the following changes: the sum

over the coordinates in X, in (the analogue of) (B.2) runs over 72, rather than over A;
all the propagators appearing in (B.4) (both those in the elements of M"» T and those
in the last product) should be replaced by their infinite volume limits.

We recall that, if T € 7, If,h()) and the RCC satisfy (6.66), by using (B.4), the Gram-

Hadamard bound on det(M">- T (t,)) (see [25, Eq.(6.60)]) and the dimensional bound

16 The minor technical complication arising in the ‘complementary’ case is that, if we restrict our attention

to one of the trees contributing to R(V;h)(w) - \_/4(h) (¥)), the action of R on a vertex vy, if non trivial,
can interfere with the one on a vertex v < v preceding it. Such interference does not cause any conceptual
extra difficulty, but it complicates the explicit form of the corresponding tree values must be expressed in an
inductive form, rather than by a formula as explicit as (B.4). For a discussion of these issues, see e.g. [11,
Sections 3.3 and 3.4].
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(6.56) on the propagators, we find

Vel CXiLi1Pyl=IPl o
< maxyiv,c |y, - 0 9T v
IWep,7lle,n < (Cée) | | ool 2 , (B.5)
t
ep.

which is the analogue of (6.67) (the factors z(P,) are absent because R acts on none
of the the vertices v > vg; this bound on “non-renormalized trees” has been discussed
in several previous papers, see e.g. [21, Section 6]). After summation over t, P, T, this

leads to the bound || ng O lc.n < Ce, uniformly in L: in particular, the bound applies

to the kernel of R\_/Afh), simply because it applies separately to Wiho) 0.0, and tO Wého) go e

On the other hand, by suitably taking into account cancellations between the two terms

in the right side of (B.3), one can find an improved bound on R\_/Afh), which we now
discuss.

1. Let us first consider the terms in the right side of (B.3) such that either the argument of
WX'&Q; w (x1, X2, X3, X4), or the argument of Wf’&’é’f w (x1, x5, x5, x), have tree-distance
(i.e. length of the shortest tree on A including the four points) larger than L /4 (this is the
first “finite size correction’ that we intend to discuss in this appendix). Recall that each of
the trees contributing to these kernels comes with a a product of propagators ‘along the
spanning tree’, see the factor [ [, .. ». I CeT, géh“) in the right side of (B.4). Therefore,
by using the stretched exponential decay of the propagators in (6.56), we find that each
of these contributions can be bounded by the right side of (B.5) times an additional,

exponentially small, factor e~/ L p=(eonst 2" g gactor is smaller than

any power of the inverse of the exponent, in particular, smaller than (const.)2"- " which
is enough to renormalize the quartic kernels under consideration.

2. After having estimated the terms in the previous item, we are left with the terms with
tree distance smaller than L /4, which can be rewritten as

+ - + - 7 (h)
Z Z [(pm,wl(pm,wz(p)cs,m(pm,m W4,O,Q;Q(x1’ X2, X3, X4)
x1€A X2,X3,X4:
®1,...,04 d(x1,....x4)<L/4
+ - + - ¥7(h),00
_(pxl , W] (pxl ,wz(pxl,a)_s(pxl 4 W4’0)Q;Q(xl s X2, X3, x4)]- (B6)

In the first line we rewrite

7 (h _ (h 77 (h),00
Wi’&g;g(xla X2, X3, X4) = wiyé,g;g(m, X2, X3, X4) + Wi&@&(x1,xz, x3,x4), (B.7)
so that
_ + - + - =)
(B.6) = Z Z [‘pxl,an(pxz,wzgpxwu}¢X4,w4w4,0;g(x1’ X2, X3, X4)
X1EA X2,X3,X4:
W1,..., wyq d(xy,..., x4)<L/4
4 4
. . = (h),oo
+(H¢§;,wi - l—[‘pil,wi) 4,0,9;,()61’ X2, A3, x4):|' (B.8)
i=1 i=1
In the two products in the second line, ¢; := (— 1)i—L; notice that the Grassmann variables

in the first product are computed at x;, while in the second product they are computed
at xj.
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The term in the second line is the ‘usual’, infinite volume, renormalized term, which
can be treated as discussed in, e.g., [25, Section 6.1.4]; we refer to that section for a
discussion of why these terms have the ‘usual’ dimensional gains leading to the factors
2-2(Pv) i (6.67). The term in the first line is, instead, the second ‘finite size correction’
that we intend to discuss in this appendix. By using the representation of Wiho) 0w in

terms of a tree expansion, we find that wf‘ 3 0., itself can be written as a sum over trees.

