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Abstract: In this paper, we investigate the behaviour of statistical physics models on
a book with pages that are isomorphic to half-planes. We show that even for models
undergoing a continuous phase transition on Z?2, the phase transition becomes discontin-
uous as soon as the number of pages is sufficiently large. In particular, we prove that the
Ising model on a three pages book has a discontinuous phase transition (if one allows
oneself to consider large coupling constants along the line on which pages are glued).
Our work confirms predictions in theoretical physics which relied on renormalization
group, conformal field theory and numerics (Cardy in J Phys A Math Gen 24(22):L131,
1991; Igléi et al. in J Phys A Math Gen 24(17):L1031, 1991; Stéphan et al. in Phys Rev
B 82(12):125455, 2010) some of which were motivated by the analysis of the Renyi
entropy of certain quantum spin systems.

1. Introduction

Consider the N-pages book By obtained by gluing N copies of an upper-half plane
H := Z x N along the bottom line Z x {0}, which is identified with Z, see Figs. 1 and 3.
(Throughout this paper, N = {0, 1, 2, ...}.) We call these copies the pages 151 = A
of the book and identify H' with H.

Our goal is to explore the behaviour of classical statistical physics systems on a N-
pages book. Of prime interest to us will be the family of Potts models as well as their
corresponding graphical representations named Fortuin-Kasteleyn percolations.

1.1. Potts model on the book. The Potts models are archetypical examples of statistical
physics systems undergoing a phase transition in two dimensions. Fix an integer g > 2.
For G = (V, E) afinite graph of an infinite graph G = (V, E) (we sometimes write x ~
yifxy € E), attribute a spin variable o, belonging to a certain set ¥ := {1,2, ..., g} to
each vertex x € V. When g = 2, one speaks of the Ising model and use {—, +} instead
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Fig. 1. Critical site percolation on the book B, (or rather its triangular lattice version here). The precise way
of gluing the pages together does not impact our results

of {1, 2} for =. A spin configuration o = (o, : x € V) € £V is given by the collection
of all the spins. Introduce the Hamiltonian of o for free boundary conditions defined by

H{(0) == ) [o: = 0)] (1
xyeE

corresponding to a ferromagnetic nearest-neighbor interaction. For t € X, we also
define the Hamiltonian for monochromatic T boundary conditions:

HE(o) = Hé(a) — Z [ox =] (2)
xeV,yeV\Vix~y

The above Hamiltonian corresponds to a ferromagnetic nearest-neighbor interaction.
The Gibbs measure on G at inverse temperature 3 > 0 with # (where # is either free or
monochromatic free) boundary conditions is defined by the formula

> flo)expl-BHE(0)]

# ocexV
= 3
Hoplf] S expl—BHE ()] ©

oexV

forevery f: =V — R.

When G = Z? or By, one may define the Gibbs measure on G at inverse-temperature
B > 0 with # boundary conditions by taking the limit as G * G of the previous
measures. In infinite volume, the model undergoes a phase transition on Z> and By at
some common S, = B.(q) = %log(l +./¢) [6] in the following sense. If

m(B, q) = ug gloo =l — 5 “)

is the spontaneous magnetization of the model, then mg (B, ¢) is equal to 0 if 8 < B,
and is strictly positive if § > f..
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When G = Z2(= B,), whether the phase transition is continuous (i.e. mg (B¢, q) =
0) or discontinuous (i.e. mg (B¢, g) > 0) has been the object of much interest in the
past fifty years. It was proved in [29,35] that the phase transition of the Ising model is
continuous on Z2. More generally, it was predicted by Baxter [5] that the phase transition
of the Potts model on Z? is continuous for q € {2, 3,4} and discontinuous for g > 4. See
[12,19] for a proof of this statement (see also [30] for a short proof in the case g > 4).
In this paper, we investigate the question on By and prove the following result.

Theorem 1. There exists Ny < oo, such that for every q € {2, 3, 4}, the q-Potts model
undergoes a first-order phase transition on By,. Equivalently, for every N > Nq and
every q € {2, 3,4},

mIBN (ﬂC’ ‘1) > 0

As we shall explain below, it is natural in several respects to allow ourselves to
strengthen the coupling constants along the edges of the gluing line Z.

For J > 0 and G C G, we then introduce the modified measure ug,g,; where H,
is replaced by the Hamiltonian

HE (@)= HE(@) = (J = 1) Y lox =0,
x~yeVNZ

(corresponding to changing coupling constants along the line Z from 1 to J) and the
associated quantities ,uTG’ﬁJ, Mé’ﬂ’J and mg (B, J, q).

To motivate the introduction of the parameter J, let us briefly mention the slightly
related problem of long-range Potts model on Z. The previous procedure is the analog
of strengthening the coupling-constants between adjacent vertices in this context: As
an example, in [2], coupling-constants are defined as Jy y = Jy y(J) = J 1oy +
ﬁ 11x—y|>2 and the following critical point is introduced ([2,27], see also our recent

work [13]),
B*(q) := inf{B s.t. 3J < oo for which there is long-range order for {(Jey(UN)x v}

In our present context, motivated by the predictions from [8,25,33,34] (see Subsec-
tion 1.3 below), and by analogy with 8*(g), we define below a notion of “optimal”
number of pages N*(g) needed to create a first-order phase transition. The advantage
of the notions $*(¢) and N*(¢g) comes from the fact that they are universal: they do not
depend on the particular way of gluing pages together (as far as the glue is finite-range,
say) or even the underlying lattice (it could be triangular or hexagonal for instance). For
any ¢q € [1, 4], define

N*(g) == min{N € N, 3J < oo so that mg, (B, J, q) > 0}. (5)

We obtain the following result on the behavior of the optimal number of pages N*(g)
depending on q.

Theorem 2. We have the following:

(i) N*2) = 3
(i) N*(3) = 2
(iii) 1 < N*(q) < 2forall g > 4.
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We will discuss each of these items below, after Theorem 7 which is the analogous
statement for FK percolation with cluster-weight g € [1, 00).

Remark 1. As we will explain further below, the case g = 2 turns out to be especially
interesting. Physicists which considered this question have predicted that the first-order
transition in fact arises as soon as the number of pages is “2 + €”. See Remark 2 and
Subsection 1.3.

Interestingly, in the case ¢ = 2, the effect of this first-order phase transition is to make
the Ising model on each of the N-pages independent of each other in the scaling limit.
The statement below (written for N = 3, but it would also be valid for large enough N
and J = 1) makes this factorization property more precise. Below, for aset A C V,

write 04 = [[,c4 Ox-

Theorem 3. Fix g = 2. Let J < 00 be large enough so that mp, (B, J,2) > 0. For any
three sets A C H!, B c H2, and C C H5, containing a total of m vertices that are all
at a distance at least L of 7, we have the following factorization property of m-point
correlations across 7.:

ud, 4 0a080C] = Lueaz iy g loalitly p L0815 [oc](1 + O ((og L)) .

If + boundary conditions are prescribed instead, the condition on the parity of m can be
dropped and we get

MIEMgC,J[UAUBac] = /Lﬁ’ﬂ(. [O’A]/,L]EL/SC [ag]uﬁ’ﬂc[ac](l + O ((log L)™)).

Let us mention that the error term (log L) ¢ can be improved by looking more closely
at our proof, but this is irrelevant for the conclusion of the paper.

1.2. Fortuin-Kasteleyn percolation on the book. We now define the Fortuin-Kasteleyn
percolation [20,21] (we also refer to [23] for a manuscript and [10] for recent results).
Let G = (V, E) be a subgraph of an infinite graph G, let & be a partition of the vertices
0G == {x € V : 3y € G\V : xy € E}. A percolation configuration is an element
w=(w, : e €E)e {0 1}E.If w, = 1 we say that the edge is open, otherwise it is
closed. We often see w as a subgraph of G with vertex-set V and edge-set given by the
set of open edges in w.

The FK percolation measure on G with edge-weights (p, A) and cluster-weight g is
defined by the formula

k(w)
Z

q

[ peei=pe)'=,

xyeE

£
PG’p’l’q[w] =

where k(w) counts the number of clusters in the configuration w, p, = p if at least one
endpoint is notin Z and A if both are, and w® is the graph obtained from w by wiring all the
vertices in dG belonging to the same element of the partition £. Let & = 1 (resp. £ = 0)
be the wired (resp. free) boundary conditions corresponding to the partitions equal to
{0 G} (resp. only singletons).

Below, we will use the notation A «<— B (in C) if there exists a path of open edges
between a vertex in A and a vertex in B (using vertices in C only). We also write x
instead of {x} when the set is a singleton, and x <— oo to denote the fact that there
exists an infinite path starting from x.
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We construct the FK percolation P} and PY on G with wired or free

G.p.hq G.p.hq
boundary conditions by taking the limitas G ' G of the measures ]P’é’ PAd and IP’%’ g
We also define, for an infinite graph G containing the origin,

bc(p, . q) :=Pg ,; [0 <— ocl.

It follows from [6] that there exists p. = p.(q) = /q/(1 + /q) such that for ev-
ery integer N and A € (0, 1), O, (p, A,q) is equal to 0 if p < p. and is strictly
positive if p > p.. Again, the question of whether the phase transition is continuous
(i.e. Ogy (pe, A, q) = 0) or discontinuous (i.e. 6, (pc, A, g) > 0) was answered in the
special case of G = Z2(= B,): when 1 < g <4, itis continuous [19] and when g > 4,
it is discontinuous [12]. Here, we investigate this question on By with N > 3. Our first
result is as follows.

Theorem 4. For any 1 < g < 4, there exists Ny < oo such that FK percolation
undergoes a first-order phase transition on By,. Le. for any N > Ny,

08y (Pc(@), ) =P, . (4).410 < 00l > 0.

By choosing Ny sufficiently large, the result also holds for arbitrary small A € [0, 1)
and for free boundary conditions, i.e. for any N > Ny,

0
IP)IBN,pc(q),A,q[O oo] > 0.

Note that Theorem 1 follows easily from Theorem 4.

Proof of Theorem 1. Through the Edwards-Sokal coupling between the Potts model and
FK percolation (see e.g. Section 1.4. in [23]), we have that

o287

mBy (Be J, @) = 1208, (pe, 1 — 9,

hence Theorem 1 is a direct consequence of Theorem 4. O

As in the case of Potts models, we define for any g > 1,
N*(g) :==min{N € N, 3x < 1 so that6g, (p:(q), A, g) > 0}.

The following result gives a precise picture of the optimal number of pages N*(q)
depending on ¢ > 1. (See Fig. 2 for a plot of ¢ — N*(g)). This extends Theorem 2
which was stated for Potts models (¢ € N;).

Theorem 5. We have that

@3 =<N*(1) <4

(b) there exists No such that 3 < N*(q) < Ny forevery 1 < q < 2,

(¢) 2 < N*(2) < 3 (with a strong indication that N*(2) = 3, the inequality N*(2) # 2
being postponed to a later work [14]).

(d) N*(g) =2 forall2 < g <4,

(€)1 < N*(q) <2forallg > 4.

‘We now comment on the different items in the above result.
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Fig. 2. The lines and dots in dark blue show the precise values proved for N*(g). The light blue shows the
possible range of values for N*(¢q) while the red color indicates where we expect N*(g) to be

(a) The fact that N*(1) < 4 will follow readily from our proof of Theorem 4 using the
known value of the one-arm critical exponent in H for critical ¢ = 1 percolation
([26,32]). We expect that this is optimal, i.e. that N*(¢ = 1) = 4. The bound
N*(1) > 3 will be shown using a second moment argument in Sect. 4.

(b) We provide a direct proof in Subsection 2.3 that sup; - g=<4 N *(q) < oo. The fact
that N*(¢) > 3 when 1 < ¢ < 2 will also be proved in Sect.4 using a second
moment argument based on estimates on the one-arm critical exponents from [17].
We expect that N*(¢) = 3 in this whole regime.

(c) Thecaseq = 2is, arguably, the most interesting of all. As opposed tothe g = 1 case,
this result will not be a straightforward consequence of (the proof of) Theorem 4.
Its proof will be organized as follows:

(1) The proof that N*(2) < 3 will be the focus of Sect.5. The argument will be
based on the random currents representation of the Ising model ([1,11]). Random
currents will indeed enable us to show that in the graph B3, far from the middle line
Z, the spin system behaves (nearly) as if all edges along Z were wired together.
This will be a key step of the proof as the precise values of arm-exponents in H
depend on what are the boundary conditions induced along oH.

(2) The second part of the proof is to show that N = 2 pages are not sufficient to
create an infinite cluster even if the edge-weights A are arbitrary large on Z. Here,
the second moment argument used for the case 1 < g < 2 is not sufficient and
a detailed analysis of the effect of a 1d defect-line for 24 critical Ising model is
needed. This will be the subject of the later work [14].

(d) The proof that N*(¢g) = 2 for any 2 < g < 4 will consist in showing that a de-
fect line Z with high coupling constants A is sufficient in By = Z? to create on
its own an infinite cluster. The proof is given in Sect.4. It will rely on the multi-
scale/renormalization argument built for Theorem 4 but will be simpler due to the
planarity of B,.

(e) Finally, when g > 4, it follows from the first-order phase transition ([12,30]) that
N*(g) < 2 for all ¢ > 4 (no strengthening X along Z is needed in that case) and
we expect that N*(¢) = 1 in this regime. When ¢ = 4, the argument of item e) still
works to ensure N*(4) < 2 but strong RSW is missing to check that N*(4) > 2.
We still expect though that N*(4) = 2.
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Fig. 3. If ps is the probability to find the configuration o on the middle line on the left, then the probability
to find the same o at the bottom of the page in the middle is proportional to p},/ 2 while the probability to find

o at the bottom of the Book-graph on the right is proportional to pg

Remark 2. When g = 1 (resp. g = 2), it is not difficult to extend the analysis carried in
this paper to a Book with “N = 3 + €" pages (resp “N = 2 + €¢" pages) in the following
sense: consider the finite book with 3 pages (resp. 2 pages) of normal size [0, n] x [0, n]
and a fourth (resp third) page of size [0, n] x [0, n€]. These pages are glued along [0, n].
We claim that by a slight adaptation of the multiscale proof in this paper, we can show
that if the coupling constant A is chosen high enough along [0, ], then with probability
1 —o(1) asn — oo, there is a macroscopic cluster in the “N = 3 + €" book (resp long-
range order in the “N = 2 + €" book) with intensity larger than % along the gluing line
[0, n]. This is consistent with predictions from [33,34] (though with a different notion
of “N = 2 + €" pages). Note that the cases ¢ = 1 and g = 2 are a bit more subtle as in
these two cases, the relevant 1-arm half-plane exponent is of the form 1/m.

In the whole paper, we focus on 1 < g < 4 and p = p.. We drop them from the

notation. In particular we write ]P’% ,, instead of IP’EG Peg” It will happen that we write
]P’% e but we warn the reader that this means that the A parameter is equal to p. (as
the parameter p is always set to p.).

1.3. Motivations from replicas and quantum spin systems. Our results are motivated
by several works in theoretical physics. To our knowledge, the first works which have
considered the present gluing problem are the works [8,25] by Cardy and Igléi-Turban-
Berche. These two works rely on a renormalization group analysis in order to study the
limiting case N — oo. Based on this RG analysis, both [8,25] suggest that if one glues
an Ising model at B, on N > 2 pages along a line, then the spins may spontaneously
order near that line. The gluing of several pages of Ising arises naturally in their works
in forms of replicas for a model with disorder, namely a 2d Ising model with quenched
magnetic disorder along its boundary dH.

More recently, in the works [33,34] by Stéphan-Misguich-Pasquier and Stéphan, the
authors combine conformal field theory arguments with numerical computations in order
to give strong further support to these predictions. See also the simulations in [22].

The goal behind [33,34] is in some sense also driven by the replica-trick but for a
different underlying motivation than in [8,25]. In these papers, the authors are interested
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in the Shannon entropy of the groundstate |y) of the quantum Ising chain (or quan-
tum Ising chain in transverse field), which is given on Z; := Z/LZ by the following
Hamiltonian

z
HIsingChain = - Z UixU;:_l +h0i .
i€Z/LZ

(Here h stands for the transverse magnetic field and o* as well as o% are Pauli matrices).
For this Ising chain, the most natural basis, denoted {|o)},¢(_1 1yz, of (C*)®%/LZ s
given by the eigenstates of o;* which correspond to the actual spins in the classical
two-dimensional model. In this basis, and for the critical parameter 4 := h, = 1 in the
quantum Hamiltonian Higing Chain, the ground state can be written as

W)y = > pio),

oe({+1}L

where p, denotes the probability for a classical Ising model! in the infinite 24 cylinder
Zp x Z to generate at S, the configuration o at the middle slice of the cylinder Z; x {0}.
The Shannon Entropy of the Quantum Ising chain in the basis is then defined as

SZ_ZPOIOng
o

The connection with Book-Ising goes as follows: one can express the entropy S as a
limit as n — 1 of the so-called Renyi’s entropies S,:

|
S=1lim S, = Ii 1 ( )
nLH% " n1£[11 1—n 08 ;Pa

Now, in the spirit of the celebrated Parisi replica’s trick, the idea in [33,34] is to analyze
S via the analysis of the Renyi entropies {S, },en+. The link with Book-Ising is that the
measureono € {—1, 1} which assigns a weight on each configuration o proportional to
pl can be realized as a Book-Ising on N = 2n pages (where pages here are semi-infinite
cylinders Z; x N). See Fig. 3 (with squares instead of semi-infinite cylinders).