Each tree comes with a difference between a sum over x,,, (within A) of the tree value
in (B.4) and a sum over x,, (extended to the whole Z?) of the infinite volume limit of
(B.4). We further split this difference in two parts: the first corresponds to the case where
both the sums over x,,, involve at least one coordinate at a distance larger than L /3 from
(x1, x2, X3, x4); by proceeding as in item 1, we find that this first part has a bound that
is better than (B.5) by a factor e~ (cos1)v "L a5 desired. The second part corresponds
to the case where we sum the difference between the tree value in (B.4) and its infinite
volume counterpart over coordinates X, that are all closer than L/3 to (x1, x2, x3, x4).
In the finite volume expression of the tree value, (B.4), we replace every finite volume
propagator gfuh)(x, y) appearing either in the matrices M"7v(t,) or in the products
over spanning trees [ [, eT, géh”) by the following infinite linear combination of infinite
volume propagators, namely (“Poisson summation formula”, see e.g. [25, Eq. (A.8)]):

g, y) =D (=" +nL, y) = gl (x, y) + 820 (x, y)

neZ?

where g( ) is as in (6.36), while g * is the same expression where 1/L? times the
sumoverk € P, () is replaced by (271) -2 f P dk. By using this decomposition, the
difference between the tree value in (B.4) and its infinite volume counterpart can be re-
expressed as a sum of terms, each of which involves at least one ‘remainder propagator’

(h)(x v). Note that, by construction, any pair of sites x, y involved in the expression
under consideration is closer than L/3: therefore, using (6.56),

18 (x, y)| < C2he V'L, (B.9)

Putting things together, we find that also this second part has a bound that is better than
(B.5) by a factor e~ (€ons1IV2'L ag desired.

Appendix C. Finite Size Corrections to the Partition Function
In this section, we prove (6.113), which is equivalent to the fact that
EM) — EO = A + L™ log(1 +59(1)) — 2L "> log Zy, , (C.1)

with A(A) independent of L, 6 and such that |[A(})| < C|A|, |sg(X)| < C|A| uniformly
in L, 0 and Z;, as in (6.103), and that (6.114) holds, with [ug , (L), [vg(X)| < C[A],
uniformly in L, #. The analogous estimates on the generating function, stated after
(6.127), can be derived in a similar way, and are left to the reader.

We start by proving (6.114). One starts from the general representation of the effective
potential, i.e. (6.26) with the index (—1) replaced by (27 ) and J = 0, so thatm = 0. On
the other hand, the field W contains only the four modes \ilj, so that the sum is limited
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ton = 2, 4. Moreover, due to the Krokecker delta §,,(k, 0), VL) reduces to the simple
form
VW, 0) = L7 Wiy + L0 Wi, i, (C2)
w

for some constants u,, u4 depending on A, L, . Using the dimensional estimates (see
(6.60)), it is easy to deduce that

lun| < C" |21 G/ (C3)

uniformly in @, which implies the desired estimates on ug ,,, vg, because iy, ~ —log, L.
Let us now prove (C.1). From the multiscale computation of the effective potential, it
follows that
EM —EO = " (1, + Ep), (C4)
hp <h<0

where 75, was defined in (6.46), and Ej, is the sum of the vacuum diagrams with smallest
scale label equal to /1, namely

- 1 o~ , ~
Ey=0172) —& VY Zay', 0 s V209, 0), (C5)

n>1

n times

which can be represented as a sum over trees, see (6.63)—(6.64). Let us start by discussing
the contribution from #;,; using the definition (6.46), we rewrite

o (1 ® Do)
n=t ?kepz(,,) (1 Boor s rath/2s)

v (k@ — —wl_) k@ — p@
_L_2210g<1+ _ZhXh( 0 P?) Dy (kg _p ) ) C6)
~ Do (k§ — p°) + ro(k§ — p®)/ Zn

Using Poisson summation formula (see e.g. [25, Eq. (A.8)]), the first sum in the right
side can be rewritten as

. dk 2 X (k) Doy () FL ket 5)-
2 : 1 Om/ 1 1 _ iL(k+p )m. .
2 2V f (4 5 iy z,)° ©n