Organization of the paper. In Sect.2, we present the preliminaries of the paper and
the important disconnection exponents. At the core of this section is the statement of
Proposition 7. Section 3 contains the proof of Proposition 7. Sections 4 and 5 contain the
proofs of Theorem 5 for ¢ # 2 and g = 2 respectively.

1 For this correspondance to hold, the classical Ising model should not be on a Zz—grid butratheronaZ x R
lattice. We will not enter into these considerations here, but simply mention that our study does extend to this
more general framework using a similar renormalization framework and the statement of [16] guaranteeing
that the behaviour on Z? is similar as the one on Z x R.
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Fig. 4. The event F(k, K) is realized on the left while F(k, K) is realized on the right (the dashed lines
correspond to dual open paths). When F (k, K )¢ will hold, it will disconnect the left side of the book from its
right

2. Preliminaries and Disconnection Exponent on the Book

2.1. Disconnection exponent. In the rest of the paper, depending on the context, A g will
be the box of size K in Z2. We will extensively rely through this paper on the following
event. For any 1 < k < K, let F(k, K) be the event that there exists a page H" in
which d Ay is disconnected from d A g in H* by a path in w. Let us mention that the
complementary event F (k, K)¢ can also be interpreted using the dual representation of
the Fortuin-Kasteleyn percolation on the page, where w* is defined as follows. For each
page H", let (H")* be the dual graph of H", and set . = 1 —w,, where e* is the unique
dual edge that crossed e in its center. Then, we speak of a dual-open path of dual-edges
for a path in (H"*)* which is open in w* (we write A <~ B for the existence of a dual
connection between the sets A and B). Then, F (k, K)¢ corresponds to the event that in
each page, there exists a dual-open path from d A to d A g, see Fig. 4.

Below, we will speak of a critical exponent o* for a family of probabilities (P[A (k, K)] :
k < K) as follows

a* ;== sup{a > 0:3pgs.t. YK > 1, p > po, P[A(K, pK)] < p~%}.

Morally speaking, this critical exponent is ruling the speed of algebraic decay —
in (k/K) — of the probabilities P[A(k, K)]. In what follows, we expect the families of
probabilities (but this is currently unknown for most of the families under consideration)
exhibit a behaviour of the form

PIA(k, K)] = (k/K)* D,

where o(1) is a quantity that tends to 0 as k/K tends to 0. See the recent work [9] for
interesting results in this direction.

Definition 6. The disconnection exponent «(q, N) is defined as the critical exponent of

. O ”
the family P . [F(k, K)°].

This disconnection exponent will be of central importance in this work as its value
will exactly detect when (as N increases) the phase-transition becomes first-order instead
of second-order. Indeed the main ingredient for the proof of our main results.

Proposition 7. For every 1 < q < 4, if N > 1 is such that a(q, N) > 1, then there
exists A € (0, 1) such that

OBy (Pes Ay q) > 0.
In other words, a(q, N) > 1 implies N*(q) < N.
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2.2. Arm-exponents in H. The following three one-arm exponents in the upper-half
plane will help us obtain estimates on the disconnection exponent o (N, g) uniformly
in 1 < g < 4. As they are not known to exist, we define them like the disconnection
exponent (in the notation below we ignore the parameter A as it is set to p.):

° a;re . (g): the critical exponent for the family

ag-ree(k’ K,q) := P%meq[al\k < d0Ak].

e af(q): the critical exponent for the family

at(k, K, q) = }P’Ozquc,q[aAk <5 9Ag in H].

e o .. (q): the critical exponent for the family

at. .k, K, q) = P}mm’q[az\k <5 Ak

wire
Note that with these definitions, the following special cases are known:
@) a;ree(l) =at() =a);, ., = % as proved in [26,32] respectively for triangular
and Z? lattices.
(i) o ;.42 = % (see e.g. [15]).

For future reference (we will use these estimates later on), we write a; (K) instead of
+

a; (0, K).
# k)

Remark 3. Since the free (resp. wired) boundary conditions are helping (resp. disadvan-
taging) a dual connection, we have that a}ree (@) <af(g) <ai....@).

2.3. Proof of Theorem 4 given Proposition 7. We first prove the following uniform
control on N*(g).

Proposition 8. There exists Ny such that for every 1 < g <4, N*(g) < Ny.

Proof. Assuming Proposition 7 holds, it is enough to find an integer Ny large enough
so that (g, No) > 1 forevery 1 < g <4.

The most trivial bound on a(g, N) is obtained as follows. For F'(k, K) not to occur,
it must be that in each page, d A is connected to d A k¢ in the dual configuration w*; see
Fig. 4. Using the comparison between boundary conditions, one may split the book into

disconnected pages and use that this event has a probability smaller than C (k/K )“?m @

in each page. This reasoning gives
a(g, N) = N, ().
It is known from [26,32] that ag(1) = %, so we already obtain at this stage a proof of
the upper-bound in item a) of Theorem 5, i.e
N*(1) < 4.

For the remaining 1 < ¢ < 4, we use Theorem 7 of [19] (strong Russo-Seymour-
Welsh result) that implies oc}r .o(q@) > 0. Therefore, there exists N = N(q) such that
®(q, N) > 1. The problem with this bound is that it deteriorates when ¢ tends to 4, for
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which oz;ree (4) is expected to be equal to 0. This reasoning would force us to choose a
number of pages N (g) tending to co as g ' 4.

A slightly better bound is obtained by observing that by successively conditioning in
each page, for all but the last page, the probability of having a dual path connecting 9 Ak
to d Ak in a page is smaller than af(k, K) since there exist at least two undiscovered
pages. Therefore by comparison between boundary conditions, the occurrence of the
connection is smaller than the one under the full plane measure, which explains why
we introduced above the exponent af.(¢) (Note that during the successive explorations
along pages, the status of the primal edges along the gluing line Z are never revealed
since they are not relevant for the event F (k, K) to hold). This domination is valid as
long as there are at least two remaining pages so we get

alg, N) = (N — Dag(q).

This exponent is known to be larger than some constant ¢ > O uniformlyon 1 < g < 4.
See for example Lemma 1 in [19]. The fact that ¢ can be chosen uniformly in 1 < g <4
follows from the proof of Theorem 3 in [19] (because the RSW constants appearing in
property PS5 of Theorem 3 in that paper can be chosen uniformly in ¢). As a consequence,
we deduce that N*(g) < Ng uniformly in 1 < g < 4 which thus proves the content of
Proposition 8. We shall rely on a similar argument later in the proof of Lemma 12. O

Remark 4. As we will obtain N*(¢) < 2 by other means when ¢ > 2 (in Sect.4), we
may have focused here only on the case 1 < g < 2 which is slightly simpler since the
bound a(g, N) > N a}ree (g) would already be sufficient. Yet we decided to include
the proof below which works uniformly in 1 < g < 4 because it highlights well the
different boundary conditions at work near the joint line Z and because the exponent arfs
will also play a key role later (in the proof of the anchoring Lemma 12).

Remark 5. In fact, we expect that as soon as percolation occurs in By, then

oz(q, N) = Na;—)ired(q)'

This comes from the intuition that the infinite cluster at p. in By is staying close to
the axis, and that this cluster acts as a wiring of vertices. We will turn this intuition into
a proof thanks to the random currents representation in the special case of ¢ = 2 in
Sect.5. As a ..., (q) should be equal to 1 — %arccos(ﬁ/Z) (this would be a fairly
direct consequence of [31, Conjecture 2.6] applied to a domain with a flat boundary),
this is consistent with our results (and predictions) on N*(g) in Theorem 5.

Proof of Theorem 4 given Proposition 8. To prove Theorem 4, it remains to treat the
general case where the edge-density on Z is an arbitrary value of the parameter A > 0.
(The same argument also applies to the case where edges along Z have the same weight
p as the other edges). Consider N such that a(g, N) > 1 and N’ such that the process
given by the pairs of neighboring edges x and x’ in Z that are connected to each other
in By is stochastically dominating an i.i.d. edge percolation of parameter A* on Z (the
existence of this integer N’ is easy using finite energy). Here, the parameter A* is chosen
high enough so that Proposition 7 holds. The point here is thus to use N’ extra pages
to "upgrade" the intensity A to a much better effective A*. Then, one can easily check
that the restriction to By of FK percolation with parameter A on By’ is dominating
FK percolation on By with parameters p. and A*. Not that we also use here the fact
that a FK percolation (p, ¢) on any graph is stochastically dominated by the i.i.d one
(p,q = 1) when g > 1. This concludes the proof. O
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3. Proof of Proposition 7

3.1. Preliminaries. Let S C By. We call a cluster in S a connected component C C §
of the graph with vertex-set § and open edges with both endpoints in S. We will use the
notion of K -block B% to be the translate by the vector (i K, 0) of the union, in each page,
of the squares [—K, K) x [0, K]. For simplicity we write Bg instead of BIO(. Given a
block B};, we write C(B%) for the cluster in Bj( which has the largest intersection with
7 (when there is more than one, pick one according to a deterministic rule).

We will need the following two definitions.

Definition 9 (0-bad block). A K -block Bj( is 8-good if |C(B§() NZ| > 20K. When a
block is not 6-good, we call it 6-bad. Introduce

pi(K.0) =P} ,[Bx0 — bad I.

Definition 10 (bridged block). A K -block Bﬁ( is bridged in B¢k if there exist —C <
i_ <i—2andi+2 <i; < C such that

° B;g gnd B;; are %-good.
° C(B’K’) and C(B};) are connected together in Beg \ Bj.

Introduce

a(K.C.i) =P}, [Bj not bridged in Bek].

3.2. Bound on q, (K, C,i). The core of the proof of our theorem will be the following
proposition.

Proposition 11. For every 1 < g < 4 and a < a(q, N), there exists Do(a) =
Dy(e, g, N) > 0 such that

G(K.C.iy < 20D 4 acp (k.6) ©)
—(C—iDe
forevery > p.,, N> 1,0 > %, and K, C > 2.

The proof of Proposition 11 is divided into two independent lemmata, referred to as
the anchoring lemma and the bridging lemma.

For M, K > 2, introduce the set A(M, K) to be the union of the half-annulus
H N Ay \ Amk and the blocks By with j € (M, 2M). For a set y, introduce the
boundary condition y to be the wired boundary condition on y, and free elsewhere (see
Fig. 5).

Lemma 12 (Anchoring Lemma). There exists canchor > 0 Such that for every A > pe,
every integers K, M, every 6 > %, and every path y from Ay g to d Ay Staying
above (0, K) +Z,

P vxoal37 € (M. 2M) : BYo
— g00d & C(By) <> y inH] = canchor(1 — pa(K. 6))%.
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Fig. 5. A picture of A(M, K) and the path y, as well as the event under consideration in the next lemma. The
boundary condition y corresponds to wired on the path y and free on the dashed area

Proof. Consider the increasing coupling between random-cluster models (see e.g. [23,
Section 2.3] for details) P between two configurations o’ < @ with

Y Py
o~ Puo gy and o ~ Pl gy po

where A’(M, K) is the restriction of A(M, K) to the first two pages (it is a subset of the
plane), defined as follows (see for example [18, Section 2]). The coupled configuration
(', w) is written as an increasing function F of i.i.d. uniform variables in U, € [0, 1]
which are indexed by the edges of A(M, K). To define

F : [0, I]E(A(M,K)) — {0, 1}E(A/(M,K)) x {0, 1}E(A(M,K))’

we proceed inductively: the variables (U, : ¢ € A'(M, K)) are used one at a time to
sample w, < w, given the values of the former edges that have been fixed. Once all
edges e € A'(M, K) have been fixed, the remaining variables (U, : e ¢ A'(M, K)) are
used to sample the remaining edges for w.
Define now N to be the number of pairs (j, x) with j € [STM, 7TM] and x € Z such

that

o By is 0-good in w;

e X € C(Bé)(a));

e x is connected to y in o’ N H.
The fact that F is increasing implies FKG property for (o', w), which itself gives

TM/4
ENl= Y > PB4 — goodinw,x € C(B)(@),x <> y inw NH]
j=5M /A xeZ
TM/4 ) )
> > Y PB4 — goodinw,x € C(By)()[Plx < y inw NH].
j=5M/4 xeZ
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On the one hand, standard crossing estimates and mixing properties of the critical FK
percolation with 1 < g < 4 give that there exists cp > 0 such that

Plx «— yino NH] =P} [x < y inH] > co af.(MK).

On the other hand, the definition of #-good K -blocks immediately gives that

Y P[BL6 — good inw, x € C(B))(@)] = EB{(['C(B{()(Q))'B{(@— sood]
xX€Z

> 20K (1 — pr(K, 0)).
Altogether, we deduce the following lower bound on the first moment of N:
E[N] > cof MKai:(MK)(1 — p;.(K, ).

We now turn to a bound on the second moment. By dropping the first condition, replacing

the second by x € B}(, and observing that each x belongs to at most 2 blocks, we obtain
that

E[N’] <4 PH*[x,y «— y in HI.

X,y

A standard application of crossing probabilities and quasi-multiplicativity, see e.g. [17],
shows that

MK
E[N?] < CoMK Z
k=1

a(E(MK)Z 2 2
— T < MK MK)~.
at(k, MK) = Ci(MK) ac(MK)

Cauchy-Schwarz inequality implies that the probability that N > 0 is bounded from
below by 16%(1 — pa(K, 0))2. Since N > 0 implies the event under consideration, the
claim is proved. O

Remark 6. At first sight, a natural way to try proving the Anchoring Lemma would be
to run a direct second moment argument on the number, say M, of points on the middle
line Z which are connected to y in the first page H(= H') instead of considering the
more complicated N. This works well in the ¢ = 1 case, but as soon as ¢ > 1 this
strategy seems difficult to implement. Indeed, the first moment ]E[M] would involve in
this case the one-arm event in a page H but for the FK measure in the full book graph By .
So far so good, but difficulties arise when controlling E[Mz] as a quasi-multiplicativity
statement for this arm event would be needed. One way to achieve this would be to prove
a version of the mixing lemma (as in [15] in the plane) for the FK measure on the book
By . This does not seem straightforward as different pages may interact via the joint line
Z. This is the reason why we introduce in the proof above a suitable coupling argument
in order to transfer the problem to a setting where one can apply a more standard second
moment method.

We now turn to the Bridging lemma. For integers K, D, p > 0 and a small real
number n > 0, set R := K(2p)* and let F(K, DK, p, n) be the event that there are at
least nlog D integers k > 0 such that Ry+; < DK and F (R, %R/H,]) occurs.
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Lemma 13 (Bridging Lemma). For every a < «(q, N), there exist n = n(a) > 0 and
an integer p = p(a) > 0 such that for every .. > p. and K, D > 2 large enough,

1
Py alF(K, DK, p,m] = 1= —.
Proof. By monotonicity, it suffices to show the result for A = p..Fixa(g, N) > > «.
By definition of «(g, N), there exists p = p(B) such that for every K large enough and
k>0,

IP’%RM,[]C[F(R;{, IR 1< 0P 7

By conditioning on the configuration outside Bg,,,, the spatial Markov property and
the comparison between boundary conditions combined with the previous displayed
equation implies that the probability that F (R, %Rk“) occurs is larger than 1 — p~# . In

particular, the number of integers k with Ry+; < DK such that F'(Ry, %Rkﬂ) occurs is
dominating a binomial random variable Binom(r, p) with parametersn = |log,,(D)]—

land p = 1 — p~#. We deduce that for n = (B, p) > 0 small enough, the probability
that there are fewer than nlog D such k is smaller than 1/D¢. O

We are now ready to dive into the proof of Proposition 11.

Proof of Proposition 11. Fix 6 > % and observe that if p, (K, 0) > % there is nothing

to do”. We therefore now assume the opposite. Since the box of size DK around (K, 0)
is included in B¢k and being bridged is an increasing event, the comparison between
boundary conditions implies that it suffices to treat the case i = 0 in the block Bpg
with D := C — |i|.