The term with m = 0, which we denote by 1 5, is L, # independent and satisfies

lto.n] < CIA[2%". (C8)
To see this, observe that the area of the support of x, is 0 (2%") and recall that r,, (k) =
O (k?), that |zn| < C|A| uniformly in 4 and that Z; = 027 (see (6.103)), with nk)

that tends to zero for A — 0. The sum of the terms with m # 0, which we denote by
11,1, 1s bounded from above as

lt1.4] < C|A[22 e~V (C.9)

the stretched-exponential decay coming from the fact that the integrand is a function in
the Gevrey class of order 2, by assumption on ;. Finally, recalling that x, (kg'— p®) = 1
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forallh > hyp andthat 1 +z, = Z;,_1/Z),, we find that, if 7 > h, the sum in the second
line of (C.6) can be rewritten as

—2L72log(Zn—1/Zn) + 12, 2l < CL72 (2270710, (C.10)
Putting things together we write:

> n=-20logZu + Y ton+| D (a+a) = Y toa] (CID

hp<h<0 h<0 hp<h<0 h<hp,

The second term in the right side contributes to A(A): itis L, # independent and, thanks
to (C.8), it is bounded by C|A|. The term in brackets contributes to L2 log(1 + sg(A)):
thanks to (C.8) and (C.10), it is bounded by CL~2|1|, as we wanted.

We are left with the sum over scales of Eh, see (C.4)—(C.5). As mentioned after (C.5),
Ej, can be written as a sum over trees,

E, = Z Z E(1), (C.12)

N=>1 (h)
= ey,

where E(7), 7 € 7,"), is bounded as in (6.67), with | P}y | = |P;}| = |q| = 0, namely

vo

S 1Py =Pyl
|E(1)] < (C|)\|)max{l,cN}22h | | ci= 2C|A'||Pl:l,|22_%|P1}0‘_|P,;,1|_Z(Pv).
- Sp!
op

(C.13)
‘We now rewrite Eh as a sum of two terms: the first, which we denote by Eo,h, is the
sum over trees of the thermodynamic limit of the tree values (where sums over lattice
points in A are replaced by sums on Z? and single-scale propagators g,(uh/) are replaced
by their infinite-volume counterparts g(h/)’oo). The second is the finite-size remainder,
which we denote by E 1.n- By construction, EO,h is L, 0 independent, and it is bounded

by the sum over trees of the right side of (C.13), which gives
|Eo.nl < Clx|2%". (C.14)

The finite size remainder admits an improved dimensional bound of the form

Evnl < Clae VY, (C.15)
which can be proved via discussion analogous to the one after (B.8) on the bound on the
finite size contribution to the local quartic kernel wflfl());g = WE’&Q@ — Wf’&’&;; details

are left to the reader. By using the decomposition E n = Eo, nt E 1.h, We rewrite

Z Eh = Zéo,h+|: Z E~'1,h — Z Eo’hjl. (C.16)

hp<h<0 h<0 hp<h<0 h<hp,

The first term in the right side contributes to A(A): it is L, @ independent and, thanks to
(C.14), it is bounded by C|A|. The term in brackets contributes to L2 log(1 + sp(1)):
thanks to (C.15), it is bounded by C L~2|1|, as desired. This concludes the proof of (C.1),
with the desired bounds on A(}), s¢(A).
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Appendix D. Two Technical Results on the Non-interacting Model

D.1. Proof of (6.121). 1tis sufficient to prove the claim when @ — 8’ equals either (1, 0)
or (0, 1) and, for definiteness, assume we are in the former case. Also, without loss of
generality, assume that |kg,IE —pt| < |k;t, — pT|. From the definition (3.4) of P(0) we
see that

V2n

_<ki, <— D.1
= Ik — < (D.1)

while |k(jt — pT| can be much smaller, possibly zero. Write

70
Zy _ 1o (ky ) o (k) Zkep(,,)(loguo(k) L log pok ™)~} log o (k™))

= D.2
20 molkpuolky) .
withk™ =k+(/L,0) € P(@")and k= =k — (n/L,0) € P(’). Decompose P(#) as
the disjoint union A U B, with A containing the values of k at distance at most, say, 10/L
from either p* or p—, and B all the others. The cardinality of A is uniformly bounded
as a function of L.