Fix ¢ < a(g) and consider n = n(«) and p = p(«) given by the Bridging Lemma.
Also, write F := F(K, DK, p, ). Thanks to the Bridging Lemma,

1
0
B s [F12 1= =

and it suffices to show that there exists a universal constant ¢ > 0 such that
P%DK,A[BIO( bridged | F] > 1 — exp[—c log(D)?].

We now introduce a few quantities (see Fig. 6). For k < [log,,(D)], let I'(k) be the
inner-most path in w disconnecting d A g, and d A,- Resl in (0, K) + H (note that itis a
subsetof (0, K)+H). Define €2 (k) to be the setof x in ((0, K)+H)N(Ay-1g,,, \Ag,) that
are surrounded by I' (k), with the convention that the setis ((0, K)+H)N(Ay-1g,, \Ag,)
when I'(k) does not exist. Similarly, define I'*(k) and Q“(k) as the corresponding
quantities in H*. Finally, consider the set

Q= | Q"k).

(k,u)

as well as the set I = I(w) of pairs (k, u) for which I'* (k) exists, and the set J = J(w)
of triplets (k, u, i) with (k,u) e Iand 1 <i < |log, Ri].

2 At this stage one may wonder why we put 2Cp; (K, 6) in the right-hand side of (6) instead of simply
2p; (K, 6). The reason comes from the conjecture that (7) can be obtained essentially in terms of the probability
of a dual connection with wired boundary conditions on Z, and that in order to do that, one may want to assume
that py (K, 6) < 1/C. We refer to Sects.4 and 5 for details of such an application.
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+
Fig. 6. A picture of the path I'* (k) as well as B}( and some event E*(k, u,3) and E~ (k, u, 1). The set Q

is depicted in yellow. Note that these sets do not intersect any of the Bé (in other words, they remain at a
distance K of Z)

Now, condition on the states of the edges in 2 and let £ be the boundary conditions that
they induce on By \ 2. Note that it can be done without revealing any edge outside of 2
and that I(w) is measurable in terms of the states of these edges. For each (k, u) € I(w),

say that I'* (k) ends in B}{ and B{g on the left and right respectively. For (k, u, i) € J,
let E*(k, u, i) be the event that there exists j with 2'~! < j — j, < 2/ such that By,

is 8-good and C(Bf() is connected to I'* (k) in H". Similarly, define £~ (k, u, i) on the
left. The comparison between boundary conditions and the anchoring lemma imply that

P5, \q.[ Bk bridged |F]
> P\, [3(k, . i) € J such that both E*(k, u, i) occur |F]
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v

2
1= ou] TT (1= [camchorl = pa(K.0)%F) |F]
(k,u,i)eJ

1—(1— C)n’(logD)z’

v

where in the last line we used the fact that on F, |J(w)| > n/(log D)?, and that the
assumptions that 6 > % and p,(K,0) < % guarantee the existence of ¢ > 0. (N.B.
recall that the intensity 6 controls the size of the intersection with Z rather than the
cardinality of the whole cluster). O

3.3. Proof of Proposition 7. The proof of Proposition 7 relies on the idea that clusters
at scale K and local density 6 will merge and with high probability create new clusters
at scale CK of local density ' = 6 — O(1/C) slightly smaller than 6 (this slight loss
of density allows us to lose a few clusters at scale K in the process). More precisely, we
prove the following renormalization inequality.

Lemma 14. Let N > 1 such that a(q, N) > 1 and 0 > %. There exist Co > 1 large
enough (depending on 6 and N ) such that the following holds. For every A > 0 and for
every integers C > Co and K > 2,

Pr(CK. 0 — Co/C) < 15 PA(K.0) +6C* py(K. 6)°. ®)

Proof. Fix 1 <o < a(g, N).Let Cyp > 0 be a large constant to be chosen later and set

0’ :=0—Cy/C.For |i| < C,let E; be the event that B% is 0-bad and all the blocks B{(
are 0-good for j € [-C,C]\ {i — 1,i,i + 1}, and set

F; = E; N {Bck is 8’ — bad}. 9)

Observe that if all K-blocks B{(, —C < j < C, are 6-good, then the assumption

that & > 3/4 imposes that all the clusters C(B}() are connected together in B¢k, which
implies the existence of a cluster in B¢ g with cardinality larger than 26 C K . In particular,
if Bck is 6'-bad, then either there exist two disjoint 8-bad K-blocks, or there exists i
such that E; occurs. The union bound implies

c

0
pu(CK.0) < > Py IF]
i=—C
+IP [there are at least two disjoint 6 — bad K — blocks ]. (10)

By the spatial Markov property and the comparison between boundary conditions, we
have

P%CK,A [there are at least two disjoint 6 — bad K — blocks |
2C —1 )
< > pi(K,0)". (11)

It remains to bound the first term in (10), which is the object of the end of the proof.
If all K-blocks B}( with |j| < C — Cy are #-good, the same argument as above implies
that Bcg is 6'-good, therefore F; = § whenever |i| > C — Co. Now, let |i| < C — Cy.
Note that if E; occurs and B}, is bridged in Bcg, then B¢ is also 0’-good. Furthermore,



1326 H. Duminil-Copin, C. Garban, V. Tassion

when B ’K is not bridged (this event does not depend on edges in B’ %), for E; to occur then

B’ must be 6-bad. As a consequence, the spatial Markov property and the comparison
between boundary conditions implies that

P[F;] < P[E;|B% not bridged ]P[ B not bridged ]
< pu(K, 0)qi(K, C, i)
D K.,6
< —0((? p*|,(|)a ) 4 2Cp (K, 00, (12)
— |l

where in the last line we invoked Proposition 11 for «. Select Cy so large that
Z Do(@) < %
ilscc, (€ ~1iD*

(Notice that this is the key step where we use the fact that « > 1.) Plugging (12) and
(11) in (10) concludes the proof. |

Proof of Proposition 7. Let N satisfying a(q, N) > 1. Choose #; < 1 and C1 > Cy
(where Cj is provided by Lemma 14) such that the sequences

Cus1 = (n+1)°Cy,
forn > 1
9n+l = ‘911 - Cigl s o

satisfy 6, > % for every n > 1. Now, set A* > p, so large that

1 — 2" 1

«(C1,01) <Py«[3{x,x+1} C B, NZclosed ] <2C < .
P+ (Cr, 01) = Pue[F } C Bc, ] P I 1200C2

and consider the sequence of scales defined® by

Ky =Cy,
13
{ Kyy1 = Chi Ky n> 1. (13)

Applying Lemma 14 to (N, 6,, C,, K,,), we see that the sequence u, := p;~(Ky, 6,)
satisfies

Vn > 1, Upsel < W%O”n +6C3+1u,%.
By induction, we obtain that u,, < 12100 c? .+ for every n > 1, and therefore,
0 2 1
]P)BKn,)\,*[BKnS/4_ good | >1—u,>1-— 1200CnJrl > 5.

First using the estimate above and then translation invariance, we get that foreveryn > 1,

1Kn < B, 5+[1IC(Bk,) N ZI1 5y, 3/4-go0d |
< 2K, IP,+[0 is in a cluster of size at least %Kn]. (14)

3 Note that it gives K, = (n)3CY forall n > 1.
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(N.B. again, by size, we mean here intersection with Z rather than the cardinality of the
whole cluster.)
Dividing both sides by 2K,,, we obtain

P;+[0 is in a cluster of size at least %Kn] > %,

which by measurablhty implies that the probability that O is connected to infinity is
larger than or equal to 3 3 O

4. Proof of Theorem 5 for q #2

In this section, we prove the following two claims of Theorem 5: first we show that
N*(g) > 3, when ¢g € [1, 2) and second, we prove that N*(¢q) = 2 forall2 < g < 4
and that N*(4) < 2. The more subtle case of ¢ = 2 will be analyzed in the next section
with the help of random currents.

We start with the following proposition corresponding to the first claim.

Proposition 15. For every 1 < g < 2, there exists ¢ = c(q) > 0 such that for every
n>1land) € (0,1),

P]}aaz,x[An horizontally crossed] < 1 — (1 — A)c.

In particular, PIIBZ,A[O <«~— 00] =0.
The proof is based on a second-moment argument.

Proof. Define the number N of edges e C [—n/2, n/2] such that the endpoints of e¢* are
respectlvely dual connected to the top of A, in the upper half-plane, and to the bottom of
A, in the lower half-plane. Under ]P’ - (for which Z is completely wired), both pages
behave independently and we 1mmed1ately get that

1 2
E]Bz,l[N] > cona;ired(n) .

In the other direction, the second moment gives, using classical quasi-multiplicativity
estimates

4
wzred (n)

EL [IN*] < Con Yy & —wired——__ <
ol Z wzred(k n)2

k=1

= Cin awtred (n)

where in the last inequality we use Proposition 6.12 from [17] stating the existence of
c1 = c1(g) > 0 such that for every k < n,

aliveq (ko n) > ey (5)1/2=er, (15)

We emphasize that the equation above is where we use the hypothesis 1 < g < 2.
Overall, we get by comparison between boundary conditions and Cauchy-Schwarz that

Py, ;[N > 0] > Py [N > 0] > .

Now, on {N > 0} (which does not prescribe anything on edges in Z), A, is not crossed
horizontally if any of the edges of Z such that the endpoints of ¢* are dual-connected to
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top and bottom is in fact closed. Since there is at least one such edge, we get that there
exists ¢ = c¢(g) > 0 such that

]P’Ile’)\[A,, horizontally crossed ] < 1 — c¢(1 — A).

This concludes the proof of the first part of the proposition. For the second part,
IP’]%;L ,[0 <— o0] = 0 since otherwise ergodicity would imply the existence of an in-
finite connected component almost surely, and therefore Pp, 3 4[An, <— 9dR,], where
R, := [-3n, 3n] x [0, 2n], would tend to 1. By the square-root trick and the fact that
the probability that A, is connected to the top of R, is uniformly bounded away from
1 by standard crossing estimates, we deduce that A, would be connected to the right of
R, with probability tending to 1. In particular, the translate of A,, by (2n, 0) would be
crossed horizontally with probability tending to 1, which would contradict the previous
displayed equation for even n. O

We now turn to the other claim, which we split in two.
Proposition 16. For any 2 < g < 4, we have N*(q) < 2.

Proof. We wish to prove that for & > 0 large enough, PIEZ, ;[0 <> 00] > 0. In order to do
that, we only need to prove the equivalent of Proposition 11, i.e. that for some constant
o > 1, there exists Dg(«) > 0 such that
(K, Coiy = 20 e, (K, 0) (16)
(€ —[ip*
forevery A > p., N > 1,0 > %,andK,C > 2.
To do that, observe that for B;( not to be bridged in B¢k,

e Either there must be a 9-bad box B{(, an event which occurs with probability smaller
than 2Cp; (K, 0), _

e Or all the boxes are 6-good, in which case if C is the cluster gathering all the C(Bé),
we have that B% is dual connected to d Bcg above and below C.

Yet, when working on B, = 72, one notices that C contains a crossing from left to
right in [-CK, CK] x [—K, K]. In particular, conditioned on the bottom-most such
crossing I and everything below it, the spatial Markov property together with the com-
parison between boundary conditions of the model imply that the probability that there
exists a dual path from B}< to d Bck above I' is bounded by the probability that there
exists a dual-connected path in [-CK, CK] x [-K, CK] from Bi( to 0 B¢k, with free
boundary conditions on d Bcg and wired on the bottom. In particular, it is bounded by
Coa;ired(l(, (C —1i])K) using classical mixing properties coming from [19]. Now, [17,
Proposition 6.12] states that for every ¢ < 2 < 4 (it was not done for ¢ = 4 but the
same proof extends), there exists ¢c; = c1(g) > 0 such that for every k < n,

a:t—)ired(kv n) < %(5)1/2*'51. an

Altogether, we deduce that for some constant Dy > 0,
IP’IIBZ,A’q[Bﬁ( & dBck above C|B{< all good , B;( & dBck below C]

< —Dl
= C -l
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Similarly, one proves that

. ; Dy
P%Bz,)\,q[BlK (i) 0 B¢k below C|B;( all gOOd] < m

Combining this two displayed inequalities with the two bullets above gives (16) for
o := 1 +2cy, a fact which concludes the proof. O

Proposition 17. For any 2 < q < 4, we have N*(q) > 2.

Proof. The lower bound N*(g) > 2 is a straightforward consequence of the strong
RSW Theorem from [19], that implies that on H, the probability that there exists a dual
path from [—2n, —n] to [n, 2n] surrounding A, in Ay, is bounded from below by a
constant cp > 0. This contradicts the fact that this probability should tend to O for O to
be connected to infinity. O

5. Book-Ising with Three Pages and Random Currents

The purpose of this section is to show that a first-order phase transition already arises
with only 3 pages for Book-Ising (¢ = 2). This corresponds to N*(¢ = 2) < 3 and our
proof is consistent with the prediction from [33,34]. The main technique will involve
random currents. To highlight the main ideas, before handling the graph B3, we will
start in the subsection below with an interesting question on its own where a positive
(i.i.d) density of sites along the middle line Z C B3 are oriented in the + direction. We
will only give a short sketch of proof for the toy-model and will leave the detailed proof
to the true Book-Ising (as such the former may be viewed as an outline of proof of the
second in a simpler setting).

5.1. A positive density of + is indistinguishable from a + boundary condition. In this
subsection, we will give a sketch of proof of the following result: the decoupling property
from Theorem 3 holds in the simpler setting of the half-plane where a positive density
of sites on Z are wired together. This will serve as a useful toy model for Theorem 3.
The reader comfortable with the random current terminology may skip this section if
needed. The statement above is a 2D version of a result by Bodineau [7].

Let us set some notations: p € [0, 1] will denote the bias of our Bernoulli quenched
disorder along the line Z x {0}. Let  ~ Bernoulli(p)®Z be i.i.d. Bernoulli random
variables attached to each site i on the middle line Z = 7Z x {0}. Given n, H" will denote
the (random) graph where all points i € Z for which n; = 1 are wired together. Finally,
,uﬁjﬂ,,’ be denotes the Ising measures on H" with + boundary conditions.

Theorem 18. For any 0 < p < 1 and any m, L € N, there exist ¢, C € (0, 00) so that
for any set A made of m vertices at a distance at least L of Z, then with probability at
least 1 — L=C in the quenched disorder n, we have

i ploal = pig g [0a1(1 = O (L79)).

Remark 7. Note that by Griffiths inequalities, we deduce that if we consider the graph
Bg constructed like H" but from B3 instead of H, we immediately get that for every

three sets A ¢ H!, B ¢ H? and C C H? made of vertices all at a distance at least L
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from Z, we have that with probability at least 1 — L~C in the quenched disorder 7, we
have that

Wy g loa0BoC] = ity p oAl p 18 ]10E g [oC)(1 = On (L))

The proof of the theorem requires the introduction of another representation, called
the random-current representation. We refer to [1,11] for details on this representation
and briefly define it here. A current n on G = (V, E) is a function from E to N :=
{0,1,2,...}. Asource of n = (nyy : xy € E) is a vertex x for which > n,, is odd.
The set of sources of n is denoted by dn. Also set

wg(m) := l_[

xyeE

y~x

Nyy

n,,!

Currents are useful as they lead to the following expression for spin-spin correlations:

> wpm)

dn={x,y}

> wpm)

an=y

Méyﬁ[axoy] = (18)

For more general spin-observable 04, A C V, one has the expression

> wpm)

on=A

> wpm)

n=y

G ploal =

Also, a classical use of the switching lemma enables one to compare the spin-spin
correlations on two graphs H C G as follows:

/L{,’ﬂ[axoy] = ,ué ﬁ[(fxay]Pg’g} ® P?{ﬁ[EI pathof n; +ny > 0 in H from x to y],

19)

where Pé’ P attributes a weight proportional to wg(n) if 9n = A and 0 otherwise, and
the sign ® means that we take the product measure (see for example [3, Lemma 2.2]).
For a general spin-observable o4, with A C H, the identity becomes

wh gloal = nl gloalPE 5 @ PY ln+ oy € Fal,

where m € F is the event that any cluster of n > 0 intersecting A must intersect A at
an even number of points.