Note that forall k € A, |iuo(k< )| and |uo(k™)]| are upper and lower bounded by positive
constants times 1/L, because /,L() vanishes linearly at p* and the values of k™, k< are
at distance of order 1/L from p* (cf. (D.1)). The same holds for |po(k)|, k € A except
possibly for k = kﬂE One has then

. _
- rolkg)poky) Thea <log 1006 — 4 1og 120 (k)4 log uo(/ﬁ))
po(kg)o(ky )

It remains to prove that the sum in (D.2), with k restricted to B, is upper and lower
bounded (in absolute value) by L-independent positive constants. Write

<. (D.3)

1 1
log o (k) — 3 log po(k*) — 3 log po (k™) (D4)
2 5 7.[3 3
= ——5 0, log no(k) — 6?8]” log 1o (k) |r=k’ (D.5)

where k' is a point in the segment joining k<~ and k. Since uo(-) vanishes linearly at
P,
|0, log po (k)| = O((min(lk — p*|. [k — p~ 7).

Here it is important that k € B, since this means that 8,?1 log 119(k"), computed in the
unknown point k', can be safely replaced by the derivative computed at k. Therefore,

1
— Z 3 log no(k') = 0(1). (D.6)
keB

The sum of the term involving 8,31 log o (k) requires more care since at first sight it
diverges like log L. However, write

2

b4 1 _

TR oz o®) = / 22 log jo(g)dg + OL™137, log o ®)), (D7)
Ok
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with Qi the square of side 2w /L centered at k. Therefore, the sum in (D.2), with k
restricted to B, plus the integral

1

4 /[—mnlz\(N*UN)

with N* the neighborhood of radius 10/L around p*, is upper and lower bounded in
absolute value by positive constants.

The integral (D.8) has a finite limit as L — oo. Indeed, since (cf. (6.4)=(6.5)) uo(p® +
k') = @uk| + kb + O(|k'|?), the possibly singular part of the integral is proportional
to

dk 97 log po (k). (D.8)

dk
/ ml{(w/uslklsl}- (D.9)
w w

We make the change of variables ¢ = w(@'ki + B'k2), ¢» = (@%*k1 + B°k), where
@/, B/ were defined in (4.4). The Jacobian matrix A,, has non-zero determinant (this is
because, as observed in Remark 2, the ratio «,/8,, is not real so that the same holds for
@/ Be if A is small enough). Then, the integral becomes

dq
det(Aw)/ ml{aou)smwmsl} (D.10)

d
- det(Aw)/ ml{(mmﬂm} +0(1) = o(l). (D.11)

In the first equality we used the fact that the symmetric difference between the balls of
radius 10/ L for ¢ and for A,,q has area of order L =2, while the integrand is O (L?) there;
in the second step, we noted that the integral is zero, using the symmetry (g1, g2) <

(g2, —q1).

D.2 Proof of (6.124). Recall that the values of ¢y are given in (3.2). Further, note that
if k € P(0), then also (7, m) — k € P(0); if these two momenta are distinct, then they
contribute o (k) pno((w, m) — k) = |/L0(k)|2 > 0 to the product Zg. Here, we used the
symmetry (6.7). Also, unless

k= (e1m/2,exm/2), €1 ==xl,er = =1, (D.12)

one has that (w, 7) —k # k mod (27, 27). To determine the sign of 79 it is therefore
sufficient to determine whether the momenta (D.12) belong to 7P (6). The four momenta
(D.12) belong to P((0,0)) if L = 0 mod 4 and to P((1, 1)) if L = 2 mod 4. Also,
note that

]_[ ]_[ polerm/2, exm/2) = ]_[ ]_[ w(ein/2, exm/2)

e1=x1 ex=%1 e1=x1 ex=%1
=t1—h+n+D)(t1—nh—B—-—1DH+Hr—B+D)t1+0r+1t3 —1). (D.13)

To get the first equality, observe first that p® cannot equal any of the four momenta
(D.12), otherwise one would have p* = p~ mod (27, 27), which is excluded by
Assumption 1 on the edge weights. The same is true for p® provided A sufficiently
small, as p“ = p® + O(A). Then, the first equality in (D.13) follows by assuming
that the support of the cut-off function y(-) in (6.3) is sufficiently small (this can be
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guaranteed by choosing the constant cg, that enters the definition of y (-), to be small
enough). Finally, the last product in (D.13) is strictly negative, as follows from Remark 1.
Wrapping up, one has that

+1 if @ = (0,1)or@ = (1,0)
sign(Zg) = { (=Dlz=0med4 if § = (0, 0) ) (D.14)
(—Dle=omed2 if g = (1, 1)

In other words, sign(Zg) = cg and the claim follows.
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