We shall also need these expressions in the case of a graph G with + boundary
conditions. This means that some points (called the boundary of G) are connected to an
extra vertex called the ghost vertex. (See [11] for a detailed exposition). In such a case,
the last expression for example reads as follows:

Wi ploal = ué gloalPhs y @ P yIn+myy € Fal,

where currents ny, np under Péﬂ 8 and IP’?{J,’ p are now allowed to go through the ghost
vertex and their boundary dnj, dny is only considered on all vertices but the ghost (also
Fa is now the event that all the clusters which intersect A are either connected to the
ghost or intersect A at an even number of points).
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d

Fig. 7. The example of the graph H">* with the additional connections to the ghost (in green). We also depicted
the current n| in red, as well as a bridge of nj (in blue) guaranteeing a connection in H" to the ghost

Sketch of proof of Theorem 18. We will show that there exists ¢ € (0, co) such that for
every A made of m vertices at a distance at least L from Z,

Elpfyn g loal] = iy g [oal(1 = 0y (L7)).

For any large M, let H™* be the finite random graph obtained from H" by connecting
all the vertices i € dH N A s which are such that n; = 1 to the ghost. We have

H"™ C G* := H N Ay with all points in 9H connected to the ghost .

Applying the above formula, it remains to bound from below (for any large M) the
following average with respect to n:

E[Pé",ﬂ ® Pg]n.ﬁlg[nl/"'\nzu-]n& € fA]] .

We proceed as follows:

(1) Sample n; according to Péﬁ 5 If n; restricted to G \ H is already in F4, then
whatever 7 and n, are, we must have n1/+\n2‘ g+ € Fa.

(2) Suppose then that this is not the case. Then, there is at least one cluster of nj
intersecting A and reaching oH (and there are of course at most m = |A| such
clusters). By union bound, let us focus on the case of only one point, say x, and let
us assume that ny connects x with dH. Among all points in Z which are connected
to x via ny, choose u = (k, 0) to be, say, the furthest on the left and to lighten the
notation assume it is equal to the origin. Notice that u is measurable with respect
to nj and that neither n nor ny have been sampled yet.
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(3) Let then sample 7 so that the subgraph H"* C G* is now well defined.

(4) In order to match with the setup of Lemma 21 below, set r := L2 g .= LY*and
R := L < dist(x, Z). As k has been localized before sampling 1, we can claim that
with probability at least 1 —exp(—cs), n will be sufficiently dense in each s-interval
included in [k — R,k — r] U [k + r, k + R]. (We will be more explicit in the proof
of Lemma 21).

(5) Assuming 7 is sufficiently dense around u, the rest of the proof consists in showing
that with probability at least 1 — r~¢, the current ny will create a bridge from
{ielk—R,k—r],ni =1}to{i € [k+r, k+ R], n; = 1} which, by planarity, will
necessarily intersect nj. As such x will be connected to the ghost via n1/+\n2| Hn+
as desired.

(6) Finally, the proof that the above bridging property holds with probability 1 — r~¢
relies on a coupling between sourceless random-current and FK percolation with
parameter ¢ = 2. This coupling will be described before the proof of Lemma 21;
see Fig. 7.

O

We also discuss a slightly more difficult theorem, but which is closer to the one in the
next section. Let Pﬁn be the FK percolation measure where all the sites {i € Z, n; = 1}
are wired together.

Theorem 19. Forany 0 < p < 1 and any 1 <r < R, there exist ¢, C € (0, 00) so that
with probability at least 1 — R exp(—c r~'/?) in the quenched disorder n, we have

Pho[Ar <= 8Ag] < C[(5)2 +r7¢]. (20)
Steck of proof of Theorem 18. Define the subsets of Z:
I ={ie[-R,—r]:ni=1}C[-R,—r]=1J",
I':={ie[r,Rl:ni=1}C[r, Rl =J".

Let G" be the finite graph Ag \ A, in which all vertices in I are connected (wired)
to a ghost vertex g~ and all vertices in I* are connected (wired) to a different ghost
vertex g* and where the rest of of the boundary is free. Let also G be the graph where
all vertices in J~ are connected to g~ while all vertices in J* are connected to g* and
where the rest of the boundary is free. The monotony properties of FK percolation and
the Edwards-Sokal coupling give that

1 =P [A, <5 0AR] = 1 —Pg[A, <> 0AR] = ngn g log+a,-1.

Notice that we have G C G. Similarly as in the above proof, we may now use the
switching lemma via the above identity (19) to obtain

mGn,p[0g+0g-]

= Mc’ﬂc[ayag—]Pgﬁ’fi} ® PQGn’ﬂC[EI path of n; +ny > 0in G” from g* tog™].

From now on, the proof can be concluded in two steps.

(1) It can be extracted for instance from [15] that KG. g, [ogro-1> 1 — C(%)l/2 .
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(2) The second step is very similar to the argument outlined above: under P{GJ;’.U_}, n;

will connect atleastapointu™ € J~ toapointu™ € J*. The goal is thus to show that
n; will create with high probability 1 — Cr~¢ a bridge which will connect I~ and I'*
to my. To prove this, we argue as above: we set an intermediate scale s := r1/2 and
we claim that with probability atleast 1 — R exp(—c r1/2) thesets I~ = I~ (n) (resp
I'*) will be sufficiently dense at scale s to create many bridges thanks a coupling
between sourceless random-current and FK percolation with parameter g = 2 (see
the proof of Lemma (21) for a detailed proof).
At this stage, there is a subtle but important difference compared to the argument in
the previous sketch of proof. It could be that the points u~ and u* could be close to
d A, or dAg. In such case, one cannot really use the argument described above. Yet, it
can be proved in this case that the probability that n; itself is connected to a vertex of
Z close (say at a distance at most r3*) to A, or dA g is bounded by Cr=¢ (see the
next section for details).

O

5.2. Proof of Theorem 2(i). The core of the proof will be the following result.
Proposition 20. There exist co, Co € (0, 00) such that for every r and R such that r
divides R, every A > p., every K > 2, and every 0 > %,

PO

Bkr

[F(Kr, KR)] < co[(%)“’/2 4 4+ Rexp(—ci ﬁ)] +2R py(K, 6).
We start by explaining how to adapt the proof of Theorem 4 using Proposition 20 to
obtain Theorem 2(i).

Proof of Theorem 2(i). Fix K and C and assume for a moment that K is chosen so
that p, (K, 6) < 1/(2C). When applied to Ry := K (2p)*, we see that the previous
proposition implies that

Phy,., [F (Re, 3 Ris1)]

2R \Nj2 Ky | Risi (R 1/2] Ri+1
SCO[(R;(H) ) ko (i) ] * 3k
K R
—N/2 i k+1
SC‘[" +(z) ]+2Kc'

From this, one can easily adapt the proof to reach the conclusion of the bridging lemma
with «(2, N) = N/2 (note that except for the first and last values of k, the right-hand
side is bounded by 2C1 p~N/2). After this, Proposition 11 follows in the same way. Also,
note that the assumption that p; (K, #) < 1/C is harmless as otherwise the statement of
Proposition 11 is obvious. Once Proposition 11 has been obtained, the rest of the proof
of the theorem is the same as for Theorem 4. O

We conclude our paper by the proof of Proposition 20.

Proof of Proposition 20. Set s := /r. We may assume p; (K, 0) < ﬁ as otherwise

the statement is obvious. Let E be the event that all the K-blocks B% are 6-good for
li| < R. By definition of p, (K, 6),

Py o [E] = 1= 2Ry (K, 0). 2D
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Brk

Fig. 8. A picture of the path 1"]’4 as wellas C*, V* and W = VY N (Bgg \ B, k) respectively in red, yellow
and green

Below, we recommend to take a look at Fig. 8. Introduce E;( to be the set of vertices at
a £*° distance at most K from B'1/<~ Define B“* to be the sets of indexes j € [—R, R]
divisible by 6, positive or negative depending on whether + is + or —, for which Bé

is surrounded in E% N H* by a circuit in w connecting C(B {;2) to C(B{{z). Call the
inner-most such circuit F;f = F; (w). Let

E':= () {IB“Nlis. G+ sl = cos}.

Adapting the anchoring lemma and using that p, (K, 6) < %, we deduce that for some
c1, ¢2 > 0 small enough,

IF’%j [jeB“Yu=1,...,N1>c1(1 — pu(K,0))*N > c».
K

Using the comparison between boundary conditions, we may compare to independent
random variables to get that |B““ N [is, (i + 1)s]| dominates a binomial random variable
with parameters s and ¢, so that for some constant cp > 0 small enough and independent
of everything else,

P [ET>1— 2% exp[—cos]. (22)

We deduce from (21) and (22) that it suffices to show that
PO

Bkr

[F(Kr, KR)|ENE'] < C3[(%)N/2 + r*‘?]. (23)
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We now focus on deriving this inequality.

On E N E’, call C* the union of the C(Bé) for 6 < j < R, which since 6 > % is
made of one single cluster. From now on, let V¥ = V*(w) be the (random) subset of

Brg obtained as

e The union of all the B{( for6 < j < R;
e The vertices of H* surrounded by the F]’4 (w) forevery 6 < j < R divisible by 6 for

which the path F;’ (w) exists for every u;
e The union of the Ef( for the remaining 6 < j < R which are divisible by 6.

Similarly, one defines C~ and V™ with —R < j < —6 instead of 6 < j < R. Also, set
E(w) be the set of edges with both endpoints in VT UV~,

Condition on wyg(w) = & for some configuration & € {0, 1}E@) belonging to EN E’
(by this we mean that any configuration coinciding with & on E(w) is in E N E’). Let
Q" be the graph induced by the edges in (Brg N H*)\(Bx U VT U V™) and £“ be the
boundary condition on " obtained from the configuration equal to £ on E(w), and 0
on the remaining part of Brg \ Q".

The comparison between boundary conditions implies that for every & € E N E,

N
Py o [F(Kr. KR) |ogw) = &) < [ (1 = PgulC™ «— C*)).

u=1

It therefore suffices to prove that each term on the right is smaller than C4(r/R)'/?. From
now on, we call a pair (€2, 1), with Q a subset of H and ¢ a boundary condition on 2
possible if there exists £ € E N E’ and u such that Q@ = Q" and ¥ = &%, In this case
we write V¥ for the corresponding set (they can be read off from € and ¥ in a unique
fashion).

Let W= be the intersection of V¥ with A gx \ A,k . Consider the boundary condition
& U 1 obtained from & by wiring all the vertices in W™ together, and all those in W~
together. For every possible (€2, &), going to the complement implies that

PN W« W= 1 —at, 0K, RK) > 1 — C(r/R)"/2.

The following lemma will therefore conclude the proof. O

Lemma 21. There exist ¢, C € (0, 00) independent of everything such that for every
possible (2, &),

PEICT «— CH = PY W« W11 — Cro).

As in the case of Theorems 18 and 19 for which we sketched the proofs earlier, the
derivation of this lemma will rely on the random-current representation. A first key
property will be the identity (19) which follows from the switching lemma.

We will use also a second property of our model, which is a coupling between
sourceless random-current and FK percolation with parameter ¢ = 2. More precisely,
consider the coupling ¢ obtained by considering n ~ Pé, 8 and w obtained from n by
setting

w, = sup{[n > 0], n.},
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where (1, : e € E) is an independent family of Bernoulli random variables of parameter
1 — =P Then, one has that under ¢, w ~ PY; sl Falwith p =1~ e~2f_ While the
recipe to get o from n is obvious, let us mention that in the other direction, for A = {J,
one may recover the edges on which n is odd by taking a uniform even subgraph of @
(see [4,24,28]).

We are now in a position to prove the lemma.

Proof. Consider the graphs G obtained from Q by identifying all the vertices in C*
into two vertices g*, and G obtained from G by identifying vertices in WH\C* to g*.
Note that G can be seen as a subgraph of G where the latter is obtained from the former
by adding edges with infinite coupling constants (or equivalently infinitely many edges
with standard coupling constant) between the vertices of W\ C* and g%).

We have that

PoIC* «— €71 = pg plogoy 1.
POIWY «— W1 = g 4 [0g+0,- 1,
so that (19) gives that

Oo+t0 45— + o=
M —plgs) ®P%[EI pathof n; +ny > 0in G from g~ to g*]
1 plogrog-1 G

and it therefore suffices to bound the probability on the right-hand side.
First, observe that the coupling between random-current and FK percolation implies
that

P%ﬂgi}[flj elr,r+ r3/4] : B{( connected to distance rK in 1[n > 0] \ g*]
< IP% e 2[Elj elrr+r4: B}.( connected to distance rK in G \ g¥|g~ < g1
at(r3*K, rK)

— 0 _ + —
Papc,z[g <« g¥]

Cr=¢

Similarly for R —r3/* < j <R, —R < j < —R+r* and —r —r3/* < j < —r. We
therefore may restrict to realizations of n that necessarily contain a path y of nj(e) > 0
from g* to g, going say from E’K to E%, with

R+ <i<—r—r* and r+/°%<j<R-r4

As a consequence, it suffices to prove that in np, with large probability there exists a

path of ny(e) > 0 from vertices in C* respectively on the left and right of Ef( (call the
two parts £ and R). The same estimate will also holds for —R <i < —r.

In order to do that, we write n instead of ny and use the increasing coupling ¢ between
n and the random-cluster model w described before the proof. It is sufficient to prove
that

Piz [there exists cp log r disjoint clusters going from £ to R] > 1 — 1/r. (24)

Indeed, on this event, one may divide clusters in pairs, and observe that each pair of
clusters contains a loop (with one path in one cluster and the other in the other one) of
n > 0 connecting £ to R with probability at least 1/2 thanks to the fact that the odd part
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of nis obtained from w by taking an even subgraph of w uniformly at random. Therefore,
the probability that there exists no path at all will be smaller than 1/ + 2~ (co/2)logr
To prove (24), first shift the whole configuration by (— K, 0) in order to recenter

everything around 0. On the one hand, crossing estimates imply that for k£ such that
s = r <2k <34

PLIAsig <— 0] <1 —c (25)

for some constant ¢ independent of everything. On the other hand, if €2; denotes the
intersection of £ with the annulus A,k+1 g \ Ay g, we want to prove that

ng [L <« R] > c. (26)

This will conclude the proof by observing that (25) and (26) together with the spatial
Markov property and the comparison between boundary conditions easily imply (24) by
following a proof quite similar to the bridging lemma.

To prove (26), we use a second-moment method very similar to the proof of the
anchoring lemma. Let N be the number of pairs —%2" <a< —%2]‘ and %2]‘ <b<
%2]‘” with ', connected to I'j, (recall the definition of these paths from the previous
section, and remember that the whole configuration has been shifted by (K j, 0)). Note
that by definition of a possible pair (£2, &) (since & belonged to E’), there are of order
co(2K)? pairs of (a, b). Also, an easy comparison between boundary conditions and use
of crossing estimates implies that

P [M] = co(2)? min Py, [Ty <— Tl = 122 ay1,00 (K, 2°K)2.
In the other direction, the comparison between boundary conditions and a standard use
of the quasi-mulitiplicativity property gives that

PY, [M?] < Z PYIT, < T, Ty «— Tyl < Co@N*at, (K, 2°K)*.

a,a’,b,b’

5.3. Proof of Theorem 3. The proof of the decoupling between the pages of B3 stated
in Theorem 3 follows easily by combining the proof of Proposition 20 together with the
(sketch) of proof of the decoupling property from Theorem 18. Let us shortly explain
why we have an error term 1 — O,,((log L)™¢) in Theorem 3 versus 1 — O,,(L™°) in
Theorem 18. To prove Theorem 3, we rely on the multiscale framework used throughout
the paper. In particular, if all points {x1, ..., x,} in A C B3 are at a distance at least L
from Z, consider n such that

K, <L < Ky41.

Recall (footnote below (13)) that K,, = (n!)3C?. This implies in particular that n >
(log L)'/2, when L is large enough. Let us now proceed as in the proof of Theorem 18
and let u be the furthest point on the left of the joint line Z of an n; cluster emanating
from, say the first point x; € A (other possible points being connected to Z via n; are
handled similarly by union bound). We now consider the blocks B Ki at scalesn — 1
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around the point # € Z. From our inductive proof, we know that each of these (n — 1)-

block is good with probability at least 1 — u,,—1 > 1 — W. (See the estimates on

n—1

u, below (13)). This implies that with probability at least 1 — WCH’ all (n — 1)-blocks

Bﬁ(n_l around the point « and up to distance K, = C,,K,—1 < L are good. We can now
use this overlapping chain of good blocks as in the proof of Lemma 21 to produce a
bridging with the random current n; with probability at least 1 — O ((C,)™¢) which is
the same as 1 — O ((log L)_E) and thus concludes our proof. |

Remark 8. Note that by going further into smaller scales K,y < K,, < L < K, and
by replacing the power-law control {u,},>1 below (13) by an exponentially decaying
control in n, one may obtain if needed better correction terms in Theorem 3.
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